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1910 59.74 . 1.88% 56.14 A 2.43% 59.54 & 1.88% 418.70 A 0.94%
1911 59.22 2. 1.82% 55.71 & 237% 58.69 & 1.82% 418.80 4 1.18%
1912 58.70 . 1.79% 55.21 A 2.26% 57.76 & 1.76% 417.60 A 1.09%
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WTI-BRENT -3.53 & 0.24 BRENT (C1-C3) 1.04 & 0.07 BRENT (C1-C6) 1.79 & 014
INE-Oman 0.69 w -0.25 WTI (C1-C3) 0.50 & 0.05 WTI (C1-C6) 1.93 & 0.25
Dubai Asia EFS 2.72 w-0.07 OMAN (C1-C3) 1.78 & 010 OMAN (C1-C6) 3.71 4 0.27
IR NTE
mes L] AERIE mes & ARERIE mes L] ARERIE
Dated BFO 60.13 M. 1.74% WTS 56.54 A 2.28% WTI Midland 56.44 A 2.10%
ESPO 63.64 -0.20% LLS 60.04 A 2.06% WTI 56.24 M 2.57%
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FU1909 2764.00 #4.4.14% IKSRE 380{FRH 452.00 == 0.00 FU1909-FU2001 536.00 A 12.00
FU2001 2228.00 .2.48% Fihnik180 FOB 333.50 & 0.03 $ihnik180-380 12.50 ¥ -0.00
$AINIE180 swap = 318.00 4.2.09% | #ihNi%380 FOB | 320.01 4 0.03 EfFERENRE 44.75 A 350
FhNiE380 swap 30550 &2.52%
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BU1912 3144.00 &1.95% S EE 306.00 W-60.00 S5E5-FRINIECIF 363.21 & 4756
BU2006 3022.00 . 1.68% EirEE 256.00 W-60.00 7R -FRINECIF 142.85 w-2.49
BU1912-BU2006 | 122.00 .40.26% FivEE 356.00 W-60.00 #i5-EECIF 609.49 A 4775
EigEE 456.00 w-10.00 5 -FECIF 477.08 w-2.24
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kit (WIND#SEN)
i /INEEH 7.36 A 0.03 |NYMRBOB-WTI 1472 & 046 RN 180547 -8.66 & 094
YRELH/INEESH 5.24 A 0.03  NYM BUEEE-WTI| 2127 W -0.31 ERNiE380ZLR -10.63 & 1.10
RS/ eRELh 1.41 W -0.00 |CE#$B%SH-BRENT 16.73 W -0.48 15 o1 g R -6.75 & 019
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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.
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