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*FUTURES FOR FUTURE*

Hi#E: chenzhenl@cofco.com

EX:) 2024-01-23 | 2024-01-24 B ke BEKE
PX0184 — — — —
PX05&4) 8662 8730 68 0.79%
- PX0954) 8498 8568 70 0.82%
=
PTAO1AH 5824 5846 22 0.38%
g PTAO5&4) 5982 6028 46 0.77%
PTAO9E Y] 5880 5910 30 0.51%
PX CFREPE (3E5T/0%) 1035 1043 8 0.77%
meE PTAREM (FT/0E) 5910 5960 50 0.85%
PTASMER M (ET/IE) 760 760 0 0.00%
PX05&4) -63 -94 -31 -49.06%
Hx
PTAOTEH) 86 114 28 32.56%
PX05-PX09 164 162 -2 -1.22%
e BA PTA01-PTAO5 -158 -182 -24 -15.19%
PTA05-PTA09 102 118 16 15.69%
3*PTA05-2*PX05 622 624 2 0.32%
Baip
3*PTA09-2*PX09 644 594 -50 -7.76%
P ERXRART GCEM) 7.2081 7.1836 -0.0245 -0.34%
Brent (%jT/) 78.63 80.23 1.60 2.03%
L Aliaih CFREAAR (E5T/1E) 664.00 683.00 19.00 2.86%
FiE MX CFRARILIE (3£iT/IE) 935.00 937.00 2.00 0.21%
PX-Guil (£5T/ME) 371.00 360.00 -11.00 -2.96%
A F)E PX-MX (3jT/I) 100.00 106.00 6.00 6.00%
PTANI 2 (5T/0E) 269.16 294.88 25.72 9.56%
THEHBLE (F) 84592 92616 8024.00 9.49%
Px FNEYMKZE (F) 44181 59445 15264.00 34.55%
- ENCSUREE (F) 1180427 1256411 75984 6.44%
R FHEYMKZE (F) 692857 811074 118217 17.06%
PTA LR+R (3K) 27998 26936 -1062 -3.79%
BNE 0.59 0.65 0.06 9.98%
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TR : 8 =X ORI Rk BT, £ 05 A4 Lk 0.79%% 8730 Jr/Mdi, PTA #ATRFEIDE
g, F£7705 5L LK 0.77%% 6028 JT/M, HiGeu, 4 PX dksiEsR, AL PTA fESHRS,
W AR e B mR, B PX Mg, MMEARTERE, 241 PX iz H ih S IAE X B
WHJEE, Mz NiF PTA R0, A FRKNE, #EMEAE, NIEHREER, —HEETEEE
MENEEZ, VEHMTESCE T, @A PX MR IREM RS, MRS, PX MigkaREs o .
PTA 75, MHAF=HEMET, BB L FEAE RBE, SZULIRIR, WERUWHU, Mz R PTA ff&H
BARIR, PTA MgikiED K, digimA LA HEn], MEATITHEZERER, MERE, MR
fmlg, WitEAES, AmLaiiEs, SR aE s Lk,
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—. MEG#HHiBE

E# 2: MEG B HEE

E3:| 2024-01-23 | 2024-01-24 | BEXEK | BEKIE
EGO1&4 4460 4460 0 0.00%
AL EGO5&Y) 4654 4722 68 1.46%
EGO9&4) 4586 4637 51 1.11%
e MEGERIME (T/E) 4600 4655 55 1.20%
b CFROTEX#E (XT/H) 542 550 8 1.48%
CFRAREIIE (ET/ME) 541 541 0 0.00%
Bz 0184 140 195 55 39.29%
EGO1-EGO5 -194 -262 -68 -35.05%
fE A EGO5-EG09 68 85 17 25.00%
msh & A#E-SE (5T/iE) -57 -55 2 4.03%
X hE-FEE (X£5T/IE) 1 9 8 800.00%
p= 3 ExRART (GCEHS) 7.2081 7.1836 -0.0245 | -0.34%
Brent/Fill (£7T/#) 79.73 80.23 0.50 0.63%
Al CFRFAILIE (%7T/IE) 662.00 683.00 21.00 3.17%
Lilstns
24 CFRRILIE (£5T/0E) 896.00 896.00 0.00 0.00%
A g £RHAM (FT/1%) 2620.00 2620.00 0.00 0.00%
apm—siE (Er/iE) -144.22 -153.23 -9.01 -6.25%
FAFE ShRZMEE (ET/HE) -100.08 -92.08 8.00 7.99%
MTO% (JT/M) -1616.00 -1561.00 55.00 3.40%
EFHENFLE (F) 401568 424176 22608 5.63%
FHEHRRE (F) 530981 465796 -65185 | -12.28%
-1 BRRHE
8 (k) 11500 11500 0 0.00%
BNE 1.32 1.00 -0.32 -24.37%

BERIR: Wind ARATETRIBE
HiEot: = MEG #HEMSRSE 17, F797 05 54 LK 1.46%=F 4722 o/, 6T, 7R
MEG BUGTEH, IMEMHE LT,
M MEG MEARSSLEIS B R E S, B EADURE, TRBTEOZMRARD, it
JEERRE R, AEBEEENMENEE, AREEA SRR PE. FNFEE AT L
17, ZHWIEAEARMESE, EO-EG MEMAMKE, EWNEFERE N PORIET, BORFERE X
THMIARE NIRRT, TImEAZ S MM, WX EREG.
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ES:] 2024-01-23 | 2024-01-24 | BE#EK | HEXIE
- PFO3&4 7518 7574 56 0.74%
L3
PFO5&4) 7514 7580 66 0.88%
BY%i%iE1.4D 7397 7427 30 0.41%
0"z ¥4 POY 150D48F 7580 7680 100 1.32%
(5c/1%) ” $LFDY 150D96F 8250 8330 80 0.97%
m
R DTY 150D48F 8900 8950 50 0.56%
MRRETR 7000 7100 100 1.43%
EAERENR 6850 6850 0 0.00%
BE PFO3&4y -121 -147 -26 -21.43%
He iz PFO3-PFO05 4 -6 -10 -250.00%
(55/0%) PFO5-TAO5 1690 1734 44 2.60%
Ga¥pia
CF05-PFO5 8451 8350 -101 -1.20%
PTARE )t 5910.00 5960.00 50.00 0.85%
Lisns MEGHA £ 1 4600.00 4655.00 55.00 1.20%
RERA 6580.25 6641.26 61.01 0.93%
HHRENIAE -263.58 -294.59 -31.01 -11.76%
i@ POYID T#jiE -250.25 -211.26 38.99 15.58%
. FDYHD T )i -80.25 -61.26 18.99 23.66%
Ak FE
DTYHD I #Iii@ -80.00 -130.00 -50.00 -62.50%
¥R I FE -280.25 -241.26 38.99 13.91%
YR mIFE -80.25 -141.26 -61.01 -76.02%
ENEHBLE (F) 179149 180409 1260 0.70%
=6 me EHEYMRE (F) 70514 84838 14324 20.31%
BNE 0.39 0.47 0.08 19.47%

HHERIE: Wind HRBILIT R B

it : B =L GTERBER A B1T, F77 03 A LEK 0.74% = 7574 Ju/if, Bifumesk BT,
TLH R S EAR— %, =T 3 M =5 EAE 7 il b ; BT HImES, 1% 40%.

WU TLHTRZZ AR AR S LK, PR R, HNZRERERIBORARSLIa T, B2 LT sNIFRMRIH,
H B s B B A R RS B 780y, (BN E T ERI A B A T A AR E I E IR,
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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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4. EFETEEN, ARSI RESTI KSR TR 5, ST EMA R L 51
AR

eyl N

HREATE AR AR (BURNERR “ARF”) BB HEIE R SR I3 5 % 18155 58 (IE
Boit s IERYFRI[2011]1453),

WEFTS RS EREURSERIE T ATFERIFI SRS, FREALE I 77 kiR & AR5
FRFBIRNEM S ATE, ([EAX SRR AR SR ES M, R SR i R
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RAFIRIFHE AR, 5 N RUREAE A L ATRES IR R ERISAIR . RARFER S
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