@ SLIEW 1 i L s

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

ERERIAR - KRE

BREHERSE

2023 8 5 14 H EHl—

SCEM 5. R 5 34 38 ete
3 A R H AR 7 ) PN NERE
A o THEEMNETRE

ML A G5 . F3067533

E A% BP9 244000 (=3000) M, [E7= 99. 2% Lk B ER

AL T4 % 5 : FO30B7180 T 231000 (-3500) 76/M, Ho 2 L AU A B TR A

%;gm@%v: 70016577 238500 (<3500) 3=/, CHIETETE, SHD

Mk F %5 . F03114337 =25 HRIR B BR 3 1640 LC2401 4554 208300
JB/M, T 1700 Jo/ME, WEEN 0.71%. KEHEL

I‘{;E/\ LC2402 S5 201800 7o/, &k 1500 7o/, 0EEH

W iE: 0591-38117682 0. 73%.

S MIEARTI R, R E Py LR, 2R, AR

loujing@xzfutures. com W7 AR BN 12668 i, 13440 i, 9822 i, H R

Eb 2> 38 0 20. 6%, 6. 8%AI5. 6%. FEELRIRT A7, BRIR
PR GERN SN, H EEFP E A 8. 23% % 44508 i, 4K
WA FEME RN 351442 W, HEERALLIG N 57. 2%, H#TE
PRSI E 1 32 Bk B PR MUOR R 1L . 7R R A H IR K
B RN 204200 WL [FIECIG N 4. 8%, H BEFF AN 4% %
63%. —JCHPEl 523 A1 811 A H =& N 17634 I, 19990 M,
FRECA: IR 2. 1% 8900 1. 3%. = ohRLH BEEEAE N 650
W, HEEFRLGIFE 2. 5%, BERRELELH BEEAE N 25514 i,
HEEECT % 5. 8%, BRIRERH FE NN 19279 mi, H
FEIREL R FE 6. 8%. I Tkg FATAMZESR%IE T, b
WEH Ay AR SRy, H ATRS ISR TR, T
Wik B AR N B RN, X T O SR K. HiFIE
PR RV (B R AR IR R A7 A T RR 2R 2 IR, HEEAF
VikbEifn, BERFEYIN 2 %5, WA EAE, S
MR oM B R ERE, IEANE N . BN
— & MMTAHE .



O M AR A

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.
Gie kA, FIIBEN R E S AR T RE Y
i, ﬁﬁ*ﬁﬂﬁqj??)‘ﬁ*l\ﬁﬁfgﬁi%, P TR AL
2%,



© LN B L2
CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HE#E

1. W LG HrReIR AR (LGES) Bk, CHEF| SQMZEE T AN, RAE,
MAFEFFIEE] 2029 FFH-BAEN, SQUKA LG Frsedd fhi 10 Hmige, A T . mAE
M A, DU T AR A B R A (LFP) MM IIIRIRER . X W RE% N 200 /5
WAl AR SR ME S 7. LG OBBRVRFIN, SOl B 1 5 3 S8 R R A 1 7 2 I8 s )
W SZ AT BCRIARM 3.6 AN EAHL, Hroh s pEN E I T IR Ry . RO R HEH T
. AR R EEE, DU T EE R PRI (LFP) it R .

2. ¥i% Counterpoint A Ftdik 55, 2023 FFEE—Z=AEH EFH B IAE (BV) HEFALEK 29%, H
M HENYR 4 (BEV) (=R 70% , fmAURE3I /IR (PHEV) 4 & WlA b oKIRIE K
88%. ZHLIEIE N Brady Wang Fow,  “HE I LBHIR 4T 3G KA TR R 22 31 2023
TR 2023 AR E FLEhIR A B R 800 A, 7

.MM E LR AT, H 202348 H 1 HiEx #1257 st Al r i . F23) i RSt CCC A
IEE . [ 2024 4E8 A 1 Hit, KIKM CCCIMFIETMPREMEARER, AR 48, 3t
MaiE e AL S EE s .

4. IRAEIREE e Bk o =R, SEm N, BaRE SEEFEEMAERN % &T
AEFIAR 4. 6%, B RI7ESE ERAN 47740 3£I0H Model Y 21X — 38K f5 1) = 248, HiE
MHEFEHE KT 103%. R HiEE K Model 3 £ (MY 40240 £70) EMEMK T 18%. IR
PR B B EdE, SEEBIRERFIMEE SN TR T 20%, M 2022 4 6 HIH 66390
FEITIE A 2023 4E 6 H 1) 53438 FE T

5. &Rl Fon, HEBCREHTCEMN, AFSWE., TRREA Mg it e s H
Wro a4 MR E— AL E BTt KR HEEE, A FR AR GRsR A F # ik T
PRI H IR W TR & $eBt. ST AT AR S, B ORI H N 2 O o
NFRR RN B ST e IR RIS 0, HEEAR] IR AR SRR R OB 1
GBS T, AEARER L B, AREIE 3 TMIBRIREA P IAbREA B, B3 BT 4
/R R — L U, A RO H 2 B AR TS H . Sl R, AR
WA 3 A/ IR e E, AnDEd RO TZHAH, 2023 FHHAE IR 3.6
I, B RREREE 4 FIN .



HE#E

@ CHINA lNDUSTRIAl SP CURITIES FUTURES CO.,LTD.

Z. EEr i A E RN

B 1 e ™ eEn Eﬁﬁﬂﬁ#ﬂ]

" [l 7 99. 5% HLth 2% Bk PR 244000 -3000

R [ 7= 99. 0% b 2 ik FR B 231000 -3500

AEE CERkZ R i 238500 2500

B R - 281500 -1000

IRk R — 88500 -1000
AR SMM. DAuF I B HIF 5 0

BR 2 T HpTRIREI R &4

=. BRSHT

BR 3 RENKS

424 FE4) LC2401 208300 -1700
EHEAFOCRE 18289 -
W% W4 1L.C2401-1.02402 26500 -
B 1.£2401 35700 -
B SMM. DATEIA LB 5T & 30

Mk R To/m)

500000
450000
400000
350000
300000
250000
200000
150000
100000

2023-02-14
2023-02-21
2023-02-28
2023-03-07
2023-03-14
2023-03-21
2023-03-28
2023-04-04
2023-04-11
2023-04-18
2023-04-25
2023-05-02
2023-05-09
2023-05-16

2023-05-23

s T 4 (99. 5% FLIL 28/ [F 77) -~ 5

2023-05-30
2023-06-06
2023-06-13
2023-06-20
2023-06-27
2023-07-04
2023-07-11
2023-07-18
2023-07-25
2023-08-01
2023-08-08

BRRRA(99.29% Tk B4/ [ )T ¥y

Bl ks SMM.

SLAIE I BT FL 5 T



A A N\ _j
O LW A A
CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HE#E

B& 4 SN (b JT/m) B& 5 EEAED M (B o/

12000 6000

10000 5000

8000 4000

6000 3000

4000 2000

2000 1000
0 0
< o0 < o0 — wn [=2) o o o < o0 - < 0 < o0 - wn [=2) o o o < 0 -
g Y o g g g 9 a9 § 9 o9 O S 2 9 o9 q§ o a4 9 § 9 9 O
o o o o < < wn wn O O ~ ~ 0 o o o o < < wn wn O o ~ ~ 0
o o o o o o o o o o o o o o o o o o o o o o o o o o
h h oo ch o hohch ch o hoh o ch h o h ch h hochochhchoohh h och o
o o o o o o o o o o o o o o o o o o o o o o o o o o
o o o o o o o o o o o o o o o o o o o o o o o o o o
(o] (o] o o o o o o o (o' (o' (o' o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~

s {1 7B} (1i20:2.0%-2.5%) - SEXIN e WM ATRE (6%, CIF 1 [H])-F- 24 1

BOERIR: SMM. DAEHA BLHI 78 & )35
& 6 ZH 99. SEEMBRBREI MG o/ BR 7 £ 99% I FREREILHMAE (/i)
)

350,000.00
350,000.00
300,000.00

300,000.00
250,000.00 250,000.00
200,000.00 200,000.00
150,000.00 150,000.00
100,000.00 100,000.00
50,000.00 50,000.00
0.00 0.00

(o)} o ~ - < o0 o~ w [o2}

2 8 5 5 S ¥ 3 8 3 I 2 2 b B & £ & 2

s 8 8 8 8 8 &5 &5 3 ? A B & & & 2 @ 2

& Q Q & & Q 8 & X = S S S S S S S S

Q & Q Q Q Q Q Q Q ~ ~ ~ ~ N N N N N

e S-S5 A TV B R (Li2CO3299%) : 1 [

9. 5% IRMIL I (e 2218 99 5L IR N : T s VYA T BT (Li2CO3299%) 4 1

90.5% LA IEM I . FFils 99.59% b LTI L = 1)1l SEEI: L BRER £ (Li2C03299%): VY 1|

BHEKIR: ifind. ML TEHE I &M 56

Bl 8 M FIRE 5 TV RBREN £ (1 BR 9 SEMEIHIEMK (BhAL: T/
fir: Ju/WE)

60000 600,000.00
50000 500,000.00
40000 400,000.00
30000 300,000.00
20000 200,000.00
10000 100,000.00
0 0.00

<t 0O < 0 «H 1N O oo VW o < o o 00 00 00 00 00 0 0 00 00 00 0 0 00 00 00 o

- o - o~ - o o o~ o o~ o Al o o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~

A A e h g o b bR o® h b b oGt AR A DM b B

o o o o o o o o o o o o o O O O O+ O O 0O o «+ O +H O O o o

h h b o h h M b N o h o N N 00 0 0 OO O H NN M ;M

o o o o~ o o o o o~ o~ o o o - — - - - - Dl o~ o~ [ o o o o o o

o O O O O O O o o o o o o O O O O O O O O 0O O O o o o o o

. 1 2 R 5 TV 2R RS A 22 s ST YAy EAAGEE (VB ZORURDD

PR SMM. D4EHA DA 70 o )0

=
i
63
S



O LW B B A )
CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HE#E

BE 10 8REy (BEA. B8, ¥k ER1 RREAETR. R, 3F (B

14000 12000 30,000.00 150.00
13000
10000
12000 25,000.00 100.00
8000
11000 20,000.00
10000 6000 50.00
9000 4000 15,000.00
8000
2000 2000 10,000.00 0.00
6000 0
5,000.00 - -50.00
o g h ) = * FQPQPPPPQe Qe
prd prg pod pd s ps S o228 AN
I N I IS N I RRRRRRIRIJIRIIRKRR
N N N N N N IR BRI ) R
B — AT R e B BRTR AR H BE PR FR L
e 1) BT e FL U TR L] L7 R D L
HHERIR: MM MAE I DL 58 5 #0350
v 3 A A}
B 12 BRIREABITTE (Bhr: %) B 13 RIREA BERF (Bfr: M)
80 80000
70 60000
60 40000
20000
50
0
- — - - — — — = - -
40 2922288850509 95905
& g &g 8 3§ =8 §3g823838823333
3 3 3 3 ) ] TSNS NNAANIAIRIAN
& & b i i i RRRRIRJ/RKRRIR/RKRRIR]RKRRR
I I I I I I c N
Q Q Q Q Q < e TRIRAL ) FEATAL AT e BRI BE U PE A

s TR TR BEIGIR) EAT

S
B
=
an
&
=
H
¢

BRI SMML DSE A TR AIE 50 150
BE 14 = o iges (A Jo/i) BR 15 FRESMEES G Ju/M)

400000 11

350000 L

300000

250000 09

200000 \

150000 0.8 W

100000 07 \ \

50000 ~
0 0.6 N
~ [2a) ~ — < 0 o~ o (o)) m ~ - < ~ o ~ — < 0 o~ (=} (o2} [ag} ~ — <
— o i o — o~ — o o o o o o — o — o — o~ — [oN] o o~ o [oN] o
A b och b & oth b b & R B D T O
© 9 9 9 9 9 9 © 9 & 5 9 O © 2 2 © 9 © © 9 © 9 9 9 °
g dagdaddggdg g I I O O T T B R R R
SESRRESREERS R R R SRR SRESEREERE
s — TR 523-F-E 1 e = TR RL622-F-H 1 2377 =t s o ()

523t =sehids (BAAD () Pt
TR (FHED () T

e = JURRE811-F- 541

BRI SMML XAUEI BT 704 1 #8



HE#E

WE 301 53 A B 23 il

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

BI& 16 BFRBREEDLSEOHE (Ffr: Ju/IMD

BIR 17 SREIEMH (Bhr. Jo/m)

160000
140000
120000
100000
80000
60000
40000
20000
0

2023-01-12

2023-01-26

[o2) om [o2) o o o < 0 - wn
S d s d e & S o5 o
o~ o o o < < [%a} wn o w
2 92 355 9 8 o9
o o o o om o o m o o
o o o o o o o o o o
o o o O O o O O o O
o~ N o~ N o~ o~ N o~ o~ o~

3 7S

e TR KA - I

2023-06-29
2023-07-13
2023-07-27
2023-08-10

450000
400000
350000
300000
250000
200000
150000
100000
50000
0

2023-02-13

2023-02-27
2023-03-13

2023-03-27

o < 0 o~
S 8§ 9 q
< < ¥a} [Ta)
2 % 9 9
(2] o om o
o o o o
o o o o
~ ~N ~N o~
em— i A -

& 2023-06-05

+

2023-06-19

i

2023-07-03

2023-07-17

2023-07-31

E* 18

BRI -

TREI O (AL JT/MED

SMM. PUEIHTRA 7T

i

BR 19 SREIHEME (Bhr:

G/ )

130000
120000
110000
100000
90000
80000
70000
60000
50000
40000

| 2023-02-14

2023-02-28

=

PR (3 79 BT i

2023-03-14
2023-03-28
2023-04-11
2023-04-25
2023-05-09
2023-05-23
2023-06-06
2023-06-20
2023-07-04

e R (Y

2023-07-18
2023-08-01

)72y

3100000
2900000
2700000
2500000
2300000
2100000
1900000
1700000
1500000

2022-12-05

2022-12-19
2023-01-02

2023-01-16

& JREH(299%, T Hi/[E )Pt

2023-01-30
2023-02-13

2023-02-27

2023-03-13

2023-03-27

2023-04-10

2023-04-24

2023-05-08

2023-05-22

2023-06-05

BERIE: SMM. PLUEHA RIS
B3R 20 BRSEAER]. F. 3 (B

£r: W, % %)

1) 350

B 21 BEREREA BT TR (AL %)

140,000.00
120,000.00
100,000.00
80,000.00
60,000.00
40,000.00
20,000.00
0.00

2017-03

2017-09

3228823838288
0 0 (o)) (o)) o o - — o~ ~
EERREERER
— R kA 2 H [ :CBC
e T A 7 B H (H:CBC: [ EL
e PR P B ] (H:CBC:IR EL

500.00

400.00

300.00

200.00

100.00

0.00

-100.00

2023-03

120.00

100.00

80.00

60.00

40.00

20.00

0.00

2019-03

2019-07
2019-11

2020-03

2020-07
2020-11

=

$12021-03

§52021-07

H2021-11

2022-03

2022-07

2022-11

2023-03

BRI -

ifind. SMM. AFIH LR IT 75



WE 301 53 A B 23 il

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

Ay
A)

o

B 23

HERE

%)

TUMEIH BT TR (B

)

MEARESE (B

% 22 =7

35000

30000

25000

20000

15000

10000

5000

0

T0-80-€20¢

T0-L0-€20C

T0-90-€20¢

JERTE BETT LA

T0-S0-€20C

1

TO-¥0-€20¢

T0-€0-€20¢

T0-80-€C0Tr

Ho.no.mmowmﬁﬂ

10-90-6202 9
o
T0-50-€20CE
=
10-70-€20712

1]
TO-€0-€20C m

10-20-£20C
10-T0-€2021H
N
10-2T-220TH#
m
10-11-2202
g
10-0T-22023%
=
10-60-220Z'R

il
10-80-ccoc ™

L
B3R 25 3 4 dith A B B3R b (B4

L

SMM. M4AIEIH

Bl% 24 BB RMA B~ E (Bhr

: %)

DA

MWh)

80

70000
60000

60
40

T0-0T-¢20¢

T0-80-¢20¢

TC LML i EFR L

T0-20-¢zot

ZIpA]

— 7

T0-¢T-T20¢

T0-0T-T20¢

e 7] 3 4 L L T PR LE
e 5] IR L L 7 T A LE

T0-80-T20¢

-90-120¢

i)
S,mo.mNONW
10-€0-€20C
10-T0-€202 5

10-TT-220C &
10-60-220C M
10-L0-7¢0C &
10-50-220C Wm
10-€0-220C
10-10-220C
T0-TT-120C
10-60-120C
10-L0-TZ0T
]
10-50-T20Z 4
10-€0-1207°%
)
10-10-T20¢ o
=
10-TT-0202 %
=
10-60-020Z =
10-£0-0202 X

J
1

=
H

2

=7

50000
40000
30000
20000

3,
— 7] ]

10000
0
—— 7

il

SMM. PSUEIH T T )

Bk 26 SHhHERNE. R, 3tk (8

Hidfs

DA

Bk 27 BeibHREHEE. FL. 3 (B4

Mwh\ %\ %)

Mwh\ %\ %)

o

350.00

60,000.00

350.00

40,000.00

300.00
250.00
200.00
150.00
100.00
50.00
0.00
-50.00

S0-€202
T0-€202
60-2202
507202
102202
601202
S0-T207
~ 10T20T
— 600207 %
50-0207

"~ 100202

60-6T0C

<7

e ) JJ I E S R R L

0.00

— )7 i H
s 3] TV P B IR LG

ifind. PMUEMITEHTFL &)

50,000.00
40,000.00
30,000.00
20,000.00
10,000.00

300.00
250.00
200.00
150.00
100.00
50.00
0.00
-50.00
-100.00

IR

¢1-120C —

60-020C .,
Xy

vo-ozor [
T 1
11-6107 = =
Ed
90-6T0T i

0.00
—
]

35,000.00
30,000.00
25,000.00
20,000.00
15,000.00
10,000.00

5,000.00

o
H

Bl R -



O LW B B A )
CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HE#E

B% 28 HREAR™E. A, #F BI& 29 HREARIT IR (BAL: %

(M. %, %)
10,000.00 200.00 80
£,000.00 150.00 70
100.00 60
6,000.00 0
50.00
4,000.00 ||‘ ‘ iyl ||~ ) 40
e il ) ) "'\i"’l Il 0.00 N
2,000.00 50,00
20
0.00 -100.00 = b= b= b= b= b=
5853333838383 S T S -
NN OO 0 OV © © =4 o N N ™ h h h h h h
>S5 o890 509388888 8 = S S S S
NS N NN QQQQQ QS 4 4 4 4 4 4
— A e S 7 [ L .
e R H B2 BT e FH A H [T T35

BRI ifind. SWML SSUERIBERE 0%
B 30 MMREA K], [k, 3 (B BIR 31 MMREA BT TR (B %

M. % %)
12,000.00 400.00 12,000.00 350.00
10,000.00 10,000.00 300.00
4 . 300.00 4 g 250.00
8,000.00 X .
200,00 8,000.00 200.00
6,000.00 6,000.00 150.00
‘ 100.00 100.00
4,000.00 ; h Ili 4,000.00 A II 50.00
AR ! 0.00 “* AL b
Al et v | 0.00
2,000.00 f{LR 2,000.00 ‘||||--.'|l <0.00
0.00 -100.00 )
Q@ Q@ Q@ @ 9 Q9 Q@ Q 9 9 9 Mm 0 = W A g O &N N N 1 O ™
I B B R R T IR B R 29 9 % 9 98 99 o oo
S 550 &5 8 8 6 8 08 XTI N NAR
o (EHL I e FRRPLL I PRI NS S S S NSRS S S S
R e B L m— R fﬁfzf - e [ TR ) FE P2 IR L
s A ) FE 7= [ LG

HAERIE: ifind, SMM. PEUFIATLHEIE & HIH0

BXR 32 FEERREAETE. Fih. F (2 ER 33 FRFREAEHEE. R, F (&
r: Fid % %) fr: TI8E % %)

500.00 500.00 1,000.00 800.00
400.00 400.00 800.00 600.00
300.00 300.00 600.00 400.00
200.00 200.00 400.00 200.00
100.00 100.00 200.00 | ‘ ‘ 0.00
ooo sttt 0000
0.00 | 0.00 T D NN AN WO MO AW A S DN N
N 10D O m ® <+ o o N QY F Q939 Q9 Qe e o o o9
18333 dYriese g cE2342982 32333838
— —
N N & N NL‘ N‘N NE'N N N N &N _%ﬁ- ﬁ/‘i@ﬁg 4 HE
ig ;igt’é e 7 RE VR B 2 (BRI L
d o e ST RE VR B B 2 T (A L
—%ﬁﬁbﬁri 7 24 B L "

BOARSRPE: ifinds SMM. DSAFHA B 7T 535



© LN B L2
CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HE#E

AN BAME SR, ST 2o AR o AR T TR v A L S e T AR A AT
Ao T PR BRSOk B ATFBORE, 0B Sk A N BV R, Gl & A 15
ME5e, JIREM. A1k, 45k, ARAEREE=J5 MR R A AAE R A S BRI
o R LA HE R T L BV e T L ) e R A 2 X

AR G BRI T ATFB0RE, A FIR I EeE B A HEPE A SE BAEAMEAE AT ORIE, B
APRIEFT A& BE BAEUA KM SChW A S5 RS % . MR
AR E S ARG R A S A AFE R IR S o ARG A% RS g S 7 7
WIANFIVCAR . WM Db TT ik o iR TR, R L AHEIAS S e 73 A B3 T L i o 1 2004
H S B

A BARA AR T R BB RS M — DRI 2R o AR T IR R 5T SR S5 T REA G A
B, AR RN EREB . AN TR IRASR 787075 18 2N % R IR I H A
Wh S ARDU BT 2 o AR O3 ) AL 5 )7 N5 FE AR & (AR AT R B BG4 & H R e RO, Bl
CHALED RIS B .

FEARMTIE DL, A A 145 B B IR ) e W AN A T N BB . AEAE AT 1
DU A FIASSHAEAT N DR AR 75 A B AT P 28 P 5 | SO 38 2R AR AT DA

AR A5 I ART E 5 B [T A PRI R AN R B 57, 0o o AR o 4 1T B8 i PR A2 5
iR, AREAECT I, PRI R AR 5.

AARE A A PG AR AR AT, REBEVER, AP A EUEFIE
B EHIAAAT. sl . Ak, FEB A E T TR A, SR AR S AT
ALY SN=OETIAE N iR I T



