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BRENT kIR OMAN SFEXIE INE (REEUSER)
1909 66.52 w-0.73% 60.28 w-0.40% 66.47 A 048% 455.10 & 2.71%
1910 66.22 w-0.70% 60.23 w-0.38% 65.82 A 041% 455.40 & 2.61%
1911 65.90 w-0.71% 60.11 w-0.38% 65.23 A 0.34% 455.40 & 2.99%
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TRE g ARk TRE hig Bk e i ek
WTI-BRENT -6.32 & 0.26 BRENT (C1-C3) 0.62 w -0.02 BRENT (C1-C6) 1.45 w -0.01
INE-Oman -0.32 & 1.55 WTI (C1-C3) -0.03 A 0.00 WTI (C1-C6) 0.55 & 0.01
Dubai Asia EFS 2.84 & 0.36 OMAN (C1-C3) 1.24 A 010 OMAN (C1-C6) 2.77 & 0.33
EHIRENIS
mes e ERE mes g i idi7.3 ] mes e ERTE
Dated BFO 67.41 A 0.10% WTS 59.33 A 0.08% WTI Midland 59.43 = 0.00%
ESPO 67.69 & 1.44% LLS 64.93 w-0.54% WTI 59.93 w-0.58%
BRELBT IS

i iz 31 Fil iz 3=
FU1909 3152.00 4 649% | 3KS%E 380{FHE | 455.00 = 0.00 FU1909-FU2001 597.00 A 39.00
FU2001 2555.00 .4 3.53% | ZHHO4E180 FOB | 480.89 4 0.09 §ilNi%180-380 5.25 w -0.00
§RhNIE180 swap | 44250 4 643% | $ibNE380FOB | 478.11 4 0.09 EHIFFAENE 47.50 A 150
#RhNiE380 swap 43725 & 6.78%
hETiEEls
iz Bk
BU1912 3376.00 & 2.18% SEEE -26.00 w-72.00 SR - SN CIF 215.86 A 823
BU2006 3262.00 & 1.68% H{tEE -76.00 w-72.00 S5 -ERINECIF 122.18 A 841
BU1912-BU2006 | 114.00 . 0.50% FitEE 7400 w-22.00 #5E5-EECIF 490.57 £.110.80
SHEE -1.00 w-72.00 7R -BECIF 465.57 A 7637
EmihinE
Ebfft (WINDIEED)
e /INEEH 7.43 w -0.07 |NYM RBOB-WTI| 2336 w -0.43 SRONiE 180217 2.67 A 2.30
WR4H/INES3H 5.97 A 010  |NYM BUEEBH-WTI 2290 w -0.29 ERNNiE38034E 1.84 & 245
BT S 1.24 w -0.03 |CE $B%5M-BRENT 1549 a 1.80 15 E ST -6.06 w -0.23
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R R 55 T 5B (Institute of COFCO Futures Co., Ltd)

otk (address): AL T ARIRIX AR E T T/ KT 5 5HH IR KE 15 EHEERS: 10007
15th Floor, CYTS Plaza No.5 Dongzhimen South Ave, BeijingP.C: 100007
11 (phone): 010-59137331 1% H(fax): 010-59137088

PIRAASRB R RBE T S AR, HRARMEMALTIE, REFTAEUSEIIMPIRE
HISEAlERI], ASBYEP AR MR AR KRWIRE, RN ESR~LEFMNATAT L. 4P
FIBERS. AROBBSENLSF, R&=m, IR, €&, B4, #FF5HE, B —Rs%Rn
EAHRN, BEFEMTILRE, EFRMEAINEFFMRRELAEMR. HRBERAEPRER RIS
e R, SAERAESMMENSH, Akl EFNIGEFREERRE, BEEF, NEX
SFEFEERS; ERREANELRSEM L, BUNZFPPRRSFEZALRS.

The Futures Research Institution is attached to COFCO Futures headquarters. It is responsible for business
related research and development. Moreover, it is also engaged in high-end industrial and institutional clients’
maintenance and provides them with value-added services. Macro-economy and bulk commodities, including
primary products, chemicals, metals, building materials, energy, etc. are all covered in its routine. Based on
COFCO Group’s strong background in physical commodities and futures markets, the Futures Research
Institution provides advices and reports of hedging, basis arbitrage, spread trading as well as other consulting
services to our valued customers through fundamental and macro analysis. Despite of the elementary
brokerage business, the Research Institution is more focused on providing specific and professional services.

[CEEER]

FIREASEARAR (UTER “AR7A") BEAPEIESESAERNSIEREE RS ER GEERMX S ST
[2011]11453) .

WREFSIRESMBIERIET QA RRMEERE, PRAGZSTDIKKREAETISIAERNBENZAS L
IE, BERMFSIAERMBBEASHES Y, ERMEMTEEMERIE, EMUEFESNERENBENTISLXEENETE.
REPHEAR R SRIRA TR E Y BN TIARFIE, REEIZESE. AIRERBAREMDOEMREDRRRER
SIHMEFER, BISEAQXRRIIIEX.

ARFRRHEAR . XHARUREMZ W ATTELKEARRZMAE. RATRNSRAZEMOLRBEELR
S5HFREERZZWUA—HOTIHTFLN/BRZZW R . AABEREBILEERRZINEREAEREEREITERIINS.

FIREWRARABRA, AELATFER, NEAQRXFSEAWZIHEFLER. REXQBPEFN, ETATFUE
mRRfEE. % EHARE. AQEREMEARTITANEFREESHSIBITARITERINF . RERWEEE
H, KRBT RBEMLEHTRT.

e
FREEBEEFRFET AR, FREMRTESSENADIRERRRBSEXERNSEBTEDL, FREFIFMEREEIE
NS HMEARIE. REARSNINALFT R ERMESSEEF MR ERNE R AR BT ARE. 3



