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2020/03/09 RO 5Kkig (BBEH 5. Z0014717)
[RimERER TS
] BKERIR INE (FEEIUZER)
2005 4552 <-9.27% 49151 —-988% | 4522 v -9.16% 37400 <-0.37%
2006 4580 ~-8.91% M7 -961% | 4550 < -8.87% 37670 +-045%
2007 4204 +-9.28% 4204 -928% | 4534 v -8.63% 37910 +-0.34%
BhinihE RE
= & BKER 0= s ik 0= s ik
WTI-BRENT | -399 — 000 | BRENT (C1-C3) -0.53 — 000 BRENT (C1-C6)  -157  — 000
INE-Oman 669 — 000 | WTI(C1-C3) = -049 — 000 | WTI (C1-C6)  -136  — 0.00
Dubai AsiaEFS | 024 4 014 | OMAN (C1-C3) -012 — 000 OMAN (C1-C6) 002  — 000
[RiBINER S
e s BKERIR Mz s BKERIE Mz s BKERIE
Dated BFO 4542 <1001% WTS 4144 <-1126% | WTIMidland | 4219 <-10.80%
ESPO 5090  w-4.43% LLS 4389 +-10.34% WTI M14 +1037%
o Sy

BEAIE

HAts/i=HA

iR

FU2005 2013.00 +-3.36% | S 380{FHE | 377.00 = 000 |FU2005-FU2010 -126.00 = 0.00
FU2010 2139.00 +-2.15% | #ilNKE180 FOB | 25947 + -0.05 #AhN%180-380 5.25 a 0.00
FAbNE180 swap | 263.75 w-4.61% | $AbNHE380 FOB | 255.55 = -0.05 EfFFEE 24.25 w -2.00
$MhNIE380 swap | 25850 +-4.79%
HiiT=f A =hi
BREXIE Hx HOME
BU2006 2822.00 w-2.76% HEEE 253.00 4 80.00 | #@5-FRhNLECIF 199.17 — 0.00
BU2012 294400 +-2.32% EiRE 203.00 4 80.00 | #F-FRhNHECIF -11450 = 0.00
BU2006-BU2012 | -122.00 +-0.43% FitEE 303.00 . 80.00 #m-HECIF 407.18 — 0.00
EHEE 428.00 4 80.00 75 -EEECIF 370.86 = 0.00
EminE
kit (WIND3EES)
i /INER;H 792  a 012 |NYMRBOB-WTI| 17.06 <+ -0.96 HRDNiE 180547 -7.82 a 0.15
YRELH/INESH 569 a4 006 |NYM BUEEH-WTI 1690 o 0.28 FRhNiE3802MR -8.65 a 010
a1l 139 4 001 |CE#B5M-BRENT 1047 +w -0.82 1)\ E ST ) -3.74 A 033
SRR
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TN EEARIE. BRI ARENATIR L

25 R ERERSEEF MRSV BN AEHIHR BT RS,

1



Ji H 4

L. JAd, OPEC S W 8] — TN =5 198 B DARE R AR 5 2%, LERT e W 4 50
BE=25 P ALY 3 e 9 #5515 A RE I, AR BIRE,  OPEC s U X 3 B £ 7 & 1 BT R 1 o

2. WA D se KA Rt R 3 H 6 H 2, SRR G ERBEHLEON N 4 )88, % 682 &, BEHF
ISR 18%, KEFM, KEERAYIEEE D 834 Ji.

3. ARZ WU L ve A TR, il [EI A2 (OPEC) 7y [ S FL B A, DA KA iz
AN A=, (5 OPECHA SV gk 4R I ¥ 1137 R 34

H ¥

JE FLIm T MR, AR R 2 B AT OPEC 148 35 Y SIS, TR NV 8 R R 22 2017 SRR B /KT,
SR 10%, AT VMUER 9. 4%, FH BiE L 2008 4R fE LS S

ARBEIE MG LA 32 2 BN R AT, S i N e & S R RRE, W
AN D A — BHERF T ZI L, i35 A ST HETH A% o SR Ty RO SR B K
REBAE R NG i — B IRk

RIVRIMA DR R TN 5] N TE NSRRI, 5 T 34O B 5 — 2 B DX B 2
Ja, WA AR AR M EIR G, 5 2 i TR 32, H4 OPEC,
A1 2 H A0 55 [ 0 25 T 1 40 20000 =9 T 1T e 0 H L, A BT 2 25 T SCHE 4R B . OPEC H B2
TIEYERFOMSL, ORI R, AE RV RE AT BERE I & B0V B LR R BUT R R BEK 20%, 5%
B A R FEERLT
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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.

[CEEER]

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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