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1911 62.02 o 0.57% 56.66 A 0.76% 6240 v -1.34% 45260  a 1.57%
1912 6173 & 0.55% 56.71 A 0.78% 6175 a 065% 44720  a 1.50%
2001 6120 & 0.61% 56.59 A 0.82% 60.76 & 0.46% 44070  a 1.52%
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WTI-BRENT 544 = -024  BRENT (C1-C3) 084 . 001  BRENT (C1-C6) 2.09 A 010
INE-Oman 021  +-0.80 WTI (C1-C3) 010 = -0.05 WTI (C1-C6) 1.14 v -0.06
Dubai Asia EFS 268 & 008 OMAN (C1-C3) 277 a 045  OMAN (C1-C6) 464 A 051
I
Dated BFO 6224  a 0.73% WTS 5672 o 136% | WTI Midland 57.34 A 0.99%
ESPO 6883  a 1.03% LLS 59.14 & 0.56% WTI 56.52 A 0.73%
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FU2001 2108.00 +-0.89% | MEiE 380{FHE = 43400 = 0.00 |FU2001-FU2005 1.00 ¥ -9.00
FU2005 2107.00 o 0.62% | SFMOEEISOFOB | 31244 ~ -0.01 | Eih0iE180-380 13.25 ¥ -0.00
#hONE180 swap | 281.50 +-0.53% | FAbNHE380 FOB | 310.01 + -0.01 EfFFRAiNE 74.25 ¥ -1.25
$hNIE380 swap | 26825 +-0.37%
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BU1912 2978.00 +-0.40% e EE 597.00 4 12.00 | “@E5-HHHIHECIF 12905 = -1.06
BU2006 2904.00 = 0.00% eipEE 17200 & 1200 | %ZR-FHHHECIF 17905 & -1.06
BU1912-BU2006 | 7400 +-0.40% it 247.00 a 12.00 75 EEECIF 48279  + -0.95
EHEE 547.00 a 12.00 &5 -EECIF 46204 -097
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S /INESif 659 = -007 |NYMRBOB-WTI 1204 ~+ -002 | HihiiE180%48 -16.71 ¥ -0.81
YoR4:3 /I NS 467 = -004 |NYMBEUEGH-WTI 2611 & -060 | $Fh0iE3803LM8 -1880 = -0.73
S /s 141 = -000 |CE$ESSM-BRENT 1748 + -035 | IGMNEHGHESAR -3.68 ¥ -0.29
R

FREEEEMEFETATHEER, FREMRTES SHENADRERERIESIERARNEEBT DR, MREAIMERERE

HMANeEE

PEAREARIE. BILARENETNAE

2 RERERSE EATMIMEIREEN BN EmRETARE.

1



ChR J 3 H 3

ce
{H T B

Loy AR DU se R R 4. #5210 A 25 H2 8, SEE A MG RES LB/ 17 BE, 2 696 B, [A]
FLidsb 179 2, SN 2017 4F 4 H LSk,

2. F[H 2019 WHAE R BEFR I B AR = [F EL 3k 26%, $250T 1 JIMZ3E 0K, FE61) 2012 4F DL )3T
Bie 10 H BB K0 S O e B 95. 5, 55 T FHARIWIE 96, BisS=ANHmhr, B
55 ¥0HA 43 TiFe B R T YIE -

3. P AT 256 HEAT NSRRI 50 ML S E 6. 5%, 5 FEHIIRER, 2 2017 4 12
H PR RO R S R R

HVE

BT = LA, AN ElE, &S Bk 0. 8%, AR i LK 0. 6%.

R R, JRAE TR M AT 5 UL RE N, /&SRR T BE R
AURD, ISR RIS 7 FHE AT . SAARORE, Eh BkiE OPEC [ &2 K k™ 5
B [ JAT T BRI SEAR BORAE S8 . SCIEDEAK U T M, SClkt B B T e sl i, DLACH:
il B X 3 Gy R AN IBUER T 37500 AR 5877 ) A A BT 81 7

15 H AT I A B E TERA i 5 2 5F TAT IR W fE SR, H N A JLIR N, 137
AR RAT RIBGE 2 R R GPIRDLAE TS OB KB A 2, RIUNIIT =S .

==
=m=ip

KIREEEEMRETATHER, NMREWAT S SHENABRRERERISSHIEXERNMESESETTEo L, ARERIINS RESAE

M2 M HRIE. REARSH NI AL TR ERERSEBFHF MR SR ERMEATIREIT RS, 2



([ZI(:)IF*CE J 3 H 3

SRS BOER

BEHW, @ _4mm!

R AL A FERR (Institute of COFCO Futures Co., Ltd)

Hhtik(address): bR ZRIEIX R E TR KT 5 5 H IR KE 15 JEHBE gAY 10007
15th Floor, CYTS Plaza No.5 Dongzhimen South Ave, BeijingP.C: 100007
HL 1% (phone): 010-59137331 1% H.(fax): 010-59137088
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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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