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2107 68.55 4 0.34% 65.30 a 0.57% 66.63 a 0.47% 42220  + -0.75%
2108 68.37  a 0.41% 65.15 A 0.57% 66.25 4 0.56% 42180  +-0.75%
2109 68.04 4 0.46% 64.86 A 0.59% 6581 a 0.64% 42040  + -071%
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WTI-BRENT -327 a 013 | BRENT (C1-C3) 051 = -0.08  BRENT (C1-C6) 1.60 v -0.16
INE-Oman -112 = -0.89 WTI (C1-C3) 013  + -0.01 WTI (C1-C6) 1.20 ¥ -0.06
Dubai Asia EFS 301 ¥ -009 | OMAN (C1-C3)| 082 + -0.11 | OMAN (C1-C6) 1.92 v -0.24
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BREXTE BREXTE BREXTE
Dated BFO 68.90 4 0.55% WTS 6566 o 037% | WTIMidland 65.41 A 0.45%
ESPO 67.95 v -1.06% LLS 67.21 a 043% WTI 65.31 A 0.60%
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FU2105 2456.00 +-2.85% | G 380(RFL 330.00 < -0.02 FU2010 FU2105 -44.00 < -21.00
FU2110 2500.00 = -1.46% | FANIE180 FOB | 378.01 = -0.03 $N3E180-380 5.50 A 0.00
N 180 swap 37825 +-2.70% | #0380 FOB | 371.77 < -0.03 EPrERAANE 15.25 — 0.00
Frintz380 swap 37275 +-274%
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BU2012 3058.00 <+ -1.42% e 142.00 . 94.00 4)6r.=;j N CIF -5.57 A 846
BU2106 3096.00 <+ -1.46% s -133.00 . 44.00 IR -FINHECIF -109.08 A 5881
BU2012-BU2106 | -38.00 .4 0.05% KLEE 67.00 . 44.00 4*6&5 EEECIF 251.44 A 778
HSERE 117.00 & 44.00 I EECIF 340.70 A 57.61
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S/ INEESH 7.28 A 003 NYM RBOB-WTI 24.60 ¥ -0.08 SO0 180340 -7.75 ¥ -043
BRI/ INEESH 5.90 v -0.04 NYM EXBZSH-WTI| 2047 2 0.69 FTNE3805Lf# -8.62 v -043
SRS /IRl 1.23 A 0.01 ICE #4£5H-BREN 645 a 0.27 R Fal: e -1.20 - -0.30
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1. APT BEEos, 8&E 5 H 7 H4K, EE M EAAD 250 JiAH, VR ZEAFE 0 560 JiE,
PR3 T EEAT I /D 21 90 T3

2. FKEGEWEEESE EIA) LB - AMmHGEH, TR 2021 445 i 75 R EE-K Tifd 80, 000
M/H, 2542 M/ H. i 2022 447 75 R G T4 80, 000 M/ H, 2 373 Jitd/ H.

3. Fyfar H EZH4ZH (OPEC) i — A H Bk S Eon, OPEC Fith 2021 AE4ER A v 75 SRR 18
595 Jif/H, 8 6.6%, F T EANHBHA, KR EEKIRE T R Z e,

& HfEF
59 10 FA =, EFRMATMEER, bk 0. 6h, Ak 0. 3%

WEH PR H kA, Hoh ETA HH/INMIE NI T A AR T RIG KA, 245 1) S B2 1%
S IATIE — RS, {H OPEC HARMERF TR RIGI TR, WAy Jm Bl R 17 1) s ST AN 5 M R 1k 75
RIS WARILH OPEC Xf E IR AR, sl 7 HIGInft4s Iz, 534t OPEC 454 &
FEBRAD K, i 55 [ U0 i 78 A USRI 77 B v] B K T 2R i T, i L 4h i TR 28 2 15
K.
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sh#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.

ARRRHEAR . RHARUREMF U AT TELKEARRZMAE. RAFRNS A EMOLRBEELR
S5FREERZZWUA—HOTIHTFLN/ B X ZW R . AABEREBILEERRZINEIREAEREERITERINS.

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