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s EK & 1907 1908 1909 1910 1911 1912 2001 2003 2005 2007 2008
CBOT kil 89500  881.50  887.00 899.25 912.50 92400 93425  943.25  946.75
CBOT FH 311.00  302.50  304.30  305.80 309.10 311.20 31420 31810  320.80  322.60
CBOT .3 27.75 28.47 2861 2874 29.01  29.24 29.50 29.85 30.15 30.32
CBOT %k 448.00 414.00 424.25 43450 43825  442.00
CBOT-SRW 535,50 496.00 504.00 51425  519.75  521.00
CBOT % 289.25 257.50 262.75 270.50
CBOT &% 11.65
CBOT Z.H# 1.50 1.47 1.50 1.50 1.36 1.32
CBOT/ PI%% 71.03 86.45 79.45 78.13
NE/ER 1.20 1.20 1.19 1.18 1.19 1.18
=, #oik ik (/=) Jul Aug Sep Oct Nov
IR £5 2357 2223 2223 2262 2262
/NFESRW 78 2695 2541 2551 2580 2581
=, A&z
o L BN BT — B Kk BN £ B A £/ et
i 2001 2005 1909 2001 2005 1909 918 15H 2001 2005 1909
24 2808 2725 2782 -0.95%  -0.55% -1.00% -26 83 | 244/ E K 1.42 1.33 1.44
ERED 2390 2364 0.34% -100.00% 0.64% -26 2390 | 244/ %44 1.25 1.21 1.17
M 2240 2255 2370 0.36%  -0.62% 130 15 2R/ K 0.83
EXS 1982 2042 1929 020%  0.20% 0.10% -53 -60 |- E K 408 -2042 435
A 2451 2326 2451 | 4 % %% 169 291 47
A 4281 3776 4456 -3.88%  -3.33% -6.50% 175 505 | |4 B 2020-1-15| 2020-5-16| 2019-9-15
LB RA 2R (L/w) ERE (/) EREHmIAE (T/vh)
X REFE) Y KAME) 1 een | KA & RE 2 &% | ZRIT ER QT o 7R
2019-7-30, 1910 2050 1820 1960 2300 2420 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
59.5 26.2 162.6 136.0 384.3 1910 275 20.0 49.7 31.2 1960 (50) | (47)
w. FEHE
Ghgit: AMEIERS, BT A, CBOT R KTE4A20-4703E 70K X R, #RF8 H 12 5 /EM I k45 HUSDAZ 1 H Ak
TRURI = TG . SRVE TP SR S iR . USDAAARIL K %58%, LFE57%, KEFRIMHT2%; 1h42%58%, L J&35%, XK4[H
1190%, TLAEHMEB3%. CBOT/NEZBkT, KM M RAFER D™= & TR .
BN 328 X KRR RABE, BEE/ME Bk, (HREAR, A HEH R SNk, fit s - 2 EE s
o RIEITIATRK-VEM M Z gl 2z B FOKIASZIIN398 /5, R #68.1/7M, MASHE17.12%, RACEHIEA BT, Ak Bl
Rith323974.4 750, Bt KA 1817.7 /50, Rt LR 45.73%. H Al HEZ1200 770, AEEEEAF TR A, RO R
HER. TIHHER TR, &R RIER#H . RO BAEEXAEY, BIEMEAR, 190036, WENF. JEMERE
MRS, TR ZEMEBCEE =ML, HES O, BRI RLH 25, e 2 REE R, TOK-TEM T Z R
B, BEE R ERRRER, TER . TEMPEEEENS, VERIAN B R /NE R, E MR AR . FOR-TER I ZENL 2
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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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FIREARBIRAT (UTER “ANF" ) EEFEIEESZENIREE SN EERE GESESHTS: EEIFA
[2011]1453) ,

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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