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[RimHEER NS
SR BRENT BEXIE BREXIE OMAN BEKIE INE (REEI4ZER)
2006 3097 a1386% 2456 £2045% | #N/A | #N/A 22170 a 603%
2007 3191 a1126% 2649 a1629% | 3060 a 279% 24350 & 587%
2008 2809 a14.05% 2809  a1405% | 3220 a 281% 26530 A 532%
BhiaihE BE
0= s BkEk = s BER U= s BKER
WTI-BRENT -6.41 2 040 BRENT (C1-C3) -1.88 o 079 BRENT (C1-C6) -4.11 A 1.19
INE-Oman 261 = -083 | WTI(C1-C3) | -353 & 071 | WTI(C1-C6)  -639  a 141
DubaiAsia EFS | -1.55 4 080 |OMAN (C1-C3) -225 a 018 OMAN (C1-C6)  -454  a 049
[RBHE TS
ez & BKEXIE Mz & BKERIE Mz & BKEXIE
Dated BFO 2650  42535% WTS 2776 a1462% | WTIMidland | 27.66 4 16.86%
ESPO 27.99 211.51% LLS 2936 . 11.76% WTI 24.56 A 19.98%
ELRTIREE
BKEXIE & BKERIE
FU2005 119700 41032% | 33 3808H | 17000 — 000  |FU2005-FU2010  -40100 4 22.00
FU2010 159800 4 224% | BNMEISOFOB | 14383 4 020 | FNME1S0-380 575 < -001
IS0 swap | 167.00 a1597% | BEME380FOB | 13961 a 020 | EERAREHE 2900 v -2.25

FibNE380 swap | 16125  A16.85%

hETEEER

2=

BU2006 2052.00 o 0.29% e EE -52.00 = -6.00 *ER-FINIECIF -346.49 = 0.00
BU2012 2348.00 o 0.95% H{tEE -152.00 w -6.00 SETR-FRINECIF -452.34 = 0.00
BU2006-BU2012 | -296.00 +-0.65% FitEE 123.00 + -6.00 #555-HECIF 59.30 = 0.00
iEE -52.00 = -6.00 475 -SHECIF 200.44 = 0.00
EmihiE

Lbify (WINDISE) & i =
S /INEE;H 8.34 A 0.01 NYM RBOB-WTI| 1329 = -0.82 RN 180268 -3.87 A 083
YR/ INESGH 5.72 A 017  |NYM HUEEBH-WTI  13.07 + -0.27 SRINtE3802L4E -4.78 A 087
Hi=Ah o8 Sh] 1.46 w -0.04  |CE $8%%M-BREN 5.81 w -0.31 1) E o] [ ) -3.09 A 159
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Fh#RHA £8P (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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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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