/» iR

“W. coFco

BE2E REOR

JE T % Bl i ¥ H 3R

OPECH Eiginftss

RO MiEE (BB

IR S B IR F

hREHRBR4& W

ETAEEF7 11N,

S 20012424)

PIREAES 1B IR

WE GROW WHAT YOU ENTRUST

+

P 3E

2021/02/25
JRHRASHNS
SHBH BRENT BREXTE BREXTE PREXTE INE (FEHUER) BREXTE
2104 67.04 A 255% 63.22 A 251% 6515 & 2.07% 40600  a 0.22%
2105 66.18 4 2.64% 63.00 A 2.56% 64.98 a 172% 41030  a 0.05%
2106 65.53 A 2.65% 62.52 A 2.56% 64.65 o 1.81% 41130 = -0.65%
BrmihE B=
InE & BRER IE & BRER IE g BKER
WTI-BRENT -382  w -0.12 | BRENT (C1-C3) | 151 = -0.02 |BRENT (C1-C6) 3.28 A 0.04
INE-Oman -226 % -1.10 WTI (C1-C3) 070 ¥ -0.01 WTI (C1-C6) 2.58 v -0.02
Dubai Asia EFS 286 ¥ -031 | OMAN (C1-C3)| 050 a 0.17 | OMAN (C1-C6) 2.27 a 023
JRHELE TS
B i BREAIE ML i BKEXIE M s BKEXIE
Dated BFO 64.90 = -0.60% WTS 6231 +-0.65% | WTIMidland 62.71 - -0.10%
ESPO 65.95  a 3.74% LLS 6431  +-0.09% WTI 61.66 ¥ -0.02%
1%*4553@*‘

BALR /4R nig BREXIS BRERIE
FU2105 2429.00 +-0.86% K58 3801RHn 330.00 w -0.02 FU201 0 FU2105 3.00 A 19.00
FU2110 2426.00 +-0.94% Frinig180 FOB 375.71 w -0.01 Frhnig180-380 5.00 A 0.00
02180 swap 375.75 - -1.25% ¥rhniE380 FOB 370.38 = -0.01 EFRERANE 17.50 a0 075
FMR380 swap | 37075 v -1.33%
hETEER
BRINE NS HONE
BU2012 3170.00 . 0.89% HEREE 30.00 w -28.00 G- FrNiECIF 314.25 v -4.31
BU2106 3228.00 .4 1.00% L EE -220.00 = -28.00 IR-FNNECIF 260.02 - -4.50
BU2012-BU2106 -58.00 - -0.11% FILEE -170.00 < -28.00 1eEg-sECIF 41117 +-133.19
EEEE -45.00 = -28.00 HEIR-EECIF 680.02 +-132.89
BmfinE
EeA (WIND3EE) nE &
s /INEESH 7.77 a 019 NYM RBOB-WTI 19.92 & 0.52 ?ﬁ'}]ﬂiﬁ‘] 8027 -5.23 a 017
AL/ INERGH 5.95 A 0.05 NYM EXBEiH-WTI 16.49 A 046 Nk 38037 -6.01 A 014
e/ AEEH 1.31 a 0.02 ICE ¥B4E5H-BREN 6.11 A 0.65 I Y e 1.31 w -0.30
G<y=o1:):]
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rhR 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

PIRAIGETARBEERE T 2 HMARE], ARQENEMNATIE, RSAIEWSERIIMPIRE
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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