_ln R | SREEERAT hiRERE 1B IRERIE
N\ B o Rf W

COFCO :
Y m hoR &K WE GROW WHAT YOU ENTRUST

LT HR

2019/09/17 ZE9~ BEBE B4 (BF&#HS: 20012059) W5ERE

2 H 1800 1950 2000 1950 2150 2120 2130
R H 1690 1880 2000 1950 2150 2100 2040
ik 110 70 0 0 0 20 90
2 H 2165 2165 2220
R H 2100 2120 2165
Tk 65 45 55
Ulgi 4%  CFReH CFRH! Ji& CFRZA M CFREH FOB% FOBBK Y-$
Ri—H 233 213 243 253 268 233 7.0846
" —H 233 203 243 238 254 229 7.1177
ik 0 10 0 15 13 4 -0.47%
&HE 2001 2005 2009
Y H 2347 2315
R H 2241 2234
ik 106 81
JL&-E Wi 46 i B -
Y H -182 53 -137 -147 -27 32
R H -141 49 -31 -41 59 7
ik -41 4 -106 -106 -86 25
Bk  Ep-Xh ¥ 0 -1l &bt % &%
ZH 365 215 35 350 200 120
e HiH 430 240 80 460 270 100
ik -65 -25 -45 -110 -70 20
2 0 A1
ZH 206 -20 10 20 -35 -0
B H 142 -30 10 5 22 4
ik 64 10 0 15 -13 -4
A L = X, A BB B 2 i 45
2 H 1364040 1862764 1.37 10074 523
A R H 1331600 1141432 0.86 10074 523

Tk Bk 2.38% 38.72% 37.23% 0 0




R

COFCO

anze nenR

i 4%

ffr=

b
e

F BT H i
—. PTASMEG # H 3k ¥%:
B4 PTA: H# MEG: Bl MEG: FH
X H 5240 5095 5080
B H 5080 4858 4815
ik 2k 160 237 265
TSR POY FDY DTY e i i
*H 8010 7735 9200 7510 7000 6800
wH 7750 7665 9075 7320 6800 6675
ik 260 70 125 190 200 125
Hpk AMM: CFREZA Z#: CFREtE PX: CFREtE PTA: FOBtHE MEG: CFREH
B—H 520.50 850 823.42 650 603 7.0846
W—H 471.00 850 785.17 640 562 7.1177
ik 49.50 0 38.25 10 41 -0.47%
TA1909 TA2001 TA2005 EG1909 EG2001 EG2005
Y H 5166 5270 5194 5075 4993 4833
B H 5020 5098 5048 4830 4754 4607
ik 2k 146 172 146 245 239 226
HE PTA MEG
Y H -30 102
ﬁﬁ El -18 104
Qzﬁﬂ% PX- E)jﬁyﬂa PTA PX MEG-Z.% MEG-£ i MEG-Hi g PTA-MEG
302.92 110.66 88.75 181.40 -302.00 145.00
i} El 314.17 125.71 47.75 180.49 -422.00 222.00
ik ik -11.25 -15.05 41.00 0.91 120.00 -77.00
7 Ay TAIEG EG/MA
Y H 1.0555 2.3062
B H 1.0724 2.2638
ok -1.60% 1.84%
¢ 1l A A A A T, A 2 52 A A
Y H 2382910 2924380 1.23 17363 3684
HH 2636632 1789870 0.68 18761 3684
il i -9.62% 63.39% 80.78% -1398 0

L] &*ﬂmﬁ’&ﬂ?&ﬂ{%ﬁ IlttZK?EttN_HUJ

ﬁ&@mﬂf" 5%%{5#?1'*’]}521}17?94@15{&7 SR EIT AR

RETII TS RSB EIE

=
NI

2

r



- iR

COFCO B H A
=, REHZFBERE:

P %R ] B iifi] SCF|A T L% *ib
wH 1890 1840 1740 1800 1890 1890 1810
Wi H 1890 1840 1740 1800 1890 1890 1810
ik 0 0 0 0 0 0 0
W 2001 2005 2009
W 1815 1856

Wi B H 1817 1860
ki -2 -4 0
AL FOB 1 [ FOBJt HW FOB [ hifH ¥ FOB ¥ % 11 ¢ CFRE W CFRER B ML Y-$

Hi—H 259 236 263 234 267 256 7.0846
W=H 259 236 263 234 267 256 7.1177

itk 0 0 0 0 0 0 0.47%
Hx i&R-E = = = ZWM-FED tH-mH EhH-&wmH
uH 75 25 75 -15 75 75 -41
Wi H 73 23 77 17 73 73 -43
ik 2k 2 2 2 2 2 2
Bl LH- IR L5 - R - =
W 0 50 0 60

& B H 0 50 0 60
ik 0 0 0 0
Sp#&% CFREW-1E CFRERW-HE FOBWHEH-EHW FOBHHE-PhifdyE FOBHHE-B % M
U 8 -3 23 -4 25
wiH 8 3 23 -4 25
Eﬁﬂ#& 0 0 0 0 0

& BV A7 K3 HL B O~ Bf Al 41

é El 83524 36434 0.44

BB WiH 86822 50736 0.58
ik -3.95% -39.25% -33.96%

1. A SRR i R TS0 AR AR B BE R . PR BT PR SEBR 2 R AT BE R IR AN o BB 55 W MSIHAT
R o RE . AT X T 55 RAGAEATIRIE .

2. T B AN, ISR A Y AR 28l SR
2 SR KA 5] PR 7 R o

3. FEVEERVE I Y, AT BRKCERYIM T B St I ) S BdEAT R0 5, BRAT BEON LAt A F] 32 53 3R BEAR 55 o

LR EIIERS . A F] R FANBT S R ] BER RS

RETII TS RSB EIE

e e &1’!5{}{7{%& R ARENAIR AL R ERERSEEF MU BN B AEHTREITARE. 3



L iR T

BM2E mUnR

BEZHEWR, WiBEH 4!

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

PIRAISETHRBREERE T2 HMRER], ARQENEMMATIE, RSAIEWSEIIMPIRE
HISEAlERI], ASBYEP AR MAEAEA AR KRS, RN ESR~LEFMNATFAT L, 4P
FIBERS. AROBBSZENESF, R&=m, IR, €&, B4, #FF5HE, B —Rs=RN
FAHN, BEFENTILRE, EPFRMEAINEFMRRE LB, HREAEPRERRXRIIEIF
SR, SRAERESMMENSH, Akl EFNIGEFREERRE, BEERN, NEX
SFEFEARS; ERRERANELRSEM L, BUNEFPIRRSFIZ RS

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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