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¥H 1600 1800 1800 1800 1970 2000 1970
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ik ik 0 50 0 50 30 40 30
MH 2060 2090 2130
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mi—H 223 208 243 248 241 236 7.1979
W—H 223 208 243 248 241 239 7.1763
ik ik 0 0 0 0 0 -3 0.30%
BH 2072 2209 2192
wiH 2071 2209 2191
ik gk 1 0 1
HE  IR-EH  dL&-ES W k-E£ B -E 0 BHr-1 E£7)-H
MH -12 128 -12 -72 128 -137
HiH -36 129 -61 -71 89 -138
ik gk 24 -1 49 -1 39 1
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BH 490 290 120 370 170 200
#rz Hi H 465 315 125 340 190 160
ik gk 25 -25 -5 30 -20 40
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Y H 171 -15 20 25 -19 -13
Hi H 141 -15 20 25 -19 -16
ik 2k 29 0 0 0 0 3
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2 H 1439280 1762704 1.22 15 283
B Hi H 1635492 2227858 1.36 15 283
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LH 5125 4615 4603
B H 5110 4615 4627
il ik 15 0 -24
TSR POY FDY DTY e i Wk
LH 7675 7600 9050 7065 6750 6575
HiH 7675 7635 9050 7100 6775 6575
#i& ik 2k 0 35 0 35 25 0
Wi—H 44950 890 777.33 635 538 7.1979
W—H 455.50 890 778.33 635 541 7.1763
ik -6.00 0 -1.00 0 -3 0.30%
TA1909 TA2005 EG1909
Ly 5114 5116 5028 4595 4582 4530
B H 5084 5096 5020 4601 4620 4550
il i 30 20 8 -6 -38 -20
HE PTA MEG
Y H 9 33
ﬁﬁ El 14 -5
Qzﬁﬂ% PX- E)jﬁyﬂa PTA PX MEG-Z.% MEG-£ i MEG-Hi g PTA-MEG
. 327.83 125.85 -0.45 173.91 -593.00 510.00
th B El 322.83 125.19 2.55 172.05 -548.00 495.00
i 5.00 0.66 -3.00 1.86 -45.00 15.00
7 Ay TAIEG EG/MA
rH 1.1165 2.2243
B H 1.1030 2.2703
ik 1.21% -2.07%
7% 418 2 A = A Y, A A - i A i A
— £ 2273688 2231806 0.98 23322 3366
B He B H 2270918 1936190 0.85 24660 2868
il i 0.12% 15.27% 15.13% -1338 498
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e 1830 1830 1720 1780 1860 1860 1790
WH 1830 1830 1700 1780 1860 1860 1790
ik 0 0 20 0 0 0 0
WH 1796 1844

Wi HH 1789 1838
ki 7 6 0
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Wi—H 258 236 263 235 263 255 7.1979
W= H 258 236 263 235 263 255 7.1763
ik 0 0 0 0 0 0 0.30%
EW-ENh TH-ZEH  EH-wH
e 34 34 -76 -16 64 64 -48
WH 41 41 -89 -9 71 71 -49
ik -7 7 13 7 7 7
L-IER L7 -T i Wbl

WH 30 30 0 60

& HH 30 30 0 80
ik 0 0 0 -20
wH 5 -3 22 5 23
W H 5 -3 22 5 23
Tk 0 0 0 0 0
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wH 92054 92794 1.01

BB WH 94430 149628 1.58
ik -2.58% -61.25% -57.19%
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IR HA L5 A3 B (Institute of COFCO Futures Co., Ltd)

Hhtik(address): AL ARILIX R E TR KM 5 5 HIRKE 15 JZHBEGRS: 10007
15th Floor, CYTS Plaza No.5 Dongzhimen South Ave, BeijingP.C: 100007
Hi1% (phone): 010-59137331 1% F(fax): 010-59137088
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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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