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EHERES IS
r=tu) =k BRENT iz OMAN BRI INE (FEBYER)
1912 58.32 25 0.14% 52.61 w-0.02% 58.85 & 0.19% 440.00 4 1.64%
2001 57.84 4 0.14% 52.48 W-0.02% 57.35 & 0.10% 433.40 & 1.38%
2002 57.33 4 0.07% 52.29 = 0.00% 56.31 & 0.11% 430.90 s 2.04%
EmininE BE
RE g Kk e g ek e g ek
WTI-BRENT -5.73 w-012 BRENT (C1-C3) 099 4 0.04 BRENT (C1-C6) 1.74 . 0.06
INE-Oman 359 s 1.12 WTI (C1-C3) 0.11 W -0.03 WTI (C1-C6) 0.67 W -0.06
Dubai Asia EFS 2.80 ¥ -0.08 OMAN (C1-C3) 2.54 4. 0.05 OMAN (C1-Ce) 4.19 ¥ -0.06
[RiBIREHS
Dated BFO 58.29 &£ 081% WTS 52.63 w-0.02% WTI Midland 53.58 & 0.07%
ESPO 64.28 =0.00% LLS 55.88 & 0.16% WTI 52.63 -0.02%
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FU2001 2212.00 40.68% | 3E 3804FHL = 47800 = 0.00 |FU2001-FU2005 77.00 W -3.00

FU2005 213500 4047% | #FHNE180FOB | 279.24 4 0.01 §hNiE180-380 12.50 W -0.01
§ilNiE180 swap 25400 W-126% | #FhO#E380 FOB | 27365 4 0.01 EiFFAfE 50.50 W -1.00
§iNiE380 swap 24150 Ww-031%

BU1912 3098.00 A1.44% ErEE 552.00 W-44.00 fERg-FRINEECIF 305.78 W -0.09
BU2006 2970.00 &.0.75% HipEE 352.00 'Ww-44.00 - FRNiE CIF 255.06 w -0.10
BU1912-BU2006 | 12800 .0.69% witEE 282.00 W-44.00 £5-SECIF 588.70 W -0.09
EEEE 532.00 W-44.00 7 SECIF 537.97 W -0.09

EmfhE

Ebfft (WINDiEE)

ihs/INERH 7.08 w-0.06 NYM RBOB-WTI 14.07 A 030 SRONE 180344 -17.55 A 0.02
RELR/INER;H 499 w-0.08 NYM EREEH-WTI  28.02 4 043 SRINE 380344 -19.52 A 041
B Th it S 1.42 2 0.01 CE #H%5H-BREN 19.16 4 1.36 T AREGHEAR -3.70 & 078
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rh #R HA 5 #3385 (Institute of COFCO Futures Co., Ltd)

Huhik(address): bR T ARIMIX R E TR KA 5 5 F & KJE 15 J= iBE R iY: 10007
15th Floor, CYTS Plaza No.5 Dongzhimen South Ave, BeijingP.C: 100007
EH 175 (phone): 010-59137331 4% H.(fax): 010-59137088
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MIEERS. ARGFEBZEENESF, Ki-m, 1A, €8, &, ggRFHr|E, HE—ReERN
T AR, EEFEENTIER, EPRCRNREMFRRE EE®R. HRBARERRERRKMIK fﬂ
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SHFLEERS; EAREENALERFSEMLE, BUNEPRIRREZFIEZURS .

The Futures Research Institution is attached to COFCO Futures headquarters. Itis responsible for business
related research and development. Moreover, itisalso engaged in high-end industrial and institutional clients’
maintenance and provides themwith 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 reportsofhedging, basisarbitrage, spread trading aswell as other consulting
services to our valued customersthrough fundamental and macro analysis. Despite of the elementary
brokerage business, the Research Institution ismore focused on providing specific and professional services.
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IRESI AEEMBIBEARETAFAERMEERE, PRSI KRRERNS M| BERBENERNS D
IE, BERXATS| BERMBEAS WESTHE | EFRMEMN TS BRIE, S NMREFEENESHENASAEEMETE.
]RE FER NS SE IR FRRE LS B AHHFIE, (EFIEESE. DS ERBEARE ML WEARERERER
SIBMEMER, BMSAARRIHIHE XK.

ARAFRHE AR XHARUKREMFW AT ATRESKIBARR EMRE . RATRNSHGEMOLSBE AR
S5XREENREYR—HMHIZTLH/HZ ZUR. AAFEBIFILE NREN ERER GERIEE HITEH XS,

ARERARATRE, AELFER, BAQXFEEALSHEFER. REAQTRPEER, FAAREBLUE
AR EE 2% EFEXREG. AARREMEMEIUTAMBEFERSEENSI BT AHITERNF. REFNAEE
B, KRBRABEMERRE.
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