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ShEk & A 2005 2007 2008 2009 2010
CBOT kK& 853.5 859.3 862.3 858.8
CBOT WHi 303.6 303.5 302.2 302.7 302.1
CBOT il 26.4 26.7 26.9 27.0 27.1
CBOT Ek 330.5 336.3 341.3
CBOT-SRW 551.5 547.0 548.5
CBOT ## 274.0 269.5 260.0
CBOT f&%+ 15 1.4 1.2
CBOT Z.j 0.9
CBOTH A 455 57.2 57.9 52.1
NE/ER 1.7 1.6 1.6
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i 2101 2005 2009 2101 2005 2009 59H 917 2101 2005 2009
EX7 2833 2774 2805 -1.05%  -3.28% -1.99% 31 28 | 24/ E2 K 1.37 1.40 1.38
ERED 2421 2278 2375 0.46% 0.57% 0.68% -97 -46 | 2k 1.25 1.20 1.21
EH 2262 2311 2325 -1.95%  -3.35% -2.02% -14 63 2R/ E
EX 2067 1979 2033 -0.43% -0.20% -54 34 [ m-Eok 354 299 342
& 2618 2537 81| 2537 & A X # 283 42 161
piy; o 3988 3113 4158 0.10%  2.40% 0.95% -1045 170 (249 B 2021-1-15| 2020-5-19| 2020-9-15
/N T 2R (L/w) ERE (/) EREHmIAE (T/vh)
H X R&(FR) Yy RAME) rnen | KA & RE H il Z R EL ol NIFS
2020-4-6| 1930 1935 1820 2210 2290 2420 2510 (81) (57) (68) (21)
F e ERES (flz: Fok) ko (43) B ke 5 A
Eoy-3 KEE L2l %o B BEE TN AR TR EBGR) | ATEAR R FR) R 2p 2 7R AT
37.1 13.0 105.8 128.8 284.7 1930 19.8 61.7 41.6 5.3 2000 (35) | (32)
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_PiRBASS AR (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

PIRAIGEHREEERE T S RHARER], HRARMNEMALTE, BRSETE SR
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
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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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