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[FBHRER S
2898n BKELIE BRI BiEXIE INE (REBUER)
2008 43.29 2 0.49% 40.90 2 0.69% #N/A #N/A 298.90 2 0.44%
2009 43.46 o 0.46% 41.04 2 0.84% 4402 a 0.55% 311.30 A 0.26%
2010 41.18 o 0.83% 41.18 2 0.83% 4400 a 0.55% 320.10 2 0.31%
EhiaihE RE
IRE e BER IRE fiies BIER IRE fits IR
WTI-BRENT -2.39 o 0.07 BRENT (C1-C3) -036 a 0.01 BRENT (C1-C6) -0.93 = -0.02
INE-Oman -1.34 w -0.00 WTI (C1-C3) -0.28 + -0.06 WTI (C1-C6) -0.64 = -0.09
Dubai Asia EFS 0.90 = 0.00 OMAN (C1-C3) 0.27 o 0.05 OMAN (C1-C6) 0.07 A 011
[ ER S
AEAIE
Dated BFO 43.73 o 1.16% WTS 41.31 o 0.54% WTI Midland 41.41 o 0.29%
ESPO 45.42 2 1.14% LLS 42.81 o 0.52% WTI 40.91 o 0.79%
USSRy 2

HAts/#=HA

AR

FU2005 1777.00 & 143% | 33RE 380(FH | 29500 = 0.00 FU2005-FU2010|  -285.00 - -27.00
FU2010 2062.00 . 0.73% | ¥itNiE180 FOB | 25946 .4 0.04 $inni180-380 6.50 A 0.00
SAhNIE180 swap | 25725 4 3.11% | $AOOIE380FOB | 25722 o 0.04 EiFFEHE 18.50 A 275
$AONIE380 swap | 250.75 a4 2.98%
hBETIBERR
iz
BU2006 283200 +-0.21% EEEE -132.00 a 6.00 SEE5-FRONIEECIF 92.34 = 0.00
BU2012 2842.00 . 0.42% EpEE -282.00 a 6.00 IR FRINIECIF -38.07 = 0.00
BU2006-BU2012 | -10.00 +-0.64% FitE= -157.00 a 6.00 £E5-HECIF 197.65 = 0.00
EmEE -142.00 & 6.00 7 -SECIF 277.86 = 0.00
BmihinE
Lt (WINDISED)
S/INEEH 9.01 + -0.09 |NYMRBOB-WTI| 1332 .« 039 SNt 180248 -2.71 a 093
WEE G/ INESGH 5.71 A~ 005 |NYMEUESH-WTI 1094 = -0.66 SNt 380248 -3.73 A 085
e /LR 1.58 + -0.03  |CE $H4%%H-BREN 6.68 w -064 Rk ST -0.05 ¥ -0.29
=R

FMREGEEERFETAFHER, MEENRTESSHENATMNRERRRBSEXERNMEEEED K, AMRETIMERERRYE

TN MR ARIE. BRI ARENATIL

25 R ERERSEEF MRS BN AR BT ARE.

1



e R FL L

" mAiEs

T T B R

L ETA FEA7Jdh: #0273 3 HEMA, B EM AN 565. 4 Jit, TR 310 Jitm.
SEALART MU S EE AR TN 220. 6 A VO EEAF /D 483.9 T3, TIUYIHE I 55 T3 .
LA EU R HR SR £ PN AU 233k A7 0600 310 T3k, TUYIIED 75 it
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shR 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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FIREASZARAR (UTER “AR7") BEAPEIESESAENSIEREE RS ER GEESt XS IEEITFA
[2011]11453) .

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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