fy DR | PRBEERAT DIREL 12 IRFRIE

-
N coFco h R ERARR & W WE GROW WHAT YOU ENTRUST

BE2E REOR

J5 il B iR dn i H 3t EIABERR P
B ST kB

2019/09/19 aRig (G WS 20014717)
[FHEREINS
&481n BRENT Fo g3 1 BKEXIE AFERIE INE (RERULER) | BKEKIE
1911 63.60 -1.47% 58.04 w-1.79% 62.88 w -1.90% 473.60 w-2.17%
1912 62.66 Ww-1.42% 57.62 w-1.62% 61.65 w -2.14% 466.70 w-2.28%
2001 61.80 W-1.44% 57.08 W-1.45% 60.45 w -2.26% 460.20 w-2.13%
EhiginE B=E
= e i = i 17 = iz 17
WTI-BRENT -5.49 w-0.28 BRENT (C1-C3) 1.80 W -0.05 BRENT (C1-C6) 3.28 w-0.16
INE-Oman 3.97 w-0.21 WTI (C1-C3) 0.49 W -0.28 WTI (C1-C6) 2.06 ¥ -0.66
Dubai Asia EFS 3.91 Ww-0.24 OMAN (C1-C3) 243 & 0.18 OMAN (C1-Cé6) 4.96 & 0.19
RHIREINS
BKEkIE = RERIE = KEXIE
Dated BFO 63.79 -0.72% WTS 57.69 w-2.15% WTI Midland 58.44 w-2.29%
ESPO 69.83 Ww-3.47% LLS 61.69 Ww-2.94% WTI 58.19 w-1.81%
ELHRITIEER
t5/isH] BKEkIE
FU2001 2379.00 W-3.76% | 5KZRiE 380{FPE | 478.00 == 0.00 FU1909-FU2001 165.00 #£.84.00
FU2005 2214.00 9-3.15% | #Abnik180 FOB | 46440 W -0.11 FhhNiE180-380 4.75 ¥ -0.00
FAhniE180 swap 398.50 10.80% | #OAKE380 FOB | 461.67 W -0.11 EfFFREINE 95.00 w-1.25

FhhNiE380 swap 393.75 W£10.61%

By

BU1912 3178.00 W-3.81% HEEE 272.00 A126.00 | #EE-FiMECIF 349.78 A 869
BU2006 3030.00 W-2.32% HtEE 27200 417600 | %Z-FiIMECIF 129.12 A 888
BU1912-BU2006 | 14800 Ww-1.49% FitEE 202.00 .4126.00 #£55-SECIF 614.74 A& 799
EpEE 42200 A126.00 £75R-EECIF 411.75 W -9.58

BminE
Lkt (WINDIEE)
S /INEEH 674 4002 |NYMRBOB-WTI 1151 . 050 RN 180247 -0.67 w -3.57
WRELE/INEER 489 4002 YM BYESiM-WTI 2477 4 055 ENNE 38022 -1.42 w334
ma/ELR 1.38 W¥-0.00 |CE#B45M-BRENT 1778 W -0.32 107\ 2 -5.17 w-1.32
i
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H4hn 0. 3%
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b3 A £ 5T B (Institute of COFCO Futures Co., Ltd)

Hidik(address): AbBTTARIRIX AR BT T/ K 5 5 H IR KR 15 EHEZS: 10007
15th Floor, CYTS Plaza No.5 Dongzhimen South Ave, BeijingP.C: 100007
Hi i (phone): 010-59137331 £ ¥ (fax): 010-59137088

PIRAIGEHRBREERE T2 HMRE], ARQENEMMATIE, RSB WSERIIMPIRE
HISEAlERI], ASBYEP AR RAEMEA AR KWIRE, RN ESR~LEFMNATFATL . 4P
FIBERS. MROBBSZENELSF, R&=m, IR, €&, B, #FF5HE, B —RsERN
EAHN, BEFENTILRE, EFRMEAIREFFMRRE LB, AREAEPRERRXRIIEIF
SR, SRAERESMMEUSH, AnkELEFNIGEFREERRE, BEER, NEX
SFFEARS; ERREANELRSEM L, BUNEFPIRRSFIZ RS

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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PIRAIGEARAT (UTER “AR7") BEADEIERSZERNTHREE RS HEE GRSt XS BT
[2011]11453) .

W& S| RESMBEARIET AFERMEERE, PRAESNIBNDRRENETMSIAERNBENERS L
IE, ERETSIAERRBIREASHES Y EHENTEEHEBKRE, BT REFESNESMENTISRERENEE.
BREDHE AR R SEWRRERRE L BT FIE, EEIZESE. DIEERBARSHEOERZDRREER
SIHBERER, BESARXRRIIILX.

ARRRHEAR . RHARUREMT N AL ATRESEEARRZMRTE. RATRNSHAEZEMOLRBE LR
S5ARREBREEWUA—HOTHTLN/ B HNR. RARRBBILEELRZWEIRERAREEERITENINS.
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