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[FiHHALR S
215 BRENT | 3iig HBIE | OMAN BKEKE | INE (REEIISER)
2004 5447 +-0.84% 5055  w-115% | 5364 ¥ -149% 40760 o 198%
2005 5480  +-0.83% 5082  w-107% | 5334 w -140% 40880 A 177%
2006 5516 <-0.76% 5104  <-105% | 5319 ¥ -095% 40910 A 154%
EhininE BE
= s BlkEE = & ARk 0= s ARk
WTI-BRENT -4.53 - -0.18 BRENT (C1-C3) -0.28 2 0.02 BRENT (C1-C6) -0.12 A 012
INE-Oman 302 +-029 | WTI(C1-C3) = 038 a 002 | WTI(CI-C6) 061  a 004
Dubai Asia EFS | 142 < -006 | OMAN (C1-C3) 075 a 023 OMAN (C1-C6) 155  a 023
[RiBINER S
Mz & BKERIE mes fiiis BKERIE Mg & BKERIE
Dated BFO 5396  v-2.65% WTs 5079 <-1.07% | WTIMidland | 5079  -126%
ESPO 5951  +-097% LLS 5384 < -1.10% WTI 5034  -1.18%
HEBTIRERR
£5/4H BKEXIR
FU2005 213700 w-0.14% | 3Z# 380f¥B 43800 — 000  |FU2005-FU2010|  -7600  a 32.00
FU2010 221300 & 077% | #OMKISOFOB | 281.85 <~ -002 | $lN4R180-380 700 ¥ -0.00
SIS0 swap | 27600 w-2.13% | FROME3BOFOB | 28040 < -002 | ENHEME | 2825 v -150

$AhNIE380 swap | 269.00 +-1.74%

hEiTREER
RIS BIER
BU2006 2966.00 .a 0.54% HEEE 384.00 = -16.00 Hemg-FnNIECIF 524.86 = 0.00
BU2012 2948.00 o 041% EEE 284.00 < -16.00 7R -FRINIECIF 280.21 = 0.00
BU2006-BU2012 18.00 a 0.13% FILEE 359.00 +-16.00 /- HECIF 699.28 = 0.00
EHEE 524.00 +-16.00 H5R-HECIF 681.37 = 0.00
EmipinE
Lbffv (WIND#EES)
i /INER;H 7.34 a 012 NYM RBOB-WTI| 13.68 a 1.71 FRhNigE180%fR -11.77 + -0.14
R4/ INESH 5.31 o 0.06 NYM BREEiH-WTI 1870 = -0.30 FhNiEE 380217 -12.87 o 0.06
/LR 1.38 o 0.01 CE #85¢iH-BREN 1325 a 0.13 1% F oY -3.10 + -0.04
B

FMREGEEERFETAFHEER, MRENSTESSHENATMNRERRRBSEXERNMEESETED K, FMRETIIMERERRYE
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2. MW LA, T R 2 I TR R R E S 75 I B A [ 4123 (OPEC)  ARART AR MA  ak
77 JERRSE R B R, H A ERTE SR OREF R

3. BRI TR, A B AT REIE M 2020 EA BRI AR 15 T5-20
Jif/ . 15 735 20 FiH/ FIP-ROR I, A A A o B (R W R R AR 7
RAET B

H ¥

PO E RS B AEAE S, S5RCER 1. 2%, AFCEE 0. 8%, Lt F IR BN ML

AR HS I WA E S TR 4 K — B SEARA SN, OPEC I /LT R
Bt S5, RS WA RERIR TR . AT B e 7 R R MU, i
RAF LR, AR LR TR — T, SRR BRI A0 25 1 1 T R BT 2
T LT R AR A B W S, T O IS S 4 1B, 7 S0

SRS I SR A, IR E B A R AR . R 3 X

RREEIFAR R T, B A e 5 TR 22 m o6 X J SR MU, AEI R A8 F Bk th 515 253 AN mT
o, EHBARmIEZ T, kIR .

IR
FREEBEEFRFET AR, FREMRTESSENADIRERRRBSEXERNSEBTEDL, FREFIFMEREEIE
BERNSER M HEARIE. REARENARALFTREMEESEEFMINHTRBRNERAEHTREITARE. 2



([ZI(:)IF*CE J 3 H i

SRS BOER
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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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