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2001 63.39 +-0.91% 57.77 - -1.38% 64.14 + -1.16% 456.70 2 1.69%
2002 62.37 +-0.91% 57.66 - -1.28% 62.49 - -071% 452.50 2 1.30%
2003 61.63 +-0.90% 57.35 +-1.15% 61.23 - -0.79% 448.60 2 1.40%
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INE-Oman 0.28 W -2.69 WTI (C1-C3) 0.23 = 0.28 WTI (C1-C6) 1.27 A 042
Dubai Asia EFS 3.24 w -0.21 OMAN (C1-C3) 3.00 o 042 OMAN (C1-C6) 4.96 A 044
BB NS
Dated BFO 65.04 +-0.54% WTS 58.38 - -1.48% WTI Midland 58.83 7-1.47%
ESPO 70.15 A 2.92% LLS 62.81 - -1.26% WTI 57.68 +-1.17%
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FU2001 1815.00 .« 0.67% | SR8 380{%% | 42000 = 0.00 FU2001-FU2005  -107.00 2 21.00
FU2005 1922.00 .~ 2.78% | ¥AMNEIS80FOB | 24178 .~ 0.02 $RbNiE180-380 14.50 + -0.01
FONiE180 swap | 247.00 A 2.81% | #ibNE380 FOB | 23519 a 0.02 ERFEFRTEINE 50.50 A 1.00
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BU1912 3016.00 .a 1.69% HERE 284.00 + -50.00 EE5-FRbNiECIF -24.69 = 0.00
BU2006 2862.00 4 0.56% H{rEE 8400 +-50.00 7 NI CIF -74.69 = 0.00
BU1912-BU2006 | 154.00 . 1.12% FitEE 8400 +-50.00 #5 -85 ECIF 43230 = 0.00
EEEE 33400 -+ -50.00 67 -SECIF 41745 = 0.00
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ihaS/INEEH 6.43 <+ -0.02 |NYM RBOB-WTI| 1236 <+ -0.39 $RNNIE 180268 -23.77 + -0.35
YRl H/INESSH 4.09 A 0.02 |NYM BUEBH-WTI 2322 4~ 0.19 ERhNiE3803L4R -26.06 + -0.05
S/ EEkm 1.57 < -0.01 CE $H%%HM-BRENT 1470 & 095 1%, BT oo -2.53 - -0.44
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R AL 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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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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