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白糖： 雷亚尔贬值 国内销量低迷 

̔ 

҉ ̆Һⱬ SR1601 Ҋ 4.51%̆ 5079 ᾝ/ Ȃ ֜ ⱴ 65.6

҆ 466.1 ҆ ̕ ד ⱴ 5.7 ҆ 55.4 ҆ Ȃ ᴇ 5000 ᾝ/ ̆
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SR1601 5323 5338 4988 5079 -240 466.1 65.6 55.4 5.7 

̔  

҉ ̆Һⱬ SR1601 Ҋ 4.51%̆ 5079 ᾝ/ Ȃ ֜ ⱴ 65.6

҆ 466.1 ҆ ̕ ד ⱴ 5.7 ҆ 55.4 ҆ Ȃ 

1 ֜ ȁ ד ҍ ᴇ  
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̔ ȁ    

҉ Һⱬ ᴇҹ 5079 ᾝ/ ̆ ╠ѿ Ҋ 240 ᾝ/ ̕

ᴇ 5000 ᾝ/ ̆ ╠ѿ Ҋ 80 ᾝ/ ̆ Һⱬҍ 79 ᾝ/

Ȃ 

2 ᴇ  

 

̔ ȁ ȁ    

׆ ᴇ ҉ ̆ 1601 ԍ 1509 225 ᾝ/ ̆ ╠ѿ 51

ᾝ/ Ȃ 1605 ԍ 1601 17 ᾝ/ ̆ ╠ѿ 39 ᾝ/ Ȃ 

3 ᴇ  
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̔ ȁ    

ԋȁ  

2 ᴇ ѿ ꜚ 

   ᵝ ҉  ╠ѿ  ꜚ  ꜚ  

  1601  ᾝ/  5079 5319 -240 -4.51% 

 

 ѿ  ᾝ/  5000 5080 -80  

 ѿ  ᾝ/  4985 5105 -120  

 ѿ  ᾝ/  4840 4925 -85  

̔ ȁ ȁ    

҉ Һ֟ ᴇ Ҋ Ȃ ҉ ԓ̆ ᴇ 5000 ᾝ/ ̆ ╠ѿ

Ҋ 80 ᾝ/ ̕ ᴇ 4985 ᾝ/ ̆ ╠ѿ Ҋ 120 ᾝ/ ̕Ԑ

ᴇ 4840 ᾝ/ ̆ ╠ѿ Ҋ 85 ᾝ/ Ȃ 

4 ῤҺ֟ ᴇ  
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̔ ȁ    

҈ȁ № ̔ 

3 ᴇ ꜚ 

   ᵝ ҉  ╠ѿ  ꜚ  ꜚ  

 ICE  10  №/  10.66 11.14 -0.48 -4.31% 

ῤ 

 

 ᴇ ᾝ/  2967 3050 -83  

 ᴇ ᾝ/  2844 2934 -90  

̔ ȁ ȁ    

҉ ICE 10 4.31%̆ 10.66 №Ȃ҉ Ҋ ̆

҉ ԓ̆ 2967 ᾝ/ ̆ ╠ѿ Ҋ 83ᾝ/ ̕ 2844

ᾝ/ ̆ ╠ѿ Ҋ 90ᾝ/ ̆ ╠ ῤ 3560 ᾝ/ Ȃ 

5 ≠ ᵀ  

 

̔ ȁ ȁ    

CFTC ד ̆ ԋ(8 4 ) CFTC ד ̆ICE

ד ⱴ 4,772 824,041 ̆ ‪ ⁞ 8,571 6,572 ȂCFTC ד

Ẓ Ȃ 

 6  CFTC ‪ ҍ ᴇ                      
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̔CFTCȁ    

ȁ ҙ ̔ 

8 6 17 ҆  
ҙῈ ҈ ̆ Ὲ ׂ 8 6 Ὲ 17҆ ȁ

3-9 Ȃז ῒ̆Ҭ 6҆ ҹ hipol ̆ 0.7҆ ҹJ-spec ̆

ҹ3-5 15 Ȃ3.6҆ hipol 7-9 15 Ȃ 

₮ ᶫ  
ֲ ̆ ₮ ᶫ ̆ ҙ

̆ ֟ ҳ ט ⱬȂ ֲ ̆ ╠ ᵀѿ

ҩ ̆ ῤ 400҆ ₮ ᶫ ̆ ֟

4,000 ̆ ׂ 2 140҆ ₮ ᶫ Ȃ 

̔7 ᴍ 43.7 ҆  
2015 7 31 ̆ 476.4҆ ̆ ⁞ 116.6҆ ֟̕ 75.14%̆

5.85ҩ № ̕ ҙ 157.6҆ ̆ ⁞ 105.2҆ ̕ ᴇ4854ᾝ/ ̆

93ᾝ/ ȂῒҬ7 ᴍ 43.7҆ ̆ ⁞ 39.3҆ Ȃ 

15/16 Ҭ ֟ ᵞԍ 3000 ҆  
ῤ№ Archer Consulting ԋ 2̆015/16 Ҭ ֟

2,980҆ ̆ᵞԍ ╠ ᵀ 3,260҆ Ȃ ̆ ԍ ṿ̆ ╠ ᵬ

└ (ATR) ᵞԍ Ȃ 

7 ῃ 772.75 ҆  ֟ 73.2% 
2015 7 ̆ └ ῃ 772.75҆ ̂҉└ 906.73҆ ̃̆

73.2%̂҉└ 68.08% Ȃ̃ 
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ԓȁ №  

҉ Һⱬ SR1601 Ҋ ғ̆⇔₮ ᵞ Ҭ̆ Ҋ Ȃ҉ל ICE

10 ⇔₮ ᵞ̆ Ȃ 

 7  1601 K                     8  ICE 10 K                   

 

̔  

׆ ד ҉ ̆ 8 7 ╠ԋ ‪ ⱴ 3,708 -30,102 ̆

ד Ẓ Ȃ 

 9  ╠ԋ ‪ד                      

 

̔ ֜ ȁ    
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҉ ᵞ Һ̆ⱬ CF1601 Ҋ 1.74%̆ 12415 ᾝ/ Ȃ ֜ ⱴ 18.9

҆ 62.1 ҆ ̆ ד ⱴ 4.8 ҆ 38.2 ҆ Ȃ ҉ ԓ̆Ҭ ᴇ ̂CC 

Index 3128B̃ 13156 ᾝ/ ̆ ╠ѿ ҉ 18 ᾝ/ ȂICE
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̔Ҭ Ḥ ȁ    

3 Ҋ ᴇ ѿ ꜚ 

  ᵝ ҉  ╠ѿ  ꜚ  

ῃ  
KC32S ᾝ/  20825 20870 -45 

JC40S ᾝ/  25480 25550 -70 

 
 ᾝ/  6985 7020 -35 

 ᾝ/  13260 13220 40 

̔Ҭ Ḥ ȁ    

҉ ῃ ᴇ ҍ ҌѿȂῒҬ̆KC32S ᴇ 20825 ᾝ/ ̆ ╠ѿ Ҋ

45 ᾝ/ J̕C40S ᴇ 25480 ᾝ/ ̆ ╠ѿ Ҋ 70ᾝ/ ̕ ᴇ 6985 ᾝ/ ̆

╠ѿ Ҋ 35ᾝ/ ̕ ᴇ 13260 ᾝ/ ̆ ╠ѿ ҉ 40 ᾝ/ Ȃ 

2 ῃ ᴇ ל  

 

̔Ҭ Ḥ ȁ    

3 ᴇ ל  
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̔Ҭ Ḥ ȁ    

҈ȁ № ̔ 

4 ᴇ ꜚ 

  ᵝ ҉  ╠ѿ  ꜚ  ꜚ  

 ICE 12  №/  61.79 64.21 -2.42 -3.77% 

 

Cotlook A  №/  70.35 70.65 -0.30  

1%῏  ᾝ/  11025 11072 -47  

‰  ᾝ/  13565 13591 -26  

̔Ҭ Ḥ ȁ    

ICE 12 Ҋ 3.77%̆ 61.79 №/ ȂCotlook A 70.35 №/ ̆

╠ѿ Ҋ 0.30 №/ ̕ 1%῏ 11025ᾝ/ ̆ ╠ѿ Ҋ 47ᾝ/ ̕ ‰ 13565

ᾝ/ ̆ ╠ѿ Ҋ 26ᾝ/ Ȃ 

4  Cotlook A  
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̔Ҭ Ḥ ȁ    

ICE ד ̆ ԋ̂8 4 ̃ CFTC ד ̆ICE

‪ ⁞ 4,237 47,902 ̆ICE ד Ẓ Ȃ 

5  ICE ‪ ҍ ICE                      

 

̔CFTCȁ    

ȁ №  

҉ Һⱬ 1601 Ҋ ̆Ҭ Ҋ ȂICEל 12 ᵝҊ

̆ Ҋ Ȃ 

 6  1601 K                    7  ICE 12 K                      

 

̔  

׆ ד ҉ ̆҉ ╠ԋ ‪ ⱴ 6,415 -3,152 ̆

ѿ ד Ẓ Ȃ 

8  ╠ԋ ‪ד                      
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̔ ֜ ȁ                              
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全国统一客服电话：400-700-0188 

 

 

 

 

 

 

 

 

 

 

            

 

 

 

 

免责声明 

本报告仅向特定客户传送，未经铜冠金源期货研发中心授权许可，任何引用、转

载以及向第三方传播的行为均可能承担法律责任。本报告中的信息均来源于公开

可获得资料，铜冠金源期货研发中心力求准确可靠，但对这些信息的准确性及完

整性不做任何保证，据此投资，责任自负。 

本报告不构成个人投资建议，也没有考虑到个别客户特殊的投资目标财务状况或

需要。客户应考虑本报告中的任何意见或建议是否符合其特定状况。 
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