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[RiBEER NS
BKixIR BKIXIE | INE (KEEIUR) | kiR
2008 4203 a184% 3982 A 140% | 4211  — 000% 29140 ¥ -0.21%
2009 211 a174% 3992 a147% | 4326 A 268% 30390 = -0.13%
2010 40.09 2 1.55% 40.09 A 1.55% 43.04 A 351% 312.30 - -0.22%
EhinihE RE
i =| s BKER ] =| s BKEk 0= ints BKER
WTI-BRENT | -221 & -033  BRENT (C1-C3) -021 4 003  BRENT (CI-C6)  -071  a 0.09
INE-Oman 205 w-127 | WTI(C1-C3) | 027 & -006 | WTI(Cl-C6) | 062 = -011
Dubai Asia EFS | 086 4 011 | OMAN (C1-C3) 060 4 007 OMAN (C1-C6) 053 A 060
[RiBINE NS
MR & BiEXIE e s BKERIR e s BKEXIE
Dated BFO 4230 & 105% WTs 3973 A 234% | WTIMidland | 3993 & 1.81%
ESPO 4499 a255% LLS 4118 a 1.38% wTI 3988 a 1.55%
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FU2005 1741.00 .~ 0.40% | 3KSRiE 380{%HE | 285.00 - 0.02 FU2005-FU2010| -297.00 A 11.00
FU2010 2038.00 +-0.10% | #FHNIE180 FOB | 240.10 o 0.01 $RfNiE180-380 6.00 ¥ -0.00
$hNiE180 swap 244.00 .~ 1.14% | $iON¥E380 FOB | 23341 .~ 0.01 EfFFEINE 19.75 A 225
$AhNIE380 swap | 238.00 a 1.38%
hETEEelR
pildiz 3 Hx Fil 473 #HOMm=
BU2006 2762.00 & 3.14% eHHEE -62.00 +-84.00 *EEI-FRINIECIF 235.51 v -42.86
BU2012 2802.00 4 1.23% EpEE -262.00 < -84.00 BT -SRI CIF 13.02 +-173.76
BU2006-BU2012 | -40.00 = 1.91% TitEE -162.00 = -84.00 £75-EECIF 235.51 +-149.06
$ipEE -87.00 = -59.00 IR -HECIF 331.22 w-244.94
EmiinE
Eeify (WIND3SER)
e /INEEH 8.98 A 019 |NYMRBOB-WTI| 1129 .« 0.10 ERiNiE 1802467 -3.93 ¥ -0.25
Y84 H/INERH 5.68 < -0.02 |NYM HUEEH-WTI 1056 — 0.00 RN 38034E -4.88 ¥ -0.18
Hi=h s SR 1.58 a 004 |CE $84%H-BREN 6.59 w -0.33 15 b = T e 0.00 A 0.10
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L. ETA FEA7Jdhe: #0056 26 H 2, ¢ A 720 Tit, HUYEA 70 Jitw. Hoc
Jor Ay M 26 R 2 (1 Jir i P2 A b 26. 3 it SRR ZEAE AN 120 o, S v 160
Jitd. SEEE M EAT IR/ 59. 3 Titd, TR 40 Fitd.

2. WENLH, WREEIE & —Sh g,  BrIERRAR v FAth ps o2 B TR M AT T FT AR BE Il
AT S .

3. EEAA 6 H ADP L ANEL, #rig 236.9 J5, 6Ny EORENE, ARG 0 290 77, RiE
H /> 276 J5KME BB ZE TN 306. 5 /5, A& T 582.5 Ji, iX—# 7tk 2018 EF1 2019 4E A &L
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H¥
e 1 B Bt o 25 [V S e R A 5, ST 1. 4%, ATk 1. 8%.
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rh#R HA S5 33 B (Institute of COFCO Futures Co., Ltd)

Huhik-(address): LA HTARINIX AR BT TR KM 5 5 T IRKJE 15 R HRE SR A%: 10007
15th Floor, CYTS Plaza No.5 Dongzhimen South Ave, BeijingP.C: 100007
Hi1% (phone): 010-59137331 f£ 3 (fax): 010-59137088

PIRAIGETARBE ERE T 2 HMAREN], ARQENEMMATIE, RSB WSERIIMPIRE
HISEAlERIT], ASBYEP AR RAEMEA AR KWIRE, RN ESR~LEFMNATATL . 4P
FBERS. AROBBSZENLSF, R&=m, IR, €&, B, #FF5HE, B —Xs5%R8
EAHRN, BEFEMTILRIE, EPFRMEAINEFFMRRELAEMR. HREAEPRERRXRIIEIF
s R, SRAERESMMENSH, Akl EFRNIGEFRREERRE, BEER, NEX
SFEFEARS; ERREANELRSEM L, BUNEFPONRRSFIEZALRS.

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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REFSIRESMBIBERIET QA RRMEERE, PRAZSTDIKKREAETISIAERMBEANZAS L
IE, BRFSIAERMBBEASHES Y, ERMEMTEEMERIE, EAMUEFFESNERENMBNTISLXEENETE.
REPHEAR R SRR TR E Y B TIARFIE, REEIRESE, AIRERBEAREMDOEMRETRRRER
SIHEFER, BISAQXRERIIBEX.

ARFRHEAR . XHARUREMT W ATATELKEARRZMAE. RATRNSHAZEMOLRBEELR
S5FREERZZWUA—HOTIHTFLN/ B X ZW R . AABEREBILEERRZINEIREAEREERITERINS.

FIREWRBRABRAE, AELATFER, NEAQXFESEAWZIHEFLER. REXQBPEFN, EMATFUE
mRRfEE. % EHARE. AQRAREMEARTITANEFREESHSIBITARITERINF . RERWEEE
H, KRBT RBEMEHTRE.
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