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1B BREE A5 E#S: 20015281 MNLBEHE S F3042851 HE4H: chenzhenl@cofco. com
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—.  PX&PTA EHiBE
E% 1. PX&PTA 4 HEREZ

31 2024-03-26 | 2024-03-27 BEXRE | BEKIE

PX01&4) 8558 8516 -42 -0.49%

PX05&4) 8374 8454 80 0.96%

- PX09&£Y 8580 8622 42 0.49%
PTA0LEH 5892 5922 30 0.51%

1&g PTAOSE&YY 5846 5904 58 0.99%
PTA09E LY 5906 5940 34 0.58%

PX CFRHE (ZET/E) 1028 1036 8 0.78%

ML PTAREM (7T/0E) 5840 5845 5 0.09%
PTASMEM (ETT/IE) 745 755 10 1.34%

PX05&£Y 189 189 -0 -0.06%

2=

PTA0LEH -52 77 -25 -48.08%

PX05-PX09 -206 -168 38 18.45%

= BAR PTA01-PTAO5 46 18 -28 -60.87%
PTA05-PTA09 -60 -36 24 40.00%

I 3*PTA05-2*PX05 790 804 14 1.77%
3*PTA09-2*PX09 558 576 18 3.23%

pi: ERXRART (GCEM) 7.2271 7.2382 0.0111 0.15%

Brent (Z£7T/I%) 86.04 85.27 -0.77 -0.89%

Likssne AfNHE CFRAXK (3£iT/ME) 714.00 718.00 4.00 0.56%

FiE MX CFRZRILIE (3E7T/0E) 942.00 945.00 3.00 0.32%
PX-AHH (3E7T/0E) 314.00 318.00 4.00 1.27%

A FE PX-MX (ZE7T/0%) 86.00 91.00 5.00 5.81%
PTANMI# (7o/0k) 222.54 175.13 -47.41 -21.30%

FHhEHRFEE (F) 68552 64773 -3779.00 -5.51%

P FHEHEKRE (F) 44210 52600 8390.00 18.98%

- FHEHRFCE (F) 827426 815384 -12042 -1.46%
FHEHHKRE (F) 567265 826871 259606 45.76%

PTA CR+HR (3K) 90243 89241 -1002 -1.11%

BRHE 0.69 1.01 0.33 47.92%

HHEFEIE: Wind CCF I 1o e
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JH =5 WA R ER, £ 7705 541 Lk 0. 96%% 8454 Ju/mi, Blitum[EILER, FFOE
PRA N R, PTA SLIHIFIDESE, 77 05 A29 B3k 0. 99%4 5904 yo/Mfi, I/ ME EAT .

MET PX B #E N DL EE S 5. 6 H, HFEIR T2 2] PX SRIEEC N 7EM, PTA 1)
BRARM A — M2, 15 2 A o AN I BAES 70 T 1 52 2 R AE 7 11 N - SRR BRI 2 X I A AT AE S 4%
Ja T ORVESN RIS ERE T AESE . PTA J71H, R ER RN —MK, 0] 450 /7w liis, Hiks
KAL 225 JimiRE E - RIANE T, R A, S SIEE e e, REE L) KRR, FEE
fa. MHERE, RESA L ZN.
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T HERE “FUTURES FOR FUTURE-
—. MEGHHIBEF
BI% 2: MEG £ HFREE
331 2024-03-26 | 2024-03-27 | BEKE | HEKIE
EGO1EY) 4590 4576 -14 -0.31%
HALR EGO5&4y 4469 4472 3 0.07%
EG09&#y 4530 4524 6 -0.13%
frie MEG#FKRIEE (7T/) 4460 4460 0 0.00%
mEE CFROPEXE (XiT/E) 525 525 0 0.00%
CFRAEME (=T/k) 533 533 0 0.00%
2= 0184 -130 -116 14 10.77%
EG01-EG05 121 104 -17 -14.05%
Mz R EG05-EG09 -61 -52 9 14.75%
Aot NE-SME (FT/0E) -63 -70 -7 -10.98%
X i PE-FEE (ET/MHE) -8 -8 0 0.00%
b ERXRART (GCEM) 7.2271 7.2382 0.0111 0.15%
Brent/Rill (3£7T/48) 86.04 85.27 -0.77 -0.89%
Al CFRRILITE (EiT/iE) 718.00 720.00 2.00 0.28%
it
518 ZJ% CFRFEILIE (ZEjT/0E) 931.00 931.00 0.00 0.00%
Bz £FRHAM (FT/i%) 2647.50 2647.50 0.00 0.00%
Am—EFLE (£7T/0) -206.58 -208.20 -1.62 -0.78%
FEL R SRZIEZE (ZT/ME) -138.26 -138.26 0.00 0.00%
MTOj% (7T/iE) -1805.50 -1805.50 0.00 0.00%
FHEAFECE (F) 350547 343744 -6803 -1.94%
FHEHAMKRE (F) 231149 284389 53240 23.03%
=1 BREFE
eE (k) 6176 5065 -1111 -17.99%
BE 0.66 1.00 0.34 51.65%

HFAI: Wind H I LE 07 b

Jil = MEG LI 2E£ 5534 2%, ¥ 71 05 529 L3k 0. 07%% 4472 ju /Wi, BTN RS REFE

I SHEE R R S m Sy, VIS AR E A 91, 1 i, A 2 R B R A 7
iz, NRBMEGSERSEHEEMR, TiOSHERE, Ad4 A LA EEkE X
— T, BTSSR, HEE T RARA R G O, U R S R AR TR AR
AR g DL T R i Re 5 45 T S HE
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T8 B ERE -FUTURES FOR FUTURE:
=. KRS HER
B 3. REgEHRER

31 2024-03-26 | 2024-03-27 | BEKZ | BEKIE

- PFOS&4] 7250 7352 102 1.41%

PFO9E4] 7460 7484 24 0.32%

BE4%1E1.4D 7367 7410 43 0.59%

nig HRLPOY 150D48F 7500 7550 50 0.67%

(FT/0E) - SEFDY 150D96F 8100 8130 30 0.37%

BRELDTY 150D48F 8950 8950 0 0.00%

HmRRET R 7100 7150 50 0.70%

ERRETR 6830 6840 10 0.15%

2= PFO5&4Y 117 58 -59 -50.29%

he ®BA PF05-PF09 -210 -132 78 37.14%

(5T/mE) PF05-TAO05 1358 1430 72 5.30%

m g

CFO05-PF05 8485 8451 -34 -0.40%

PTAREMN 5840.00 5845.00 5.00 0.09%

Eirs MEGH£#H 4460.00 4460.00 0.00 0.00%

REHNAE 6473.92 6478.20 4.27 0.07%

ESREmIAE -187.25 -148.20 39.06 20.86%

Fi| POYINTFIiE -223.92 -178.20 45.73 20.42%
FDYNNI#iE -123.92 -98.19 25.73 20.76%

P FE

DTYHI#E 50.00 0.00 -50.00 | -100.00%

#R A TF)E -73.92 -28.19 45.73 61.86%

PR IMIFE 6.08 11.81 5.73 94.16%

FHEHFEE (F) 135190 125084 -10106 -7.48%

=it kRS FHEHAMKRE (F) 69858 128249 58391 83.59%
BHE 0.52 1.03 0.51 98.42%

HHHIR: Wind HHRIGEETF I BE

JE =4 AT RS e B, £ 05 A4 BTk 1. 41%% 7352 Jo/M . R v PR AN TR S RS B A [

LW 22 P A AR ml V5, R MUF, 2R 3 SRR P =85 8AE 5 A BHYRE 8
t, F 71%.

LUk Bk, FEgY#EikmEyE ., H N PTA. MEG BRER A& ek, SRS RIS A /MBS F . B BerE
e, SUETFHLEREEA, (BT RAE KU, WAL EMERRE, BN G AR 7
I RE; TN S 5T H SR B A e, RO e A BT ) P A AR AT R, 7 K
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A EERIFIER AT E, BRI I ARARALERBE N, IR RN — B, B2 masikIe. 4
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FREBA A (Institute of COFCO Futures Co., Ltd)

Hudik (Address) : LR ARBX RETH K 5 SHHIKAE 15 2. 3 2 305-313 %, 4 /7 401-402 %
HiE (Phone) : 400-706-0158

M3k (Website) : www. z1gh. com

[ G -
FEEAT A HIRA S I 5

HORY SRR S B4

ORI B T e SR T R MBI AR ], DSt m] SRR A AR, R U o MR T, AR
b, A Ldh, &R, @M, REIESETTI . W FTBEIR S5 ORI BT HT Gk 55 T TR AR R IS AR T, K
HLEY A A AR T A R R GUER ST, RN S S AU 2 P OF R HESP AN E R 55 . BT
BEARFE PSR 5 K LSRN B3 55, ARAE 2 AER M SCR, TFACH 1 MR, ORI B (o PO 0 22 S
WETCAR 2R o AZAR RIS TN T 22 = MR R, FTE R 4ERE, 5 2 Jufeif ik,
WG TR R, SRITITFURIIREE . T AR .

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 Iindustrial 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 Iimprove the traditional research system and enhance the depth,
breadth, and responsiveness of research.
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RIS :

L ORI AT BR 2w S AR 35 AR RROBOR LA AR SR R P A o R PR B BR 2 =] 7 T
AEAT AL B NFEAG DR 5 2B AR S i B i A . ST Bedk. PR
FLEMH AN PRI GTA IR AR . HIRATIRZORI, A2 PR OR B G FE A I ST AR 1AL
Ji
2. ASEHRMEWL R AT AR IR BORMIM PRI I BR S B 45 R AT REA IR AANF. 4%
PS5 ST A Gy iR SR o AR A 5 G5 RABAE AT PRALE

3. W BEAAENE, ARSI V)& I A DRI 2 A SRS IR I . 28 =] S A
TR A RER R E AW A R E L .

4. (EFEEEEIN, A OB T RE S B L i s AT AL By, BT REDN HARL A R RE 5
RUEAR ST .

.

HORIH AR AR (BURfEIRR “ARN T ") B b EER S AZAER I 0822 2 S ik 45 2% GIE
WS WA [2011]11453) .

35 B 5| G B AAE YRR T AT SR AL IRE, PR T W R4 A0 51
ORI B (W5 A 1E, AHASKG BT 51 FH ORI SIS AS B (1) LS« MR 14 0 5 M {8 HE R
E, WAGRUE AT RS 15 BRIV 2 R AT AR T . 4R AT AT i 5 AR R R 2
M HEXS AW, LGS E S5 R MRS AR 8 AT AR 8 T e 5 S I P 5 B
TR R, MSARAF KKk,

KAFHRE N 5 A G PR AR A AT BE 2 AR 3E A [FMB R . SR AS [ () 2y
M 7 Sk B I R R 5 AR S B W BV — I T PP A/ B8 B W s . A
A R L R R R s A e AT BT L5

AR AT A, RIEATFERL, AUEARATE RS HF A RERRAF P
WAL AT NG LT EIE . KA. BEHlAHRE . AAFREHEAIREUT AIE
PR R 5 AT A TIB IR . REFZRUIEE R, AN T ASRIBATAT #6850/ E .



