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E,ERH mg
BRENT itz ] INE (FEBYZER)
1911 62.59 &2.1.71% 57.73 & 2.30% 61.80 & 2.08% 437.10 -0.95%
1912 61.63 &.1.75% 57.43 & 2.24% 60.61 & 1.73% 434.00 -1.05%
2001 61.01 &4.1.79% 57.03 & 217% 59.63 & 1.58% 431.00 -1.33%
Bhipne BE
IRE g Bk i =} g Bk InE g Bk
WTI-BRENT -4.74 & 0.28 BRENT (C1-C3) 1.58 w -0.02 BRENT (C1-C6) 2.57 & 0.10
INE-Oman 0.33 w-1.84 WTI (C1-C3) 0.42 & 0.07 WTI (C1-C6) 1.67 & 0.25
Dubai Asia EFS 3.60 & 0.13 OMAN (C1-C3) 217 & 0.33 OMAN (C1-C6) 3.97 & 047
EHINES NS
MK ) kiR Mk s FekiE MR s kiR
Dated BFO 64.14 &.3.24% WTS 57.36 & 1.79% WTI Midland 57.81 & 217%
ESPO 65.03 &.1.74% LLS 61.13 & 2.48% WTI 57.88 & 2.53%
SEERITIEEE
t5/45HE AEkIE ihe g | BBk
FU2001 2212.00 £.0.68% IKERE 380{RHE 466.00 == 0.00 FU1909-FU2001 77.00 ¥ -3.00
FU2005 2135.00 £.047% #hni%180 FOB 37424 W -0.01 FhhniE180-380 6.00 ¥ -0.00
FRINiE180 swap 309.75 -1.35% Fihnik380 FOB 372.77 W -0.01 EfF5&aEinE 60.50 w-1.25
FRNNiE380 swap 303.75 -1.06%
hSiTEEE
ExiE HE Bk HOme
BU1912 3098.00 41.44% EEE 352.00 W-44.00 EES-FhNiKCIF 340.85 & 018
BU2006 2970.00 £.0.75% HtEE 302.00 W-44.00 IR -FRNECIF 120.00 & 019
BU1912-BU2006 128.00 &.0.69% FitEE 302.00 w-44.00 HE5-SEECIF 606.55 & 017
EERE 502.00 w-44.00 R -EECIF 491.97 & 017
BERiinE
Ebfft (WINDIEE)
iha/INERH 7.08 ¥ -0.06 NYM RBOB-WTI 8.70 ¥ -0.90 Nk 1803447 -11.98 w-143
LR/ INEEGH 4.99 W -0.08 NYM HUEEHm-WTI  23.11 w -0.18 FhNik 3802447 -12.93 w-1.28
ihE /LR 1.42 2 0.01 CE #B%%M-BREN 16.81 & 1.10 1 %) P Y s -6.21 & 019
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15th Floor, CYTS Plaza No.5 Dongzhimen South Ave, BeijingP.C: 100007
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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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