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Sl NS
BRENT BKEXIE BKERIE OMAN BKEXIE INE (FEEUZER) BKERIE
2006 2144 A 052% 1694 4 267% | 2068 ¥ -0.24% 22100 & 4.20%
2007 2481 & 008% 2122 w-103% | 2348 a 043% 23530 A 500%
2008 2711 +-033% 2386  w-108% | 2653 v -119% 25100  a 573%
EBhiEihE RE
= & BKER 0= s BKER = & IR
WTI-BRENT | -450 — 000  BRENT (C1-C3) -567/ — 000 BRENT (C1-C6)  -988  — 0.00
INE-Oman 1205 — 000 | WTI (C1-C3) 692 — 000 | WTI (C1-C6) = -10.73  — 000
DubaiAsia EFS | -504 a 034  OMAN (C1-C3) -585 — 000 | OMAN (C1-C6)  -1040  — 0.00
[RiBIREE TS
Mz & BKEXIE M2 & BKERIE M2 & BKERIE
Dated BFO 16.21 A 6.43% WTS 19.74 A 0.92% WTI Midland 17.74 - -5.69%
ESPO 1754 &-544% LLS 2049 - -271% WTI 1599  a 618%
WELH{TIEEER
/155 BKIXIR BKixIR
FU2005 121500 +-334% | ¥3# 380%H | 19500 ~— 000 |FU2005-FU2010  -39800  ~ -78.00
FU2010 161300 4 069% | FUMKISOFOB | 11611 <~ -004 | $lNHR180-380 | 575 & 000
FEIB0 swap | 12475 <-459% | BLE3SOFOB 11245 <« -004 | EGHEME | 3800  w -025
$AhNIE380 swap | 119.00 +-4.80%
hB1TiEER
BKEXIR
BU2006 201600 +-020% | HEEE 900 4 400 | 4E-BRNMECIF | 202500 — 0.00
BU2012 235000 o 164% | #dEEE 9100 a 400 | HHE-BOMECIE | 202500  — 0.00
BU2006-BU2012 | -33400 ~-184% |  ZitEZE 15000 & 400 | 4E-WECF = 202500 — 0.0
e 900 & 400 | #f-BECF | 202500 = 000
BRHNE
Lbift (WINDIEER)
S /INER;H 8.40 w -0.07 NYM RBOB-WTI| 1246 & 0.31 FRhNiE 180247 -4.82 2 0.14
YRELE/INERH 5.85 + -0.10 NYM HYEEM-WTI 1384 — -2.88 FhIN3E 3802447 =5.03 2 013
i/ 143 a 001 |CEMESS@-BRENT 016 ~— -293 | TMEBGHE® 211 v -1.50
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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. AROBBSZENLSF, R&=m, IR, €&, B, #FF5HE, B —Xs5%R8
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
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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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