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1909 66.48 W-0.36% 59.68 w-1.03% 65.44 W -0.56% 456.00 w-0.70%
1910 65.92 Ww-0.63% 59.64 w-1.05% 64.85 W -0.55% 456.20 w-0.65%
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WTI-BRENT -6.90 w-0.39 BRENT (C1-C3) 1.00 & 0.26 BRENT (C1-C6) 1.99 & 0.36
INE-Oman 0.71 w-0.08 WTI (C1-C3) -0.06 = 0.00 WTI (C1-C6) 0.51 = 0.00
Dubai Asia EFS 2.85 & 012 OMAN (C1-C3) 1.22 = 0.00 OMAN (C1-C6) 2.85 & 0.04
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Dated BFO 66.44 W-0.36% WTS 58.55 Ww-1.25% WTI Midland 58.55 W-1.58%
ESPO 69.54 w-0.20% LLS 64.55 W-0.68% WTI 59.30 w-1.15%
ELRIT BB

HALs/#EH

it

FU1909 3054.00 W-2.89% | KSR 380{FHE | 455.00 = 0.00 |FU1909-FU2001 568.00 £.22.00

FU2001 2486.00 W-1.58% | ¥{ibNHE180 FOB | 43851 W -0.05 $fihNis180-380 8.50 A 001
ERNIK180 swap | 41450 W-3.15% | $Ril0#H380 FOB | 43330 W -0.05 EfFFAENE 42.75 w-3.25

FAMNIE380 swap | 40600 W-3.96%
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BU1912 3342.00 9-0.18% 800 4 6.00 *EE5-FRDNIECIF 215.86 -0.69
BU2006 3236.00 %-0.37% H{tEE 800 4 6.00 L -FNisCIF 122.18 -0.70
BU1912-BU2006 | 106.00 .0.19% FitE=E 108.00 4. 6.00 £E5-SECIF 490.57 -0.63
EEEE 3300 4 6.00 £ -HECIF 465.57 w-0.63
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YEELH/INEEGH 5.88 w-0.18 |NYM BUEEE-WTI 2239 W -0.56 $nNNik380ZLME -0.99 w-0.78
S/ ks 1.25 A 0.04 |CE#H45M-BRENT 1453 W -0.33 15\ P = -6.64 w-0.20
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R R 55 T 5B (Institute of COFCO Futures Co., Ltd)

itk (address): AL T ARIRIX AR E T T/ KT 5 5 HH IR KE 15 EHEERY: 10007
15th Floor, CYTS Plaza No.5 Dongzhimen South Ave, BeijingP.C: 100007
H11 (phone): 010-59137331 1% HE(fax): 010-59137088
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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.
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