+

(PR AR ES 18 )7 P HE

WE GROW WHAT YOU ENTRUST

’Q iR | RIRHAEBRAFE

COFCO

BE2E REOR

D63k B ol T H 95 : B R 5
B R

hREHRBR4& W

Y52 Y »
2019/08/05 oRid HIEE (BeR&HS: 20012424) W5
‘,ma,q i
49811 AKEkIS INE (RFERUZER)
1910 61.89 & 2.30% 55.67 & 3.07% 61.48 & 2.64% 433.90 w-2.89%
1911 61.32 M 2.27% 55.66 & 3.02% 60.60 & 2.49% 434.50 w-2.62%
1912 60.80 & 2.20% 55.56 A 2.98% 59.73 & 2.52% 432.90 w-2.76%
EErIHinE Bz
TRE g ARk e g ARk e i ARk
WTI-BRENT -6.23 A 0.32 BRENT (C1-C3) 1.09 & 0.08 BRENT (C1-C6) 1.75 & 0.03
INE-Oman 0.71 ¥ -3.85 WTI (C1-C3) 0.00 & 0.08 WTI (C1-C6) 0.44 & 012
Dubai Asia EFS 3.12 & 013 OMAN (C1-C3) 1.75 a0 011 OMAN (C1-C6) 3.55 w -0.02
RIS IS
mes D] i idiz3 ] mes D] BEKIE mes D] BEKTE
Dated BFO 61.03 &.1.21% WTS 54.32 & 3.88% WTI Midland 5457 & 3.86%
ESPO 65.75 w-4.14% LLS 60.07 & 3.50% WTI 55.67 & 3.78%
R TiEE

HAtR/1=HA

AEAIE

Mz

FU1909 2986.00 Ww-3.80% | MRl 380{FHt | 512.00 = 0.00 FU1909-FU2001 566.00 w -9.00
FU2001 2420.00 W-450% | FFINE180FOB | 398.12 W -0.08 FRhniE180-380 10.00 w -0.00
$nhNiE180 swap 360.00 W-7.63% | ¥mhNiE380FOB | 39283 W -0.08 EfFEFTEE 52.25 w -4.75
$nNiE380 swap | 350.00 Ww-7.16%
BITBER
KBk HE
BU1912 3178.00 W-4.05% e 6 S 272.00 4134.00 | #%E5-ERNMECIF 326.18 w-2.67
BU2006 3076.00 W-3.09% EipEE 272.00 4134.00 | #ZR-FHHIOEECIF 207.19 w-273
BU1912-BU2006 | 102.00 w-0.96% FitEE 372.00 4134.00 45E5-EEECIF 584.92 w-245
EigEE 322.00 .134.00 57 -HECIF 569.42 w242
BEmiphE
Eeift (WINDIEE)
s /INEE;H 7.39 w-006 |NYMRBOB-WTI| 19.16 W -0.39 RN 180247 -4.46 w-2.10
YRl H/INEESSH 5.86 w-0.13 |NYM BREBifI-WTI 2373 W -0.14 RN 3805247 -6.03 w-1.66
Pin=Ah s R 1.26 A 0.02 CE $8%%H-BRENT 16.13 W -2.53 15 b ST g -6.37 A 0.12
Gyt

FREEBLIBFET LR, AREWRTESSENADIRERRRBSEXERNSEBTEDL, NMRETIFMEREEANE
AR FEARE. R ARENATALF R EREESEEH TR EEN B HIR AT ARE.

1



iR

COFCO J5 i H #

T T B

L REAMEYEE TR G2 770 6, NESBE R WD

2. WZE 7T H 23 HYE, AAmMac g (NMEX) JFiH 2 kil 25992 Kok 1. 3%, &
1979253 ik; 25kl E 34139 FKEk 1. 7%, % 1978890 5k, MIFE(r N 2056492 7K, e _b—
/> 33137 5K Bk 1. 59%.

3. A AR, JRENMAIGAE FHE AR . A E R 9539 Jig, [F HEIEK 0. 8%,
I T 3 I IS,

HPF

2k b JA DURy BB HERS 2 5 B Pl i 2k, A WA BRI IE R, Al — sl 3%,
HL 62. 5%, (HERAWE R ZE 61 Lo/, FOrXREREmMEGERR 7Tl &5
HARAESE T — DAl RE R AT R JE

T HE A T 4 SR U e FE AT B 2 IR, JoibJe OPEC /&, KEFEAFEREIIE, ARk
RIfEas sk FORAEB DTN, HFEROTUREAZ D TR, Sttt iRk b Exe &
ATAJY RS R SR AGHEE SR, 1 s 45 K B 25 HE il 7 [

R

NREEEEERRETAFHER, MRENFTEESSHENATINRERRRBSEXERNMEESED L, AMRETMERERRYE

BEFNER M HEARIE. REARSNAIRALF R EMERSEEF MM TRFRNE R AEHIR BT ARE.

2



([ZI(:)IF*CE JE H #f

SRS BOER

BEZHEWR, WiBEH 4!

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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