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WE GROW WHAT YOU ENTRUST

2020/06/16 RO 5Kkig (BBEH 5. Z0014717)
[RimEER NS
A8 BKixiIR B BEIE | INE (REER)
2008 3093 a 244% 3743 a252% | 4062 a 1.80% 28270 = -0.70%
2009 4020 & 234% 3771 a253% | 4065 a 1.80% 29590 ¥ -0.57%
2010 3796 4 2.59% 3796 A 250% | 4064 A  1.85% 30470 ¥ -049%
BHiihE BRE
] =| s BKER 0= s BER 0= s BER
WTI-BRENT -2.60 w -0.13 BRENT (C1-C3) -0.48 o 0.07 BRENT (C1-C6) -1.44 o 0.03
INE-Oman 276 w-106 | WTI (C1-C3) | -059 <+ -007 | WTI(C1-C6) | -131 ¥ -0.15
Dubai AsiaEFS | 055  a 020 |OMAN (C1-C3) -002 <+ -002 |OMAN (C1-C6)  -098 ¥ -0.10
[FimIRER NS
e g BEAIE e g SRR e g BERIE
Dated BFO 3063 4 206% WTSs 3657 & 232% | WTIMidland | 37.02 & 2.58%
ESPO 4065  <-176% LLS 3822 A 2.36% WTI 37.07 & 229%
PRELHT IR

/41

BKEXIE

FU2005 1701.00 +-0.35% | 33 380f%# | 260.00 = 0.00 FU2005-FU2010,  -334.00 ¥ -4.00
FU2010 2035.00 +-0.05% | ¥ibNiE180 FOB | 22030 ~+ -0.02 $fNiE180-380 7.25 <= -0.00
EiNiE180 swap 22425 +-1.10% | #AhA#E380 FOB | 211.47 + -0.02 ERFFEINE 23.50 ¥ -2.50
380 swap | 217.00 +-0.80%
hBTBERR
Bk
BU2006 2448.00 4 3.55% EEEE 87.00 +-84.00 SER5-FRINECIF 174.78 v -1.24
BU2012 2514.00 +-0.48% ErEE 27.00 +-84.00 EIR-FRINIECIF 17.98 ¥ -1.31
BU2006-BU2012 | -66.00 . 4.03% FicE= 52.00 +-84.00 #5E5-EEECIF 281.14 ¥ -1.18
EigEE 102.00 = -84.00 7 -HECIF 407.94 - -1.11
EminE
tbify (WIND$SE))
i /INEE;H 8.70 A 006 |NYMRBOB-WTI| 1184 o 088 SRNIE 180347 -3.07 v -0.23
YRl H/INESSH 5.90 2 005 |NYM BUEBH-WTI 1063 o 063 ERINIE3803L47 -4.21 v -0.11
ihE /L 1.47 + -0.00 |CE #B%%iH-BREN 548 w -0.72 15 o1 e R -0.80 a 045
BEFP
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L B[ HR P A vl R E o, OPBCH) R REAR PRAS I A7 [ 1) 1257 /Ko PDRERE 81 70 M 5K 2K
(K17 AAT NI e 2208 40%. DML SO H IR E A 1% EA I H, iz E 20 F
VU 23 S A0 48 2 Rt ) R R sk 7 A il P

2. LE Y5 EE (BTA) B —7E HERGRR, EE-CRIUAMA 23 7 5 T0A = s RbE
W29 1 ARE/H,  £763.4 AfE/H, N 20184 7 ALSkEERL, 6 H N> 21,3 FitE/
H.

3. MR B A R MIAR, BEE M R IE, WP 7 A G I AR R HY 1 SR E
37.8 %Ju/Mi, N6 Hin 8.3 Kot/ MKIPIES .

H ¥

R MA T AR AR T 1S g R, bR A s AL Rl 7E , WE H & W o, SEimIcik 2. 5%,
A K 2. 4%

TG G RAYEFF AL, Bl D g o X SCHE B, TR BB B, SEIRAk I R 5 T
WHE BN, G WERE P, X O I GH IR R AT . 1 OPEC+H—ELfE55 /1
SCHL TP, B EAR OPECHE WS IN#5 E AT O 5 00, FER st & idie, Wizt +
WHATHRPF AT BTt NP Re AL e IR AN B, 0 Hrdi g i H 1 S, Rt —
B WP RAT . H AORE AL TR AT A KRBTSO R, OPEC X F4ERFm A i)z
Rk, ABREBOT™E, HHRBMERREE AL, BE2% T RORBIENER, X
PRI E A =ik o
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=m=AH
KRS EREIRRET AT MER, MRS RIS SHENA BN AR ERISSEXERNSEETED S, NRERTETSREEE
FMFNSEEER M T AARIE. R ARSI ALFT RS EBSE BH MR AR ERHI R TARE. 2
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BEHEW, Yi@EH 4!

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.

[CEEER]

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.

=)

=m=AH
KRS EREIRRET AT MER, MRS RIS SHENA BN AR ERISSEXERNSEETED S, NRERTETSREEE
FMFNSEEER M T AARIE. R ARSI ALFT RS EBSE BH MR AR ERHI R TARE. 3



