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1910 60.50 W-6.99% 54.01 w-7.88% 5990 W -6.33% 446.80 w-0.18%
1911 5996 w-7.11% 54.03 w-7.81% 59.13 W -6.63% 446.20 w-0.27%
1912 5949 Ww-7.16% 53.95 w-7.78% 5826 W -6.83% 445.20 w-0.60%
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WTI-BRENT -6.55 4 0.04 BRENT (C1-C3) 1.01 & 039 BRENT (C1-C6) 1.72 W -0.01
INE-Oman 4.56 A 529 WTI (C1-C3) -0.08 W -0.05 WTI (C1-C6) 0.32 w-0.18
Dubai Asia EFS 2.99 A 0.59 OMAN (C1-C3) 164 W -0.31 OMAN (C1-C6) 3.57 W -0.61
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Dated BFO 60.30 W-5.52% WTS 5229 w-799% | WTI Midland 52.54 w-8.03%
ESPO 68.59  W-1.90% LLS 58.04 W-7.92% WTI 53.64 w-8.35%
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FU1909 3104.00 4.0.55% | SKS%E 380{FH: | 512.00 W -0.01 FU1909-FU2001 570.00 w-20.00
FU2001 253400 A1.04% | $RMNE180 FOB | 43490 W -0.02 $hNi180-380 12.75 A 0.01
$hNiE180 swap 389.75 W=10.20% | $/HNIE380 FOB | 42811 W -0.02 EFFFEINE 57.00 w-1.75
FRhNiE380 swap 377.00 w=11.08%
BITIBER
BU1912 3312.00 W-1.95% SEHEHE 138.00 A 66.00 +£E5-FRONIECIF 328.85 W -4.46
BU2006 317400 Ww-1.31% e 138.00 4 66.00 7 -FRINIECIF 209.91 W -4.56
BU1912-BU2006 | 138.00 Ww-0.65% FibE=E 238.00 A 66.00 #5585 -E5E CIF 604.60 w -4.07
EpRE 188.00 4 66.00 7 SECIF 554.60 w -4.07
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kit (WINDISER)
ifS/INEEH 7.45 w-009 |NYMRBOB-WTI| 1966 . 0.18 SRNIE 180347 -2.36 W -5.64
YR/ INESSH 5.99 A 010  NYM BREBB-WTI| 2419 a4 023 ERINiE3803L47 -4.37 w -6.07
S/ %ELEh 1.24 W -0.04 |CE $H55H-BREN 0.00 = 0.00 1% E oY i -6.90 A 0.24
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R R 52 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
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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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