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I EK & 2007 2008 2009 2010 2011 2012 2101 2013 2105
CBOT K& 897.0 898.3 898.5 905.8 909.8 902.8 900.3
CBOT FH 295.9 297.8 300.3 302.2 305.8 307.2 305.8 304.3
CBOT i 285 28.5 28.7 28.9 29.2 29.4 29.6 29.7
CBOT %k 346.8 346.8 356.3 367.5 373.0
CBOT-SRW 488.5 4935 501.3 509.3 514.5
CBOT #i# 340.0 280.0 285.8 282.0
CBOT &4 17.3 12.2 11.9 12.1 12.1
CME A4 447 49.1 48.1 51.2 70.8
MNE/ER 1.4 1.4 1.4 1.4
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2R £3 1914 1904 1953 1992 2002 2002
/NFZSRW 7 2694 2694 2733 2802 2821 2841
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2101 2105 2009 2101 2105 2009 59  9-1H 2101 2105 2009
2H 2984 2783 2927 0.74% 0.80% 0.72% -144 -57 | 244/ 2K 1.40 1.29 1.38
EREH 2470 2491 2456 0.61% 0.24% 0.74% 35 -14 |40/ %4 1.28 1.20 1.23
ELT 2330 2320 2387 -0.98% 0.78% 0.21% -67 57 wd-E K 338 332 340
EXS 2132 2159 2116 0.47% 0.37% 0.47% 43 -16
P E 3469 3500 3426 | -0.14% 0.20% -43 | #) 4 R 192 312 70
N3 4080 3686 3948 |  -0.05% 0.03% 0.46% -262 -132 |#)#9 B | 2021-1-15/ 2021-5-15 2020-9-15
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H X RECFE)  #Y KAME) 0 @ | KA BRE %Y J M 2 R EFH T i AR
2020-7-7, 2180 2295 2040 2260 2500 2620 2650 2750 (96) 96 52 (97)
A HD EREL ($A2: Fok) T #a J HR%D @b e i 5 AE
Y8 KEE £ & 8 EE TN ARG REGwR) | AR ES AT R Bp 27 7R A
30.0 3.7 85.0 109.0 2277 2150 328 18.6 235 27.3 2245 (10) | 3
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FAZ I 1825 0/, b [ #1826 70/l ; 20155 /™ 5 Ak AR S ¥4 19250/, s T B R EA1910 T/ . A
HRT, Waft K sc2398 /5, 47 19 H & 41 96712100-2050 X (6] fE % . WAk, 7TH3S, MR &5 H 54 E 2t
PR VR SE 2R, BT EEA A, FARALY NS T RE, RAEXKBE BRI LIEX, X4FE

KIAEETRIEHITEINLAAN, BETH2S, &EINHRMAT786 /iR, BiiRAR9SL i w, FEAME N BE R .
AhEE: USDAJE K EHRE BN, #ub7HSH, & PR R FM2%10%, 4%, ZEFRAT%, 5-
E16%; ORI RZET71%, E73%, F4EFRM57%, 5-4--F1%68%, MF-FIYHiiH72%.
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_PAREA S 5TBR (Institute of COFCO Futures Co., Ltd)
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15th Floor, CYTS Plaza No.5 Dongzhimen South Ave, Beijing P.C: 100007
L 1% (phone): 010-5913 7331 1% ¥ (fax): 010-5913 7088
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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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REFSIMESMBBEIRIETLAFERMAERE, TRAESTINNRBREANETHSIAERMNBENERSQIE,
BARXA I A ERMEEARFHOEL . ERERMTEEMERIE, BAREMESHNEEMENISREEMEE. )
HRHNEMYR LSRR TRREE AT IARFIET, ERIZESE. AIEERBEARSHE R EMREIREREEHR
BWENRER, MSARXRRSAIHLEX.

ARRRHEAR . ZHARUREME WAL AESKBEFIRBREMTE. RATENSHAEMOLSPELRSE
REBRRZWUA—BHHATLH/ZX SRR ARBEREFLERLEN AR EFEREEHITERNNLS.

FREWRERLBNE, FELQFER, RERALFEELSZHEFER. REXLBPEFEN, EHATFUE
RREE. £ EFEREG. AABRBYEREITAMNBIFRERENSIRITAEITERRF . REFNAEE
B, KRBT ABEMEHRE.
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