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BRENT BKEXIE BKERIE OMAN BKEXIE INE (FEEUZER) BKERIE
2007 3065 v-4.46% 2508  w-417% | 3094 - -267% 25900 <+ -0.96%
2008 3157 w-451% 2676 <-460% | 3264 - -3.69% 27430 ¥ -0.33%
2009 2810 <-4.78% 2810  -478% | 3346 < -3.18% 29000  — 0.00%
EBhiEihE RE
= & BKER 0= s BKER = & IR
WTI-BRENT -5.49 o 074 BRENT (C1-C3) -1.94 2 015 BRENT (C1-C6) -4.30 2 0.06
INE-Oman 341 & 022 | WTI(C1-C3) | 262 & 069 | WTI (C1-C6)  -573  a 080
Dubai Asia EFS | -160 = -015 | OMAN (C1-C3) -252 a 025 |OMAN (C1-C6)  -477  a 025
[RiBIREE TS
Mz & BKEXIE M2 & BKERIE M2 & BKERIE
Dated BFO 26.04 A 8.14% WTS 2692 +-257% WTI Midland 26.77 v -241%
ESPO 2909 4 0.14% LLS 2852 < -159% Wi 2402~ -287%
WELH{TIEEER
/155 BKIXIR % BKExIE
FU2005 166200 +-0.89% | 3EE 380MBL | 22000 ~— 000 |FU2005-FU2010  -36600 4 11.00
FU2010 202800 -2.12% | BUMEISOFOB | 14625 & -0.01 | FONIS0-380 550 A 0.00
SIS0 swap | 16875 A 258% | HANME3BOFOB 14448 < -001 | EREHEME =~ 2525  a 100

$AhNIE380 swap | 163.25 A 2.19%
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0.63

BU2006 2078.00 +-1.52% e HEE -53.00 . 32.00 $5E5- SRS CIF -303.07 A
BU2012 2338.00 +-1.68% HtRE -113.00 a 82.00 S-SRI CIF -310.38 A 063
BU2006-BU2012 | -260.00 a 0.17% FitE=E 97.00 . 32.00 £E5-EECIF 139.24 A 0.51
SR E -28.00 a 32.00 7 -EECIF 255.78 a 047
BmihinE

tbfit (WINDISED)
S /INES;H 8.08 <+ -0.09 |NYMRBOB-WTI 1525 = -0.32 $RNNiE 1802447 -4.62 A 038
YR/ INESGE 5.81 - -0.04 |NYM BUREiH-WTI  13.03 & 142 SRNiE 3802407 -5.48 A 027
e/ ELE 1.39 + -0.01 CE $H4¢%Hh-BREN 5.88 + -1.00 1% = i ) -3.10 ¥ -3.10
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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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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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mRRfEE. % EHARE. AQRAREMEARTITANEFREESHSIBITARITERINF . RERWEEE
H, KRBT RBEMEHTRE.

===

=m=AH
KIREEELIRETAFEERR, NMREMATSESSHENATINEE LK ERESEXERNSRATES L, NMRERNMSREEME
MR M EHHIRIE. EANRS AL R EESSEEH MR AN BRI AT AR, 3



