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L R X 1907 1908 1909 1910 1911 1912 2001 2003 2005 2007 2008
CBOT kw. 87550  877.50  883.50 896.25 907.75 ~ 917.00 92625 93450  936.00
CBOT i 30460 30550  307.00  308.70 311.90 31340 31640  319.20 32250  323.10
CBOT il 27.72 27.97 2810  28.23 28.47  28.65 28.95 29.31 29.64 29.54
CBOT Tk 438.75 439.00 443.25 45025 ~ 453.00 45550
CBOT-SRW 514.75 511.25 522.75 53525  540.75  540.00
CBOT #i# 289.25 279.50 280.00 282.75
CBOT &% 10.98
CBOT Z.B 1.56 1.52 153 1.57 1.36 1.32
CBOTE A 72.13 77.08 70.13 70.10
MR/ IR 1.17 1.16 1.18 1.19 1.19 1.19
=, #oik ik (/=) Jul Aug Sep Oct Nov
IR £5 2328 2319 2320 2329 2330
/NFESRW 78 2618 2589 2609 2648 2649
=, A&z
o L BN BT — B Kk BN £ B A £/ et
i 2001 2005 1909 2001 2005 1909, 917 15 2001 2005 1909
24 2836 2733 2772 -067%  -0.55% -1.14% -64 103 | a4/ E % 1.42 1.33 1.43
EOREH 2424 2467 2360 0.08% -0.21% -64 -43 | 244/ FH 1.26 1.20 1.13
S 2255 2272 2443 | -027%  -053% -0.45% 188 17| 2R/ A 0.82
X3 1995 2057 1933 | -0.10%  -0.10% -0.05% -62 -62 |Em-E ok 429 410 427
# % 2346 2346 A EHK 190 312 68
8 4151 3705 4570 419 446 3\ 8 2020-1-15| 2020-5-16| 2019-9-15
ALK 2R (L/w) ERE (/) EREHmIAE (T/vh)
WE | REFE) Y KACERE) sren | kKA BRE Yy &g | BRI EH QT SIS
2019-7-9| 1910 2065 1830 1960 2300 2410 2530 2600 (69) (25) (21) (36)
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
54.0 25.0 173.0  148.0 400.0 1910 27.0 23.2 74.6 33.7 1960 (50) | (67)
w. FEHE

AhEE: CBOT R AKHATT/ME Sk, #BETHAH MM, EFKMRZEE7%, FEHHTE, Zar—f56%, X4EH
HI75%. HiT398%, ZHT—)EH94%, KA FFEELI00%; M223%8%, KE[FHI34%, FAFEE22%. -
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TR CAE A E20M 8 X T, 11282 R, RUFRAETAR83 TR . I i se 4 S AL HE AR 1890 T/, F)ie:
OIS A2070 /M, F2IX B, ISR R AR IB @ . Bk B inimeE o se s £ok1622 50, 7H T ks
HNERHEM, Wit N RS, ik JEOR. 2R M2 TR, B 7E1930M A > ¥ . JFMIE R
WP, kAR IR, W 9 I ZE R SO AE =2 I /R TR BERR B D017, B i PR Ak — 20 21k,
FTARKL BRI RAE, HAFE A SRR I TR W R ZEK A, OHGAFRXERG, 1mHTFKIE, 7]
EATAH KL
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_PiRBASS A TR (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

PRI REEERE T SRR ER], HRARMNEMALTE, BRSETESZIBIIFHIR
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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