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WE GROW WHAT YOU ENTRUST

2019/08/22 R (PR
SRR NS
BRENT RIS OMAN SRS INE (REEUSER)
1910 60.30 &.0.45% 55.68 -0.80% 60.76 & 1.27% 422.90 -0.59%
1911 59.86 &.047% 55.49 -0.56% 59.46 & 0.69% 42210 -0.33%
1912 59.33 A.042% 55.18 -0.29% 58.53 & 0.71% 420.50 -0.14%
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HE i ARk RE s Wk HE i ARk
WTI-BRENT -4.62 ¥ -0.93 BRENT (C1-C3) 0.97 A 0.02 BRENT (C1-C6) 1.80 & 0.07
INE-Oman -0.88 w-1.14 WTI (C1-C3) 0.50 w -0.04 WTI (C1-C6) 1.51 W -0.36
Dubai Asia EFS 2.37 ¥ -0.25 OMAN (C1-C3) 2.23 & 0.35 OMAN (C1-C6) 433 & 0.35
AT E
mes it ERE mes g 7.3 ] mes L] ERE
Dated BFO 60.44 &.1.27% WTS 55.05 w-1.04% WTI Midland 55.10 -1.31%
ESPO 66.22 M 2.32% LLS 58.90 -0.89% WTI 55.65 -0.94%
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FU1909 2630.00 W-3.77% | S 380MFHI | 45200 = 0.00 |FU1909-FU2001  430.00  W-24.00
FU2001 2200.00 W-0.95% | $FNOHE180 FOB | 336.09 .4 0.01 #hhnig180-380 12.50 A 0.00
FANNE180 swap | 32050 4.0.63% | HbMH380FOB | 32525 a4 0.01 ERFAEE 48.50 A 2.00
RNNIE380 swap | 308.00 .4.0.41%
hSETIEEER
SRERIE HE ik
BU1912 324400 A2.92% eEEE 20600 Ww-92.00 | #%@S-SFOMECIF | 36008 4 097
BU2006 3070.00 & 1.72% epEE 156.00 W-92.00 | 4ZR-ERIECIF 139.65 4 0.99
BU1912-BU2006 = 174.00 .4 1.20% RS 25600 W-92.00 | #p@5-EECIF 606.60 4 0.89
EpEE 35600 Ww-92.00 | #Z-EECIF 47421 A 089
EmipihE
Lbify (WIND#5%%)
S /INEESH 759 4 021 |NYMRBOB-WTI 000 w-13.69 | $Ahig180%4R -9.45 w -0.19
WRELR/INEBGH 515  w-006 |NYM EUEBE-WTI 000 w-20.78 | $RhiE380%MR 1142 w-031
TS /R 147 & 006  ICEB%EH-BRENT 1591 .4 0.01 MG R EE -6.84 w-0.12
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1. EEZE 8 [ 16 H 48 EIA JE PEAF-273. 2 ik, TU-188.9 Jiti, Hi{H+158 Jitl. %
525 8 H 16 H 248 EIA A ve biar M 2 ik 5 itk e A7—248. 5 JJ A, AI{E-254 Jif. £[E % 8
H 16 H 248 BIA KR A7+261 Jits, FOH+31. 4 Jikl, Ai{E-193.8 Jikf. £EZE 8 H 16
H 248 ETA Jt EEAF+31. 2 JoHl, PUH+16.9 Jifl, AifE-141.2 Jif.
2. BIAHRiS: S b JEah it G 12 J5#/ H 2 280. 3 Jidd/ H s b 36 [ [E P i &
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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 % H(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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WEFSIRERFMBBEARETAFERMEERE, PRAKSHITIRRENSMSI A ERMBIBHERS L
IE, BARXFASIAERMBBASHESYE ., EREMTEESERE, ETREFEENERMENASLEERTE.
REFHEARSSEVXRRREL BTN FIE, (REFEZESE, RIZERBERREBEERRBREREER
SIHMEAER, ME5RQRRSHITTLX.

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

ARERARATRAE, AELFEHR, (MERAAFFOVSHEFAER. RERNATHEIFN, EHATEUE
fAfEE. £, EFARE. AARRENMHARIUTAMEEREFEENSIRITAEITERNF . REFNAEE
, AR EBEAERRE.
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