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2001 6229 a 0.89% 57.15 A 137% 6220 & 032% 454.30 +-0.29%
2002 61.41 A 0.85% 56.93 A 1.30% 61.01 & 026% 447.00 +-0.38%
2003 60.70  a 0.85% 56.54 A 1.25% 59.82 & 0.18% 441.70 +-0.43%
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WTI-BRENT -5.14  a 0.25 BRENT (C1-C3) 159 & 004 BRENT (C1-C6) 2.86 A 0.01
INE-Oman 3.45 ¥ -0.24 WTI (C1-C3) 022 & 0.07 WTI (C1-C6) 1.48 A 0.09
Dubai Asia EFS 3.78 + -0.02 |OMAN (C1-C3), 238 o 0.09 OMAN (C1-C6) 4.23 a 0.20
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Dated BFO 6177 = 0.00% WTS 5789 & 1.32% WTI Midland 58.04 A 1.32%
ESPO 68.94  +-0.06% LLS 60.66 & 1.27% WTI 56.91 A 135%
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FU2001 2056.00 -149% | 3KS%E 380(FH | 427.00 — 0.00 FU2001-FU2005 -14.00 +-13.00
FU2005 2070.00 -1.38% | EfilNiF180FOB | 278.99 + -0.07 §RfNiE180-380 6.75 A 0.01
#AhNIE180 swap 240.00 +-3.23% | FFHOIE3B0 FOB | 277.45  -0.07 EFFHRAEINE 48.50 ¥ -2.50
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BU1912 2984.00 a 0.61% EEEE 391.00 ++-18.00 $EFa-FRINiECIF 89.62 A 346
BU2006 2918.00 4 0.21% E{tEE 141.00 +-18.00 o7 -FRINECIF 14.62 A 346
BU1912-BU2006 66.00 . 0.40% FitEE 191.00 +-18.00 $EE-EECIF 544.67 A 299
SEEE 466.00 +-18.00 IR-HECIF 469.67 A 299
BaipinzE
kit (WINDISED
iaE/INEE;H 6.56 A 008 [NYMRBOB-WTI 1154 ~ -041 SRNiE180246R -23.38 ¥ -0.76
WEEE/INEEGR 4.54 <= -0.03 [NYM BREEH-WTI 2350 + -1.12 RNk 3805L47 -24.45 - -1.04
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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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FSEAlERIT, ASBYEP AR MEAEA LR RIS, RIRNESR~LEFMNATRTT L. 4P
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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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