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WE GROW WHAT YOU ENTRUST

2020/03/06 RO 5Kkig (BBEH 5. Z0014717)
[FimHAEE S
S8/ BRENT BKERIE BRKEXIE BKEXIE INE (FEEMRER) | BKERIE
2005 5017 =-2.11% 4606  w-190% 4978 = -197% 37540  +-0.82%
2006 5028  -1.97% 4621 w-191% | 4993 w -1.77% 37840  <-0.71%
2007 4634 <-1.86% 4634 —-186% | 4962 - -198% 38040  +-0.65%
EhiniE BE
0= s BlkEx ] = s BkER ] = s ARk
WTI-BRENT = -409 & 026  BRENT (C1-C3) -029 <+ -0.13 BRENT (C1-C6)  -0.76 <+ -0.28
INE-Oman 414 a4 070 | WTI (C1-C3) = -031 a 002  WTI(CI-C6)  -064 = -006
DubaiAsiaEFS | 030 = -028 |OMAN (C1-C3) 016 — 000 OMAN (C1-C6) 067  a 001
[RibIREENHE
Mz & BKERIE Mz & BKERIE Mz & BKERIE
Dated BFO 5179 — 0.00% WTs 4670 <-185% | WTIMidland | 4730  +-1.83%
ESPO 5326 -1.10% LLS 4895 < -1.77% WTI 4590  +-1.88%
HEBTIRERR
£5/4H mes
FU2005 208300 . 0.14% | 3KZ# 380fRB 37700 — 000  |FU2005-FU2010) -103.00 4 10.00
FU2010 218600 . 014% | SFOMEISOFOB | 27406 A 003 | MME180-380 500  + -0.00
HOME180 swap | 27650 o 288% | BWME380FOB | 26937 4 003 | ERRFENHE 2625 = -2.50
FRhNIE380 swap | 271.50 a 2.94%
hBTEER
BKERIE
BU2006 290200 +-0.14% | fEFEE 17300 <-14600 | 4@-BROMRCIF | 22127 o 488
BU2012 301400 & 0.27% %itEE 19800 a 400 | SE-BRNMECIF | 11754 <-14489
BU2006-BU2012 11200 +-0.40% | ZRI6EE 22300 & 400 | #@-BECF = 42048 4 455
HmEE 373.00 & 4.00 &%5-HEICIF 368.28 +-145.67
EmiihE
Eb#t (WINDig) thi
575/ INE B 780 & 001 |NYMRBOB-WTI 1802 <+ -053 | #ffE180RME = -7.97 o 1.38
WREHE/INERGE | 563 A 003 |NYMEEEH-WTI 1662 <+ -099 | MUME380RME 875  a 138
S R 139+ -001 |CE¥SSM-BRENT 1129 4 044 | TMGHGHEM | 407 4 018
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2. Fia 21 23 (OPEC) R H AR R BRAE. B /RE#T A DUZoR, OPEC A B I MREEHR 2 Bt
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3. P4 OPEC{HE AN LIRS, WEAREE WRAEREZE L, IDRra] BE = 8 Fr 58 2 HUH OPEC
¥ B BR ] o

H¥
1T ) AR E T OPEC (s L, W F S WA 1. 9%, A Ak 2. 1% Bk 50 KK,

M RARA R IR T s T T 7K, B2 OPEC i il e ik iR, A EAFEA
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OPEC 2> W& 9 8 A LU B R T 37 UM ZERAG 2 110, DL 9 B ) OPEC 8 5 Ik 7
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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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