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H k)5 : Bloomberg, Wind, il 4y HH 1T

—. FEHmEE

LR b S 7 T o P 793G B i 2 012 7 Y 7 TR 1 B9 2

A i = ) IR B B 2 5-6 TR/ H
2. P SEFERRAEYRT . B IEFESR 11 AF=hE N 80.1 Jifl/H, 10 AF=&A 78.3 JitH/H.
3. BHEE AN BAAS BSOS P BIAE 1 H 5 M2 7 () S B B0 A% o

4. OPECHIGC B [E R A [ B YORFICE WA —F RN K T 56 B XV RF R0 7,

1

M5 E X 8 AP B SE R E i T 5 AR, BImk 0 I dfs Oy — KA E TR R .
5. (P R IR AR Novak FR, AR PN, P Wl iz, &k 9 5~6 Fiti/

H.

6. EIA #f45: FREEEEN Em 2R 10 GHE 1160 FE/H; EE FRE R
Wk/b 92.9 FiA/HZE 227.4 JikE/H; SEEVRME DR Hm 131 JifE/H .

7. PR

M H R VORPRIRR R b R] Y 103 FECREE 2019 4258 — FR BT A6 4™

8. BRAMTE H 4. vo4E 11 A= S04 1109.3 H#/H, SRt - TFaEE
~, R 11 AR R 38 A/ HE 2954 A/ H: Rive 11 AR RS 2.3

R g R RE — LT~

2/5



N faEA R

— 4
TNMG TONGGUAN JINYUAN FUTURES

JitE/H, & 463.1 FitE/H .

JR % B 38

9.3 12 7 7 H A EIA J5UM EEAFRD> 120.8 Fot, SEREMR, (H/NT U5 RTE
R, thatgs T RIEUG APT SEit iR T /it . i3 2 A7 R 55 - FUYIAT A
6, HITMEEAAEROC, i — BRI R ki, B8 HE 145,

=< BRI DT SRR

& 1 WTI & Brent #i#/r E£H

EI0/M wemm Brent-WTI WTI| === Brent
95 12
85 10
75 8
65 6
55 4
45 2
35 0
o o o o o o o o on on
i — — i — i i i — —
S~ S~ S~ S~ S~ S~ S~ S~ S~ S~
e ¥ g9 5§ & I ¢ 2 g 9
N ™~ ~ ~ o0 o0 o0 [oe] ~ S~
— — ~ ~ — — — — o0 o0
o o — — o o o o — —
o o o o o o o o o o
o o o o
& 3 WTI R i A 2| 2
KL/ M1-M12 (75)
8 2
—_—MI-M2 (F5)
6
1
4
5 ‘h\'-"A.""J'u.p‘Jd‘ﬁNﬂ”""\NIM\'\ﬂ\’\~‘\’~. 0
0
o (@) o o o o o o o o
— — — — i — — — — —
2% f & I 3 & v & & =0t
S~ S~ S~ — S~ S~ S~ S~ S~ i
™~ ~ ™~ ~ o0 o0 o0 o0 [e0) ~
— — — ™~ — — — — — o0
_4 o o o — o o o o o —
o o o o o o o o N o
~ ~ -2
-6
-8 -3

35
30
25
20
15
10

o

SR/

2017/3/12

2017/5/12

SRIu/Hi

8

6

d A N O N b
2017/7/28

'
(o]

2017/9/28

2017/7/12

2017/11/28

B 2 it RN =

e NYMEX{S JH-WTI
e N Y M EX G JH-WTI
ICEL4H-Brent

2017/9/12
2017/11/12
2018/1/12
2018/3/12
2018/5/12
2018/7/12
2018/9/12

& 4 Brent JFiH B RS L0 M £

M1-M12 (A

—_—MI-M2 ()

2018/1/28
2018/3/28
2018/5/28
2018/7/28
2018/9/28
2018/11/2

\
j

2018/11/12

0.6

0.4

0.2

B RIE: Bloomberg, Wind, el 4 il %

HiF R RE— T AT 2 W 3/5



AN T
TNMG TONGGUAN JINYUAN FUTURES j/?\ ‘]‘é B %

B 5 I

X T6/H — ) R R L
g5 DA e [ 2
— r

80

75 £

70

65 A

[
60
55
A

50 .

45

40
O OV VU OV VU VU VU VU VU V VU VL VvV VU VU VU Vv Vv O
— — — i — — — — — — — — — — — — —
e e T e e T e e S
n O N 00 OO0 O 1 N 1 N N < 10D O IN 00 O O
~N NS N N N - — L - -y -y - = | —
N NN~ RI T 000 @ 8 0 8 0 0 S
— - - i - ~ M~ ~ i — - i - i - — o0 0
O OO O O ddoddo OO0 OO O O O O o o
N AN &N N N O O O N N N N N N N N N O O

N N N N N

H s KJ5: Bloomberg, Wind, il 4y HH 1T

KiF R RE—T T2 Y 475



N mEAE T
TNMG TONGGUAN JINYUAN FUTURES }/?\ ‘(‘é H ‘

DEDICATED TO THE FUTURE

TR = FECYATK
4 @%— %R &% : 400-700—0188

T VR AR XUR R 273 5
HiE: 021-68559999 CEAL)
L HE: 021-68550055

LT KB E

b T AR ORT X AR AR 300 =
2603, 2904 =
Hi%: 021-68400688

I k3R

RN AR H X HE 3069 5 230
20 KE A #2908 =
HiE: 0755-82874655

FRI & kA
TR T A AIE 69 5 Aok

SNE 1201 2

Hif: 0371-65613449

X &2 k3R
2| P "“éﬁ \ —F;-
T RIETT X 2 J@ iK% 129 2 B L3
#ATE KJE 2506B BT L% KiE 1287 S
Hi%: 0411-84803386 B A2506 %

Hi%: 0562-5819717

’C...........................................................lll.....‘

317 B

ARER w4 E P AR, RERAE R TR FRIAAOFT, 5],
BB AR S F =T KT A AT AR ARAZ R T . ARE T A SRR T A
TEETIRAF TR, R &R A BT 3T 830 ) KA T 3, A3k 47 A0 A M
B R B TABAEATARAE, BT, A R,

AARE R RS AL T B, LI F I8 BIAH % P AR 03T BARM 4R L&
Tk BPREFEAREFOEMELRERNAE HELFZIRA,

HiF R RE— T AT 2 W 5/5



