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[EHEB SIS
BRENT o 73 ] itz 3] OMAN k= INE (REEUSZER)
2003 63.21 w-2.14% 56.74 v -2.81% 63.77 v -1.82% 461.00 +-0.60%
2004 62.45 w-2.16% 56.76 v -2.71% 62.26 w -2.15% 459.60 +-0.26%
2005 61.77 -2.15% 56.66 w -2.58% 61.01 v  -2.20% 457.50 ¥ -0.22%
IR E Bz
RE g Rk RE g ek e s Rk
WTI-BRENT -6.47 w -0.22 BRENT (C1-C3) 1.44 w -0.02 BRENT (C1-C6) 3.22 - -0.10
INE-Oman 3.00 A 0.78 WTI (C1-C3) 0.08 2 0.08 WTI (C1-C6) 1.03 A 016
Dubai Asia EFS 2.02 w -0.33 OMAN (C1-C3) 2.76 2 019 OMAN (C1-C6) 4.81 A 0.15
RIS
e Uit AERIE e g AERIE e g AERIE
Dated BFO 63.63 = 0.00% WTS 57.01 w -0.24% WTI Midland 57.34 - -2.74%
ESPO 69.07 +-0.06% LLS 60.86 w -2.55% WTI 56.76 - -2.56%
BREL TS B

£3/45ER Fi iz
FU2005 2328.00 A 148% | W3R8 380(FHBi | 44000 = 0.00 FU2005-FU2010 16.00 +-58.00
FU2010 2312.00 +-0.60% | ¥FHOE180 FOB | 32240 + -0.01 $RN3%180-380 6.75 + -0.01
$AhNIE180 swap 31475 -1.02% | ¥AN4E380 FOB | 31644 ~ -0.01 EfFFRINE 46.00 v -1.75
$AhNIE380 swap 30800 w-0.16%
hETHEEER
iz
BU2006 315200 +-0.32% e HEE 198.00 . 10.00 575 SN CIF 563.75 = 0.00
BU2012 3010.00 +-0.53% EivEE 98.00 . 10.00 STr _SENNYECIF 320.47 = 0.00
BU2006-BU2012 | 142.00 . 0.21% HitE= 173.00 .~ 10.00 RS- SEECIF 735.88 — 0.00
SEE 338.00 4 10.00 7R -EECIF 716.37 = 0.00
EmipiE
Ebift (WIND#EED)
S/INEEH 6.85 + -0.01 |NYM RBOB-WTI| 10.18 = -0.78 SRNNiE1802L4E -13.94 + -0.36
W48/ INESSH 5.05 A 0.08 |NYM BUESil-WTI 19.06 o 0.38 RN 3805247 -15.01 A 007
Pin=hos SR 1.36 + -0.02 ICE{8%%H-BRENT 11.15 + -0.84 1% S -3.43 - -0.36
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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

PIRAIGETARBEERE T 2 HMARE], ARQENEMNATIE, RSAIEWSERIIMPIRE
HISEAlERIT], ASBYEP AR RAEMEA AR KWIRE, RN ESR~LEFMNATATL . 4P
FBERS. AROBBSZENLSN, R&=m, IR, €&, B4, gRF5HE, B —RsERN
EAHRN, BEFEMTILRIE, EPFRMEAINEFFMRRELAEMR. HREAEPRERRXRIIEIF
s R, SRAERESMMENSH, Akl EFRNIGEFRREERRE, BEER, NEX
SFEFEARS; ERREANELRSEM L, BUNEFPONRRSFIEZALRS.

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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PIREASEARAR (UTER “AR7A") BEAPEIESESAERNEREE RS ER GEESMXS: ST
[2011]11453) .

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
S5FREERZZWUA—HOTIHTFLN/ B X ZW R . AABEREBILEERRZINEIREAEREERITERINS.

FIREWRBRABRAE, AELATFER, NEAQXFESEAWZIHEFLER. REXQBPEFN, EMATFUE
mRRfEE. % EHARE. AQRAREMEARTITANEFREESHSIBITARITERINF . RERWEEE
H, KRBT RBEMEHTRE.
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