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SHBH BREXIE BREXIE BREXIE INE (FEHUAR) BREXIE
2108 7025  a 1.34% 67.52 A 215% 68.93 a 293% 43250  a 141%
2109 69.85  a 131% 67.06 A 223% 6845 a 279% 43150 & 1.65%
2110 69.33 4 1.29% 66.47 A 2.23% 6783 &  2.62% 43020 & 1.63%
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e g BRER I8 g BEX I g BRER
WTI-BRENT -253 & 047 | BRENT (C1-C3)| 092 a 005  BRENT (C1-C6) 239 a 012
INE-Oman 071 = -0.95 WTI (C1-C3) 066 & -0.06 WTI (C1-C6) 243 A 002
Dubai Asia EFS 328 a 007 | OMAN (C1-C3)| 110 a 049 | OMAN (C1-C6) 2.57 a 052
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Dated BFO 69.91  a 1.16% WTS 67.90 4 209% | WTI Midland 68.10 a 231%

ESPO 7166 a 1.17% LLS 69.95 4 2.18% Wl 67.80 A 225%
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FU2105 2529.00 A 3.44% KRS 380(RH 330.00 + -0.02 FU201O FU2105 -18.00 + -21.00
FU2110 2547.00 & 229% | FANKISOFOB | 396.82 a4 0.03 N 180-380 5.50 + -0.00
Ntk 180 swap 39825 & 3.04% | FHOMK380FOB | 389.29 a4 0.03 EFRRNE 15.50 A 6.75
FhNiE380 swap 39275 a 3.22%
mS1TEER
BRI HONE
BU2012 3164.00 a 3.26% e 86.00 +-100.00 | %R5-FINIKCIF 153.19 A 545
BU2106 3340.00 . 3.53% tEE -129.00 +-115.00 | #R-FIMKCIF -23.96 A 566
BU2012-BU2106 | -176.00 <+ -0.27% bR E 36.00 +-100.00 rg-FECIF 407.47 A 501
teEgEE 136.00 +-100.00 IR -BEECIF 421.05 A 490
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EoiY (WINDIEER)
S/ INEESH 7.46 A 0.05 NYM RBOB-WTI 23.44 A 2344 FINE 18057 -7.55 A 137
BRILH/ INE 5.79 A 0.03 NYM EXBZH-WTI|  19.28 A 19.28 FTNIE380RLR -8.42 A 145
S/ L 1.29 A 000 |ICE #8485H-BREN 7.03 = -0.19 I3 D s i -1.06 v -0.23
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1. OPECARFEHK, fE5 AR 6 AN ~&E)G, OPECHEEAHK % WiE 2 512 (JMMC) L ARFF 7
ARG = oK) AR Z TR, OPECHIGTE 6 H ORI 7 H 43747~ 35 JiAm/ H A 44. 1 Jifi/ H .
UbAt, YOG Ak SRR LA FL I B AT 1 100 J5 A/ H I B R R, R — K OPECHEE
EEK B RS (OINC) £UCKAE 7 A 1 H21T.
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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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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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