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BRENT = BERIE INE (REEIUZER)
2003 65.44 +-4.15% 59.46 - -4.88% 66.00 v -417% 508.30 A 0.20%
2004 64.79 +-4.11% 59.23 - -4.79% 64.55 v  -4.29% 507.30 A 1.02%
2005 64.14 7-4.08% 58.92 7 -4.68% 63.53 v -439% 502.90 A 1.15%
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WTI-BRENT -5.83 - -0.26 BRENT (C1-C3) 1.30 - -0.10 BRENT (C1-C6) 3.19 w -0.22
INE-Oman 7.19 A 3.01 WTI (C1-C3) 0.38 - -0.11 WTI (C1-C6) 1.56 < -0.38
Dubai Asia EFS 2.18 = -0.10 OMAN (C1-C3) 2.47 A 0.05 OMAN (C1-C6) 483 w -0.04
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Dated BFO 71.47 = 0.00% WTS 59.50 - -5.11% WTI Midland 60.50 - -4.66%
ESPO 7617 A 0.11% LLS 63.40 - -4.60% WTI 59.65 - -4.87%
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FU2005 2475.00 o 421% | KK 380(FH 000 + -1.00 |FU2005-FU2010 48.00 A 9.00
FU2010 242700 o 151% | $AbOKE180 FOB | 367.45 a4 0.04 $AhNik180-380 12.00 + -0.00
#ibNiK180 swap | 33450 a4 453% | $AbO4K380FOB | 34957 a4 0.04 EfFFREHE 52.50 ¥ -3.50
$ANNIE380 swap | 32250 a4 4.62%
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BU2006 3380.00 . 1.08% H$rEE -3380.00 ++3286.00 | #E5-FHMMBCIF 0.00 +-546.70
BU2012 3216.00 . 0.50% EitEE -3380.00 ++3286.00 | #FR-FRMOECIF 0.00 +-252.13
BU2006-BU2012 | 164.00 . 0.58% FitE= -3380.00 +3311.00 | #E5-EECIF 0.00 +-790.72
HREE -3380.00 =3476.00 | #%-FHEICIF 0.00 +-740.15
EmiiE
Lkt (WIND$EES)
e /INEJE:H 667 - -0.01 |NYMRBOB-WTI 962 ~ -0.01 SO0 1802LAR -15.67 a 155
BRELH/INERSH 488  a 013 [NYM BUBR-WTI 2265 + -0.01 FRDNIE380LME -17.56 a 151
S/ 137 = -0.04 ICE#$BY%M-BRENT 16.10 a 142 1) b S -4.75 w -0.40
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rhR 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
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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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REFSIRESMBIBERIET QA RRMEERE, PRAZSTDIKKREAETISIAERMBEANZAS L
IE, BERMFSIAERMBBASHES S, ERMEMTEEMERIE, EAMIEFESNERNBNTISLXEENETE.
REPHEAR R SRIRA TR E Y BN TIARFIE, REEZESE. AIEERBEAREMDOEMREDRRRER
SIHEFER, BISAQXRERIIBEX.

ARFRHEAR . XHARUREMT W ATATELKEARRZMAE. RATRNSHAZEMOLRBEELR
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FIREWRBRABRAE, AELATFER, NEAQXFESEAWZIHEFLER. REXQBPEFN, EMATFUE
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