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2019/10/22 BRoL skl (BE9EEHS: 20014717) ok
[FimERER IS
a88) BRENT Bk BREkIE INE (FERMUZER)
1911 58.96 w-0.77% 53.51 -0.67% 59.90 w -0.75% 446.30 #.0.31%
1912 58.68 -0.69% 53.54 -0.52% 58.73 ¥ -0.88% 440.00 #.0.14%
2001 58.20 w-0.56% 53.41 -0.39% 57.86 ¥ -0.89% 432.80 -0.14%
BhininE BE

2.07

4 046

WTI-BRENT 598 4008 | BRENT (C1-C3) 104 4 030 BRENT (C1-C6)
INE-Oman 291 w216 | WTI (C1-C3) = -008 a4 003 WTI (C1-C6) 0.57 4018
Dubai Asia EFS 245 4005 |OMAN (C1-C3) 221 A 028 OMAN (C1-C6) 3.90 A 036
[RBMER S
BERIE Mz BiEXIE
Dated BFO 5938  w-0.69% WTS 53.38 Ww-0.69% | WTI Midland 54.18 w-0.77%
ESPO 66.13  W-2.99% LLS 56.03 W-127% WTI 53.28 ¥-0.87%
PRELmTISIEER

HAts/#=H

FU2001 2113.00 9-1.17% | KRB 380fFH | 434.00 = 0.00 FU2001-FU2005 59.00 4 2.00
FU2005 2054.00 W-0.48% | #hhNHE180FOB | 29599 W -0.02 Fihnig180-380 16.00 4. 0.00
FhhNiE180 swap 27400 W-2.06% | $ilNiE380 FOB | 29481 W -0.02 EFFHREfE 83.00 4 425

FNNiE380 swap 25800 W-2.18%

h51TEER
BEXIR i

BU1912 2966.00 40.95% 63400 W-28.00 HErg- N CIF 237.36 = 0.00
BU2006 2856.00 4.0.56% HpEE 409.00 W-28.00 He7R-FNKCIF 207.36 = 0.00
BU1912-BU2006 | 110.00 .0.39% FiLEE 259.00 W-28.00 4555-FECIF 590.76 = 0.00
EHEE 664.00 W-28.00 H5R-HECIF 490.08 = 0.00

+

Ebfft (WINDISER) i
ifS/INEGH 663 4009 |NYMRBOB-WTI 1419 Ww-020 | #illif180248 -1600  Ww-0.68
YA/ INESH 467  w-002 NYMHEUEER-WTI 2820 4 020 | Hib0iE380%M% -1852  Ww-0.68
/LR 142 A002 |CE¥ESGH-BRENT 1812 Ww-048 | IMAMGHEAE -3.03 A 017
=

FREEBLIBFET LR, AREWRTESSENADIRERRRBSEXERNSEBTEDL, NMRETIFMEREEANE
NSRRI FEAMRIE. RAEARENTRALF R ERERSEEH MRS B AEHIHRETHRE.
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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.
WEFHEAMRLSEYNARRES A HRRFIE, RREEESE. AIRERBARSE DO EMREURRRER
SIHBERER, BESARXRRIIILX.

ARRRHEAR . RHARURRMT N AT TRESKEBARRIRMFE. RATRNSHAEZEAMOLRBELR
S5ARREBREEWUA—HOTHTLN/ B HNR. RARRBBILEELRZWEIRERAREEERITENINS.
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