o WG HB 1K 18 1 B 3E COARAA

IAR L) B4R

COFCO FUTURES

2020/04/28 P ok 2R 1 A 33, B FHKH 5. 20012492 W48 : fubinl@cofco. com

E}fmrzu

. ALY AR LR

[ B ICE2005 ICE2007 ICE2012 ICE2103 Cotlook A FEHFEMOT M HUESM EPfES-6
H 54. 83 55. 64 57. 86 58. 46 65.9 67.5 81 72.5
%H 53.93 55. 04 57. 05 57. 64 65. 15 65. 5 79 70.5
e TR -0.9 -0. 6 -0. 81 -0.82 -0.75 -2 -2 -2
=] CF2005 CF2009 CF2101 CC3128%H%k  BraEALoR3128  FraEAlR2129 11753128 3128
kH 11085 11460 12005 11503 11365 11600 11500 11525
=] 11090 11465 12000 11500 11365 11600 11500 11515
BRER 5 5 -5 -3 0 0 0 -10
7= FH5-7 FHRT-12 FAR12-3 HH5-9 HRAR9-1 M 2 HORR9-EART  FBARL-EM12
e A -0. 81 -2.22 -0.6 -375 ~545 A 2762 2960
%H -1. 11 -2.01 -0. 59 -375 -535 2 H 2860 3081
BRER -0. 30 0.21 0.01 0 10 2R 98 121
FEMEE | Cot-ICE2005  Cot-ICE2007  Cot-ICE2012  Cot-ICE2103 bagie o 3128-CF2005  3128-CF2009  3128-CF2101
- EH 11. 07 10. 26 8. 04 7. 44 EH 418 43 -502
A 11. 22 10. 11 8.1 7.51 A 410 35 -500
TR 0.15 -0. 15 0. 06 0.07 K% -8 -8 2
HEEFIE CNY B3] Cotlook LRBUM | 3128-1%KBifhr  HHEBIE THHERLAN In25% KA BCARS M
- H 7. 0906 10301 11541 -38 18. 52% 13508 14426 15920
=] 7.0912 10185 11413 87 19. 26% 13440 14266 15743
BEER 0. 0006 -116 -128 125 0. 7% -68 -160 -177
AEArE ey Ttk At B R JR3E HBE SRR
P =H 27777 5043 32820 0. 39 571531 504467 0. 88 11%
H 27944 4724 32668 0. 40 562617 421591 0.75 13%
BRER 167 -319 -152 0.01 -8914 -82876 -0.13 2%
it C32SM % JC40S % C32S A C32SFiH BECIC32SH6% | #EMENEC32S | C32SHAMAZE | C32SHIEIf 2
o +H 19060 22350 18223 837 19839 19980 -779 -920
E=| 19000 22290 18220 780 19774 19900 ~774 -900
Pk -60 -60 =3 -57 —65 -80 5 20
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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.
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