e R | RRMISERAT higERL M IRERIE
N\ A B R 4

corey h R K WE GROW WHAT YOU ENTRUST

LT H#

2020/06/03  B&REE (3B EiES: 20015281) , Z=5@, XEA

WELA H BRIz

&

A3t itk X 71 B &1t 1] Y
2020/6/2 1300 1340 1420 1620 1560 1510
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2020/6/2 1510 1550 1610

2020/6/1 1535 1575 1630
KR -25 -25 -20
CFRHEH CFREDE CFRZE R IF CFREH FOBZ% = FOBRXM
2020/6/1 153 138 173 188 181 181
2020/5/31 153 138 173 188 201 183
KR 0 0 0 0 -20 -2
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2020/6/2 1707 1865 1925

2020/6/1 1712 1870 1925
Bk -5 -5 0
WR-£7
2020/6/2 -197 193 -87 53 -158
2020/6/1 -177 188 -92 48 -158
Bk -20 5 5 5 0
A O-Jb4k
Hhr 2020/6/2 250 210 40 320 280 140
2020/6/1 275 235 45 320 280 140
e -25 -25 -5 0 0 0
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2020/6/2 11 -15 20 35 -28 -28
2020/6/1 11 -15 20 35 -48 -30
e -1.23% 0 0 0 20 2
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B 2020/6/2 1511695 1436037 0.95 0 890
- 2020/6/1 1512305 1578418 1.04 0 890
ik -0.04% -9.02% -8.98% 0 0
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PTA: Hij MEG: I MEG: FH
2020/6/2 3575 3647 3720
2020/6/1 3580 3633 3725
ek -5 14 -5
TR POY FDY DTY E4R 2] il
2020/6/2 5510 6080 6980 5815 5600 4800
2020/6/1 5500 6080 6970 5765 5600 4750
: C 2 PX: CFRHEH PTA: FOBFE MEG: CFRFEH
2020/6/2 337.00 710 490.00 420 425 7.0636
2020/6/1 319.50 710 484.00 420 425 7.0816
ek 17.50 0 6.00 0 0 -0.25%
. . EG2105
2020/6/2 3698 3822 3932 3766 3914 4070
2020/6/1 3706 3828 3936 3793 3937 4044
ek -8 -6 4 227 23 26
2= PTA MEG
2020/6/2 247 -267
2020/6/1 -248 -304
Rk 1 37
SRBifE PX-F & PTA-PX MEG-Z 1 MEG-T B MEG-FE PTA MEG
2020/6/2 153.00 99.05 -4.55 152.03 -625.00 -72.00
= 2020/6/1 164.50 102.98 -4.55 166.21 -657.00 -53.00
ek -11.50 -3.93 0.00 -14.18 32.00 -19.00
AL TAEG EG/MA
2020/6/2 0.9819 2.0193
2020/6/1 0.9771 2.0283
ek 0.50% -0.45%
=g 2020/6/2 2087196 1660332 147733 8237 238456 559729
Ehe 2020/6/1 2079097 1704571 147767 7599 241800 412622
ek 0.39% -2.60% -34 638 -1.38% 35.65%
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2020/6/2 1680 1680 1560 1645 1710 1700
2020/6/1 1680 1680 1560 1655 1700 1700
Y 0 0 0 -10 10 0
£E 2101 2105 2009 9-14r & 1-5¢r 2
2020/6/2 1518 1567 1537 19 -49
ik 2020/6/1 1518 1567 1537 19 49
KRk 0 0 0 0 0
¢ CFREE T
2020/6/1 232 197 214 195 215 239
2020/5/29 232 197 214 195 215 239
Ty 0 0 0 0 0 0
2020/6/2 143 143 23 108 173 163
2020/6/1 143 143 23 118 163 163
K 0 0 0 -10 10 0
2020/6/2 20 20 -10 85
ﬁ}§ 2020/6/1 20 20 0 05

2020/6/1 -18 36 18 38

2020/5/29 -18 7 36 18 38

B 0 0 0 0 0
g Bl & i -47] 2 & B 3B

= ;.E 2020/6/2 01285 25063 0.27 0 0
=8 2020/6/1 90861 32794 0.36 0 0
Rk 0.47% -23.57% -23.93% 0 0
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IR HA 5 3B (Institute of COFCO Futures Co., Ltd)

Moit(address): b Fm T AME AR LITE XA S TP 3 KA 15 EURE LS 10007
15th Floor, CYTS Plaza No.5 Dongzhimen South Ave, BeijingP.C: 100007
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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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