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&K &S 1906 1907 1908 1909 1910 1911 1912 2001 2003 2005 2007 2008
CBOT K& 878.50  884.75  891.50 905.50 916.75 92200 92875  937.50  947.00
CBOT FH 32120 32250 32400 32520 328.80  329.90 329.10  329.20  330.80  335.00
CBOT i 27.58 27.69 2780  27.97 2829  28.49 28.72 29.06 29.45 29.64
CBOT %k 42750 436.25 444.00 45175  453.25  454.00
CBOT-SRW 504.75 511.75 525.25 538.25 54325  540.00
CBOT % 315.50 300.00 288.00 280.25
CBOT &% 11.42
CBOT Z.H# 1.52 1.51 1.51 1.49 1.34 1.32
CBOTHI A% 83.93 88.15 89.00 81.88 79.50
MR/ IR 1.18 1.17 1.18 1.19 1.20 1.19
= #oik ik (/=) Jun Jul Aug Sep Oct Nov
IR £5 2280 2280 2300 2300 2339 2340
/NFESRW 78 2608 2589 2589 2609 2658 2658
=, A&z
o L BN BT — B Kk BN £ B A £/ et
i 2001 2005 1909 2001 2005 1909 918 15H 2001 2005 1909
a4 2981 2766 2959 071%  -0.07% 1.23% -22 215 | 244/ 2k 1.47 1.32 1.51
ERED 2462 2500 2414 -0.08%  -0.32% -0.29% -48 -38 | M/ KM 1.27 1.20 1.16
EH 2351 2298 2541 -0.08%  -0.48% 0.87% 190 53| 2k/ £ 0.81 0.84 0.82
EXS 2029 2100 1963 | -0.34%  -0.28% -0.41% -66 71 - E K 433 400 451
#x 2500 2497 2385 -0.29%|  -115 3|#MAa XK 225 347 103
At - 4237 3703 4511 017%  0.11% 0.29% 274 534 |54 B 2020-1-15| 2020-5-16/ 2019-9-15
LB IRA 2R (L/w) ERE (/) EREHmIAE (T/vh)
X REFEL) #¥% KRACGEAE) rnen | Kk & RE Yy &% | ZRIT ER QT o 7R
2019-6-4) 1950 2060 1850 2010 2300 2410 2530 2600 (45) (60) (114) (69)
gk BREL (Blr: Tok) ke JARED b e T 5 A
Eoy-3 KEE L2l %o B BEE TN AR TR EBGR) | ATEAR R FR) R 2p 2 7R AT
60.4 17.5 2187  182.0 478.6 1950 436 245 80.9 415 2010 (50) | (67)
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Hhat: USDALTIRFTTEMERKIRY, BAE6H3 S L, EFAMMEET%, ARTY FHTH71%, [/E58%, LERNH6%, HAFEWE
96%. EEF K HTEIEA6%, §i—/E32%, £IEFS4%, TAEHI(EHBA%. LA KT, CBOTE KUHLeUEE, PRI it B {19k Fo 0 A
P, HEE KRS — H O E B A BB AR — BT R AT
WA A ORI R, AP IR A1953 G/, A AR B, 2 I A SL R A SRR, AT 7E1930-1950 T/ B KR S . A
it FOKTHRI A 83994040 i, FRZ2#81.86%, 4% I WIREAK8.8%; MACIIH1695 Ju/mli, %5 I3 1-#k56 Ju/ml, 575 #ER BT NRE, IR
A% . 6 H6 sk R IIK400 Jimk, BCIEINK, HBGRRIZD HEE, ARERAFENE, SGE R ARSI ARERE . RS0
W, TARBITIE S, AR R AL, IR, RAmntRE B, ERAGE . Ab A X ORI IR, 5
Taia T SO J7TH, RAGEINLIIRT R S8R, S EARE, FE 2 TR EA R, At X RGBT, i 225
AL, ZIERSATE, Ha RN YRS . Hhs v re X E a6, 7 A EENSEAL, ZRAGEF=IX, W57 5 R B TR U T,
XTI B KA
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_PiRBASS AR (Institute of COFCO Futures Co., Ltd)

Huhik(address): AL BT ZRIRIX AR BT B K55 H iR KE15)Z  HRESWA4: 10007
15th Floor, CYTS Plaza No.5 Dongzhimen South Ave, Beijing P.C: 100007
Hii% (phone): 010-5913 7331 1% E (fax): 010-5913 7088

PIRAIGEHREEERE T S RHARER], HRARMNEMALTE, BRSETE SR
SHSDER], AIBHP AR REFMEAQRERWIRR, ERAESH~ILEFFNEEFRTFL.
HEAPFIBERS . MROBBESENESF, Riem, KIm, €&, B, gRFrmE, #E—Rs
FZREAUHEN, BEEFENTIEY, EFRCAOREFFRRRE LB, AREKIETRERRXH
MEMPLEER, TAEXESTMERS T, AsiwmslEAFANARZFREERRE, BEEEF,
MEXZFEERS; ELRAEANELRZEMLE, BUNERIPRRSFIZALARS.

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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REFSIAESMEIEIRIETATFERNMEARE, FRARSMIFIKIREAEZMS|HENMBBEBNENSAILE,
BRI A ENMBEASHES ., EREMEEYMERIE, EAREFESNESMENFISXEEMEE. &
EPEAN A SRR ERS S BXHIANHE, (MERIEESE. AIEHEREARSHEEAREREREFRS]
HHEMER, M5AQRRINIFILX.

ARBRHEAR, XHARUREMEE WA LTATRESKBABRREIINE. RATRNSHAEMOLSBPELRSR
REBREREWNA—HTIATELA/ R GWR. KRB LERRE W ERENEHEEHITERNINSE.

KIRERVVARABRE, AELAFER, MEAATFOUZSHEFAER. REXQATPBEFEN, EMARFUE
R X, 2% EFRIRE. KARFRETEMERIUTANEBEFRSEENSIBITHRITERINF . RKETNEE
., ANBTEBEMEHIRE.
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