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2009 4255  +-2.09% 39.83 ¥ -2.95% 4320 v -1.86% 311.90 A 0.19%
2010 4276  +-2.04% 40.02 v -2.82% 4325 v -1.70% 320.80 a 0.22%
2011 4020 +-2.64% 40.20 ¥ -2.64% 429 v -1.81% 329.00 a 0.15%
EhininE BE
5] =| g i idiz 3 51 =| g i 1417 3 ] =] g i3
WTI-BRENT -273  +-034  BRENT (C1-C3) -041 + -0.05  BRENT (C1-C6) -1.06 + -0.13
INE-Oman -042 a 092 WTI (C1-C3) -040 w -0.12 WTI (C1-C6) -0.95 + -0.31
Dubai Asia EFS 0.81 + -0.09 | OMAN (C1-C3) 024 <+ -003 OMAN (C1-C6) 0.02 <+ -0.05
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s inig SkERIE mes inig BKEKIE mes inig BKEXIE
Dated BFO 4232  w-3.22% WTS 4004 +-3.07% | WTI Midland 40.09 ¥ -3.19%
ESPO 4586 .~ 0.97% LLS 4149 +-3.08% WTI 39.64 ¥ -3.10%
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FU2005 1776.00 -0.06% | ¥ 380{FHE | 295.00 = 0.00 FU2005-FU2010, -274.00
FU2010 2050.00 +-0.58% | EFN4E180 FOB | 259.58 . 0.00 #ihNiE180-380 6.25 - -0.00
$RhNi%180 swap 257.25 = 0.00% | ${HOEE380 FOB | 25499 .a 0.00 EfF5FANE 18.25 v -0.25
$AhNIE380 swap | 251.00 . 0.10%
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BU2006 2862.00 4 1.06% S EE -162.00 = -30.00 *EE5-FRNNIECIF 96.86 A 451
BU2012 2856.00 4 0.49% ELEE -312.00 = -30.00 SEIR-FRINECIF -33.32 a 476
BU2006-BU2012 6.00 A 0.57% FipE=E -187.00 + -30.00 #555-HECIF 201.98 a 433
iR E -172.00 < -30.00 1 -EECIF 282.07 a 421
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i /INEE;H 9.06 A 005 |NYMRBOB-WTI| 1290 <+ -042 ERNNIE 180348 -2.89 ¥ -0.18
Y54/ INESGH 5.67 + -0.04 |NYM BUEBH-WTI 1178 a 0.84 FRONiE 38027 -3.87 - -0.14
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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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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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