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HRERIE INE (REEYZiR)
2009 4393 & 185% 41.40 A 2.10% 4485 o 346% 30700  a 0.49%
2010 4408 & 1.64% 41.57 A 2.06% 4497 & 345% 31630 o 0.64%
2011 4169 o 198% 41.69 A 1.98% 4474 & 337% 32570  a 0.68%
EhisinE B=
] =| 1 ik ] =| 1L ik = | g Bk
WTI-BRENT 259 a 002 | BRENT (C1-C3) -029 & 018 | BRENT (C1-C6) -0.79 A 035
INE-Oman 271 w117 WTI (C1-C3) = -037 & 007 WTI (C1-C6) -0.71 A 016
Dubai Asia EFS 054 & 001  OMAN (C1-C3) 011 a 004 OMAN (C1-C6) -0.06 A 004
[FRIRER S
e g BRERTE M LIk BRERIE mE g BkEIE
Dated BFO 4389 & 155% WTS 4160 & 221% | WTI Midland 41.60 a 221%
ESPO 4616 & 2.19% LLS 4300 & 2.14% WTI 41.20 A 2.23%
xS 3 E Ry =T
=3 HRERIE
FU2010 177600 & 1.14% | 38 380{FB | 29500 < -0.02 |FU2010-FU2105  -261.00 = -5.00
FU2105 2037.00 o 0.20% | EEHNHE1S0FOB | 25238 . 003 | #ilig180-380 5.25 A 0.00
SFNOE180 swap | 25450  a 3.14% | HFNOE380 FOB | 25131 4 0.03 EfFEAENE 15.00 v -0.75
FRNNIE380 swap | 24925 4 3.10%
ihsiTEERR
BRERIE
BU2012 2852.00 & 2.00% EREE -152.00 +-56.00 | HE-HROMBCIF 110.67  — 0.00
BU2106 2852.00 & 0.99% HipEE 25200 -56.00 | HZR-HRAMHECIF 2930 = 0.00
BU2012-BU2106 | 000  a 1.01% FibEE 7700  +-56.00 | #p@5-SEECIF 21564 = 0.00
EiEE 15200 ¥-56.00 | H&-BECIF 28562  — 0.00
BRHNE
tbfft (WIND3EE)
s /\NEGH 908 4 009 |NYMRBOB-WTI 1191 - -0.19 | #fh0ig180%48 -3.65 v -0.06
RELH/INEBH 575 a 004 |NYMBUE#H-WTI 1108 4 010 | SFb0ik38034E -4.48 v -0.10
TS /R 158 & 001 |CEIE%SH-BRENT 638 « -032 | IGWEHHEME -0.47 A 018
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1. ETA FEAF R . 32 7 A 10 H 248, 32 B JE i 270> 749. 3 Tik, W N> 210 Ji4H.
% o 7 A P PR 2 SR T EE A 0 94. 9 Jid . SEEVRIM EEAF /D 314. 7 Jikh, TR 64. 3
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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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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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