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2020/04/01 RO 5Kkig (BBEH 5. Z0014717)
[RBEALR S
S8/ BRENT BKERIE BRKEXIE BREAIE INE (FEEMRER) | BKERIE
2006 2635 +-026% 2451 a174% | 2710 a 363% 24890  +-3.11%
2007 2966  +-040% 2769 & 106% | 2990 a 293% 25580  <-2.96%
2008 3224 v-052% 2979 A 078% | 3235 a 237% 26380  -269%
EhiniE BE
0= s BlkEx ] = s BkER ] = s BKER
WTI-BRENT -2.26 2 041 BRENT (C1-C3) -6.92 2 0.10 BRENT (C1-C6) -12.75 2 0.26
INE-Oman 1073 <053 | WTI(C1-C3) = -721 4 010 | WTI (C1-C6) =~ -11.60  a 034
Dubai Asia EFS | 643 <+ -068 | OMAN (C1-C3) 335 a 190 | OMAN (C1-C6) 900  a 225
[RibIREENHE
Mz & BKERIE Mz & BKERIE Mz & BKERIE
Dated BFO 1541 5-20.65% WTS 1001  160.00% | WTIMidland | 1301  a18283%
ESPO 2486 A 3.63% LLS 1451 a148.03% WTI 2051 a4546%
LB TIEERR

£3/1=HA

FU2005 1467.00 .- 539% KRB 3801RMH 220.00 = -0.03 FU2005-FU2010 -187.00 2 7.00
FU2010 1654.00 .o 4.55% FAhNiEz180 FOB 163.25 a 0.02 #hhnig180-380 5.75 2 0.00
180 swap | 16475 a4 329% | HilN#E380FOB | 15879 a 0.02 EfF5RmainE 54.00 A 1.00
FRhNiE380 swap | 159.00 4 291%
hSiTiEER
BU2006 1860.00 .« 4.73% $EEEE 140.00 +-84.00 RS- FRhNIECIF -1117.44 v -17.78
BU2012 2088.00 .« 3.16% £EE 40.00 w -84.00 IR -FhnNiECIF -1259.15 +-18.58
BU2006-BU2012 | -228.00 & 1.57% FitEE 340.00 +-134.00 *£E5-SECIF -904.89 +-16.56
SRz 140.00 + -84.00 &5-HECIF -763.19  +-15.76
EmiMiE
Lkt (WIND#gEh)
ihsS/INESH 7.09 w -0.07 NYM RBOB-WTI 4.41 v -1.41 FRhNiG 180547 -1.12 2 0.16
YAELE/INER;R 5.72 w -0.01 NYM BREEl-WTI  21.58 w -0.97 FRNNiE 380546 -2.02 o 0.05
e /AR 1.24 w -0.01 CE #85¢#M-BREN 16.82 o 1.06 1% E ST -4.81 o 0.24
aRFHE
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HoAt OPEC [ ZX R BERPIFRERT, VAR R . H AT W iE B0 S B ZE A A T3, A
HEERRASWRAE, 75 Bk M BT 30

o>
(aYay

===

=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!

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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