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2020/05/13 RO 5Kkig (BBEH 5. Z0014717)
[RimHEEE NS
BRENT BEXIE BKEIE INE (REEURER)
2007 2998 & 1.18% 2633 & 498% | 3145 a 165% 25640 = -1.00%
2008 3081 4 052% 2743 A 250% | 3305 a 126% 27200 = -0.84%
2009 31.60 2 0.10% 28.49 2 1.39% 33.64 A 0.54% 288.10  -0.66%
EhinihE BE
] =| s BKER 0= ints AKER ] =| s AKER
WTI-BRENT | -420 a 129  BRENT (C1-C3) -162 a 032 BRENT (C1-C6)  -382  a 048
INE-Oman 476 & 134 | WTI (C1-C3)  -165 a 097 | WTI (C1-C6) = -419  a 154
DubaiAsia EFS | 125 a 035 | OMAN (C1-C3) -219 a 033 | OMAN (C1-C6) 432 & 045
[FimIREE NS
MR s BKEXIE mes s BEXIE s 1148 BEXIE
Dated BFO 2618 a 0.54% WTs 2866 4 646% | WTIMidland | 2801 & 463%
ESPO 2878 +-107% LLS 3026 4 6.10% WTI 2576 a 7.24%

£5/4H

HELRITIEEER

FU2005 1640.00 +-1.32% | RiE 380{%HE | 220.00 = 0.00 FU2005-FU2010|  -360.00 A 29.00
FU2010 2000.00 +-138% | #RhME180FOB | 14058 ~+ -0.04 FR1N3E180-380 5.50 A 0.00
$hNiE180 swap 162.75 +-3.56% | EiN4E380FOB | 137.19 w -0.04 EfFFEINE 25.75 A 050
$AhNIE380 swap | 157.25 +-3.68%
hETiEER
i3 Hx #HOMmE
BU2006 2032.00 +-221% REE 68.00 & 46.00 SER-FRINECIF -258.06 ¥ -4.99
BU2012 2292.00 +-1.97% ErEE -67.00 A 46.00 SETR-FRINECIF -240.33 ¥ -4.95
BU2006-BU2012 | -260.00 +-0.25% FitEE 143.00 A 46.00 £i5-HECIF 185.19 w -4.05
EiEEE 68.00 . 46.00 I -SECIF 327.03 = -3.75
EminE
Eeify (WIND3SER) heE
e /INEEH 8.09 A 002 |NYMRBOB-WTI 1280 -+ -1.88 RN 180262 -5.23 ¥ -0.61
Y84/ INESH 5.86 a 005 |NYMHEUEHR-WTI 943 < -2.92 RN 380248 -6.10 ¥ -0.62
e/ 1.38 < -0.01  |CE $84%H-BREN 559 w -1.26 M AR HSAE -3.33 ¥ -0.68
BEFP
KR HEEEERET TSR, MMEEMRA s SENABRINE RERETSHEXERNISEATEDE, MRERNIMEREEE
TR I ARIE. R AR SN aTALEFT R ERERSE EFH MR E S EEN BRI EITARE, 1
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1. EEAMPS (APD) AMiEHE SR, #8825 7 8 H4JH, EEE M ELEN N 758 Jith,
JRZEAF RS 230 Jikm, 3B VR EAT D 190 T

2. DYAZ OPECHE SN — Ko, AiifrH FE 4147 (OPEC) S H: B3 A A5 B8 H i A9 Pl
ITHAZEK 2 6 F LLJG . OPECHEAE 6 H W18 T2 18 Tna] = 8 52 38 i 2155 2 B FR i A o R

3. VWRFIE AL (SPA) Ji] =HRIEFK, YD4F A 1] C 22 e A iyt [l 4123 (OPEC) LA S AR 7 A0 oAl
T P S L (A7 S e S S A v A 27 WG e b SN F R V=0 3 i it TX (S iy

H ¥

TR H /N iECE, SATRIE ARG [V —E oy, SR K 5%, Awih £k 1. 2%.

Ji W R B BRI 2 5, A T ARER R OPECHR ™ V& 5, LAE RIS R IF
T2 58 o IDRFISYERFIMAN B OO AR5, AE SRS D S5 B T 2 B (4 i (1) S48 55 T —
H#F8E. OPECH5TH, CARBUGIEIE 6 HZ RN BCA 0, X7 m AR A A 2
W s, (HH TR R, HAEVESEESE 6 AP i< aEmsh /.

P2 R SR P 5 T AR AL AN SSOREAE (R i B B R, AR DA A bR DA H 5 ) Jir g 382 Tk
FER g, b BIA FEAA SRR TR0, BTl WAt 5es, AdrE R APT 2R A7 18 S8
T BT, @AM ETA 28 n AR E .
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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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