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a8981(% BRENT Fil diz 3 OMAN INE (RERYIER)
2006 19.33 +-24.40% 11.57 +-43.37% 1993 w -15.26% 240.70 v -4.52%
2007 23.12 +-20.85% 18.69 +-28.88% 2378 v -14.98% 253.20 ¥ -4.49%
2008 25.66  +18.57% 21.61 +-24.20% 2761 = -11.73% 268.10 v -4.15%
EhisinE BE
InH iz ik ] =| kg Fiidiz 3 InH kg piidi- 3
WTI-BRENT -932  a 53.88 |BRENT (C1-C3)| -633 = -0.39 | BRENT (C1-C6) -11.13 <+ -0.99
INE-Oman 13.08 a 257 WTI (C1-C3) -8.68  a 5523 WTI (C1-C6) -14.72 A 5372
Dubai Asia EFS -495 + -0.88 |OMAN (C1-C3)| -7.68 o 0.08 OMAN (C1-C6) -12.38 v -0.52
[RAM NS
mes 1 BERIE MR 1t BKERIE mes 11t BERIE
Dated BFO 11.40  +-38.14% WTS 966 +126.66% | WTI Midland 16.41 +144.98%
ESPO 1393  +34.72% LLS 5891  +269.62% WTI 8.91 +124.09%
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FU2005 1335.00 -5.39% | KRB 380{FHE | 210.00 = 0.00 FU2005-FU2010| -274.00 A 39.00
FU2010 1609.00 +-5.46% | F{HAEI180FOB | 12431 = -0.11 #ihNiE180-380 6.25 A 0.01
$AH0IE180 swap 135.00 +10.45% | $fhNE380 FOB | 12054 ~ -0.11 EfFEFmEINE 37.75 A 625
#RhNiE380 swap 12875 +11.51%
hETiEER
Hx
BU2006 1940.00 +-8.58% S HE 85.00 4 107.00 | 4@5-FRNIKCIF -769.70 ¥ -53.75
BU2012 2218.00 +-7.04% e 10.00 13200 | #Z-FHMECIF -840.46 + -78.85
BU2006-BU2012 | -278.00 <+-1.54% FitEE 23500 . 132.00 EE5-EEICIF -203.69 - -52.99
iEE 85.00 .. 132.00 IR -HECIF -132.94 - -77.90
EmihiE
tbit (WINDIEE) 1
S /INEE;H 8.23 + -0.28 |NYM RBOB-WTI| 1235 = -53.35 RN 180268 -5.14 A 174
YR/ INESGH 6.11 + -0.02 |NYM HUEBi-WTI  20.63 < -54.29 SRINtE3802L4E -6.12 A 159
Hi=Ah o8 Sh] 1.35 v -0.04 |CE$B%H-BRENT 1252 & 0.61 1) E o] [ ) -3.42 A 231
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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.
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