PR EA LS 18

1R

PAERY

B IE

WE GROW WHAT YOU ENTRUST

2019/08/30

R AT AR

—. BB YEDEE

AR L B IR

ik

B AL 5 70012492 R

“N

/o hiRAALE

COFCO FUTURES

fubinl @cofco.com

[ B ICE1912 ICE2003 ICE2005 1CE2007 Cotlook A FEAEEMOT M TURESM F[1ES-6
LH 58. 7 59. 42 60. 19 60. 93 69. 3 68. 6 79.9 73.7
=H 58. 98 59. 67 60. 45 60. 98 69. 3 68. 8 80. 7 73.7
e 373 0.28 0.25 0. 26 0.05 0 0.2 0.8 0
[ CF1909 CF2001 CF2005 CC3128%R%L  Frsmpl-R3128  HisdplR2129 111753128 TR§3128
EH 11975 12500 12935 13003 12800 13200 13015 12935
4 H 11885 12415 12850 12983 12800 13200 13015 12925
TR -90 -85 -85 -20 0 0 0 -10
M= FAm12-3 F#3-5 B ik HR9-1 Hi1-5 WAMI 2= HM9-EMR12  ABHRI-SLHH3
e EH -0.72 -0. 77 -0. 74 -525 -435 +H 2696 2986
%A -0. 69 -0.78 -0.53 -530 -435 *H 2599 2897
Bk K 0.03 -0.01 0.21 -5 0 BRER -97 -88
FEMHEZ | Cot-ICE1912  Cot-ICE2003  Cot-ICE2005  Cot-ICE2007 ba e 3128-CF1909  3128-CF2001  3128-CF2005
T B 10.6 9.88 9.11 8.37 A 1028 503 68
4H 10. 32 9.63 8. 85 8.32 H 1098 568 133
Tk Bk -0. 28 -0. 25 -0. 26 -0. 05 BB 70 65 65
HEEFE CNYE3H Cotlook LRBIOT | 3128-1%KBUN  HHHERLE THHERLN Jn25% KB BCARS M
. H 7.1700 10954 12260 743 14. 75% 13901 15324 16916
EC)E| 7.1416 10911 12212 771 14. 98% 13874 15265 16850
i3 -0. 0283 -43 -48 28 0. 2% -27 -60 -66
AL G TR At S Fr FRAE A fg CGERRMD
- EH 11657 913 12570 0. 24 785732 585308 0. 74 11615
H 11662 813 12475 0. 24 782098 442614 0. 57 11614
B2k 5 -100 -95 0. 00 -3634 -142694 -0.18 -1
i C32SH & JC40SH#% C32S A C32SFiH BECIC32ST8% | #ECTENREC32S | C32SHAMAZE | C32SHENfh 22
o EH 21290 24620 19843 1447 21312 21440 -22 -150
=H 21270 24600 19822 1448 21302 21420 -32 -150
Tk Bk -20 -20 -22 2 -10 -20 -10 0
=. &8 Kt
TER G RBIIFY, THRME AR MERT L. BFFTH, 8 A 228 %58, 2019/20 &£
A2 342 ek, Yo BRI 0.18 b, 3iE 4.02 Fek, b EJE R D 3.97 Feb; S-6 2LIE )T R H
e

FREEEEMRFETATHEER, FREWRTEE

A
Ay

SHENARRRERERBSERERNMSEETEDL, FAREFIFTERERHE
RIS REARIE. BEAREXIRAZFREMEESES EFAMIMEIREEN BN TR ET RS,




CDRRHA LS
COFCO FUTURES
ezl EEREA

Hadems e H it

42000 5 pb/ 33, 31 74.65 £ 4/ F, TR 250 B b/ B A T3%,8 A 29 B, #hE & E A 62.99%,

Ak R AR FEBAR R M 11614 /vh, Tk 1 T/ vk

[ZERARA]

PRAAGERAR (UTEHR “AA7F") AEEFEIESRSERNEREE RS HER GEESHIX S EEIFA
[2011]1453) .

REFFSIRESMEEIRETAFERNMEERE, FRAZSTINIIKREARTMS | AENMERENERS A
IE, BRI S| A SERIFSIREA S ESI M R RTEEE M ARIE, B AMRERESHNEEMENISRERETEE.
REDHEMRRSEZWRRTIRE S A HIARFIET, MREAIZESE . AEERERRE ML NEMRFRE AR
SIHREIER, BEEARARISHIILX.

FARPHEAR . ZHARUREME WA T ATRESKBARREIRE, RATENARAEMOLRBELR
S5FAREBRREYA—BHTHTLHN/XRXHUR . ARBEREHLEL RN ERESAAEEEHITERRINS.

FREMRARABRE, AELAFER, BALFEOWSZIHEAER. REFQXFTBERN, EHATEUE
R fEE. 2%, EFERE. FARRBGEMRIUTAFEERERENSIRITARITERNF . RERINGE
H, KRB FABEAEHZEE.

e
FREEEEMEFETATIHEER, FREMRTES SHENADRERERIESIERARNEEBT DR, FMREAIERERE
RIS R HEARIE. BEAREXIRAZFREMEESES EAMIMEIREERN BN TR ET RS, 2



