hiRAAEE HEBIRK

20234E2 H 6 H BH— -FUTURES FOR FUTURE-

HORUI BT S

it T H KRS

E&: BRfE RBEIS: 20015281 MILERES: F3042851; XE R MILERES: F3096352 HE4H: chenzhenl@cofco.com

—.  HEE G

B 1: S HRE

p:ith drzk X PN i B 2
2023/2/3 2290 2410 2590 2645 2580 2680
2023/2/2 2290 2410 2610 2645 2600 2690

RIS 0 0 -20 0 -20 10

s Bitt HTF THTF
2023/2/3 2695 2720 2710
2023/2/2 2715 2730 2720

ks Bk ik -20 -10 -10 _
FOBEM FOBBWX I
2023/2/2 325 280 390 375 365 372
2023/2/1 325 280 390 375 365 369

Bk 0 0 0 0 0 3

] 2401 2305 2309
2023/2/3 2686 2675 2630
2023/2/2 2698 2690 2654

WKk -12 -15 -24
2023/2/3 20 215 115 105 45
2023/2/2 25 200 120 110 36

Kk -5 15 -5 -5 9

U -JeLk “ib-desk
s 2023/2/3 430 310 40 355 235 -10
2023/2/2 440 320 40 355 235 -10
RS -10 -10 0 0 0 0
CFRIN-CN CFRKR-CN
2023/2/2 8.34 -45 65 50 -40 47
2023/2/1 8.37 -45 65 50 -40 44
Kk -0.37% 0 0 0 0 3
BEHLEE ji
o 2023/2/3 1177061 1193609 1.01 7179 0
2023/2/2 1312920 1637137 1.25 7179 0
Kk -10.35% -27.09% -18.68% 0 0

BAERIR: Wind BEREIR RIS bE

JEA TR AR SE SS, WORFEIPENE, T XXM RS, FZE8, R E%
7R, FEIMIMISEIE, WONgRS o, RraRms, Amlas 7179 K,
IR PR L R, BTGB, GUREMBERE, AmEkERAA# A RISk
R, BINIITTRPETE, Wil REWH, BEKm NFEPRE, RNEFRASET, ¥
WS OARE PR RIAIR, (hFRRELmATTE,

S5
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—.. PPHHiEER
EZ# 2: PP FHIRE

E3:| 2023-02-02 2023-02-03 | HEXE | BEKIE
PPO1E&Y 8043.00 7942.00 (101.00) -1.26%
HA%E PPO5E&H 8031.00 7963.00 (68.00) -0.85%
08 (7 PP0924 8024.00 7959.00 (65.00) -0.81%
) %5 7900.00 7850.00 (50.00) | -0.63%
me * 7950.00 7900.00 (50.00) -0.63%
%1t 7870.00 7800.00 (70.00) -0.89%
BEE 0584 (131.00) (113.00) 18.00 13.74%
PPO1-PPO5 12.00 (21.00) (33.00) | -275.00%

#Hhe (/| BA
i) PP05-PP09 7.00 4.00 (3.00) -42.86%
" f£x-4£H (50.00) (50.00) 0.00 0.00%

X

f£R-%it 30.00 50.00 20.00 66.67%
Brent (£X%£) 82.1 79.82 -2.28 -2.78%

Lz
A% (WLXR) 7475.00 7475.00 0.00 0.00%
8 (Ge/ SBEIPPFIE 211.32 290.10 78.79 -37.28%
) R HIPPRIE (A TME) (522.95) (576.63) (53.69) | -10.27%

A FiE
ARREHPPFIE 8080.00 8000.00 (80.00) -0.99%
SPRAEHPPFIE (405.00) (475.00) (70.00) -17.28%

HERIE: Wind PRI FTIE

MR BTG PPNk, [RIMAFRERIED)RoRIa1T, EHEREEREIRERE, PP st [,

ME SR AR AR AR SRE, PP hmEimd FIXEE, B L msSier) i, A&
By L-PP 2, (R4, REELHHELN CEEFZLAEESTIRNEE, sUEmENE

FIHIFHAR T 2=,

Hitiot: 5 H PPOS S4IRES M1, FH#EM 8031, Wkt 7963, S HMEEM/MELSS, HZE4
Fimes, ERAR,

’ - 2 -
1]
AR EEEETRIRET RTERR, AR S LR ] RE S5 AR R A B3 SRS B S 18 S AR A P AR 70 05, AN S5 N I i85 T A L O T A
FIFERMEMEEMIRIE, AN & AT N 0 N SR (5 2 B A SR s S BB A R BT A 158,
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=. PVC #HiBE

B 3: PVC & H L

%5 2023-02-02 2023-02-03 | HEXB | BEXE

Vo184 6250.00 6255.00 5.00 0.08%

i) Vo584 6216.00 6226.00 10.00 0.16%

0hig V0984 6252.00 6259.00 7.00 0.11%

(75/BE) SRBAEZE 6170.00 6170.00 0.00 0.00%

m BB aE 6230.00 6180.00 (50.00) -0.80%

ERZIEE 6650.00 6650.00 0.00 0.00%

Bz 0584y (46.00) (56.00) (10.00) -21.74%

V01-V05 34.00 29.00 (5.00) -14.71%

f}% BR V05-V09 (36.00) (33.00) 3.00 8.33%
(5T/IE)

X i H -4 (60.00) (10.00) 50.00 0.00%

s Zi-8a (£K) 480.00 480.00 0.00 0.00%

Ba (LLWRBEMR) 4230.00 4230.00 0.00 0.00%

;};g B (LX) (300.00) (300.00) 0.00 0.00%

Z#% (CFREILE) 830.00 860.00 30.00 3.61%

il BEE (WARSMRBEMIFE) (1000.50) (1100.50) | (100.00) | -10.00%

M 7= Ba% (Ait—@$anIfimE) (42.00) (42.00) 0.00 0.00%

Flil ZiHE (SPRZI\BMIFE) 1980.54 1788.47 (192.07) -9.70%

ZiEE (ShRveminIFliE) (906.14) (945.80) (39.66) -4.38%

HERIR: Wind BRI

Wi IEHA PVC HAGRINMIS B K, EREFEMNEMENZ LIELRFR. H2] 75 6100-6200
AR IMMHIN A TS, e FATZREIAK, Wit PVC HASRIESTE 6100-6700 X EA
B, WEAESN NHER LEBATE. 55, FREREEHHBITENN WERNSE, HEAH
9, RN ENRE R R — T AT M
HiioL: J& 1 PVCOS S HEIERE 7, G4 6206, WM 6226, A HILTRAZIALH
FETS, HEHFFE-60 £+50, BE 2023 4F2 A 3 H, HE PVC 4=l FEERE ] = KEUE
10.8 K, IAELIEAN 0.8 K,

3.

Gyl

A ERRIKIRE T AFEER, ARG VR AT HES 5N A R R 5 BRI BAE DG R M AR R 2™ A e, AR AR P R 5 B A 1k
e IRIE, I A S TN 2805 K SRl (5 B 25 (AR AT 5 W B AR MR BT 31
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9. RERfEHIGER

B 4: RS HERER

W% PTA: HY MEG: % MEG: TH
2023/2/3 5580 4120 4195 7320 7615 8310 8840 7150 6620
2023/2/2 5650 4218 4295 7320 7730 8400 8840 7249 6670
Wk -70 98 -100 0 -115 -90 0 -99 -50
ShEI IR Brent (45) A&: CFREA Z#%: CFRHE  PX: CFRHE PTA: FOBHE MEG: CFRHH
2023/2/3 79.94 701.00 860 1043.00 775 518 6.8200
i 2023/2/2 82.17 701.00 830 1053.00 775 527 6.7568
% 2.23 0.00 30 -10.00 0 -9 0.93%
E=4i) TA2401 TA2305 TA2309 EG2401 EG2205 EG2309 PF2303 PF2305 PF2309
2023/2/3 5648 5638 5612 4403 4222 4321 7320 7352 7360
2023/2/2 5630 5618 5604 4485 4299 4388 7296 7328 7386
Ak 18 20 8 -82 77 -67 24 24 26
HE TA2401 TA2205 TA2209 EG2401 EG2205 EG2209 PF2303 PF2205 PF2309
2023/2/3 -68 58 32 -283 -102 -201 24 32 -40
2023/2/2 20 32 46 -267 81 -170 24 -8 -66
ek -88 -90 -78 -16 21 31 0 24 26
fr= BFAME PX-FAEH () PTA-PX ($) MEG-Z /% (3) MEG-AM&iH ($) MEG-FEE (¥) TA05-EG05 EG05-MA05 PF05-TA05
2023/2/3 342.00 91.83 -2.30 -49.81 1415.00 2023/2/3 1416 1547 1714
2023/2/2 352.00 85.29 24.85 -40.81 1473.00 2023/2/2 1319 1609 1710
Rk -10.00 6.55 -27.15 -9.00 -58.00 iz 97 -62 4
= 2023/2/3 1435436 1522736 29256 2598 351436 293543 98808 113145
= 2023/2/2 1401139 2006351 29750 2598 334535 302427 118541 203211
ek 2.45% -24.10% -494 0 1.00% -2.94% -16.65% -44.32%

BIEHIR: Wind CCF HRUBLIRIbE
JE HER B AR R A —, PTA KA W, MEG 4822017, MIERumBERge 4, K22abEk, TLH:
2z HBEIMmES, £ N4 JINEFIEEAE 2 A, BESEMESHEE, P 17%,

[EHRERRE, B WHRREAMA, T PTA L HFEY, PTA RERED K, WitmstNT

AN RS

FIREATH BN, HREmES, BASKHET PTA fif &t

M =70

MEG J7H, )55 EE KRR 2

110 A, JRERI e R RENAERHERZ R, TR B, E AR RS s
2, HAREMEN &, EERE, 12 ARIBLTRESE, THEREERE_FEANE, 3
LSRN T, KRS NI T RaE L. BT, miak TREEIE, REWEN T,
DT L RARIR T, PIRTIRE .
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T GlifREEH RS

B3 5: 4ifs iR
51 2023-02-02 2023-02-03 | BHEHKHK B E#KkiE
SA01& 4 2187.00 2197.00 10.00 0.46%
& SAO5SE& LY 2974.00 2994.00 20.00 0.67%
s SA098Y 2545.00 2554.00 9.00 0.35%
(5T/1) =k 545. 554, . .35%
H£EBH 2700.00 2700.00 0.00 0.00%
M
HEEEH 3000.00 3000.00 0.00 0.00%
B= 0554y 26.00 6.00 (20.00) -76.92%
he SA01-SAO05 (787.00) (797.00) (10.00) 1.27%
_ iz ]
(5T/0E) SA05-SA09 429.00 440.00 11.00 2.56%
BE EiE-2H 300.00 300.00 0.00 0.00%
R (L%xR) 370.00 370.00 0.00 0.00%
;E ERE (WE) 1940.00 1940.00 0.00 0.00%
g #MAE (WFK) 1190.00 1190.00 0.00 0.00%
(5T/)
7l BRAHE (WFK) 835.76 835.76 0.00 0.00%
bt EREAE (£F-WE) 1919.11 1919.11 0.00 0.00%

BAERIR: Wind BEREIN RIS 7bE

JEH SA05 B2 MEE, T 2970, WEEH 2994, i, EAN4RIT T2 91.98%, LK
FERB% 1.05%, HA, HIMRLRERE, IBRWFRIERE, FKin, difgdky4eR:, JTHDIER

RIS

05 AT T BFHHRE, B EST kI, AMIRE, MW aTEIEERS,
02, 03 ELMFEENR; 09 GLIRRR E I 5 EeE e MG,

1]
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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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vl

PUBGH5 :

1. HREA T PR A B A A RS HIRRBORT EAAE S I ATR =R, REHIREI LR AR YFAT,
FEAATER AL B A N HEANT DRy BRI S el & 2 NA. W5, . FIEH
FEIHHA A RS AR AR, BRATRE R, RAFRREIBSREMAER TN
J1o

2. ARIEWL R AR SURIB ERATGORMR L, RIS PR SEras RATREB R AR, 1B1%
BG VM HIT R BIRR, NEIAN 545 R AR IE,

3. M EBNHENE, SERIEV SV & FE A RIE Y 57 SR IS E R, A R E AR5
FAFTRER 22 5 7% SREE WL AR R 09 2 W

4. EFEETEEN, AT RESHRW B SANHIT32 5, sATRE N HMATIZE 54
AR

PR

FAREAIBTERR AT (PATRER “AAF") BAPEIERSBENILTRR 5 & 1015 5 (E
Wit S IERYFAI[2011]1453),

s TS | RS EREUBERIET AT ORI S IRIRE, IR LTI 7 RIS A RIS
ORISR EM S AIE, (EAXETS | HERRIEEEAR S R BT, R IR SE R M AR
I, HRMHERTESMIEEMENAS L EMAEE, K FITEILAS EURRRE
L XTI, AR S, R AR AR S B T B R SR R AT 5 | By
ERER, W5 RAFRAITTR,

RAFIMHEEANR, 5 A RUREAL YN L ATRESRIE AR B AAREE, SRR 7Y
M7 A Sk B AR S AR S BN BEWA - T SIS /ER S M. RATF
B IR R R W AR 5 BT R I A T BT SL 55
RIRERARNFIE, FIEATFER, UEARFERLSHEFERH, RERAFH
EFA, FEMAREUERTEREIE, KA. ARG, KT REMEMERITHINE
RS RS AT N TIE R IR, REFNEER, RAFAEIULAEERT,

- 7-

AR R R AR T AFHESTR, AR S WL T RE 25 AR A T HEEE R R SRS AR G 7 I SR 58 7 A 23 B2, R AR T B A SR R
FIFEREPEAFAEMTIRIE,  [RANGS AT N 2835 M Rl 5 B 28 B A AL A E A E MRS AT A 5t



