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PR & 2005 2007 2008 2009 2010
CBOT kil 835.3 843.0 844.0 844.0
CBOT FH 288.6 293.2 293.2 293.9 293.9
CBOT .3 25.6 26.0 26.2 26.3 265
CBOT %k 317.8 325.0 327.8
CBOT-SRW 543.5 544.0 546.8
CBOT ## 303.3 276.5 258.0
CBOT &4 15.9 14.9 12.0
CBOT Z.[% 0.9
CBOT/ PI%% 44.2 52.9 57.0 525
NNE/ER 1.7 1.7 1.7
= #eRAK (FL/wk) Apr May Jun Jul Aug
2k £ 1894 1895 1925 1926 1937
/NFESRW 78 2810 2812 2814 2816 2827
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. SRR 7y BOAT— B Ak skig BN £ 5 S £/ et
aa 2101 2005 2009 2101 2005 2009 5-9/ 91H] 2101 2005 2009
24 2807 2715 2775 0.18% 0.82% 0.47% -60 -32 | 248/ 2K 1.33 1.33 1.34
EORIERD 2453 2286 2427 0.45% 0.09% 0.66% -141 -26 | 244/ %A 1.26 1.15 1.17
EH 2224 2353 2373 -2.24% 1.95% 0.98% -20 149 | 2R/ %
Ik 2105 2039 2078 033%  0.69% 0.43% -39 27 [EHh-E K 348 247 349
# & 2630 2533 97 | 2533 # A KH 266 25 144
A 3986 3130 4195 078%  1.46% 1.13%| -1065 209 |4 B 2021/1/15| 2020/5/19| 2020/9/15
L5 IR 2K (L/#) ERES (/) EREH M IAE (T/vh)
WX XE(FR) H RAGRAE) A cem) k& V¥ 9 ey T Z it & H Z7 NIF
2020/4/24) 2020 2080 1900 2090 2250 2370 2500 2530 (64) (38) (29) 5
B o BRES ($42: Fok) e (43) B ke 5 A
Jb g KEE 4891 & B E&F TR AR RBGR) NRES AR (GeR) R 2p HA TR AT
448 15.0 1355 154.8 350.1 2020 37.2 56.9 44.0 32.1 2090 (25) | 2)
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_PiRBASS AR (Institute of COFCO Futures Co., Ltd)

Hhhik-(address): AT ARIE X AR BT TR RS 5 R E IR KR L5)ZE  HEE4A5: 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], HRARAMNEMFLTHE, BRSETESZIBIIFHIR
SHSDER], AIBHP AR REMEAQRERWIRSE, ERAESH~ILEAFNEEFRTFL.
HEAPFIBERS . MROBBESENESF, Riem, KIm, €&, BM, gRSFrmE, #E—Rs
FZRETAUHE, BEEFENTIEY, EFRCAONEFFRRRE LAER. FREKIETRERRXH
MEMPLEER, TAEXESTMERS T, AsimslEAFNARZFREERRE, BEEF,
MEXHFEWRS; EARRERANELCRSEMLE, BUENEFHOMRBSFIEIALRS.

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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PR ERART (ATERR “AQR” ) BEEHPEIEMSZENIARINES A S EE GEMSTS: iEEIFAT
[2011]1453) ,

IRES|IRESMEEIRIETAFERNMEERE, PRAKRSMIBIIRRENSFG|AERFEENEZENS ALE,
BRI AARNMBEASHES, EREMTEEEMERIE, EAMREFESNEENENFASXEEMEE. R
EPEMAY A SRR ER S ZH BXHIANHE, (MERIEESE. FAIEHEREARSHEOEARERKEREFRS]
BHEMER, MS5AQRRSNIFILX.

ANBIHEAR . XHARUREMENLATARESKEARBRIERE, XRAARRENSAEEMOLIPELRSE
REBERREWUA—BMHIZITLH/ XSS . RAFREEFEELRENL ERERBZEE#HITEMNINS.

AIRERRAERLB NG, RHEAFER, MEAQFEFENSZHEFLFER. REAXQBBEIRN, EATARELUE
AIfRRfEE. 2. EFEKRE. AARREHEMERIUTANMEEFERSEENSI BT HREITERINF . RERXNEE
, AQNRNEBEMERTE.
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