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农产品交易要点 
 

2014 年 9 月   
 

 

 2014 年 9 月谷物和油籽期货的日均成交量为 603,207 手合约，去年同期为 578,861 手合，

同比增长 4.21%。 

 

 2014 年 9 月谷物和油籽期权的日均成交量为 260,081 手合约，去年同期为 194,364 手合

约，同比增长 33.81%。 

 

 2014 年 9 月油籽类期货的日均成交量为 335,946 手合约，去年同期为 321,798 手合约，同

比增长 4.4%。 

 

 2014 年 9 月油籽类期权的日均成交量为 133,125 手合约，去年同期为 87,902 手合约，同

比增长 51.45%。 

 

 2014 年 9 月电子谷物油籽期权的日均成交量为 146,809 手合约，去年同期为 89,729 手合

约，同比增长 63.61%。 

 

 2014 年 9 月活牛和瘦肉猪期货与期权的日均成交量为 143,867 手合约，去年同期为

124,563 手合约，同比增长 15.5%。 

 

 2014 年 9 月活牛和瘦肉猪电子期货的日均成交量为 99,738 合约，去年同期为 93,872 手合

约，同比增长 6.25%。 

 

 2014 年 9 月活牛和瘦肉猪电子期权的日均成交量为 26,675 手合约，去年同期为 12,732 手

合约，同比增长 109.51%。 
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现货月

名义额 名义额 现货月 月底结算价 20 天

电子交易 公开竞价 合约 百万美元 合约 百万美元 月底结算价 美元/吨 历史波动率

玉米 期货 CornZC C 180,210 $2,890 1,284,842 $20,606 320 3/4 $126.27 20.87%

小型期货 XC YC 476 $2 10,275 $33

期货合计 180,686 $2,892 1,295,117 $20,639

期权 103,904 1,565,882

小麦 期货 WheatZW W 70,427 $1,682 423,182 $10,109 477 3/4 $175.54 18.78%

小型期货 XW YW 346 $2 1,770 $8

期货合计 70,773 $1,684 424,952 $10,117

期权 22,450 359,942

KC硬红冬麦 期货 WheatKE KW 15,504 $0 151,310 $0 558 $0.00 16.21%

期权 OKE H 1,984 48,090

大豆 期货 SoybeansZS S 174,861 $7,985 774,895 $35,384 913 1/4 $335.56 17.55%

小型期货 XB YK 1,032 $9 21,851 $200

期货合计 175,893 $7,994 796,746 $35,583

期权 113,591 1,085,650

豆油 期货 Soybean OilZL BO 84,234 $1,636 377,903 $7,340 32.37 $713.64 26.87%

期权 6,063 148,992

豆粕 期货 Soybean MealZM SM 76,851 $2,297 351,039 $10,493 298.90 $329.48 18.07%

期权 15,243 225,134

糙米 期货 Rough RiceZR RR 581 $15 10,949 $279 12.745 $280.98 14.70%

期权 65 2,410

燕麦 期货 OatsZO O 538 $9 9,184 $154 335 1/2 $194.64 23.17%

期权 117 4,849

活牛 期货 Live CattleLE LC 62,068 $2,321 317,687 $11,878 163.475 13.12%

期权 19,413 362,219

瘦肉猪 期货 Lean HogHE LH 47,637 $1,400 249,088 $7,321 94.525 20.95%

期权 14,748 279,764

日均成交量与持仓量 - 2014年9月
日均成交量 持仓量

合约代码
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Futures	trading	is	not	suitable	for	all	investors,	and	involves	the	risk	of	loss.	Futures	are	a	leveraged	investment,	and	because	only	a	percentage	of	a	contract’s	value	is	required	to	trade,	it	is	possible	to	lose	more	than		
the	amount	of	money	deposited	for	a	futures	position.	Therefore,	traders	should	only	use	funds	that	they	can	afford	to	lose	without	affecting	their	lifestyles.	And	only	a	portion	of	those	funds	should	be	devoted	to	any	
one	trade	because	they	cannot	expect	to	profit	on	every	trade.

All	references	to	options	refer	to	options	on	futures.

CME	Group	is	a	trademark	of	CME	Group,	Inc.	The	Globe	Logo,	CME,	Chicago	Mercantile	Exchange,	and	Globex	are	trademarks	of	Chicago	Mercantile	Exchange	Inc.	CBOT	and	the	Chicago	Board	of	Trade	are	trademarks	
of	the	Board	of	Trade	of	the	City	of	Chicago.	New	York	Mercantile	Exchange	and	NYMEX	are	registered	trademarks	of	the	New	York	Mercantile	Exchange,	Inc.	All	other	trademarks	are	the	properties	of	their	respective	
owners.	The	information	within	this	brochure	has	been	compiled	by	CME	Group	for	general	purposes	only.	CME	Group	assumes	no	responsibility	for	any	errors	or	omissions.	Additionally,	all	examples	in	this	brochure	
are	hypothetical	situations,	used	for	explanation	purposes	only,	and	should	not	be	considered	investment	advice	or	the	results	of	actual	market	experience.	All	matters	pertaining	to	rules	and	specifications	herein	are	
made	subject	to	and	are	superseded	by	official	CME,	CBOT,	and	NYMEX	rules.	Current	rules	should	be	consulted	in	all	cases	concerning	contract	specifications.
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