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1910 61.08  4098% 56.71 &.1.67% 5998 & 0.35% 431.20 £.1.89%
1911 6049  4.0.93% 56.45 A 1.53% 6032 & 0.95% 430.20 A.1.53%
1912 59.78  #.0.93% 56.05 A 1.43% 5929 & 097% 429.00 A.1.59%
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WTI-BRENT -437 A 034  BRENT (C1-C3)| 130 A 0.04 | BRENT (C1-C6) 2.30 A 0.09
INE-Oman 038 4 107 WTI (C1-C3) 066 & 0.14 WTI (C1-C6) 1.91 A& 033
Dubai Asia EFS 266 4 021 OMAN (C1-C3) 069 W -036 OMAN (C1-C6) 2.74 w-0.36
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Dated BFO 60.92 A101% WTS 5692 &291% | WTI Midland 56.97 A 2.45%
ESPO 6545  Ww-0.05% LLS 59.65 . 1.00% WTI 56.67 A.1.63%
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FU1909 2851.00 4.2.00% | 3R 3804FHE = 433.00 = 0.00  |FU1909-FU2001 628.00 = 0.00
FU2001 2223.00 Ww-0.80% | ¥AbNK180 FOB | 359.93 W -0.05 #hhniE180-380 8.25 A 0.00
BRONE180 swap | 33375 W-5.39% | #MAE380 FOB | 359.46 W -0.05 EfFERTEINE 60.00 w -5.75
$AHNIE380 swap | 32550 Ww-5.79%
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BU1912 3040.00 Ww-3.37% £ EE 410.00 4106.00 | 4E@E-HANIECIF 340.53 w-1.06
BU2006 2908.00 W-3.20% s 360.00 4.106.00 | #Z&R-FHIMECIF 119.67 w-1.08
BU1912-BU2006 | 132.00 W-0.17% FitE= 410.00 4.106.00 #i5-SECIF 588.54 w-0.98
e 560.00 .106.00 75 -FECIF 403.11 W -0.99
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i /INEE;H 706  w-029 |NYMRBOB-WTI 0.00 = 0.00 FhhNt 1802402 -7.38 W -3.54
PR H/INERGH 509 w-008 |NYMHEUEER-WTI 0.00 == 0.00 FRhNiE3802MR -8.68 W -3.70
RS /R 139  w-003 |CE$B%%M-BRENT 1622 A 1.17 RIS e -7.34 A 0.10
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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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