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2020/03/19 B sKig (R EHES: Z0014717)
[RiMHERER NS
S4811 BRENT BRI BRI BkERIE INE (REEUSLER) | BKEXIE
2005 2488  +13.40% 20.83 +-23.78% 26.85 w -9.08% 246.70 ¥-3.71%
2006 2669 +12.23% 21.93 +-21.82% 2844 ~ -820% 251.90 +-3.82%
2007 28.31 +11.34% 23.22 +-19.82% 2936 w -7.67% 259.60 +-3.82%
EBhisinE B=E
171 =| g ik ] =| g ik = | g piid73
WTI-BRENT -4.51 ¥ -2.73 BRENT (C1-C3) -343 + -0.23 BRENT (C1-C6) -6.96 ¥ -0.45
INE-Oman 6.97 A 1.29 WTI (C1-C3) -1.56  w -0.46 WTI (C1-C6) -5.20 ¥ -1.44
Dubai Asia EFS -340 +-032 |OMAN (C1-C3)| -251 = -0.24 | OMAN (C1-C6) -5.05 ¥ -0.30
[RBINEMNE
mes it BRI mes 1t Bk mes 1t BkERIE
Dated BFO 2712 = 0.00% WTS 18.58 +-25.86% | WTI Midland 17.48 +-29.26%
ESPO 30.84 v-6.74% LLS 20.63  +-23.90% WTI 20.48 -24.04%
RELRITIEER
5 /ieHE
FU2005 1451.00 +-5.16% | 3KZRiE 380{F#Ht | 280.00 = 0.00 FU2005-FU2010  -194.00 A 8.00
FU2010 1645.00 -4.47% | $RbOiE180 FOB 000 w -1.00 $ifN180-380 0.00 = 0.00
FRNNiE180 swap 0.00 AH####H | FRNNE380 FOB 0.00 + -1.00 EfF5FAiNE 0.00 < -50.25
$iNiE380 swap 0.00 A
hETBEEER
BU2006 1920.00 +-6.43% S HE 605.00 4 132.00 | 4EE5-FRMLECIF -394.43 +-35.30
BU2012 2072.00 -6.16% i EE 805.00 4132.00 | #Z-FHMEECIF -710.09 +-10.76
BU2006-BU2012 | -152.00 +-0.27% FibEE 480.00 +-218.00 *5E5-SECIF -183.45 ¥ -34.59
LiEE 780.00 .4 107.00 L5-FECIF -217.79 - -9.13
EmipmE
Ebift (WIND3EED) e
s /INEER 8.24 A 0.05 |NYM RBOB-WTI| 6.41 A 348 SRINIE1802L4E 0.00 A 244
YRELHM/INEETH 6.28 a 0.11 NYM BYEBH-WTI 1971 4o 3.16 RN 380547 0.00 A 3.58
Hin=Ahcs Sk 1.31 + -0.01 |CE}BYM-BRENT 1220 & 0.02 1 b o1 g -2.80 + -0.59
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shR 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.

ARRRHEAR . RHARUREMF U AT TELKEARRZMAE. RAFRNS A EMOLRBEELR
S5FREERZZWUA—HOTIHTFLN/ B X ZW R . AABEREBILEERRZINEIREAEREERITERINS.

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