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WE GROW WHAT YOU ENTRUST

2020/07/07 MR #03E (FRBE#5: 20012424)
[RiHHEER NS
a8 BRENT EXIE OMAN INE (FEEUSER)
2008 4310 .~ 0.70% 40.63 +-0.05% #N/A #N/A 296.80 ¥ -0.60%
2009 4324  ~ 077% 40.73 +-0.07% 4375 v -0.57% 308.90 v -0.45%
2010 4088 +-0.07% 40.88 +-0.07% 4363 w -0.50% 317.60 - -0.16%
BhiginE BE
5] =| g i idiz 3 51 =| g i 1417 3 ] =| g PEx
WTI-BRENT -247  + -032 | BRENT (C1-C3) -029 +« -0.06  BRENT (C1-C6) -0.75 - -0.07
INE-Oman -1.45 & 029 WTI (C1-C3) -025 a 0.01 WTI (C1-C6) -0.57 - -0.04
Dubai Asia EFS 0.98 A 0.02 OMAN (C1-C3)| 034 w -0.16 | OMAN (C1-C6) 0.14 - -0.36
[RBMEMNHE
s inig SkERIE e inig BKEKIE mes inig BKEXIE
Dated BFO 4284  +-0.19% WTS 41.01 o 1.46% WTI Midland 41.11 A 0.59%
ESPO 4572 a 1.42% LLS 4201 a 0.10% WTI 40.51 v -0.15%
HELBTIBELR
iz 3 iz 3
FU2005 1793.00 & 1.76% | #RiE 3804FHE | 290.00 = 0.00 FU2005-FU2010| -268.00 A 7.00
FU2010 2061.00 . 0.68% | EFNEE180 FOB | 24865 . 0.05 #ihNiE180-380 6.50 A 0.00
$hNiE180 swap 25150 .~ 3.18% | ¥AbNIE380 FOB | 244.63 .~ 0.05 EfFEFEINE 14.50 ¥ -1.25
FAhNIE380 swap | 24500 . 3.05%
hETEERR
H= Bk #HOM=E
BU2006 2878.00 a 1.77% S EE -178.00 +w -50.00 S5 -ERINECIF 60.47 v -177.52
BU2012 2856.00 o 1.28% ELEE -378.00 '+ -50.00 LR -FRONIBECIF -55.86 ¥ -71.61
BU2006-BU2012 2200 & 0.49% FitEE -203.00 a 25.00 #5E5-BECIF 166.46 w -71.53
iR E -203.00 = -50.00 1 -EECIF 262.13 = -71.50
BmihinE
Lbift (WIND$SE)
S /INEEH 9.16 A 0.11 NYM RBOB-WTI| 1148 4 11.48 $RNNiE 180248 -4.05 A 029
EEm/INESSH 5.75 a 0.06 |NYMBUEBH-WTI 1152 a 1152 SRNiE 380268 -5.08 a 021
Hi=Ah s SR 1.60 A 000 |CE $%5H-BREN 754 o 084 15 P =T 0.38 a 053
=R
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1.20 70 B84 35 E MM FiE N ASCT (B & &0 i R v #8850 SRR TFK 1. 65 Eot. 841%
PEAL K () 5 A N AR TCE A4 JE i FF7K 0. 70 2655,
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3. FHERFAME R — R, RUERFAD R FEIAT ) Watfra EIEIF T 5 )5, + 7 UMK
S B MW EFILE M E Khaf ji 57— NG, T 70 1 BIREE,

H¥
RRRTFE, 0 LIS RARIE, WEE SEM IR 0. 05%, Ak 0. 7%

Ji 3 et o B G T P R, 2 H ERBLE S, BT AR R I B 13— Rifir.
n S, Wit R RN A TSIV, — BN B e S i 7 SR A
AR, TS B, i8I 0 28 T i RS i o (ELVE [ TSMAR 35l i i o m ]
sRIXTR], SMRWSE E At BR WA R, ARG AT IV IEAE R iR, M edrfabs BidaE 2
PRI 2 5 T (G DL, DR SG IR i B A DRI RE 32 3 — e d ik 5ot VDRFif
r T, RN F R AR DIb R UGS AL I, I 2 TP BARTHNIR AR RS 77, (E R
AT B GHEARBR A rh

=)

=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



([ZI(:)IF*CE Ji H 4

SRS BOER

BEHEW, XiBEH 40!

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.
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FIREASZARAR (UTER “AR7") BEAPEIESESAENSIEREE RS ER GEESt XS IEEITFA
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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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