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BEAIE INE (FEEIRER)
2009 4313 a 040% 40.55 A 057% 4335 v -091% 30550 ¥ -1.04%
2010 4337 & 039% 40.73 A 0.59% 4347 = -091% 31430+ -1.13%
2011 4088  a 0.59% 40.88 & 0.59% 4328 ¥ -0.69% 32350 ¥ -1.10%
EhininE BE
IRE fitts BIEx IRE fitts BIEx A= fitts BIEx
WTI-BRENT -261 & 001 | BRENT (C1-C3) -047 a 001  BRENT (C1-C6) -1.14 ¥ -0.01
INE-Oman 154+ -0.12 WTI (C1-C3) = -044 & -0.05 WTI (C1-C6) -0.87 v -0.04
Dubai Asia EFS 053 = -005 | OMAN (C1-C3)| 007 + -0.10 | OMAN (C1-C6) -0.10 ¥ -0.10
[ E
M fiiig BiEkIE e it BERIE e s BiEKIE
Dated BFO 4322 & 210% WTS 4070  a 0.59% | WTI Midland 40.70 A 0.35%
ESPO 4517  +-057% LLS 4210 & 0.10% WTI 40.30 A 0.60%
ELETIRER

/408 AkERIE mes BEkiE
FU2010 1756.00 +-1.35% | 3KZRE 380(FH | 295.00 = 0.00 FU2010-FU2105| -277.00 A 8.00
FU2105 2033.00 +-093% | $FMNIE180FOB | 24458 - -0.03 §ihNi180-380 5.00 <+ -0.00
$ihNiE180 swap 246.75 <+ -2.66% | #NN4E380 FOB | 24447 < -0.03 EfFEFAEiNE 15.75 - -1.25
$ihNiE380 swap 24175 w7 -2.22%
hETEER
il diz3 Hz
BU2012 2796.00 w-1.62% e EE -96.00 A 46.00 SER-FRNECIF 110.15 = 0.00
BU2106 2824.00 +-0.98% HpEE -196.00 4 46.00 R -FRNIECIF -29.84 = 0.00
BU2012-BU2106 | -28.00 +-0.64% bR -21.00 & 46.00 Er5-HECIF 215.14 = 0.00
HEERE -96.00 A 46.00 IR -HECIF 285.14 = 0.00
EminhE
tbfit (WINDISE)
S /INEE:H 8.99 < -0.05 |[NYMRBOB-WTI| 1210 + -1.28 $iNiE 1802467 -3.59 v -0.48
YR4H/INESGH 5.71 - -0.03 [NYM EREBiB-WTI| 1098 < -0.31 Nk 3802403 -4.38 - -0.29
S /kELE 1.58 <= -0.00 CE #84%H-BREN 6.70 + -0.41 1 F =T B2 -0.65 - -0.09
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2. OPEC AUZRJH K, OPECHE{ARZ AL [ X &R 70 4E 5-6 H A 58 Bl 4 i B 5 (1) 42
TR, X SEE FORTE 8-9 FAME™ 84. 2 Jikil/ H o Iz T A = B g B
SVCERIRRIN .

3. OPECHH B AL —Fow, fimH E 2021 (OPEC) A1 LRSS B 41 i AE OPEC =i [E 6 H Uk
FEHATRIAF] 107%.

H¥
SRS AT, W BRI AL R A, SE I 0. 6%, ALK 0. 4%.

OPECHEARZ AW HIT, KRECEAPIFRETERE. #6525 JTC 45 tH B IR 6 H ™4
172N 107%, Bl OPEC+—HE. LRIy B % [ EAT ™, W2 AT 2 i) RAIE A A58 0 3L
PEARAE B R . 53 AR IECRA JRl™ [ T B A3 B Ak, 960 T3/ PRk 20022 AN R H AR AT
REFRACA 770 JoH/ H, AT oREEE R BAT IR BCAIN E 5, B E 1AM 3 EE, (2% &3
BE BT LAV Ry e B3 7 B SO AR AT . RIVEEAT AN SRR Ab, T H AR R oel ™ Bt 2%
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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

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.

ARFRHEAR . XHARUREMT W ATATELKEARRZMAE. RATRNSHAZEMOLRBEELR
S5FREERZZWUA—HOTIHTFLN/ B X ZW R . AABEREBILEERRZINEIREAEREERITERINS.

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