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BRENT B EKIE BEXIE INE (REEIER)
2001 6330  a 1.64% 57.83 A 167% 63.65 & 0.95% 45480 & 0.22%
2002 6240 4 1.61% 57.69 A 1.62% 6215 & 1.01% 44990  v-0.11%
2003 6171 & 1.58% 57.37 A 1.58% 6107 & 1.09% 44580  a 0.09%
BhinihE AE

IRE fitts BIER IRE firts BIEX = fitts IR
WTI-BRENT -551 = -026  BRENT (C1-C3) 153 & 005  BRENT (C1-C6) 2.64 A 0.09
INE-Oman 146  a 003 WTI (C1-C3) 000 + -0.03 WTI (C1-C6) 0.99 A 0.00
Dubai Asia EFS 336 a 022 | OMAN (C1-C3) 264 a 004 | OMAN (C1-C6) 4.59 a 023

[ SRS
Mes it BEKIE MEs s B EKIE mes i BEXIR
Dated BFO 6331 & 1.52% WTS 5839 a 151% | WTI Midland 58.62 A 1.86%
ESPO 69.03  +-0.98% LLS 62.54 A 2.49% WTI 57.54 a 1.71%
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£3/1=H8

BiERIE

FU2001 173400 +-6.17% | 3KERiE 380(%H: | 420.00 — 0.00 FU2001-FU2005/ -112.00 +-20.00
FU2005 1846.00 +-5.62% | FiNiE180 FOB | 22475 . 0.08 $RhNiE180-380 11.00 + -0.00
$hNi%E180 swap 230.00 & 3.60% | #HINIK3BOFOB | 21785 .a 0.08 EfFFEINE 41.50 A 225
$MhNiE380 swap 219.00 & 391%
s TBEEER
itz 3]
BU1912 286400 +-151% HEEE 461.00 A 44.00 SERg- TN CIF -14.37 <+ -0.38
BU2006 2804.00 -0.92% H{tEE 236.00 & 44.00 IR -FRINIECIF -39.37 + -0.38
BU1912-BU2006 60.00 +-0.59% TitEE 286.00 A 44.00 5E5-HECIF 441.22 + -0.33
EpEE 486.00 A 44.00 L4 -EECIF 416.22 < -0.33
EmihE
tbit (WIND#EER)
ifEs/INEE;H 6.31 < -0.01 |NYM RBOB-WTI| 1095 + -0.14 FRhNiE 1802248 -25.33 A 1.64
YL H/INEESH 3.97 + -0.20 |NYM EUEBSR-WTI 2410 a 032 DN 38058 -27.06 A 1.68
S/ 1.59 A 0.07 CE $B%5M-BRENT 1532  + -0.19 15 £ o] T R -3.68 v -0.01
=R

FREEEEMEFETATHEER, FREMRTES SHENADRERERIESIERARNEEBT DR, MREAIMERERE

HMANeEE

PEAREARIE. BILARENETNAE

2 RERERSE EATMIMEIREEN BN EmRETARE.

1



hiR ‘
caren JEL 3 H 4R

YH T B
Lo VAR DU se R R4 #5211 A 16 H 4, EEAMERESHLEDR > 10 BE, % 674 &, N
2017 4 4 A PICREAR, LERIA MG ERESHLECY 888 JE .

2. AT M A, e 10 F B 0 LA 0. 3, A T AT BN 0. 24, S
9 HEEEFAN T 0. 3%, B HREEFIEK.
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J& T bR AR AT 4, S OT AR IREEK,  SeM Bk 1. 7%, AT K 1. 6%,
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R AR A FERR (Institute of COFCO Futures Co., Ltd)

Hhhik(address): bR ARIEIX AR E TR K4 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

PRAASMRBERET S MHOARE), HRARNEMALTIIE, RBFTEWSIRIIFFIRE
FSEAlERIT, ASBYEP AR MEAEA LR RIS, RIRNESR~LEFMNATRTT L. 4P
FIBERS. MRVBBEENEZS, R=m, IR, €&, &Y, gFF5H, B -—R5HERM
EWHBN, BEFERTIEE, EFRCHIEFIRRE LRER. HRRAEDREZERRIIE
HE R, SRERASHRMENSH, Al RAEEFREERRE, 225, NEX
SEFEARS; EAREANELRSEM L, BUNEPIRRSFEALRS.

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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PRI ARAR (UTER “ARF”) EEhEIEES%ENRERFE RIS GERSHX S IEEFA
[201111453) .

REMSIREEMBIBIFKRT AFAERMEERE, PRALESTIAARREASHNSAERMBENEAS
IE, BRXIATSI A SRMEEA SR A, ETHEATEEEERIE, EMRIEFFESNEEMENASREEMEE.
REPHEAR LSRN TR EE A AP, EEIRESE . IIEERBEARSMEOEMIREURRRER
SIHMEIER, BEEARARISHIILX.

ARFREEALR XBARUREMT LA LT TEKKEARRIZFIRE. RARRNSHAEMOLRPELR
S5AREBRREYA BT/ LRGN ARBRAHLE LRI EREMAEREE I TERXNS.

FIRERREARLBNE, AELTFER, RBREQXFSEWZIHEFAER. REXQTPERN, EMTATFUE
R fRE. 2% EFIERE. AARARBHEMRBUTAFTEIERERENSIRITAEITERNNF . RERNHE
H, AARTABEMEHTRIE.
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