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2020/03/12 RO 5Kkig (BBEH 5. Z0014717)
[RBEALR S
A5 BRENT | 3Kiig B8 | OMAN BIXIE | INE (IFEIER) | 3KExiE
2005 3579 +-384% 3339 w-386% | 3515 a 023% 30760  <-9.02%
2006 3723 w-2.26% 3386 v-364% | 3595 - -033% 31130 +-9.00%
2007 3823 w-152% 3439 w-334% | 3649 - -0.19% 31410 <-9.01%
EhiniE BE
0= s BlkEx ] = s BkER ] = s BKER
WTI-BRENT -2.81 2 0.05 BRENT (C1-C3) -2.44 + -0.84 BRENT (C1-C6) -4.63 - -1.22
INE-Oman 576 <+ -340 | WTI (C1-C3) = -088 <+ -010 | WTI (C1-C6)  -258 <+ -038
Dubai Asia EFS | 020 <+ -060 | OMAN (C1-C3) -134 a 015 OMAN (C1-C6) 281  a 009
[RibIREENHE
Mz & BKERIE Mz & BKERIE Mz & BKERIE
Dated BFO 3645 — 0.00% WTS 3208 <-314% | WTIMidland | 3251  &-430%
ESPO 3552 v-2.82% LLS 3433 v-321% wTI 3313 +-389%
LB TIEERR
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mes

FU2005 1652.00 +-1.55% | 3KERi& 380{®#H | 280.00 = 0.00 FU2005-FU2010 -169.00 +-35.00
FU2010 1821.00 <-1.14% | #ihNiE180 FOB 19333 + -0.03 #hhnig180-380 6.75 + -0.00
FRNNiE180 swap 19525 +-2.86% | ¥mhNiE380 FOB 185.23 + -0.03 EfFEEHZE 31.50 & 550
¥RhNiE380 swap | 188.50 +-2.58%
hSiTiEER
BREXIE
BU2006 2264.00 +-4.31% $EEEE 511.00 4102.00 RS- FRhNIECIF -62.93 = 0.00
BU2012 2450.00 +-1.61% HItEE 561.00 «.102.00 IR -FhnNiECIF -427.15 = 0.00
BU2006-BU2012 | -186.00 +-2.70% FitEE 486.00 2102.00 *£E5-SECIF 145.91 = 0.00
$pEE 736.00 .~ 102.00 67 -EECIF 60.13 = 0.00
EmipihE
Lbffy (WIND#ES)
ihsS/INESH 8.20 o 047 NYM RBOB-WTI  13.65 -+ -0.59 FRNiE180%46% -7.00 - -1.27
YAELE/INER;R 6.05 2 049 NYM HUEZiH-WTI  19.02 o 0.88 FRNNiE 380546 -8.06 w -1.15
e /AR 1.35 w -0.04 CE #85¢#M-BREN 14.44 o 220 1% E ST -1.18 v -0.43
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L. BIA FEAF . #2E 3 B 6 H24JH, SRl ZEFIEIN 766. 4 JifE, TGN 230 J3H.
A8 T L AT M TR R T S R AR 3 0 70. 4 Tk . 22 BRI EAE R 504. 9 A, A
250 JiAm . ELFE G AT ERE AL Y AT 40T EE AT IR D 640. 4 TiAR, T NI 190 TiAE .

2. FAT B P R 2 A il 2w Bl AR S EE IR 20 il 2 mIAE A B AR, CRHE 4 Rl R R A 400 73
fii/HELL, JRRE bR gESR = 2 500 i/ HTHRL, 124w T THRIAE 2030 4F AT SEBLIX
— Htx.

3. VPHEBT R E KA M A E 11 HRAG UL, AREVDEFREIR AR AN, P R B R RREE PR R
MEER 1200 FiFiFe T+ 2K 1300 Ji.

H ¥

R—HZ G E R N T, WEH SR 3. 86%, ARk 3. 84%, AHET E—M
iR R A, HERE R R .

B R BN 72 M ——rP 27 il [ R 2 ARk 82, YR ANOORE Z AT $R TS Y 1200 J3 A
REFHE 2 1300 Fif/ H, I HIm i AL R A7 s R 52 8, Bk g EREE DAk, B ATAEDY AT
GBETE . AR WD RHAT MRS U, BRI R 1D, ST AT R SR T B TS SR

PRI R 5 — 7 T2 TR SRR, BEH WHO BAT e R 5 0 A RORRAT . FE R ey
EDIEE, BT R IR T R T 52 e o L BRI DA K o [ — 28 DL S F BRI
[Ny A KT B R A R UE G, AT Al RE AT — RAVAE T RIECR, 7% EREITR, FFRIME
BRFEHE T ZE P KR

===

=m=AH
KIREEELIRETAFEERR, NMREMATSESSHENATINEE LK ERESEXERNSRATES L, NMRERNMSREEME
MR M EHHIRIE. EANRS AL R EESSEEH MR AN BRI AT AR, 2



([ZI(:)IF*CE J 3 H i

SRS BOER

BEHEW, XiBEH 40!

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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