) AARA R IR
TNMG TONGGUAN JINYUAN FUTURES }'%‘ \I‘é H ’.

/ 201812 A58 EZH=

XBREK, MR RS

BAEA xE

W, FER AR jytzzx®jygh. com. cn

e’ v
m d a é % 021-68555105

B~

e E I B e O JaL it 32 114 20 1901 A2 H B8 % 147, Uk 432.2 6/, E 3k 3.65%,
BAE BRI 45.69 15 F, FRrEIRIR 3.55 J1F. WALEY NIk, UK 429.2 Ju/i. M),
WTI JE i B2 30k 53.25 S5 7o/, Bk 0.57%. Aife 45 ik 0.63%3HK Ui 62.08 & TT/Hf .

B S, OPEC M BAIESUI THEZNM 10 HKFukr=%/> 130 A/H, =T ihai
TR 100 ARE/H, W FAT . (BRSO R EORIE R, OPEC HHER ™ thig . 1k
AU ARAE, %2 Hrhcor TR S = B ik % 15 JiM/H . B A E 51 OPEC "EHl A, #
D= 25 -30 AR/ . ZUeEEm, BREIMN RS . HeAh, YREREIER FIERIRFE R,
DLTE T BRI, 5 75 22 =i A i B, PR T g —20 B AT . TSN, HIE R
WP WM. FE, FEH AP R RoR, LEEEE 10 7 30 H 258 5l 2 A7 Mg
536 Fif, BTN, SEEEMEMAES: 11 ABK, WITEmN R, BAKE, Bk
5 17 THI A A T R 7 J 8 O B B, O U 4 B gy 2 LSO J 5 1 2 1 % B 84T
MI4xiR. H AN 236 B2 B sl L IR G In S5 E 5

KGRI RE— T T 7 W 1/6


mailto:����%20%20%20%20zhang.zc@jyqh.com.
mailto:����%20%20%20%20zhang.zc@jyqh.com.
mailto:����%20%20%20%20zhang.zc@jyqh.com.

Y 4am AR

nn, TONGGUAN JINYUAN FUTURES }'% W B ’,
—.  JRWHEEHE
A HI1E TS B k8 Bhr
SC1901 428.7 417 11.7 2.81% TG
. WTI 53.25 52.95 0.3 0.57% X Tul
BRHARES AT Brent 62.08 61.69 0.39 0.63% L
WTI-Brent 8.83 8.74 0.09 1.03% L
RSN ZE WTI1901-WTI1902 -0.21 -0.19 -0.02 10.53%  SEJC/HH
Brent1902-Brent1903 -0.14 -0.13 -0.01 7.69% L
WTI 53.25 52.95 0.3 0.57% X Tul
Brent 60.38 61.09 -0.71 -1.16%  E G/
FEmBEMNE  OPEC —#i T 60.64 60.64 0 0.00% 2% T/
i FF 62.15 60.2 1.95 3.24% eIk
By &2 63.1 60.96 2.14 3.51% 2 I/
bR NYMEX & 144.34 143.14 1.2 0.84%  E4MMt
NYMEX B 190.09 188.75 1.34 0.71%  E41mt
ICE 427 576.5 567.25 9.25 1.63% 2 50/

H¥edmKiE . Bloomberg, Wind, % i 4> I 5%

N

JE i 22

L REATH 2 (AP AT (A o, SR 11 7 30 H 248 AP R A7 &A1
1536 Jith, TP 226.7 Tt VPR RGN 361 TiA; K MR 2R AF SN 432 T3 -

2. YEBRIERIE, OPEC A HLBLAIESUTHESIM 10 A/K-P-o™ 252 130 Jit/H . B4
2 W AN R ORI, OPEC KRB € o Y SR i Ak, BAE VD RrA h A

WIEA P, 5B PRBLE Ul OPECHZ 1R ™ i i & .

3. E: G20 WL, RRAR v R4 Al Ko i fE AR S 37y TR 2 17 5 BRI, v
YR~ 130 JiFEIH .
4. 5 CME “BRIfGEUEE” « BRINTEAE 12 H 6 HARE Kt g #h47 /MR L

57.74%, Wl A HE BAME R IO 42.26% .

5. EANGE: VORFBT S 1 1 A AR S L W DL R b Rt DR P T AN A

6. oAl BR O S8 20 s LLIA BN A28, DL S R B 2
P AR R 50 2 W R RE S AR TR Bt T A R I SCHEMh i 19 523705 BR A 50 K& IR R A
AT AT AN I S R 5 2 A RR il e Rl B3 [ PR o

R RGRE— T T 2 ]

216



) AARA R IR
TNMG TONGGUAN JINYUAN FUTURES }'%‘ \I‘é H ’.

7. ERNBRICAMEE R, 10 H O e s H Rk dE H 0T 336.3 75
ffo RZ WTREIRAEE H A EE B, 11 A Wl H =& 1137 3R, KT iR me
W JE 28 R R A 1141 T3

8. HEIRIE, 3&EBUFIEES X OPEC PR AEIR T PRV AR A . T o0 3 AEIR
T 7t 32 & FHE (Michael Cohen)#E7x, £ E X OPEC RHGEAATBI I, Al gefeflisE £

S R )T 5 OPEC IR . ol BFR, OPEC AN LL B3 B k47 B .

KGRI RE— T T 7 W 3/6



JR 7 B 3
= NYMEXJS JHI-WTI

e NYMEXHIIZ JH-WTI
e |CE4E}HI-Brent

B 2 Bl RE N =

SR/

12

Brent

5 it Py SEEE

—_—)

TONGGUAN JINYUAN FUTURES

B 1 WTI & Brent B £

7

N 4AEA MY

TNMG

XIC/IH mmBrent-WTI ——— WTI

95

o < (o) o0
v-iT-81oc S 3 S o 8 9 8 © o
v-6-8T0C ” Z-11-810¢
" s
v-L-810¢ = 02-6-810¢
&
¥-G-810C Mm ~
= o 2 0¢-L-810¢
rE8I0C m o o
# 3 o 07-5-8T0¢
-1-810C ® I =
2 2 2 02-€-8107
pIT-L107 O
2 0¢-1-810¢
¥-6-L10¢ W_
V-£-1T0C 0C-TT-LTOC
v-5-LT0T 02-6-L102
MR
T
v-€-£T0C I -£-1T0T
YV gwe W o © v o o o v @ o
~ — o N N o0
o
— 0] (o) < (o] o
S-ZT-8T0¢ 1-810¢
S-0T-810¢ 14 7-6-810¢
5-8-810¢ M ~ 7-1-810¢
g U
§-9-810¢C &L LT 7-5-810¢
I g
S-7-8T0C ® 5 2 7-€-810¢
= s S
§-7-8T0C IS _ _ Z-1-810¢
=
S-ZT-L102 2 Z-T1-L102
(qp]
S-0T-£107 & 2-6-L102
9-8-LT0¢ /-/T0T
=
S97L10C 1S z-s-L102
5008 3 2 9 o © v« ~ o o 5 ©

4/6

Bloomberg, Wind, il 4§

KA -




7

) 4ARAR MR

JR % B I

TONGGUAN JINYUAN FUTURES

TNMG

B 5 MM

RERHE L

—F

— 1%

ST/ M
90
85
80
75
70
65

— F AL

— R T

=i od

60
55

50
45

40

8-TT-8T0¢
8-0T-8T0¢C
8-6-810¢
8-8-810¢
8-£-8T0¢
8-9-8T0¢
8-5-8T0¢
8-7-810¢
8-€-810¢
8-¢-810¢
8-1-810¢
8-CT-LT0¢C
8-TT-LT0¢C
8-0T-LT0¢C
8-6-L10¢
8-8-L10¢
8-L-LT0C
8-9-L10¢
8-5-L10¢

5/6

Hog NG R e —



N mEAE MR
TNMG TONGGUAN JINYUAN FUTURES }'?‘ \;‘h a ’-

4+ @%—%MRe#%: 200-700—0188

B3

T AR X R 273 5
Fi%: 021-68559999 (ML)
f£H.: 021-68550055

EHRR KRBT L

b T R OHT X A AR ES 300 =
2603, 2904 =
Fi%: 021-68400688

Y| b3
- B xR ""ét N
VYT A X H B 3069 5 & i R Bk 3
2K E A #2908 = TR M T AR R AIE 69 5Kk
Hi%: 0755-82874655 NE 1201 =
Fi%: 0371-65613449
X ik 8 b 5
)3
e T 1R £ B 120 FRE 3
#ATE KJE 25068 GRR T e KiE 1287 5
Fif: 0411-84803386 & A2506 =

Fi%: 0562-5819717

’....................................................................’

31 75 A

ABEAG I B P AL, R4 R TEALF B0, 4475 .
HBAR G F = 3G 0AT A ¥ T fb R IR T AIRE 0915 B RR T
T T RAFFAL, 4R AR IR T 5103 ) RAEF T 5, (2af X843 809 /4 14
B A RYATATIRAE, ERIZF, FIEAA.

ARIRAE M RASAFL T, ALEA 7 BB F B P 4 PR30 B AR 5K L3k,
FH, BRPREBARSE T OETEILRE R T A4 TR,

KFRERE—TL T 2 W 6/6



