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BRENT iz OMAN REXTR INE (REBYZER)
1910 56.23  W-4.60% 51.03 w-4.78% 56.17 W -4.05% 425.00 w-1.44%
1911 55.93  W-4.44% 50.95 w-4.82% 5539 W -420% 424.20 w-1.69%
1912 55.63  W-4.32% 50.86 w-4.79% 5455 W -4.35% 423.20 w-1.70%
BhiginE BE
InH iz iz 3 ] =| ks ek ] =| ez piidiz 3
WTI-BRENT -5.14 & 017 BRENT (C1-C3)| 0.60 W -0.20 BRENT (C1-C6) 0.88 w -0.30
INE-Oman 3.85 A 124 WTI (C1-C3) 014 & 004 WTI (C1-C6) 0.50 w -0.05
Dubai Asia EFS 2.67 ¥-0.18 | OMAN (C1-C3) 162 & 0.11 OMAN (C1-C6) 3.00 w -0.06
[RRINEMNHE
e 1t FkEkIE mes g SkERIE R UL ]
Dated BFO 56.38 w-2.10% WTS 51.14 Ww-459% | WTI Midland 50.89 w-4.61%
ESPO 6293 W-1.66% LLS 55.39 W-4.25% WTI 51.14 w-4.59%
PAELRITISERR
HALS /A mes g
FU1909 2823.00 W-3.52% | 3KS%E 380{RFE | 512.00 == 0.00 FU1909-FU2001 539.00 w-38.00
FU2001 228400 Ww-411% | $ihNiKE180 FOB | 347.75 W -0.06 §RNiE180-380 12.00 & 0.01
$hNiE180 swap 32850 W-4.64% | $RbNIKE380 FOB | 337.28 W -0.06 EfFFREINE 48.25 A 225
#MhNiK380 swap 31650 W-6.08%
hBETIBERR
iz 3 Bk
BU1912 3116.00 £.0.39% EEEE 334.00 W-12.00 | #%@E5-EHINEECIF 330.18 w-14.40
BU2006 2994.00 &.0.20% H{tEE 334.00 W-12.00 | #%&-FHNEECIF 160.19 w-14.71
BU1912-BU2006 | 122.00 .4&.0.19% FitEE 43400 Ww-12.00 #£05-EECIF 592.67 w-13.22
EigEE 434.00 Ww-12.00 IR -EECIF 527.67 w-13.07
ERinNE
kit (WINDIEER)
i /INEE;H 7.42 & 022 |NYMRBOB-WTI 1724 W -0.23 $RNIE 1802462 -6.73 w-1.36
$54H/INES;H 5.58 w-0.10 |NYM HUEBH-WTI 2298 a4 0.57 SRINIE 3803462 -8.62 w -2.07
e /LR 1.33 A 006 |CE#$B%%5H-BRENT 1670 .4 0.20 15 b ST g R -6.70 w-0.33
Gyt
KRS EEERRET AFIEER, NREMRTaSENATRIRE K ERESIEXERNISHRETELE, MRERYIMSREEE
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1. EE% 8 H 2 HXJH EIA M EFEAF+238.5 Jifl, TiHI-284.5 Jifif, AI{EH-849.6 Jiffi. 3%
E% 8 H 2 H4JH EIA R EAE+443. 7 Jikd, TUH-72.2 J5#d, AiE-179.1 Jiff. EEE 8
H 2 H 3 ETA REh BEAF+152. 9 Jikl, TIUI+48. 2 Jitd, BiI{E-89.4 Jitd. KEZ 8 F 2
24 J& ETA M5 hr A B M 22 i it 247 —150. 4 34, HiT{E-153. 3 Jif.
2. AFRPEERILSE. PO RATR IR MER] T 35 AN AU 5. 40%, AFENEINRIER, W
SIS R 25 AN BTV B 8 A B T BLA IR T 50 NS A 1%, AI4T0H
ik, WA 1. 25%, HIE 1. 5%. Z=E AT IRAERIZ A 1. 75% R IR 1. 5%, mig 4R
2l
3. f[E 6 H T/EH R G Tk~ [F beis 5. 2%, L 3. 1%, RiER 3. 7%; 6 HZH)E T
b= HFRECIE 1. 5%, Tk 0. 4%, FI{EHY 0. 3%.

HPF

= RENE . Bz, BE=FRATEMRELR, JHE 7 REE RSN B, R
AT A SR P 2 R R AR IS, IFE S E AT R & B 7. SR, 25F T AT W FE
BIFABEL T ENTE 250, SAMESHEH YO HUTE 2 5 SaAIn e, 281 S5 it Sate
T AL S R RSP 1A AR R Bk

EIA (BEAF RSN, ToiR s bt it VO A S T . TR, P &g AN H
T REAE KA EER R EBUE 2] 1230 T/ H, EP BG5S iy~ g2 bk
AZESE, T OASEERHEsh A AL 3 (1 B 2082 HH F kb ot E R R 186. 5 i/ H, X2
B 1 HBERE X 2 200 Jtd/ HFKFLUT, W0 W-B 2k 2 E Hl. BE KA S b
1%, SRIRAE TG 2%)5 2, HNELL AR B, VIX/MERETE, RYZE s
FENRSS, AR ESFR OPEC FHAK MR FREHIE S, BEREHAZ.
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R B 45 5T B (Institute of COFCO Futures Co., Ltd)

itk (address): AERTTARIRIX AR BT T/ K 5 5 H IR KR 15 E B ES: 10007
15th Floor, CYTS Plaza No.5 Dongzhimen South Ave, BeijingP.C: 100007
FL i (phone): 010-59137331 % F(fax): 010-59137088

PIRAIGEHRBREERE T2 HMRE], ARQENEMMATIE, RSB WSERIIMPIRE
HISEAlERIT], ASBYEP AR RAEMEA AR KWIRE, RN ESR~LEFMNATATL . 4P
FBERS. AROBBSZENLSN, R&=m, IR, €&, B4, gRF5HE, B —RsERN
EAHRN, BEFEMTILRIE, EPFRMEAINEFFMRRELAEMR. HREAEPRERRXRIIEIF
s R, SRAERESMMENSH, Akl EFRNIGEFRREERRE, BEER, NEX
SFEFEARS; ERREANELRSEM L, BUNEFPONRRSFIEZALRS.

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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AR B ARAR (UTER “AAR") EFPEIEESZENERE SIS ER GERESH XS IERFA
[2011]1453) .

WEFSIRERFMBBEARETAFERMEERE, PRAKSHITIRRENSMSI A ERMBIBHERS L
IE, BARXFASIAERMBBASHESYE ., EREMTEESERE, ETREFEENERMENASLEERTE.
REFHEARSSERRRRRES B HIA0FIE, (MEFEIZESE, RIZERBERREBEERREREREER
SIHMEAER, ME5RQRRSHITTLX.

AARHHEAR, ZHARUREAME W AT AIRESEKBARREFAFE. RAFENSHAEMOLSPEAR
S5XAREERZEYA—BHTIHITRM/ FRXHM R AARREFLERRE N ERERBEEEHITERINS.

ARERARATRAE, AELFEHR, (MERAAFFOVSHEFAER. RERNATHEIFN, EHATEUE
fAREE. £/, EFARE. AARRENHATERIITAMBFRERENSIBITAREITERHNF . REFINEE
, AR EBEAERRE.
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