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231 2023-09-25 | 2023-09-26 BEkKE B EiKkig
PX01&4 —_— —_— —_— —_
PX0584) 9130 8930 -200 -2.19%
PX09& 4 8998 8788 -210 -2.33%
HAsR
PTAO1S 4 6218 6114 -104 -1.67%
Mg PTAO584 6170 6062 -108 -1.75%
PTA09EY 6130 6034 -96 -1.57%
PX CFREPE (Z5T/H) 1133 1126 -7 -0.62%
meg PTAREM (FT/0E) 6215 6170 -45 -0.72%
PTASM M (EFT/IE) 830 820 -10 -1.20%
- PX0584Y 426 582 156 36.66%
PTAO1E&4 -3 56 59 1966.67%
PX05-PX09 132 142 10 7.58%
e BB PTAO01-PTAO5 48 52 4 8.33%
PTA05-PTAO09 40 28 -12 -30.00%
3*PTA05-2*PX05 250 326 76 30.40%
ER
3*PTA09-2*PX09 394 526 132 33.50%
L= ExRART GC=EM) 7.3173 7.3289 0.0116 0.16%
Brent (3EJT/M¥) 91.98 92.55 0.57 0.62%
L AfEH CFREX (£3T/) 719.00 714.00 -5.00 -0.70%
FiiF MX CFRZILIE (£T/M) 1037.00 1035.00 -2.00 -0.19%
PX-GfEH (£T/iE) 414.00 412.00 -2.00 -0.48%
AL FiE PX-MX (ZjT/0k) 96.00 91.00 -5.00 -5.21%
PTANI#® (5T/0%) -53.49 -69.64 -16.15 -30.19%
ENEHREE (F) 42236 46773 4537.00 10.74%
PX
ENEYRRE (F) 85762 81098 -4664.00 -5.44%
- EHNEHRKEE (F) 1481391.00 | 1448861.00 -32530 -2.20%
s
EHEHURKRE (F) 1307302.00 | 1119222.00 -188080 -14.39%
PTA
EE+HIR (3K) 3772.00 5639.00 1867 49.50%
BNE 0.88 0.77 -0.11 -12.46%
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MEG #f H B E#
Ex 2: MEG FHIBE

E3| 2023-09-25 | 2023-09-26 | BEXE | BEKiE
EGO184) 4236 4194 -42 -0.99%

AL EGO5&Y) 4324 4276 -48 -1.11%

EGO9&4) 4157 4385 228 5.48%

e MEGERIME (T/E) 4130 4080 -50 -1.21%
b CFROTEX#E (XT/H) 480 474 -6 -1.25%

CFRAMI (%jT/i) 494 494 0 0.00%

2E 0184 -106 -114 -8 -7.55%

EGO1-EGO5 -88 -82 6 6.82%
e R EG05-EG09 167 -109 -276 | -165.27%
R RE-5E (/i) -57 -61 -4 -7.37%

X hE-FEE (X£5T/IE) -14 -20 -6 -42.86%

p= 3 ExRART (GCEHS) 7.3173 7.3289 0.0116 0.16%

Brent/fill (XEJjT/#) 91.98 92.55 0.57 0.62%

ANl CFRRILIE (X5T/IE) 719.00 714.00 -5.00 -0.70%

Lilstns

24 CFRRILIE (£5T/0E) 891.00 891.00 0.00 0.00%

A BE £XRMHHM (5T/iE) 2507.50 2507.50 0.00 0.00%
apm—siE (Er/iE) -252.39 -254.34 -1.95 -0.77%

FAFE SPRZIEE (RT/TE) -159.06 -165.06 -6.00 -3.77%

MTOs% (5T/0E) -1883.50 -1933.50 -50.00 -2.65%

EFHENFLE (F) 403469 407716 4247 1.05%

EFNEHRKRE (F) 343748 290554 -53194 | -15.47%

-1 BRRHE

eE (k) 9763 9763 0 0.00%

BUE 0.85 1.00 0.15 17.37%

FHERIR: Wind IR EHH e
ML A~ MEG £ HEASEEE, £ 01 S FRE 0.99%% 4194 71/M, Btk % MEG

BUBTESS, IMEIELSE MT,

W IEH] MEG JF TR TR, 9 AJRENERR R EFEETR, BATT T A FE SR,
R4 T, MEG EAHM R AN, 9-10 Ar]AEIVNMEELZE, BEiREMENER, K

AR TS REIRIEI N, JRESER M TTmED,
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B 3: MR~ i H R ER

. REEr R H IR

E3| 2023-09-25 | 2023-09-26 | BEXE | BEKiE
- PF1184 7714 7616 -98 -1.27%
L3
PFO124) 7704 7606 -98 -1.27%
BY%i%iE1.4D 7747 7677 -70 -0.90%
0"z ¥4 POY 150D48F 8100 8085 -15 -0.19%
(5/1%) ” $RLFDY 150D96F 8700 8690 -10 -0.11%
m
¥RLDTY 150D48F 9450 9450 0 0.00%
MRRETR 7200 7150 -50 -0.69%
EAERENR 7150 7100 -50 -0.70%
BE PF11&84 33 61 28 85.71%
He iz PF11-PFO1 10 10 0 0.00%
(5e/mE) PFO1-TAO1 1486 1492 6 0.40%
Ga¥pia
CFO1-PFO1 9476 9654 178 1.88%
PTARE )t 6215.00 6170.00 -45.00 -0.72%
Lisns MEGHA £ 1 4130.00 4080.00 -50.00 -1.21%
RERA 6684.99 6629.91 -55.07 -0.82%
HHRENIAE -18.32 -33.24 -14.93 -81.48%
i@ POYID T#jiE 165.02 205.09 40.07 24.29%
. FDYHD T )i 265.02 310.09 45.07 17.01%
Ak FE
DTYHI i -50.00 -35.00 15.00 30.00%
¥R I FE -184.99 -179.91 5.07 2.74%
YR mIFE 115.02 120.09 5.07 4.41%
ENEHBLE (F) 296579 220472 -76107 -25.66%
=6 me ENEHRRE (F) 192311 191932 -379 -0.20%
BNE 0.65 0.87 0.22 34.25%

HHERIE: Wind HRBILIT R B
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R EEITSERE (Institute of COFCO Futures Co., Ltd)

ok (Address): ALETRWBXAREITEAE 5 SHFIRKE 15 B, 3 2 305-313 %, 4 B 401-402 &
Fi% (Phone): 400-706-0158

Kk (Website): www.zlgh.com

HORI BT R B 4

FIREA BT 7R e RIE TR ESRUB B  ], MR ARIRIEMNER T, OB S EMET, A~
i, g, 28, BM, ElRFITE. WHEbeikss HRRIEETRT A LS5 Bl IR AR R HSeb B ], A&
HAP AT BRI AR RV, RN AR~ LAY PR L, 4P fERS . FIR
BEMRIEFRE ER KRB BRI BTE =, MRIEZRATKER, T H TR AR B G 22 S
MR R RIERIBE R, TR, FilimZE = RRA R, HES4EE, E2TtirTiE,
WHEGU AR, RIFRRIRE, TR, MR,

The COFCO Futures Research Institute is a research department affiliated to COFCO
Futures headquarters, responsible for the company's basic research and development work,
and its research fields cover macroeconomics, agricultural products, chemicals, metals,
building materials, energy and other aspects. The research institute serves the front-office
business department of COFCO Futures and the industrial department of COFCO Group,
undertakes the responsibility of maintaining the company's brand and enhancing the
company's image, and is engaged in the development, maintenance and value-added
services of high-end industrial and institutional customers. Relying on the strong spot
commodities and futures markets background of COFCO Group, and based on years of
practice, the research institute has developed a deviation response research system with the
characteristics of COFCO Futures. The system consists of three modules: circumstance
analysis, market response, and expected deviation. It uses higher dimensions and more
diversified methods to improve the traditional research system and enhance the depth,

breadth, and responsiveness of research.
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