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2020/06/15 MR gkig (FRBEW5: 20014717)
EHEBEE S
S8R BFERIE AERIE OMAN 173 INE (REBUIER)
2008 38.98 A 0.26% 36.51 - -0.16% 39.90 A 1.06% 284.70 - -4.81%
2009 39.28 A 0.26% 36.78 w -0.08% 39.93 A 0.88% 297.60 w -4.37%
2010 37.00 = 0.00% 37.00 = 0.00% 39.90 A0 091% 306.20 v -4.16%
EHiRnE BE
TRE g Rk e g ek e g Rk
WTI-BRENT -2.47 w -0.26 BRENT (C1-C3) -0.55 2 0.08 BRENT (C1-C6) -1.47 2 0.05
INE-Oman -1.70 w -2.56 WTI (C1-C3) -0.52 w -0.05 WTI (C1-C6) -1.16 = -0.10
Dubai Asia EFS 0.35 w -0.15 OMAN (C1-C3) 0.00 2 0.06 OMAN (C1-C6) -0.88 2 0.06
RIS
mes ] sz ] mes L] 73] mes g 73]
Dated BFO 38.83 2 357% WTS 35.74 + -0.53% WTI Midland 36.09 w -0.25%
ESPO 41.38 +-3.32% LLS 37.34 + -0.51% WTI 36.24 w -0.52%
BREL TS

HAts/#=HA

AR

s

FU2005 1707.00 +-4.53% | #ZR# 380(FH | 260.00 = 0.00 FU2005-FU2010| -329.00 ¥ -3.00
FU2010 2036.00 +-3.64% | HME180FOB | 22413 + -0.08 $R1NE180-380 8.00 A 0.00
FANiE180 swap | 22675 +-7.16% | ¥ilNiE380FOB | 211.70 + -0.08 EfFFRAINTE 26.00 = 0.00
$nhNiE380 swap 21875 w-7.31%
hBETIBERR
i diz3
BU2006 2364.00 +-2.64% SEEE 171.00 . 64.00 575 FRINIECIF 176.02 - -8.61
BU2012 2526.00 +-1.10% E{rEE 111.00 . 39.00 LR FRINIECIF 19.29 ¥ -9.12
BU2006-BU2012 | -162.00 <+-1.54% FitEE 136.00 4 64.00 *£E5-EECIF 282.32 ¥ -8.22
EEEEE 186.00 .o 64.00 L5 -EECIF 409.05 - -7.71
BmihinE
Eeify (WIND#SES) i
ifaS/INEEH 8.64 A 029 |NYMRBOB-WTI 000 +-10.96 RN 180248 -2.84 ¥ -0.68
YRR/ INES;H 5.86 + -0.00 |NYM BUEER-WTI 0.00 +-10.00 SNt 3802L4R -4.10 ¥ -0.65
e /LR 1.48 A 0.05 CE $855M-BREN 6.88 4 068 Rk ST 0.00 A 125
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2. 1.4 OPEC B N EFK, I JE H OPEC 405 1147 v 115 3 PEA /N 2H 25 UOK B2 USO8 B 22 % 1 sk
HATH T ZEE, XEWEFE 2B P KT 3t — 2R A,

3. Je HRIWEE KA MAF R R, Je HFNE B 88 A1 5 i OPECHH ™ BirisO E 119
B

FTSEFF R R F SR RS IR, BZEFESE 1-5 A AMmAErm == m L M 2. 8% 1525. 1
Jimg, ERAE[EMAN 1568. 6 Jil,

H¥
JA LG Bk R K IS, [ BRI ST, SRTC 0. 2%, AUk 0. 5%.
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rh#R 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

PIRAIGETARBE ERE T 2 HMAREN], ARQENEMMATIE, RSB WSERIIMPIRE
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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FIREASZARAR (UTER “AR7") BEAPEIESESAENSIEREE RS ER GEESt XS IEEITFA
[2011]11453) .

REFSIRESMBIBERIET QA RRMEERE, PRAZSTDIKKREAETISIAERMBEANZAS L
IE, BRFSIAERMBBEASHES Y, ERMEMTEEMERIE, EAMUEFFESNERENMBNTISLXEENETE.
REPHEAR R SRR TR E Y B TIARFIE, REEIRESE, AIRERBEAREMDOEMRETRRRER
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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