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2020/04/14 Moo gkig (B ERS: Z0014717)
[RHHRER NS
B kIR OMAN INE (REEMQER) |  BkEKIE
2006 3174 A 0.83% 29.26 A 1.53% 2607 A 598% 291.70 +-2.83%
2007 3491 A 2.14% 32.96 A 3.00% 3232 A 13.80% 298.50 +-2.29%
2008 3670 A 2.92% 34.42 A 3.93% 3462 A 14.07% 305.60 +-2.05%
EhiaimE BE
7] =] g BEx 5] = g 14173 ] =} g Ak
WTI-BRENT -933  w -0.61 BRENT (C1-C3) -496 ~ -0.78  BRENT (C1-C6) -7.64 v -1.12
INE-Oman 15.67 = -1.21 WTI (C1-C3) -10.55 = -1.31 WTI (C1-C6) -13.12 - -1.92
Dubai Asia EFS -150 <+ -166 | OMAN (C1-C3) -855 = -280 | OMAN (C1-C6) -10.80 ¥ -2.60
RIS
e L] ARERIE mes g BRERIE mes g itz ]
Dated BFO 2020 — 0.00% WTS 1436 o 520% | WTI Midland 18.86 211.60%
ESPO 2934  w-047% LLS 1911  a 0.05% WTI 2236 +-2.36%
RELRITIEEER
HAtR/tsHA
FU2005 1541.00 +-0.71% | KSR 380(%FHi = 240.00 — 0.00  [FU2005-FU2010, -232.00 w -8.00
FU2010 1773.00 +-1.06% | $HtNH180 FOB | 173.62 ~ #DIV/0! | #fhAtE180-380 5.75 " #DIV/0!
$AONIE180 swap | 183.50  #DIV/0! | ¥FIOIE380 FOB | 17043 " #DIV/0! EfFFRAENHE 38.75 A 3875
$AONIE380 swap | 177.75  #DIV/0!
hETIEER
i idizs ]
BU2006 2156.00 +-0.19% EHE -181.00 a 4.00 RS- SINECIF -801.85 a 213
BU2012 239400 A 0.50% EipEE -156.00 . 4.00 T -FRNNECIF -872.15 a 219
BU2006-BU2012 | -238.00 +-0.69% bR 4400 a 4.00 55 -EEECIF -239.45 a 1.70
EEEE -181.00 a 4.00 LR -SECIF -169.15 A 1.65
EmipnE
tbit (WIND#EER)
i /INEE;H 7.61 A 011 |[NYMRBOB-WTI 713 & 144 SRNNiE1803L4R -4.83 v -4.83
PR/ IN EESH 5.73 A 0.02 [NYMEUEBH-WTI 1936 a 127 SRhNE3802L4R -5.74 < -5.74
S/ AELER 1.33 A 0.01 CE $8%%H-BREN 1047 + -0.63 1%, E oY e -10.47 A 1.08
=R
FREERLERRET AFIEER, AREMATIEL SHEN AT E A BEEREXERNISEATEDL, MREAFTERISEHE
MR EHIRE. R ARE NS MAEF R SIS ESEEH MR IR EEN BRI RTARE, 1
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1. OPECHHfIA, 2020 4 5 H 1 HE#AT N IHMAS H B 8E 500, o™ 4 v 970 Jifi/ H ; 2020
T A E 12 A A 800 HAE/H; 2021 45 1 H & 2022 45 4 H HEE” 600 FtE/H .

2. WHRFREIR KRR, OPECHE 6 HI W EORE — VIR, Wnqg 2L, PRI EEE— 2 Bl
AT R . YORER G R I 0 SR e A, B S R E

3. WP HrEEIR AR KRN, R WA A T R R R OGS e UL P T T 3, 5. 6 bR 4 ER
el B ] BEIA B 1500 J3FE-2000 Ji AR/ H o 45 B KA SCRR , 4R R s = Kk 31 25K 2000
Jitdo

HVP
Jil H OPECHAAR = B N 2, #fA T H S 18 s b e O = U s AT, i E s e
ARGk, SEIhUsCEk 1. 5%, ARk 0. 8%.

IO AR 2 17 1) S0 A i 2 T8 MBS o OPECHK 53 4 HE P U SE k77, G20 [ R AR i 9k
72 370 JiAm/H, HERRAER & E AR H = S R ET 2000 J5A, At KA 8= HE Bl s e 7 i
WAkR, @iy RbetG et — DA, JF H %S5 EIE O B 4K 2200 T REE, Hhaa i 4
PUIEAEVHIR, (HI U R WA S, Sy i ik 3 52 230

H ™ H A B ORIR K Bkl 70, BRI AAARL, T EHRETHK, 8~
I P2 L 22 T BETCVA IR 7R SR B4R . RSB TE 19 B Rl FoRIB R A e A R0 3
WA IETE,  BRIHE TR 4k S S ApEE 1% 1 s B

IR
FREEBEEFRFET AR, FREMRTESSENADIRERRRBSEXERNSEBTEDL, FREFIFMEREEIE
BERNSER M HEARIE. REARENARALFTREMEESEEFMINHTRBRNERAEHTREITARE. 2
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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. AROBBSZENLSF, R&=m, IR, €&, B, #FF5HE, B —Xs5%R8
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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