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*FUTURES FOR FUTURE*

Z=5m MILEFSS: F03113750 HRFS: chenzhenl@cofco.com

PR
A5 2024/3/27|  2024/3/26| B kB | H E KB
MAO1 &4 2481 2503 -22 -0.9%
i MAO5 &4 2485 2504 -19 -0.8%
(ﬁﬁ;ﬁ) MAO9& 4 2426 2441 -15 -0.6%
o 2615 2655 -40 -1.5%
H 2 2035 2055 -20 -1.0%
BO-058% 130 152 22| -145%
EE PH-054 %) 150 152 2 -1.3%
MA1-5 -4 -1 3| 300.0%
e AZ MA5-9 59 63 -4 -6.3%
(GB/m)> . HWE-ER -10 -30 20| -66.7%
-y 580 600 -20 -3.3%
SR E-FE 45 45 0 0.0%
ks $EE-FHE 49 49 0 0.0%
Lkl KRR 834 834 0 0.0%
19 e -57 -35 -22 64.1%
(fjﬁi) TR i:jﬁp?; 112 121 -9 -7.3%
T - 931 931 0 0.0%

BAERIR: Wind FEREIT HHRRHTEEDTTEbE

miol: A NAEINITRE, BEREESS;

BIRESS; mIH

TRRHELE, HF AR 5, BN H Al

WHEEEMLSE, BiaailRkzs, &E
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—. REEHIBEEK
KR 2: REGHIRE

EX| 2024/3/27|  2024/3/26|H B ELEE | B B EkiE
URO1& 4 1846 1886 -40 2.1%

Btk URO54 4 1966 2007 -41 -2.0%

(iﬁjﬁ) UR09 &4 1893 1935 -42 2.2%
I W% 2140 2130 10 0.5%

RS 2129 2117 12 0.6%

HE LIR-0544 174 123 51 41.5%

A UR1-5 -120 -121 1 -0.8%

UR5-9 73 72 1 1.4%

(;f}ﬁ) X 5, W ZR-JA R 11 13 2| -15.4%
SER-FE 12 12 0 0.0%

B br $THW-+E -34 -34 0 0.0%

$PIHAAE - E 14 14 0 0.0%

lsti:Lp PR 834 834 0 0.0%

B 52 R 455 447 8 1.8%

_%'J i) AR 303 310 -7 -2.3%
GBI | ey i | Al 37 34 3| saw
HEA&RRAE 63 67 -4 -6.6%

=RAME -236 -206 -30 14.6%

BEHI: Wind BERVEIR HRUBEEOTIbE

mri ol YTy 2130 Jo/ME, _EIE 10 Jo/M. ERMKET RZAFRITHHE, itz HE
1, ETHE RSB A B, i O/NE B Bk 5 iR A K, #r ik 8N ik,
N A EBORRTMRN BTN T, BT L2 2R ENIFT NG, S HZRFEEES. BIK
KE, ATHPEEEREMSRE S, SN KA, T ZERITHEET, RGN REES
17, AR T LA S FHEENESE, N HTHHEAR, EAENIRETHEE N 595a1T
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=, HCRRZMmEH B
B 3: SRR AR R

ES| 2024/3/27|  2024/3/26| B BEFk Bk | B EHKIE
EBO5H4) 9265 9296 -31 -0.3%
B% EBO6& 4 9196 9224 -28 -0.3%
(ﬁﬁ;ﬁ) EBOTA 4 9123 9153 -30 -0.3%
i AR 7495 9083 -1588 | -17.5%
HUTER 9355 9375 -20 -0.2%
®E EHEA 90 79 11 13.9%
EB (C1-C2) 142 143 -1 -0.7%
EB(C2-C3) 73 71 2 2.8%
e Rz AEHKB A 2 (N-N+1) -70 -65 -5 7.7%
(JB/m) RTIFHEIE A Z (N-N+1) -35 -15 -20 133.3%
$AiFE Y= -30 -30 0 0.0%
_ $PRAREFHE 235 236 -1 -0.4%
o SEZIER P M E 380 386 7 -1.7%
$ ZIRRR 2 -97 -97 1 0.5%
ekl $ZIBRITE 931 931 0 0.0%
N k3 -240 -260 20 7.7%
R -239 -237 -3 1.1%
ZSF# Oty 0.93 0.93 0 0.0%
Sl BB HE 569 529 40 7.5%
AP T BEE 170 324 -154 -47.6%
(Ju/wE) X8 -1425 -1352 72 5.4%
31 1258 1292 -34 2.7%
PR [ 912 -880 -32 3.6%
HKZI/-ZHEBE -623 -606 -18 2.9%
EPS -53 -49 -4 9.1%
PS -1 3 5 -138.6%
ABS -929 -940 1 -1.2%

BHERIE: Wind [ENEIR FARLEIZE5E

HipMEs: 4% 8620-8700 Jr/Md, #I1ixH &L ZEIRMANE, Titgin H LS. WAR
SRR EARAL, RS Bk, BT ST 2 AR NI S B B T, SBAREs, (B2
WA BAE R, BAKBAIRE, KM 9330-9380 Ju/M, k25 jo/M, HEE, Nl
NG TR, AR, ENEEZEE, HNTEG /MK,
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RIS 5EbE (Institute of COFCO Futures Co., Ltd)

Hisk(Address): AEETRBXARE TR AHE 5 SHEFEIRKE 15 &, 32 305-313 %, 4 £ 401-402 =
Fi%(Phone): 400-706-0158

K3k (Website): www.zlgh.com

R
0 R b e
RS

R B B 4

FRIRIIEE T bR KB T B BRI AR ERT ], TSR AR R A T, WIS s mZiast, &/~
i, LT, BE, B, GEIRFEE. TRbARSS HRIAETET S S5 H T A RRE A LAV R, &
EYEP AT ST AR RVIRSR, RN S S WA AR P oT &, e M ERSS . bR
BEGEHRE HRR RIS T =, RIEZFRAYSLER, JFAH TR AR B (22 S L
RAR R, IZRRHE RN, TR, FlmE = MEIRAER, HENAEE, EZITRTTIE,
WHEGRAR, I RIRE, R, N,

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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1. FREABTAE R AR AR SRR AR R RIR A, REFRRII LR AR VFA],
R BRI ER N AR AR 7 B AR SR el B 25 NE. W5IH, BE, FIEH
BERHE N FRRIATEIR AT, HBRATRERE), ARFRREIET HA KA ERN
T

2. ARMEWL AT DRIEEBA TR, B2 ATPRSEFRES R AT REA RAA A, TR
HFH N HATRGRR, RNFEIAXN 545 RIIEFIRIE,

3. M EAANHEN, SERIEI SV S FH A CRIE S BTSRRI R ER, A7 RHARTR
RATRER RS A RIS A R HYR UL

4. FEIREHEEN, AFECRBNU RTRERM KA AMIETR 5, SARENEA AT R 517

AR5

7 eyl R

HRRIALE AR AR (DUNERR “ARAF”) B EIER SRR 5 & 105 5k (IE
WSS IERFRT[2011]1453),

W& S| S BEAEERSRIE T AT RORI S RIE, FRREIET A7 Im 7 ki & N AFI5 | F
FRFIEIRN M S A LE, ([EARX TS A RRANEEE A SR E L, RPN 72 B IR
IE, WARIERTEEHE BBV ZEEMERE, REFIEAIRS B URER S
L HN TN, BEFRE S, I MR AR S A A4 5 R SR R LT 5 | 3R
FAER, 5 ARAT R R,

RAFIHEANG, KN RUREAME A L ATRES R AR R BILAIARE, RARFER
M7 T Sk PR R G AR E B WK ENA—BRN T HIFICHN/HZ G KT
e MR R R I At o B R R I B T B BT 55
RIRERBEARATINE, AEATFER, (ERATBEELFHEFEHR, RERQFH
ERA, EFAE AR LR, B, EHEARE, RARREMERERUTAME
RS RERNS AT A TER DA, RERNWHER, RAFIREEEAEETIT,



