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2020/03/25 RO 5Kkig (BBEH 5. Z0014717)
Jﬁ:ﬂlﬁﬁ Wr%
BEERIER INE (REEIMZER) |  3BKEKIE
2005 2715 & 0.44% 2401 A 278% | 2730 v -137% 23460  v-262%
2006 2974 A 154% 2620 A 283% | 2070 A 058% 24130 v-247%
2007 3194 4 234% 2805 A 301% | 3143 A  096% 24830  -2.32%
EhinihE BE
0= s BKER = & BKER = s BKER
WTI-BRENT -3.14 a 053 BRENT (C1-C3) -4.79 - -0.61 BRENT (C1-C6) -8.57 v -0.77
INE-Oman 8.46 2 3.05 WTI (C1-C3) -4.04 - -0.17 WTI (C1-C6) -6.93 v -0.12
Dubai Asia EFS | 400 4 023 | OMAN (C1-C3) 413 <+ -068 OMAN (C1-C6)  -809 ¥ -1.13
[RimINER S
Mz & BKERIE Mz s BKERIE M2 & BKERIE
Dated BFO 2452 —0.00% WTs 1953  <-1054% | WTIMidland | 1953  <-10.54%
ESPO 2982 a 9.35% LLS 2053 +-10.07% Wi 2103 +-9.86%
HERTIRERR
HALE /4R
FU2005 148300 & 3.56% | 3KZGH 380BL | 22700 < -000 |FU2005-FU2010 -21800 & -7.00
FU2010 170100 A 372% | #MMEIBOFOB | 17043 <+ -000 | FNNK180-380 400 ¥ -001
180 swap | 17125 —000% | BNMR3SOFOB | 167.87 <+ -000 | ERAEME | 4375  — 0.00
#E3B0 swap | 167.25  a 1.36%
hBTIRER
BKERIR BKER
BU2006 198600 4 519% | HEEE 31400 +-9800 | &W-BUMRCIF  -623.96  +-102.60
BU2012 214800 & 478% |  4EdtEE 63900 -9800 | HIE-BANMECIE | 96505 v -2.71
BU2006-BU2012 | -162.00 . 0.41% FitEE 364.00 =-148.00 4£E5-EEECIF -410.96 +-102.42
4EEE 51400 19800 | 4H-BECF | 46896 v -2.30
BRHHE
Lbfit (WIND3E&)
F#/INERG@ | 771  a 002 |NYMRBOB-WTI -257 a 001 | HUR1SOR®E = -326 < -204
WREH/INEBGE | 595  +-008 |NYMEREEBE-WTI 000 — 000 | BME3S0ER | 389 w168
e/ AELR 1.29 2 0.02 CE #B%5;H-BREN 14.02 A 216 1) ET R -7.65 + -1.76
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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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