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BRENT BiEKIE B BKEKIE INE (REBUER)
1910 6043  W-1.06% 55.10 v-2.84% 6022 A 0.40% 43530  A0.95%
1911 59.25  W-2.05% 54.89 W-2.76% 5910 W -2.02% 43390  A0.86%
1912 5846  Ww-2.21% 54.56 ¥-2.66% 58.07 W -2.06% 43190  A0.68%
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WTI-BRENT -379 4 154  BRENT (C1-C3) 043 W -154  BRENT (C1-C6) 1.48 W -1.54
INE-Oman 023 Ww-039 WTI (C1-C3) 0.54 = 0.00 WTI (C1-C6) 1.67 = 0.00
Dubai Asia EFS 274  =1000 |OMAN (C1-C3)| 215 =1 0.00  OMAN (C1-C6) 4.20 =1 0.00
R HE
mes i kIS MEs it BEkIE Mes i BEXIE
Dated BFO 6113  40.34% WTS 5527 W-2.90% | WTI Midland 55.37 w-2.81%
ESPO 6580  4.0.53% LLS 58.10  W-2.60% WTI 55.07 v-2.82%
PAELRITIRERR
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FU1909 3184.00 411.68% | K338 380{RH | 44000 == 0.00 FU1909-FU2001 946.00 A.74.00
FU2001 2238.00 4.0.67% | ¥FMNIE180FOB | 367.68 4 0.02 §RlNiE180-380 5.75 w -0.01
#hNiK180 swap 34125 A225% | $RAbNIE380 FOB | 363.51 4 0.02 EfFFANE 62.50 A 250

$RhNiE380 swap 33550 £3.07%

hETiEER
Ak
BU1912 3090.00 .1.64% EHE 360.00 W-50.00 $5E5-SRNSECIF 339.57 w -0.97
BU2006 2946.00 41.31% E{EE 310.00 W-50.00 5 -FRINiECIF 118.69 w -0.99
BU1912-BU2006 | 144.00 .£.0.34% b= 360.00 W-50.00 $5E5-SEECIF 587.64 W -0.89
EigEE 510.00 W-50.00 L7 -EECIF 402.20 w -0.90
EmihinE
Ebift (WIND$SED)
e /INEE;H 7.06 W¥-0.01 |NYMRBOB-WTI| 9.15 W -0.28 SRINiE 180248 -6.49 A 0.89
Y54/ INESGH 5.03 Ww-0.05 |NYM BUEEBH-WTI 22.07 & 0.24 RN 38087 -7.40 A 1.28
e /LR 1.40 A 0.01 CE $845M-BRENT  15.04 W -0.83 1 b =] -7.70 w -0.29
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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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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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AARHHEAR, ZHARUREAME W AT AIRESEKBARREFAFE. RAFENSHAEMOLSPEAR
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