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2110 7144  a 1.15% 69.02 A 141% 7050 & 1.08% 430.50 A 2.43%
2111 71.06 & 1.20% 68.65 A 1.42% 69.92 a 1.13% 431.00 A 2.40%
2112 7060 a 1.20% 68.18 A 1.40% 69.16 & 121% 431.00 A 2.04%
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WTI-BRENT 219  a 0.15 BRENT (C1-C3) 0.84 w -0.03 BRENT (C1-C6) 2.17 v -0.04
INE-Oman -416 A 1.19 WTI (C1-C3) 060 = -0.00 WTI (C1-C6) 2.02 A 007
Dubai Asia EFS 3.21 v -0.18 OMAN (C1-C3) 134 + -0.08 OMAN (C1-C6) 2.67 v -0.09
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Dated BFO 7210  a 1.07% WTS 69.15 a 1.87% WTI Midland 69.45 A 1.42%
ESPO 7126 & 1.09% LLS 7015 & 1.40% WTI 69.30 A 142%
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FU2105 2557.00 & 1.27% KR 380(RF 330.00 - -0.02 FU2010 FU2105 39.00 A 17.00
FU2110 2518.00 & 1.74% $NiE180 FOB | 40921 4 0.01 $N3E180-380 8.75 A 0.00
N 180 swap 40225 & 1.19% ¥rNE380 FOB | 39891  a 0.01 EFREINE 26.25 a 025
FhNiE380 swap 39350 4 1.03%
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BU2012 3264.00 o 1.05% R EE 36.00 = -34.00 4)6r.=;j N CIF 23.28 A 054
BU2106 3372.00 4 0.90% s -139.00 +-34.00 IR -FINHECIF 58.45 A 055
BU2012-BU2106 | -108.00 .4 0.15% KLEE 136.00 = -34.00 ‘*’Jfﬁ EECIF 250.19 A 050
HSERE -64.00 w-34.00 IR BHECIF 415.02 A 049
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BRI/ INEESH 5.84 v -0.02 NYM EXBZSH-WTI| 1919 4 0.11 3803407 -8.44 v -0.32
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rh#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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