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1910 59.48 w-2.97% 55.25 w-3.24% 59.10 w -3.04% 427.20 A 1.98%
1911 59.07 w-3.04% 54.99 -3.31% 58.35 w -299% 427.80 2. 2.17%
1912 58.64 W-3.04% 54.66 w-3.33% 57.54 w -297% 426.40 A 1.96%
B Bz
ThE i Bk TAE i Bk TRE i ARk
WTI-BRENT -4.25 ¥ -0.05 BRENT (C1-C3) 0.84 & 0.02 BRENT (C1-C6) 1.44 w -0.03
INE-Oman 1.96 A 3.28 WTI (C1-C3) 0.24 A 0.01 WTI (C1-C6) 1.20 w -0.04
Dubai Asia EFS 2.80 & 0.30 OMAN (C1-C3) 1.56 w -0.09 OMAN (C1-C6) 3.19 ¥ -0.03
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Dated BFO 58.25 w-2.87% WTS 55.36 Ww-347% WTI Midland 55.46 w-3.18%
ESPO 65.12 & 3.32% LLS 59.46 Ww-2.84% WTI 55.16 w-3.31%
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FU1909 2700.00 A.3.93% | ¥SE 380MFB = 45200 W -0.10 |FU1909-FU2001| 44800 4 49.00
FU2001 225200 A218% | EIMH180FOB | 33691 .4 006 | HibNik180-380 10.75 w -0.00
FRNNIE180 swap | 32225 A557% | HHMNE380 FOB | 32489 4 0.06 EFFARE N E 41.25 A 0.50

#ilNE380 swap = 31150 4.5.68%
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BU1912 3164.00 4.0.96% HrEE 286.00 W-30.00 | #E5-SFANEECIF 31565 & 0.64
BU2006 3054.00 4.0.99% s 23600 W-30.00 | HZR-SRNMLECIF 14534 & 0.66
BU1912-BU2006 = 110.00 w-0.03% FitEE 33600 Ww-30.00 | %%@5-BECIF 561.74 A 0.59
EEE 386.00 W-30.00 | #%Z-EECIF 47932 A 059
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S /INEEH 735  w-015 |NYMRBOB-WTI 1515 W -0.68 | $fh0t&1805L48 -9.47 A 0.66
YREL /NG 528  Ww-005 |NYMEREE#-WTI 2221 A 046 HifNis38024AR 1116 & 062
TS /REE 139  w-002 |CE#8S&H-BRENT 1609 W -0.19 | IHNEIEHREE -6.96 = 0.00
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1. EEZE 8 H 9 HYJE BIA M EFR 0 158 Jiki, BUHmD 277. 5 Jikl, AIE#E N 238. 5
Jiks KEHRIHEAE > 193. 8 JiHH, TN 98. 5 JiAH, WI{EIEIN 152.9 Jikl; I EAE
> 141.2 Jikl, TRIAKGIN 2.5 JiAE, RUEREIN 443, 7 Jik; PR SRJEUM BEAE IR D 254 ik, T
{E /D 150. 4 Jiki .
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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
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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.

[CEERA]

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
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