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a4 Frig 1] =E RN SEEN Kx (%) | Be 314 57 Tk
Cu1601 34890 35050 34740 34830 34870 -230 -0.66 23190 -6140 11760 -4260
CuU1602 34950 35170 34780 34850 34930 -180 -051 | 100978  -10058 88020 -19536
CuU1603 34740 35070 34660 34810 34830 -80 -0.23 351896 -2766 611038  -57668
Cu1604 34630 35000 34600 34740 34770 -70 -0.20 139728 -3030 106582 16024
AL1601 10855 10940 10815 10870 10845 -140 -1.27 23150 -1640 2810 -5040
AL1602 10670 10760 10605 10705 10670 -120 -1.11 88426 -5774 29856 -4122
AL1603 10605 10660 10500 10595 10575 -140 -1.30 | 280248 9756 425636  -29994
AL1604 10565 10620 10470 10575 10540  -125 -1.17 | 138738 2956 96994  -29616
ZN1601 12400 12460 12360 12450 12405 -105 -0.84 12550 -960 1510 -2710
ZN1602 12470 12525 12370 12480 12460 -125 -0.99 51558 -4420 29610 -25282
ZN1603 12465 12535 12380 12490 12465  -135 -1.07 | 195966 -7164 477974  -56378
ZN1604 12405 12550 12380 12505 12470 -105 -0.83 75766 -3086 60806 -20390
PB1601 12750 12750 12730 12730 12745 80 0.63 620 -100 100 -160
PB1602 12665 12800 12610 12750 12750 85 0.67 8614 -688 3692 250
PB1603 12580 12735 12560 12715 12670 80 0.63 13564 660 8480 -386
PB1604 12580 12675 12580 12655 12630 70 0.56 7600 840 1278 492
NI11601 64500 65150 64500 64950 64900 -90 -0.14 78360 -1440 1884 -6588
NI11602 65000 65440 64850 64850 65150 -660 -1.01 1360 -40 114 -2314
NI11603 65770 65800 65320 65550 65630 -280 -0.43 2186 16 54 -38
N11604 66160 66160 66160 66160 66160  -1330  -1.97 88 0 2
SN1601 0 0 0 96500 95500 820 0.86 732 0 0 -40
SN1602 0 0 0 95510 95510 0 0.00 2 2 0
SN1603 90680 94960 90680 91840 92300 -1230  -1.32 6 4 12 12
SN1604 90790 90790 90360 90370 90530 -3490 -3.72 12 0 10 10
AU1606 2329 233.3 232.1 232.3 233.0 -3 -1.28 | 279594 -8194 237332  -58248
AG1606 3283 3288 3262 3274 3277 -41 -1.24 | 489438 -2136 330408  -162320
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LME=FH 4398 DILE | -100 65779 34686 34910  7.96 7.90 224 0.6%
BEFX 93 1512 -8 65779 34702 34890  7.95 7.90 188 0.5%
i WERE 1% 1601 -3 65779 34740 34930  7.95 7.90 190 0.5%
ESi 0% 1602 -1 65779 34756 34860  7.93 7.90 104 0.3%
Zvzh 200 1603 0 65779 34763 34790  7.91 7.90 27 0.1%
LME=BH] 1460 meg -2 65779 12191 10670  7.32 8.36 1521 -14.3%
BREFIX 100 1512 2 65779 12221 10840  7.41 8.36 1381 -12.7%
8 WEREE 1% 1601 -1 65779 12198 10670  7.31 8.36 1528 -14.3%
E i 0% 1602 -1 65779 12198 10575  7.25 8.36 -1623  -15.3%
N 200 1603 0 65779 12206 10540  7.22 8.36 -1666  -15.8%
LME=BH] 1473 e 14 65779 12590 12495 856 8.63 95 0.8%
BEFHK 135 1512 -12 65779 12606 12430 851 863 -176 -1.4%
B EERE 1% 1601 7 65779 12645 12460 850 863 -185 -1.5%
ESin) 1% 1602 -4 65779 12668 12465  8.49 8.62 -203 -1.6%
Zegh 200 1603 1 65779 12707 12475  8.46 8.62 -232 -1.9%
LME=FH] 8240 e 40 65779 65168 65800  8.02 7.95 632 1.0%
BREFIX 158 1512 36 65779 65199 65080  7.93 7.95 -119 -0.2%
B HERE 17.0% | 1601 21 65779 65315 65210  7.93 7.95 -105 -0.2%
ESi 1% 1602 7 65779 65424 65700  7.98 7.95 276 0.4%
e 200 1603 -1 65779 65471 66160  8.03 7.95 689 1.0%
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KIT184: 75 34930 40 -150 150  -140 130 -100 -70 -50 -110 -110
KAT1840: % 34890 -120 -230 250 230 240 -180 -170 -120 -170 -170
I EL 34950  JUA-E#E[ 40 110 80 110 70 80 100 100 190
KITA00%R: & 10690 200 -100 2130 -170 90 -180 -130 -120 -40 10
KATA00EE: 1 10650 -220 -110 140 -180  -180  -190 -150 -160 -60 -10
T~ ZRA00% 10740 T R-LE8 10 20 50 50 50 50 50 50 120
LigoREr: T 12505 30 15 0 -10 -45 -70 -85 -80 -105 -90
I ARO#%E 12300 JZR-Lifg| -205 4195 225 175 -150 -120 -140 -90 -105
K184 P 13050
ALk =2 =, e 5N a vl et
sl B 100 0 100 100 9% 9% %5 %5 95 95 %5
LR SR 85 0 85 85 80 85 85 85 80 80 80
BB B 110 0 110 110 110 110 110 110 110 110 110
HURAS RS : B % 0 % ) %0 %0 ) ) ) e )
MRS 140 0 140 140 140 140 130 130 130 130 130
HREE R B 130 0 130 120 120 120 110 110 110 110 110
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Hi:. B GH 46616 5319 3229 5708 550 1200 0 -6263 -2256 -1749 1002
A 24 506 0 0 0 0 0 0 0 0 0 0
SRt 46110 5319 | 3229 5708 550 1200 0  -6263 2256 -1749 1002
i 42169 5319 | 3179 5708 550 1200  -199 0 -2256 -648 2002

T4 830 550 0 50 0 0 0 0  -6263 0  -1101  -1300

L5 3322 0 0 0 0 0 199 0 0 0 300

WL 575 0 0 0 0 0 0 0 0 0 0

. HRan 208920 1052 2795 2484 1221 798 200 -25 -1306 -694 -201
i 88360 0 549 2211 -25 0 0 0 1995 0 0

% 20009 794 | 1624 -273 0 -199 0 0 -3301 -694 0

L5 91250 1846 622 546 1246 997 200 -25 0 0 -201

WL 9301 0 0 0 0 0 0 0 0 0 0

B, HRGR 91367 1618 | 2104 1052 175 3442 2850 249 2740 451 2181
i 55639 1618 1201 1303 275 377 3101 351 150 350 2181

% 32454 o| 102 124 100 3139 -201 0 2590 101 0

WL 3274 0 -123 375 -200 -74 -50 -102 0 0 0

VL5 Tokh E e 0 0 0 0 0 0 0 0 0 0 0
. HRan 2978 -448 -372 0 0 0 0 0 -125 -100 0
g 1329 -297 0 0 0 0 0 0 -75 0 0

% 1649 -151 372 0 0 0 0 0 -50 -100 0

MW LR 0 0 0 0 0 0 0
WivT 0 0 0 0 0 0 0

R 0 0 0 0 0 0 0

A, AHBTHLER
A8 WA P 4R 24 0K T 34810 7, #Etg 0.23%; P48 A KT 10595 7, #Eig 1.3%;
PAEEE A WOMT 12490 7u, #kig 1.07%, P 4R E 77 3RCT 64950 T, #kig 0.14%. P& AR
K232 T, #hig 1.28%. P4k T 4RI 3274 T, #hiE 1.24%.
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e 45 1 h A (Abal) AR, 2015 5F 11 A4y, B ®/R4s > & T4 205%% 708,500 vk, 5k -F
) 2448 b T % 11.5%.
B 2014 53 AFF4, BlEESEACTHE TR, LiebhHARM, 2014 F45F, N F
B & H 962,000 #k.,
RMAF R HBEIETEHI) EERT, AOLEERF, ZEEH—NMerado X
Hitm—AehitoH, RN THRRECHEZRAEGATAFHUALALZGEZRRA .,
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4R HA 5 /33 B (Institute of COFCO Futures Co., Ltd)

Hutik(address): AR ARIBIX AR BT TR KA 5 5 R E IR KR 15 ZHEEGm5: 10007
15th Floor, CYTS Plaza No.5 Dongzhimen South Ave, BeijingP.C: 100007
i1 (phone): 010-59137331 f% H (fax): 010-59137088

PSRRI RET 2HMOMRE], ARAREMEMMALTIE, REAEWSEHITMPIRE
FESLALERI], AABYEP AR RARMEA QR KNIRE, FRANESR~SIEFMIEERTL. 4P
FIBERS . MROBBEZENENF, KM, kIm, &R, &, gRSHE, #E—ReHERN
EWHBN, E&EFEHITIEE, EPFRMEAOMEFMIRRE LS. FRBEKETRERRRRIIEI
HtiE R, SRERADNMENS N, AmmSLERANAEFREERRE, B2, NEX
SFEARS; ERREANELRSEMLE, BUNEFPHNIRRSNEWRS.

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 commaodities, 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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REFSIRERMBERETAFERMEERE, PRAKSNBIRKBRENST NS AZRMBENERS LD
IE, ERXTFSI A ERMBIRARSES S, EREMTEEMERIE, SNREMEENESMENFISZEEMNETE.
REPHERAIR LSS RIRE S BN HARFIE, MEEAIEESE . DiIEERBARSMEEMRZRERER
SIBEMER, BSAQRARSHITIE.

ARFHEAR XHARUREME T AT AIRESKIBERARREME, RBAEMSHAEMOLSBEAR
S5RBEBENREWUA—BHHIZTLN/ XX HMNE . AATEERLERZE N EIREAEREEEHITEMNNS.

ARERARATRE, AEAFER, (REEAQTSEOLSHEFER. REAANTHEER, ERATFUE
R EE. £, EFARE. KARAGRBNEMRIUTAFBIERSEZMNS I BITAFITERINF. KREFRNEE
®, AARTHEBEMERRE.
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