o R AR

2020/02/27 WA WA AR

IAR L) B4R

AR

A B 5 20012492

W 4R :

kR HA

COFCO FUTURES

fubinl1@cofco. com

[ B 1CE2003 ICE2005 ICE2007 ICE2012 Cotlook A FEAFEMOT M TURESM F[1ES-6
LH 67. 05 66. 46 67 66. 8 76. 3 78. 75 92. 25 75. 1
*H 65. 73 65. 38 66. 01 65. 78 75. 05 71.5 91 73. 85
s {373 -1.32 -1.08 -0.99 -1.02 -1.25 -1.25 -1.25 -1.25
[ CF2005 CF2009 CF2101 CC3128%R%L  FrsmploR3128  HisdplKR2129 111753128 TR§3128
H 13015 13480 14000 13365 13400 13700 13393 13350
4H 12805 13270 13790 13342 13300 13600 13353 13350
Tk -210 -210 -210 -23 -100 -100 -40 0
M= FEHi3-5 FEA5-7 FART-12 HA5-9 HE9-1 oM 2 HhEs-FEMES  FBHR9-EART
e EH 0. 59 -0. 54 0.2 -465 -520 +H 2624 3096
%A 0.35 -0. 63 0.23 -465 -520 1= 2629 3051
Bk K -0.24 -0. 09 0.03 0 0 BRER 5 -46
FEMFEZ | Cot—ICE2003  Cot-ICE2005  Cot-ICE2007  Cot—ICE2012 ba e 3128-CF2005  3128-CF2009  3128-CF2101
T B 9.25 9.84 9.3 9.5 A 350 -115 -635
40 9.32 9. 67 9.04 9. 27 H 537 72 -448
Tk Bk 0. 07 -0. 17 -0. 26 -0.23 TR 187 187 187
HEEFE CNYE3H Cotlook LRBIOT | 3128-1%KBUN  HHHERLE THHERLN Jn25% KB BLAsM
. H 7.0298 11825 13218 147 10. 66% 14463 16523 18245
EC)E| 7.0223 11619 12991 351 11. 54% 14326 16239 17930
Bk -0. 0075 -206 -227 204 0. 9% -137 -284 -315
AL G Tk ailk S e FR3E B BB
- EH 36781 6015 42796 0. 44 669408 412499 0. 62 13716
H 36588 6043 42631 0. 44 665645 311193 0. 47 13701
B2k -193 28 -165 0. 00 -3763 -101306 -0.15 -15
i C32SH & JC40SH#% C32S A C32SFiH BECIC32ST8% | #ECTENREC32S | C32SHAMAZE | C32SHENfh 22
o H 20550 23880 20234 316 20508 20680 42 -130
40 20550 23880 20209 341 20508 20680 42 -130
Tk Bk 0 0 -25 25 0 0 0 0
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Trvk, FEL3EAa—1.29%; #7428 500 77 vk, [ HL3EAe—1. 59%.
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REMSIREEMBIEIRET AT ERRFEERE, PRAZSMIBIRKREAETMS| AERMBEENEAS A
IE, BARXFSI A ERNMBEASHES . AT S ARIE, BAMROEFEENERMEN I LEREMTE.
REPIEAIN S5 IR RIRE S BN HARFIE, (VERIEESE . FIEERBEARS ML EARRE L EA
SIHEMER, BME5RQRRSHITTX.

AATRHEEAR XHARUREMEL A TFTERKXKBARREMIRE. REFENSHAEMOLKPELR
S5XRREENREYUA—HATIZTFLN/ KX EMNR . AABEERILERZE N EIREMEREEHITERNNNS.

AREMAIRATRINE, AEAFER, EAXATEOLFZIHEFER. RERAQTRBEIFN, EHAIAFEBLUE
AR fRE, &%, EHARE. AARRBEMRINUTANBIEREESEMNS|BITAHITERIF . REREEE
., AARTHEBEMERTRIE.
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