o R AR

2020/04/21

AR IR R AT S T

IAR L) B4R

AR

A B 5 20012492

W 4R :

kR HA

COFCO FUTURES

fubinl1@cofco. com

[ B 1CE2005 ICE2007 ICE2012 ICE2103 Cotlook A FEAFEMOT M TURESM F[1ES-6
LH 52. 66 52. 71 55. 17 56. 5 63. 05 63. 4 76.9 68. 4
*H 53. 85 53. 85 56. 26 57. 44 63. 05 63. 4 76.9 68. 4
e 373 1.19 1.14 1.09 0.94 0 0 0 0
[ CF2005 CF2009 CF2101 CC3128%R%L  FrsmploR3128  HisdplKR2129 111753128 TR§3128
H 11030 11400 11990 11463 11350 11650 11495 11415
4H 11140 11520 12090 11463 11350 11650 11495 11415
Tk 110 120 100 0 0 0 0 0
M= FEAi5-7 FEMT-12 FAE12-3 HH5-9 H9-1 WAMI 2= HMRO-EMT  AAR1-SEAR12
e EH -0.05 -2. 46 -1.33 -370 -590 +H 3174 3381
%A 0 -2. 41 -1.18 -380 -570 1= 3102 3295
Bk K 0. 05 0. 05 0.15 -10 20 BRER =73 -86
FEMFEZ | Cot—ICE2005  Cot-ICE2007  Cot-ICE2012  Cot-ICE2103 ba e 3128-CF2005  3128-CF2009  3128-CF2101
T B 10. 39 10. 34 7.88 6. 55 A 433 63 -527
40 9.2 9.2 6.79 5.61 H 323 517 -627
Tk Bk -1.19 -1.14 -1.09 -0.94 BB -110 -120 -100
HEEFE CNYE3H Cotlook LRBIOT | 3128-1%KBUN  HHHERLE THHERLN Jn25% KB BLAsM
. H 7.0785 9839 11032 431 21. 63% 13244 13790 15215
EC)E| 7.0910 9857 11051 412 21. 50% 13254 13814 15241
Bk 0.0125 17 19 -19 -0. 1% 10 24 27
AL G Tk A SR e FR3E B SRR
- EH 28451 4874 33325 0. 38 607129 397462 0. 65 9%
H 28206 4817 33023 0. 38 603889 375968 0. 62 11%
B2k -245 -57 -302 0. 00 -3240 -21494 -0.03 2%
i C32SH & JC40SH#% C32S A C32SFiH BECIC32ST8% | #ECTENREC32S | C32SHAMAZE | C32SHENfh 22
i H 19250 22540 18180 1070 19938 20080 -688 -830
40 19200 22490 18180 1020 19938 20080 -738 -880
Tk Bk -50 -50 0 -50 0 0 -50 -50

=. HH#IP
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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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