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2020/06/18 RO 5Kkig (BBEH 5. Z0014717)
[FimHEIER NS
S8981B BRENT BKERIE BKERIR BKEXIE INE (FEEIUER) BERIE
2008 4077 +-088% 3821 w-114% | 4173 v -0.29% 29470 a 3.48%
2009 4091 +-106% 3840 w-121% | 4158 v -0.53% 30860 A 3.35%
2010 3858 -1.30% 3858 w-130% | 4144 v -081% 31790 a 2.88%
BhinihE BE
0= s BkEk 0= s BkEk 0= s BKER
WTI-BRENT -2.75 ~ -0.17 BRENT (C1-C3) -0.20 2 019 BRENT (C1-C6) -0.87 2 038
INE-Oman 013 a 153 | WTI (C1-C3) = -044 a 005 | WTI(C1-C6)  -094  a 0.19
Dubai Asia EFS | 096 4 029 | OMAN (C1-C3) 029 & 022 OMAN (C1-C6) 038 4 043
[RihIRER NS
Mz & BEXIE ez & BKERIE Mz it BKEXIE
Dated BFO 4035  +-069% WTS 3746 <-079% | WTIMidland | 3794 = -0.91%
ESPO 4324 a145% LLS 3931 +-088% WTI 3791+ -091%
ELETEEER

me

BKERIR

FU2005 1750.00 .« 0.11% | 338 380(FH = 260.00 — 0.00 |FU2005-FU2010,  -332.00 2 13.00
FU2010 2082.00 - 0.63% | iMOYE180 FOB | 23243 + -0.00 #hhniE180-380 8.00 + -0.00
$AhNYE180 swap | 237.00 = 0.00% | #hNHKE380 FOB | 22161 = -0.00 EFFEFTf = 20.00 v -3.75
K380 swap |~ 229.00 4 0.11%
S TRERR

BKERIR

BU2006 0.00 " #DIV/0! $HEE 2535.00 = 0.00 HErg-FRDNIECIF 175.75 w -3.95
BU2012 2614.00 +-0.08% fieEE 2475.00 = 0.00 7R -FRONIECIF 19.01 - -4.19
BU2006-BU2012 | -2614.00 " #DIV/0! FitEE 2500.00 = 0.00 H£R5-EECIF 282.06 - -3.78
EmEE 2550.00 = 0.00 7R -FECIF 408.81 ~ -3.54
EmipinE
Lty (WINDISE))
i /INEJS;H 8.53  -0.10 |NYM RBOB-WTI| 13.08 .a 0.75 FRHNIE1802L4% -4.15 + -1.03
$A4LH/INESH 5.72 + -0.06 |NYM HUEEB@M-WTI 11.68 a 041 FRhNiE 380247 -5.41 + -0.99
i/ 1.49 + -0.00 |CE $85¢iH-BREN 6.81 o 059 1) F Y -0.68 + -0.58
B
FMREGEEERFETAFHER, MEENRTESSHENATMNRERRRBSEXERNMEEEED K, AMRETIMERERRYE
AR FEARE, R ARENATAEF R EREESEEH MR BEN B HIR AT RS, 1
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1. EIA FEAFRIHR: #& 6 B 12 H4M, CEEMEFEM 121.5 J5M, T AR 15.2 75
o R T A M 2E R B 1R B EE AR 2D 260 Jidif . 22 EYE T EEAF I/ 166. 6 JikE, TN
Pl 107 Tike e AELFE S8 T AN E R T R T 2 v EE AT Rk /D 135. 8 T3 A, TIEASE hn 240 T34

2. OPECHH B ANLFIR, HEH=M280H, OPECHRHIAR L Z A — 5 K™ s de H 2
WO IR AR DY BB Z = VR AR £R RO B AT IS T B

3. HE U SR HTINRR, 26 AR, SEBE USRS iR K2 50 34/ H ) JEi
7, AR T B A 9 21 3 BUREL R SR80 I FE Bl A DARARATI SR P 7 B Y 2 22—

H¥
e 1 A7 5 EURJ T P R 34, i 1. 1%, AT . 6%

5 APT )5 —30, ETA B 3hAh 7R J5m PR A7 /s, S 5t i) B A7 BT E 1 5. 39
AR, BEHT & A AN IR R 5 4E, 184 BEAF IR T BCH IR B2 e . B —
PET, AR EAFAT BT i, TR A AT R, F s IO RO . T 7R 32 X
TR, R SEEP R R, (HRARRER A REE W, EEEm R R AEKrE, G
A MR AR, ATRER ER CHNE R >z, HH AT CA A R B A X
FTEM, REMESKOTUHE R, WR0E OPECHE™ FIRCR . 15 8 ™ 2 BOR M AR
Wt b, BT I H A ORVE LA PR JEAT S L
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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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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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