lp DR | RBEARAT DRI 181 B 3

mOEH K WE GROW WHAT YOU ENTRUST

“W. COFco

8528 RESR

FRERE L TRHE MR-/

2019/01/09

— -]?T\\ 'l"‘]#% /—g\,ﬁ )ij #HE 70012423
M A% S0 8 M 4% 2K R

ICEFBAE LN A% ICEEAF ICEMitEM 22
5 7 12 3 (€SN 5-7TH 7-12H 12-3H
YHIRM  72.95 74.28  73.06  71.54 124937 1.22 1.22 1.52
Ai—HN  74.21  75.54  74.20  72.87 127267 1.34 1.34 1.33
Tk kR -1.26 -1.26 -1.14 -1.33 -2330 -0.12 -0.12 0.19

HRAES ML IC 2

Ok CotlookiRBUTICEIMERL% RO PISMIET 1%
Cot-3H Cot-5H FEAELH MRS H  ABRRLH-ICE3H FRHH5 H-TCE5 H
MEY 81,50 9. 96 8.55 14310 15055 3525 4057
M— B 79.70 6. 83 5. 49 14345 15050 3359 3862
kR 1.80 3.13 3. 06 -35 5 166 195
AR B2 34 O F
[IREEA
1% WHERIN  (40%fr CC Index 1%<BiA IR BLAISNF
CNF ILE SEBN i3 WHERLER i3 ) 3128B | bE| b
FC Tndex M 82  6.8402 12362 14059 9.77% 15263 19411 1294 90 -4058
Shankar—6M
ElfE 81.25 6.8402 12249 13932 10.16% 15177 19235 15353 1421 176 -3882
EMOT M 81.25 6.8402 12249 13932  10.16% 15177 19235 1421 176 3882
FCY FCY
Index (fg}lgs Index ggg: BREC32S €218 Index C21SHIjH C32SF|fE
€218 €328 €328
B 20985 21320 22871 22590 23050 21680 23150 695 279
Bi—HRA 20985 21320 22871 22590 23050 21680 23160 695 289
Tk R 0 0 0 0 0 0 -10 0 -10
R AL IR B4 4
CC Index 3128B MIoRAS s 7R b R biiBla 2 L5
2 H iR 15353 15100 15257 15513 15235 15108 15250 15083 15358
W— H R 15353 15100 15257 15513 15235 15108 15250 15083 15358
ik R 0 0 0 0 0 0 0 0 0

ZIS?E":T“ SEMEFETATHEEN, NMREVRTESSHENATIHRE X ERBSERERNMSESTED L, ARERIMSRERME
MRS R I FEAMRIE. REARENTRAEF R ERERSEEH MRS BN AR E T HRE. 1




iR

| COFCO e O
AR DTN %
1901 1905 1909 G
Wty AR ORI RcR BeR R R FOR  OREE AT SN 62 (D
M ERM 14310 4290 39470 15055 131434 372498 15480 18762 86102 15246 1928 17174 —588285
Hr— H RN 14345 5208 41658 15050 144776 365992 15475 22476 84280 15336 1791 17127 -580935
Tk 2k -35 -918 -2188 5 -13342 6506 5 -3714 1822 -90 137 47 -7350
FRACHHIN A% R R
H# (CC Index 3128B) HE GRE) HFE (NHIIHD iz
1H 5H 9H 1A 5H 9H 1A 5H 9H 1-5H  9-1H
ENREi2s 1043 298 -127 947 202 -223 948 203 -222 ~745 1170
m— Bk 1008 303 -122 912 207 -218 913 208 -217 -705 1130
Tk R0 35 -5 -5 35 -5 -5 35 -5 -5 -40 40
RRAE A T Ui =
WA KiREA  CY €328 Mgt 2 Fkith 22 CY C32SHH B CY C32S 4iiFiE
2 HARAY 8680 13560 23150 6673 1793 7797 1797
H—HkM | 8680 13560 23160 6673 1793 7807 1807
Tk ki 0 0 -10 0 0 -10 -10

= TEFHRHH

1. 2018 4F 11 AEPREEJEVENE H CIfR2b 1.27 Jimd, [AEisb 37.47%, IALEIGHN 14.03%; 4 H, B
JE Je vV LI RRAE 5.68 JiMg, [AIELIG N 17.34%, ¥ EL)/D> 3.68%.

2. R EE S, £1 A5 H—H, BREKSMHELH O 1076 M, 5 B854 H O EEE
53244 i, ZiP3EisE 18312 M, 2HiE K 34%.

= AR HERE

E4b: FEH TR D IRAINE =K, EILEERAGHEER G, SREHERLE, FNET
EEBUFRA, BIBUR A A EERIREYRS, K251 1cCE M2 E — FEd 1%. £
3 A& 1.08 £, R T 71.67 40 /8%, BAE AN — R A 73.85 40/

EN. 2Rkt mmem, WEH A7) 905 &4 /MEE I, B —FERVE % 14960 Jt,
TR B EGE R, HETEMK TRAL, HNBSEZES, HFoEEm. g RS 8
ZfR, (HEWNTIIF BRI, KPR =T, I tbgERF 15000 Jofin M E R d . HRTHE
I e SEN s, EER BB ERNLS. Wm0 2 2k 9200 jo/mibd b, il
THA, AT REDIEERLS

=R
FREECEEBRET LTSN, AREWRTESSHENADIREREREIEXBRNSEBTEDL, FMREFIFMEREEHE
BERNSER M HEARIE. REARENARALFTREMEESEEFMINHTRBRNERAEHTREITARE. 2




S s e

BRI WHR

BL BN, Wi 45!

shR HA S5 F 33B (Institute of COFCO Futures Co., Ltd)
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15th Floor, CYTS Plaza No.5 Dongzhimen South Ave, BeijingP.C: 100007
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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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