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[FimHEIER NS
S8981B BRENT BKERIE BKERIR BKEXIE INE (FEEIUER) BERIE
2008 4185 & 225% 3970 A 314% | 4241 a 093% 28730 ¥ -3.78%
2009 4195  a239% 3981 A 300% | 4278 a 193% 30060 ¥ -3.62%
2010 3992 a 2.89% 3992 A 289% | 4223 A 196% 30880 <+ -3.89%
BhinihE BE
0= s BkEk 0= s BkEk 0= s BKER
WTI-BRENT -2.01 o 0.52 BRENT (C1-C3) -0.24 w -0.29 BRENT (C1-C6) -0.79 ~ -0.37
INE-Oman 183 w-200 | WTI(C1-C3) = -022 a 009 | WTI(C1-C6)  -058  a 0.12
Dubai AsiaEFS | 086 < -006 | OMAN (C1-C3) 018 <+ 042 | OMAN (C1-C6) 042 ¥ -042
[RihIRER NS
Mz & BEXIE ez & BKERIE Mz it BKEXIE
Dated BFO 4062 v-207% WTS 3803 +-034% | WTIMidland | 3863 4 031%
ESPO 401 a152% LLS 3973 a 068% WTI 3853 v -0.34%
ELETEEER

BKERIR

me

FU2005 1698.00 +-4.12% | ¥ZRi# 3804FH: | 287.00 = 0.00 FU2005-FU2010,  -317.00 = 0.00
FU2010 2015.00 +-2.80% | ¥iNiE180 FOB | 230.14 + -0.02 #RhNiE180-380 6.75 w -0.00
#MhNiK180 swap 233.00 +-241% | $HHNIE380 FOB | 223.85 = -0.02 EfFFHEINE 16.50 A 150
$MNiE380 swap | 22625 +-2.37%
hETEERR
BlEkiE
BU2006 2602.00 +-0.91% EEEE 98.00 . 24.00 SERI-FRINIECIF 277.93 v -848
BU2012 2708.00 w-1.17% EHrEE -102.00 a 24.00 EIR-FRINIECIF 186.32 + -8.98
BU2006-BU2012 | -106.00 . 0.25% FitEE -200 a 24.00 455 -EEECIF 384.14 ¥ -8.10
EEE 4800 & 24.00 7R -EEICIF 575.76 ¥ -7.59
EBmihinE
Eeift (WIND3SER)
S /INEE;H 8.71 A 030 |NYMRBOB-WTI 1019 a 0.09 SRINiE 180248 -3.56 A 037
Y4 H/INESSH 5.68 + -0.01 |NYM BUESS®M-WTI 000 = 0.00 RNt 38024E -4.62 A 041
/R 1.53 A 0.06 CE #H55M-BREN 554 & 049 105 F =T B -1.21 ¥ -1.20
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sh#R 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

PIRAIGETARBE ERE T 2 HMAREN], ARQENEMMATIE, RSB WSERIIMPIRE
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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FIREASZARAR (UTER “AR7") BEAPEIESESAENSIEREE RS ER GEESt XS IEEITFA
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REFSIRESMBIBERIET QA RRMEERE, PRAZSTDIKKREAETISIAERMBEANZAS L
IE, BRFSIAERMBBEASHES Y, ERMEMTEEMERIE, EAMUEFFESNERENMBNTISLXEENETE.
REPHEAR R SRR TR E Y B TIARFIE, REEIRESE, AIRERBEAREMDOEMRETRRRER
SIHEFER, BISAQXRERIIBEX.

ARRRHEAR . RHARUREMF U AT TELKEARRZMAE. RAFRNS A EMOLRBEELR
S5FREERZZWUA—HOTIHTFLN/ B X ZW R . AABEREBILEERRZINEIREAEREERITERINS.

FIREWRBRABRAE, AELATFER, NEAQXFESEAWZIHEFLER. REXQBPEFN, EMATFUE
mRRfEE. % EHARE. AQRAREMEARTITANEFREESHSIBITARITERINF . RERWEEE
H, KRBT RBEMEHTRE.
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