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BRENT BkERIE BRI BRI INE (REEULER)
2002 6339 a4 0.62% 58.34 = 0.00% 6424 a 0.85% 453.80 A 1.93%
2003 6248  a 0.45% 58.06 A 0.03% 6275 a 0.80% 450.50 A 2.04%
2004 6179 a 031% 57.68 A 0.07% 6177 a 0.70% 446.30 A 2.15%
BhisinE B=E
5] =| g 1417 3 1] =| g i 47 S 5= s BEx
WTI-BRENT -496 w -0.39 BRENT (C1-C3) 160 o 0.20 BRENT (C1-C6) 2.90 A 023
INE-Oman 0.42 A 049 WTI (C1-C3) 037 = -0.02 WTI (C1-C6) 1.61 ¥ -0.05
Dubai Asia EFS 2.75 A 0.12 OMAN (C1-C3)| 247 .~ 0.11 OMAN (C1-C6) 4.46 A 04
[RHIRN NS
mes 11t BkERIE e i BKERIE mes 1114 BkERIE
Dated BFO 6539 = 0.00% WTS 58.67 w-0.46% | WTI Midland 59.50 A 0.06%
ESPO 68.08  a 2.08% LLS 6172 +-0.23% WTI 58.42 +-0.07%
o SRy
ARk
FU2001 1861.00 4 203% | 3K3%GE 380f%HE | 375.00 = 0.00 FU2001-FU2005 -91.00 A 4.00
FU2005 1952.00 o 1.83% | ¥IE180FOB | 239.03 . 0.03 $R1N3%180-380 10.50 A 0.00
$hNiE180 swap 23925 & 192% | #HhME380 FOB | 230.68 .o 0.03 EfFFHEINE 40.75 A 1.00
$RhNiE380 swap 22875 a 1.89%
hETBEEER
Filitiz 3] Bk #HOMmE
BU1912 3152.00 .4 1.68% B HE 48.00 +-52.00 *5E5-FRINIECIF 126.56 - -6.26
BU2006 2898.00 +-0.28% HirEE -52.00 +-52.00 7R -ERINIECIF -43.97 ¥ -6.39
BU1912-BU2006 | 254.00 . 1.95% FitEE -52.00 w-52.00 *5E5-HECIF 514.42 ¥ -5.49
HEEE 148.00 +-52.00 IR -HECIF 484.94 + -5.35
EmihinE
Lbfiy (WINDISED)
e /INEE;H 6.43 < -0.11  |NYM RBOB-WTI| 966 .o 0.71 RN 180348 -24.38 + -0.89
YRELm/INEESH 4.25 a 002 |NYMEUEESH-WTI 2276 - 043 SRINIE 380248 -26.04 + -0.93
Hin=hos Sk 1.51 < -0.03 |CE$H%HM-BRENT 1507 & 0.25 15 b ST g -2.62 A 0.31
BmEmEiE
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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

PRAASARBERET S MHOARE), ARARNEMALIIE, RBFTEWSIRIIFFIRE
FSEAlERIT, ASBYEP AR MEAEA LR RIS, RIRNESR~LEFMNATRTT L. 4P
FIBERS. MRVBBEENEZS, R=m, IR, €&, &Y, gFF5H, B -—R5HERM
EWHBN, BEFERTIEE, EFRCHIEFIRRE LRER. HRRAEDREZERRIIE
HE R, SRERASHRMENSH, Al RAEEFREERRE, 225, NEX
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.

[CZEER]

PRI ARAR (UTER “ARF”) EEhEIEES%ENRERFE RIS GERSHX S IEEFA
[201111453) .
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ARFREEALR XBARUREMT LA LT TEKKEARRIZFIRE. RARRNSHAEMOLRPELR
S5AREBRREYA BT/ LRGN ARBRAHLE LRI EREMAEREE I TERXNS.

FIRERREARLBNE, AELTFER, RBREQXFSEWZIHEFAER. REXQTPERN, EMTATFUE
R fRE. 2% EFIERE. AARARBHEMRBUTAFTEIERERENSIRITAEITERNNF . RERNHE
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