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WE GROW WHAT YOU ENTRUST

2020/03/03 RO 5Kkig (BBEH 5. Z0014717)
[RBEALR S
S8/ BRENT BKERIE BRKEXIE BREAIE INE (FEEMRER) | BKERIE
2004 5190 a 449% 4675 & 445% | 4911 — 0.00% 35720 +-3.30%
2005 5175 a 436% 4692 & 441% | 5097 a 430% 36320 v-3.22%
2006 4705 a432% 4705 & 432% | 5077 a 387% 36580  w-3.25%
EhiniE BE
0= s BlkEx ] = s BkER ] = s ARk
WTI-BRENT -5.15 2 0.61 BRENT (C1-C3) 0.25 + -0.68 BRENT (C1-C6) 0.15 + -0.52
INE-Oman 056 <+ -143 | WTI (C1-C3) = -030 a 004  WTI(C1-C6)  -050 4 020
DubaiAsiaEFS | 102  + -058 |OMAN (C1-C3) 044 a 021 | OMAN (C1-C6) 095 ¥ -0.01
[RibIREENHE
Mz & BKERIE Mz & BKERIE Mz & BKERIE
Dated BFO 5167  — 0.00% WTs 4798 o 492% | WTIMidland | 4838 4 522%
ESPO 5213 a 422% LLS 4991 a 3.69% WTI 4678 a 435%
HEBTIRERR
£5/4H mes
FU2005 205300 4 512% | 3ZS 380H | 36700 — 000  |FU2005-FU2010| -11500 4 800
FU2010 216800 4 448% | ONKISOFOB | 29213 A 005 | #4R180-380 7.75 A 000
SIS0 swap | 28300 4 3.10% | SEME380FOB | 27907 a4 005 | ERAENE 3050 a4 050
FRhNIK380 swap | 27525 a 2.90%
hBTEER
BKERIE
BU2006 2860.00 & 4.53% WHEEE 36500 12400 | 4E-EROMRCIF| 20332 — 0.00
BU2012 296400 4 4.07% GiLEE 24000 w-12400 | 4H-BROMRCIF| 1369  — 0.00
BU2006-BU2012 | 10400 . 0.46% FALEE 41500 w-12400 | 4@-SECF | 41275  — 000
@EEE 41500 v 12400 | #HBECF | 50237  — 0.00
EmiihE
Ebffr (WIND#gED)
iE/INER;H 7.83 2 0.16 NYM RBOB-WTI| 17.91 A 0.39 FhhniE1803R -6.82 2 039
WREGH/INERSE | 566 a 015 NYMEREESE-WTI 1746 4 017 | HMK3SOBE -804  a 027
57 /A 138+ -001 |CE¥SSM-BRENT 894 v -042 | IMEMGHEEE 291  « -0.28
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1. OPEC2 J B HUBE T 1 22380 10 5K B iRk -T-, DRI LU S 7 H AT PR PAY BV 23 9 1 e 1 o,
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2. P RIS FU v R, M W IEAE VR4l A v B 4128 (OPEC) A H B A FA R $2 21
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3. PiZVH BN —# OPEC+&BCE ani+z -2+ 3 H 5 HE 6 HIE4Eth g 2447, Higeh
SEK 3 H BIHARRE ML, DL — R .
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Fh#RHA £8P (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.

ARRRHEAR . XHARUREMZ W AT ATRESKEARRIZMAE. RATRNSRAEMOLRBEELR
S5FREERZZWUA—HOTIHTFLN/ B X ZW R . AABEREBILEERRZINEIREAEREERITERINS.

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

===

=m=AH
KIREEELIRETAFEERR, NMREMATSESSHENATINEE LK ERESEXERNSRATES L, NMRERNMSREEME
MR M EHHIRIE. EANRS AL R EESSEEH MR AN BRI AT AR, 3



