Yongan Commodity Futures Research

3, 2t ]} 23
7K 2T i R
20154£9 A 22 H Bi— BER A% TRME
7K 22 3H B A ST 0 BEHKTF. b—& B3 : 0571-88370936
kR 9H18H 9H21H kit Sra At JRACHE (wt) FEff
oM H 1 2770 2770 0 2800 6. 36
[E2pt] M1601+60 M1601+60 -
(=2 2830 2800 -30 2800
5t 2740 2740 0 2740
X T 2080 2100 20 2100 0.39
L] 2030 2000 -30 2000
I % 2010 2000 -10 2050
T 1 Ft DY 2k 5550 5510 -40 5560 3.55 95.79 (-3.22)
Rt—2 Y1601+200 5580 -
REE—% Y1601+150 5550 -
EEHE Il 4200 4150 -50 4150 0. 26 72.35(-0.8)
k- HoT 5600 5600 0 5840 0.78
JZ17 011601 011601 -
DDGS (M) |FHE (it 1610 - - AR L AT A Sk
8 (it 1600 1600 0 oK 1
i GHD 1580 1570 -10 M 0. 8260
DDGS 0. 9300
EX KiE 2180 2140 -40 2140
REREEEFE
M 118 38 7H TN R3ANA mEHER6AH
FHIG7K 190 140 & 6.4191 6.4516
+/- 0 0
HEE A 2929 2851 FE N2 S H R = S CBOTH ks
+/- -28 -28
B 7% 1 TR 18 5H 9A
AR 20 1 W35, INLFR150
Bt O SR FE A
5% FEWEFIE
7T - -
L1 H M 3429 -198
5 Y3 O FiE
1505 1509 1601
ot - - -55
KA - - -346
Sl - - 62




FHWH:

1. USDAY A R M 3 dR4E /=1 £47. 1, FEMF39.35{LF, P H/EEH
25007 & F i 010007 36, FEBEHFIEEMEL0007 3, FH2015/16MELF TH
300075 5%, 2015/16 A KREH 20005 % Z4. 507%. £ BRELFARE
E63NE, FEMEETHEE6LY.

NOPAR 4 H ak 8 A K EE M & N 1. 353403 X H-, [ thg Am22%, FM1. 350
TFHRE, THEEENL 420 ERTE. THE 049, 15755, E4F K26, 34
Tl TMERL4. 840, LB L. 4440, AR 12, 144088, W
HEA 15, 274075

#HIFOF1TE S, XEATH IR ENS0. 287, KIEYFEZ TN
89. 89 7w, _F4F[F| #4180, 37 7,

2. BREOAI8H LA, EN# D REEFLECIS A, B AR w297,
E A FHLES6. 85%, BRI IANTE A, MEKMEREHHRD, W
K A= ML 8 8 bk B EAL. TR B JE AL 4k 4248 7t

3. MEAE T E, DR T AR R EAAYSCSE — B B EHE AR BRE R T
Lk T9A1-200 B O ARG 1, 122, 321md, 4 b Fl G #4990, 835 1 Anl3. 3%,
HE 15744008, - F E I h146360m,

BNAZRIALE KA E R, BRRBEMEME, HFNEREE
TR G 220164 45

4, 9F21H EHOELBEMAER B TR, RXFL, HEHRN2770 (0) , KFE
FAN2740 (0) . EWEEM TRR6 36, 9F21H ) FEAM H R0
FARMN20000-30), )7 AT E 2544020000 -10), /" KA ZE 2 JE2100(+30),
W KR A0, 3970, F—& 5% H KA. 67w,

5. 9F 218 KA T imKkEWCE, IRMARRBA, B BEEZHFN5510
(-40) , REALZ R T EFN5580, K5 —FMWN5550, M3 557, T
EAFIS. TR, B} R Z HRD 3. 227, 9F 21 H A4 &R ERIHEA K,
SN 24 AERE 4150 (=50) , WG HIIX EFE ) R O R 0. 46 778, HEAHE
B T1. 33 v, R ME H R L ek, 9 F 21 B 7~ Ryt vT o 45 3 B3 04456000 0 ),
BTl BN AE0T1601-F 7, 3o 3 X & 25 0. 78 77 v,

FHUE

IAMEH—FHETASFEELLETNEF. BEE LML Z N0 Su/b
T E8. Tu/bHy AT 3t 8T HA| 2= 7L Eh 3R 38 4, W 4 xR B WO A8 AR 4E BT
Widd. 7T EVZEOF A BIHI46. 4, 5 HLUSDARY B P, IEUA TG 5 B R0 77
. EIM9FRE R EES il FiEey, ERERESTHE, EEINK
RIKWEET , W T R E AR, 510 R84 1 5 W B 24T /N8
T, ZENETEHNMERE, EREWERELRE ABHRE.

BT A 22015/ 164 £ g 2 7= B0 Fl, Fit B~ g1 eh, [



bl 3 K A 5%

ARAE R 20154F1-12 F 22k = S ik 7~ 29007 78, 2K =4 A 150
el HAELOMFE AW R AR K, FERFZ R M 8, A4 i
WA A IR R A Y, ] A e R A R, R AL

WHE NIRRT, MENEESTR, RN EETREECTY,
WEE A, MRS Z EZREFFT T, AEENSTAE. #ORTERE
TP, S0/ NETHR, SHEH D TREEY K. BT ER L
WAAREFERAHZ IR, FRMENEETRESH Y, HikEATE
175 VAR 2 R %ot 425 ik Mg

#IE9F 15 B B9CFTCHI R AR & B 3 s B, CBOT il AL % %5 L #F
TR A, TN E L LR i, KRN ER LEN I, —EAE LW
RENMERCBOTA E, HRCBOTwmML., R LG EERNENTE, it
#— S



: {TAERIE

K5 A T R A

75 /W

!

AL

\
P D

-400

-500

-600

—— VMR ———5 J] A

9 J I HEHE

6.00

4.00

K B IRRAE

60.00

- 50.00

2.00

0.00 -
2011

-2.00

01

- 40.00
- 30.00
- 20.00
1 10.00
- 0.00

- -10.00

-4.00

A

- -20.00

-6.00

V - -30.00

-8.00

-40.00

=R BNG ———FRIARIE: 817 W Z8HY = FRAE A 20

TR

600.00
500.00

400.00

300.00
200.00
100.00 1

0.00 1

-100.00
-200.00

-300.00

-400.00

RIS

—JRIEAE: AR AR A




PEAEHAR (EHH i)

1,000.00
900.00

800.00

700.00

600.00

500.00
400.00
300.00 1

200.00
100.00
0.00

1H 2H 3H 4H 5H 6H 7H 8H 9H 10A1LH12H

B 20074
B 2008
B 2009%F
20104
20115
20124
20134
B 20144
B 20154

700

ERITHPER (YRERRFE)

600

500
400 -
300

200

100

o

1y
0

1 )]

n N

11

M N
- -

NO - NNOeEmMmW0m L
o =N NANNMmmMmm

m
N
=012 =—2013%F ===20147F ==2015%

: *“%@EEEEEEEEEEEEEEEEEEE

AR ER S

120

100

80 1

60

40

20

0
2011-6-24

2012-6-24

2013-6-24 2014-6-24
— EAEHEHEY

2015-6-24




70.00%
60.00%
50.00% -
40.00% 20
2013
30.00%
w2014
10/
20.00% —2015
10.00%
0.00% -
FTEREREEEEREEREEEREEEEE EEE
o T NO MO OONNMOO A STNOMm O O
o H A A NN N0t TS
=: #AXSHMK
%W &I A AR
400.00
350.00
300.00
250.00 - e 10104F
2 9000 NS -y 2011
g —0124F
150.00 0134
— 0144
100.00
0154
50.00
0.00

LI
%@@@%s@@@%%«@@

MR RIL A RFTHA
500.00

400.00

300.00

c/b

200.00

100.00 —

0,00 T T T T T T T T T T T
1-4 24 34 44 54 64 74 84 94 104 11-4 124

0110 ==—)0124F ====2013 ====2014%F ====2015

M. MERANER BMNE



f: HBEERS

L2

500000 1,00.00
4,50000
- 1,000.00
4,000.00 -
350000 ~ 800.00
3,000.00 -
- 600.00
250000
200000 - 400.00
1,50000 - 200.00
1,00000
0.00
500,00
0.00 T T T T T T T T T T T T T T T T -200.00
o”ﬁ‘ & 0"& @& @& «,”& 6‘& e"’& &@& && N & Q‘Q"’ &
FEFP IS ST e"f’ 6‘" &
O S S N S S M S N O S I S
3 e AT R A L) B
TXHARSE
5000 3000
4500
4000 2500
L N
A AL Vi o0
3000 4 "\
2500 F'T' "'Yv—‘v' 1500
2000 nln
1500 1000
1000 500
500
0 0
N
N N
& & 8 & S ¥ 4
P P 2 P 2 2 P
3 e— MRS T AR
HNEHER
160
40 W
120
100 -
) e
60 -
4
20
0
N LR P R S E R EEL T
ORI Sriieh ST et Jirt- I b Dot
I A A

0124 =——20130 ===20144 ==2015%




B A A
EHBAETHER

€C-8-ST0C
€C-L-STOT
€C-9-ST0C
€C-S-ST0T
€C--STO0CT

SHENf TR

€C-€-ST0T
€¢-¢-ST0C
€¢-T-ST0C
€C-CT-¥10C
€C-TT-¥10C
€C-0T-¥10C
€C-6-¥10C
€C-8-¥10C
€C-L-VT0T
F €C-9-¥1T0C
F m.ul €C-S-¥10C
F €C-V-¥T0C
o €C-€-¥10C
€C-¢-v10C
€C-T-¥T0C
g €C¢-CT-€T0C
€C-TT-€T0C
€C-0T-€T0C

1AROE S HH
KR DB

IHHNF TR

1-4 24 34 44 54 64 74 84 94 104 114 124

0101 0114 ==—)0121 ==——=)0137 ==—)0141}. === 2015}

10.00%

180
160
140
120
100
80
60
40 A
20

€C¢-6-€T0C

5.00%
0.00%
o
-10.00%
15.00%
20.00%
10.00%
5.00%
0.00%
-5.00%
10.00%
15.00%
20.00%

HMEEARSMYZE

/NG

SHERE T IHRNET I

— UJERET AT

FEEERME

4

t:



600.00
- 400.00

- 200.00

0.00
- -200.00

- -400.00

- -600.00

0.00 . . . . — -800.00
) ) o o o o
N N N b b b
G § N N N N
& & & &
v v v Vv

ARG R A AT SO M i

R EE

12,000.00 800.00
- 60000

10,000.00 10000
8,000.00 [ 20000

000

6,000.00 - 220000
- -400.00

4,000.00 000
2,000.00 [ -800.0
- -1,000.00
0.00 -1,200.00

2010-05-19  2011-05-19 20120519  2013-05-19  2014-05-19  2015-05-19

S AAE =R A K IR GRS ) AR

Hh A

14
- 135
- 13
125
12
- 115
-1l
- 1.05

9 V) V) 9 V) V)
> R R Y Y RS
N N N N 9‘0 N

N V] ] b‘ v
X X \ \/ \
P P P > P

v
—afrlilbth e ——EiRnRt




B

IR
K

£ 10000

Hili—20F iR mroBH X &M=

180.00

160.00 1

140.00

120.00 -

80.00 1

60.00 -

40.00

20.00 1

000 +—F7—F—"——"—— T T
5D DD D 9
PIIILIL LD DD DD
FIIFFIFVY SIS FS S S

¥ uuvuuvs@e@s@s@e
U NNV ANV A SN SRR VoY QY
A A I S S S S M S S S A S )




