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BRENT ARERIS kIR INE (REEUZER)
2001 61.74 +-1.94% 56.38 - -1.59% 62.00 w -1.60% 455.60 A 0.49%
2002 60.89 w-2.00% 56.20 - -1.66% 60.85 - -1.65% 448.70 A 043%
2003 60.19 w-2.07% 55.84 ¥ -1.76% 59.71 v -1.71% 443.60 2 0.20%
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WTI-BRENT -5.39 2 0.34 BRENT (C1-C3) 1.55 2 0.05 BRENT (C1-C6) 2.85 2 0.10
INE-Oman 3.69 A 1.35 WTI (C1-C3) 0.15 A 0.07 WTI (C1-C6) 1.39 2 019
Dubai Asia EFS 3.80 = 0.00 OMAN (C1-C3) 2.29 A 0.03 OMAN (C1-Ce6) 4.03 A 0.06
FiHIRENE
mes ] k= mes L] 73] s ] ERR
Dated BFO 62.74 = 0.00% WTS 57.13 ¥ -1.24% WTI Midland 57.28 +-1.32%
ESPO 68.98 = 0.00% LLS 59.90 - -1.06% WTI 56.15 ¥ -1.56%
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FU2001 2087.00 +-1.70% | K& 380MFBE | 427.00 = 0.00 FU2001-FU2005 -12.00 + -5.00
FU2005 2099.00 +-1.08% | FFINIE180 FOB | 299.68 .~ 0.01 $R1NiE180-380 5.00 + -0.03
#ihNiE180 swap 24800 +-3.60% | #hNK380FOB | 295.00 o 0.01 EfF5FAINE 51.00 ¥ -2.50
$RhNiK380 swap | 243.00 +-031%
hE{TIEERR
BRI
BU1912 2966.00 +-0.27% SEHEE 409.00 a 8.00 SER5-FRDNiECIF 86.16 A 1464
BU2006 2912.00 +-0.14% pEE 159.00 a 8.00 S5 ERINECIF 11.16 A 1464
BU1912-BU2006 5400 +-0.13% FitE= 209.00 o 8.00 - EECIF 541.68 A 12.66
SipEE 48400 & 8.00 7 -EHECIF 466.68 A 12,66
EmihE
tbfy (WIND3EER)
e /INEE;H 6.47 <+ -0.01 |NYMRBOB-WTI| 1195 = -1.15 RNy 1802448 -22.62  -1.55
Y54 H/INEBGH 4.57 + -0.06 |NYM HUEEH-WTI 2458 + -0.37 RINiE38034ME -23.41 ¥ -0.22
Db S0 1.42 A 0.02 CE $855H-BRENT 1641 & 0.75 T B SR -4.60 + -0.83
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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
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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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REMSIREEMBIBIFKRT AFAERMEERE, PRALESTIAARREASHNSAERMBENEAS
IE, BRXIATSI A SRMEEA SR A, ETHEATEEEERIE, EMRIEFFESNEEMENASREEMEE.
REPHEAR LSRN TR EE A AP, EEIRESE . IIEERBEARSMEOEMIREURRRER
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ALAREEAL XBARUKLEME AL ATESEKBEARRIRFRE. RARERNSRAEMOLSPELE
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