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2020/02/28 RO 5Kkig (BBEH 5. Z0014717)
[FmERERINE
BEXIR OMAN BREKIR INE (FEEUZER)
2004 5218  -2.34% 47.09 v -3.37% 4974 ~ -321% 38710  +-2.59%
2005 5173  w-2.05% 47.29 v -3.25% 5123 - -135% 39200  w-2.54%
2006 5167  w-2.14% 47.44 +-3.10% 5124 v -135% 39500  w-2.23%
EhininE B=
IR s i 73 IR g il 73 =] D1t IR
WTI-BRENT 509 +-039  BRENT (C1-C3) 051 + -0.12  BRENT (C1-C6) 0.22 ¥ -0.20
INE-Oman 300 w-074 | WTI(C1-€C3) = -035 +w -0.12 | WTI (C1-C6) -0.63 v -0.37
Dubai Asia EFS 172  +-005 |OMAN (C1-C3) -150 + -095 OMAN (C1-C6) -0.77 ¥ -0.95
[RHMEMNE
ME g BiEkIE ME g BEIE Mz g BkEXIE
Dated BFO 5344 = 0.00% WTS 4807 +-438% | WTIMidland 48.32 - -4.26%
ESPO 5257  w-2.76% LLS 5047 <+ -2.89% WTI 47.17 +-3.08%
LR TIBELR
£5/4=H BkEXIR
FU2005 2021.00 +-3.30% | 358 380fBE | 37300 — 000 |FU2005-FU2010| -130.00  +-59.00
FU2010 2151.00 +-3.63% | ¥ibIE180 FOB | 28449 ~+ -0.03 | Eih0ig180-380 8.25 ¥ -0.00
FiNE180 swap | 280.00 +-252% | HibMIK380 FOB | 27138 + -0.03 ERFARA = 31.50 ¥ -0.75
BRNNIE380 swap | 27175  -242%
ihEiTEERR
SKEXIE
BU2006 285200 +-3.58% EEEE 373.00 & 81.00 | “E5-ERNECIF 18554  +-218.92
BU2012 2948.00 +-2.96% feiEE 248.00 . 81.00 7R FRhNECIF -4.89 +-29.09
BU2006-BU2012 | -9600 +-0.62% FiEE 42300 410600 | #p@5-BECIF 39619  +-218.65
EHEE 42300 +-109.00 | #Z-BECIF 486.62  -2847

Lbfir (WIND#EE))

S/INEE;H 7.68 + -0.01 [NYM RBOB-WTI 1628 w -0.70 SRINYE18024E -8.15 A 046

WREE/INEEGH 5.46 + -0.07 |NYM HUEEH-WTI 1548 & 1.32 Nl 38027 -9.44 A 055

mE /LR 1.41 A 0.02 CE $B4%H-BREN 7.42 ¥ -1.80 MG HEAE -3.76 + -0.08
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1. [ B ity [ 2H 27 (OPEC) A5 K B /R 88, OPECHRF i+ 3 A 5 HZE 6 HAMT
OPEC Kzxo BEL/REHIPR, OPBCHR 57 [ o H A e B iR Ve " i, AT R A A
SE THI T 3K B AL o

2. WP WraeIR A FO MU RoR, WP “ARE TR SR mKEE, Ay EAELE OPEC
59F OPEC HEZR N IE BEX ML A AF -

3. WM RATAT KBLINGER S, el 5 H AE AT 2 RATBER MU BN . Z AR Bfs 4T 1K
Evans W&o, BUEME RE BT X PRI 55 R X BT T BUSRAT 3k i i

H ¥

WE H &b XU %5 77 T BB, VIX $8 50T EHEEE 2008 42 SRl fEH LA /K, R 24 Hod,
Lk 3. 4%, ARk 2. 3%.

S SO A RS W IO B AR DR 4T e S48 SRRV 3 Ao R
R 50 738/ F BT TP TR KIRMER, TSN OS5 5 5 R b,
B APAEHA T Z E ), SAR FEERT B, I A e T A,
SR BRI

I I A2 40 1 ST, W I OPEC VAL W57 TSI R A A,
HEAE HE L0287 10 25 AR TR TR AT O S AR BT ELALE 4 5 LR IR AT
SR AT BRI RS, W FUVEHTA S0 L, OPEC BRI 2 Ltk SR

IR
FREEBEEFRFET AR, FREMRTESSENADIRERRRBSEXERNSEBTEDL, FREFIFMEREEIE
BERNSER M HEARIE. REARENARALFTREMEESEEFMINHTRBRNERAEHTREITARE. 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. AROBBSZENLSN, R&=m, IR, €&, B4, gRF5HE, B —RsERN
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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PIREASEARAR (UTER “AR7A") BEAPEIESESAERNEREE RS ER GEESMXS: ST
[2011]11453) .

REFSIRESMBIBERIET QA RRMEERE, PRAZSTDIKKREAETISIAERMBEANZAS L
IE, BERMFSIAERMBBASHES S, ERMEMTEEMERIE, EAMIEFESNERNBNTISLXEENETE.
REPHEAR R SRIRA TR E Y BN TIARFIE, REEZESE. AIEERBEAREMDOEMREDRRRER
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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