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2020/05/07 RO 5Kkig (BBEH 5. Z0014717)
[RiMBEER NS
BLAH BRENT | ZKEkiE EIE | OMAN BEHE INE (IEEE) | AKEIE
2007 3060 -411% 2562 —-328% | 3023 ¥ -121% 26730 & 582%
2008 3149 w-414% 2704 w-374% | 3183 <+ -115% 28130 A 461%
2009 2819 +-3.66% 2819  w-366% | 3252 - -1.00% 297.80 A 2.62%
BhinihE BRE
] =| s BiER 0= s IR 0= & BKER
WTI-BRENT -5.73 o 0.68 BRENT (C1-C3) -1.77 o 0.11 BRENT (C1-C6) -4.06 2 0.05
INE-Oman 481 A 220 | WTI (C1-C3)  -305 a 048 | WTI (C1-C6) = -579  a 060
DubaiAsia EFS | -101  a 054  OMAN (C1-C3) -229 <+ -004 OMAN (C1-C6)  -454  — 0.00
[RiRME S
Mz s BiEXIE Mg s BiEXIE e s BEAIE
Dated BFO 2434 +-8.15% WTS 2678 +-353% | WTIMidland | 2658 <+ -3.90%
ESPO 3042 & 8.68% LLS 2738 ¥ -6.74% WTI 2388 ¥ -2.77%
PRELETIRERR
£1/41 M
FU2005 000  wH##### | K 380RBE | 17000 — 000  |FU2005-FU2010| -1667.00 4 77.00
FU2010 1667.00 4 432% | BMEISOFOB | 15331 a 007 | SA4#180-380 600 < -000
180 swap | 17500 & 479% | BMH3SOFOB | 14836 a 007 | ERAENE 2775 ¥ -1.25
$RhNiE380 swap 169.00 & 481%
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BREkIE Fildiz 3 #HOMm=E
BU2006 2128.00 4 3.70% eHEEE -128.00 w -76.00 SEEg-FRNNIECIF -350.44 = 0.00
BU2012 2390.00 4 1.79% ErEE -228.00 <+ -76.00 S5 FRNIECIF -332.77 = 0.00
BU2006-BU2012 | -262.00 . 1.91% FitE=E 2200 +-76.00 #£55-HECIF 91.37 = 0.00
EHEE -128.00 -+ -76.00 7R -HECIF 232.75 = 0.00
EmipnE

Lbfft (WIND3IEED)
e /INEE;H 8.16 <+ -0.18 |NYM RBOB-WTI| 1284 = -0.45 SNt 180248 -4.77 + -0.90
YL H/INEESH 5.73 A 001 NYM BUESiE-WTI  10.62 ~ -2.45 RNt 380Z4E -5.72 ¥ -0.94
e /EH 1.42 + -0.03  |CE #84%H-BREN 5.31 = -0.50 1) £ ST B2 -3.79 + -0.70
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1. ETA FEAF R . 32 5 B 1 H4R, SEE R EEAARE N 459 Jikd, FUHE I 780 Jitw. i
Pz 7 L PN 26 IR ) ZE ARSI 207 JI o /B4 S I AN EURE Yok A7 E PN U8 20 3ol JZE A7 384 0 950 5 #
RS I 290 Jitd. #2565 B 1 H24H, SEEVIMZEFAD 320 JiE, TN 4 7M.

2.5 A 1-5 H, WFERREENT M FUmAAEN, R =84 950 i/ H, X&H 2009 4
8 HURH =& 8 kP2 1000 FHLLT .

3. RHTANLANTHEEBNLRIR, L0 1 AR 8 R0 28 W S AT Tl R SR SR B, X AR
2 FEAE 4TI IAAT OPEC 15 1 25 iS5 Al 7™ ol [0 328 ol (4 81 40 Sl W13 75 T A6 PR K

H ¥

W H EBri i 85 R UK, SEIhIcek 3. 3%, Adhisck 4. 1%, /N R ] 1K

BIA Ak, SSHEEIMEEAFESLS 16 K, EERzh, HEAGK BRI U, 4
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(51 TH TS BB, SRR 70 I B kS BB A BLAIS AR IZ IS 77, R A A Sy fe e 4 B
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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. 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.

[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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