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[FiMERERANS
2V Bm BREKIE BREXIE BREXIE INE (FEEYZiR)
2004 59.31 & 0.32% 53.88 a 0.73% 58.00 a 0.35% 411.40 2 0.88%
2005 58.80 a 0.14% 54.06 a 0.60% 5783 a 031% 414.30 & 0.78%
2006 58.57 +-0.02% 54.13 a 043% 5765 a 0.19% 415.70 2 0.95%
EhinitE B=
=] g i 673 ] = g 1473 7] = V1L i 173
WTI-BRENT -553  a 030 BRENT (C1-C3)] 074 & 0.20 BRENT (C1-C6) 1.33 a 035
INE-Oman 1.75 a 076 WTI (C1-C3) -028 a 017 WTI (C1-C6) -0.20 a 041
Dubai Asia EFS 160 & 017 |OMAN (C1-C3) 035 & 009 OMAN (C1-C6) 0.96 A 012
[FiRIRNENE
M 1 BREkIE M g BREXIE mes i BREKIE
Dated BFO 59.88 = 0.00% WTS 55.07 & 1.03% | WTI Midland 55.07 a 1.40%
ESPO 59.72  a 1.46% LLS 56.87 & 0.64% WTI 53.77 A 0.86%
LR TIEEER
FU2005 2326.00 4 251% | ¥ZRiE 380(FH = 373.00 = 0.00 |FU2005-FU2010 -24.00 4 51.00
FU2010 2350.00 o 2.22% | $AHNYE180 FOB | 313.80 o 0.02 #hhniE180-380 9.25 a 0.01
FMNiE180 swap | 306.00 A 1.66% | FilNiE380 FOB | 300.04 4 0.02 EFFFAENHE 30.75 a 125
§ihMiE380 swap | 29675 A 1.11%
hB1TIEEL
BU2006 3100.00 & 1.11% HEEE 150.00 = -34.00 | 4EE5-FHINECIF 513.90 = 0.00
BU2012 3146.00 a 1.09% B E 0.00 +-34.00 | %%&-FHONPBCIF 168.86 = 0.00
BU2006-BU2012 | -46.00 . 0.02% FitE= 100.00 +-34.00 #i-FHECIF 688.96 — 0.00
fHEE 390.00 <+ -34.00 15 -HECIF 571.51 = 0.00
EmipiE
Lbit (WIND3SE))
e /INEE:H 7.38 + -0.02 |[NYM RBOB-WTI| 21.07 a 450 FRhNIE 1802447 -10.33 a 017
R/ INEESH 5.52 A 005 |NYMEUEBR-WTI 1722 + -1.18 FRhNIRE3802LAR -11.79 v -0.11
i /AR 134 = -0.02 ICE#$3%H-BRENT 10.12 .~ 0.01 1) b S -3.07 a 034
SRR
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1. BTA FEAFFR: A 2 7 14 0, SCE M B2 0N 41. 4 T34, HUWOHEIN 250 T34
AR TRy S M AR P2 SRS A D 13,3 T e SRV EEAF IR/ 200 FoAd,  TUGIEE N 43. 5
Tt LA ST AT E R I (08 70 Il A 9> 63. 6 T3t T e 150 T3

2. MBI T PL v A DU R, AR i A e A AN 3ER, B iy H 1 4147 (OPEC)
ANHE OPEC 7y EAEL T 3 AW AP 22 gt AT =, CAEAE .

3. JEUYHIE], HE AT A5 LPR (BRI MANFIR) R, — 8 LPR FIZR T 10 />
Fe, Ho4.05%, UGN 4.15%. FAFER LPR FIZE R 5 MR, ) 4. 75%, VA 4. 80%.

HPF
RIA ) — 32 BRI, ETA FEAAHRG THEH KA, Sl EA SRR T EAE A APT k45,
Wria sk Bk, SEWmBEk 0. 73%, AR IHUCEK 0. 32%.

2R A 1 s PRl 10 = S iR PR 5 ) VG RORR O R I, A B S AR, T
BEWIT % Sz B3RP 2, 10 Brent X5 WM EONE ), — H DR SZHE IR 58 5200 (1 5 71
SR o U TR N B AR U Y 1 S2 PR, o B B )R 3 LPR, T 350 o [ 75 SR K E B
FEAS MM P45 X B HUI AR 233 1 FoR N RERIVERS, i O S [l 2340 2=

LR R TR RN, BEBEE O MRS IKE,  BEI OPEC 3B b ZE R, 575
SEHTIF2 BT BEVEA K, AR SZRENG e 0l T i 5, TR SE 2R S foR T 2218 BT i 8 .
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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.

[CEEER]

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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