O SLIEW B B )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

ERERAR - TRE
HRERERE

2003498 5H BH—

’}'\éiiﬁ}]/fj‘% E}f%é/(iéj%]z 9‘; =
3 A M AR 7 ) PN ABRRE
b ® TEREAETRE

Mok K45 F3067533

EAE A BESEEAY 205500 (0O Wl, [EP7 99. 2% Tl ZE Rk R 4 - 1
ML T 645 . FO3087180 #r 195500 (0) Jo/M, HZEE S TN 199000 (-
R e s g 2
igji"lﬁ’%ﬂf‘ 20016577 1000) yo/Mfi. (B kiF: SM)
A
Mok % e 45 . FO3114337 WE HBRBRE A TR 3= /1520 LCC2401 4554 189800 Jt/
i, Fk 3150 Jo/ml, TEEEN 1. 69%.
ziA WA, B [ o e, AR, A
A
W i£. 0591-38117682 RV 8 AreEmloN 13427 i, 12963 M, 10171 0, HE
kE IRELAS RIS AL A+6. 6% —1. 1%FI+2. 6%, B AR50 1=,
|oujing@xzfutures. com BRI A GOSN, F R BRI 3. 0% 46701 M.

H AT A BRER S R AR AR AT, S H Bt D
3514420, H RN ST, 2%, 73K A< H B gk 7 &
o4 213200 W, FRECIEAN 2. 0%, HEIF TR 3%% 63%.
= ARl 523 1811 AR H =88 17130 i, 20660 i, KLk
A 3. T%. 2. 3%. LU IR FElSe 20 Jion/mE,
Mg T EAAL T IRWER R £ ERS, 20K
FONE, BOA R AANEE, WAECEA TN R b A
A A 17 i IE AR AR AV SR B R o 24 R0 2 W A 4T
B B RS EZE, GG, EFET EAE,
Wt E M AR, SN EES.

CEERA S A R T R Bk RRA YA /N 1
SR IEAR A RE) e R E v, B IR S A T ISR,
TN b TR . UES%.



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

HE#E

L. B4 w2 R 27, i R AR RS ) (10GWh BERREREEAFN 10GWh =JT)
HAl =ZE EE LB, USRIt E e, 3 RS brdE = R r=ae, KitE
HH B (1 B[] 55 I T K A 8 28 (1) 3 B AR 25K

2.9 A 1 H, BRIk b HliEr InoBat KAHEE, EFF@EAS InoBat Tk HE Z#A
FEZSTTH N, B ROl TnoBat (1) 25% A . 1% 3 ¥ AR & v [ — 28 1% 15 Fh ol )3 7
[ BT 53 40 61 2 w0 £ 48

3.8 H 28 H, bbWidikAi 2023 F LFEFEHR. AfER, WTMER EREFEEfR N AR
M 2601.24 1276, [FEHIEK 72.72%, HET LA R R ARKEFNE 10.54 1270, FHEEEK
204. 68%. Hrh, JRZE REEAHI™ i SHAR= il 55 BN NIRRT 2088. 24 27T, [FIELIG
K91 1%, RE T, I, Fa i B aeRy ok e 2 B ) ig Kk,
BB R I BRI

4.8 29 H, EFFERHKA 2023 FFRER, ARlE 152,39 1270, FIHIGK 76. 42%. 43
WFRE, BRI SS R EEE G 58. 56%, RS EIRIF LI 224. 33%, gAML E I
LK 296. 74%, [EPRACFIINEESE RS & R g O] WS BEFFmABT A HE, ARSI
PR R MRk CEARMEL, SRk, BRI, FARBD  FRIES & PACK, BN [EIc (1) 4 =l
B R, RERIEARAR E R, SIS EE A

5.8 H 24 H, BHJeHJEIERPEE 2023 FPaHk, WikEs, 2023 4 Fpg, AREIIA
286. 22 127G, [FILLIGK 133.06%, ENVHIAN BB K BB R ARITARLE . fERelk 5. #
REVRIE L S5 KRS BRIR LA R B R MR Pt RN K s 2% R B
T SRS RS T BT

6. EATIZRE, WIEEFAEDEIE, BN 2023 £ ERERAGEEHIGENE N 17. 726Wh,
I 2022 FEAFIENE, BAITIRBROVRGE. HarREMGR S mAAEE. K. HA.
WO 5 22 A A0 L Z AT X

7.2023 8 H 29 H, VLVGJURERNRAT AR Bl A A JoE L Reli i A w1
2023 49 H 5 H# 2023 4 9 H 24 HigA7 40 BeaE = Kkg, KRN 845 1000 20, 2023 4
9 H 25 HiE & I 477,



HE#E

@ CHINA lNDUSTRIAl Sl‘ CURITIES FUTURES CO.,LTD.

Z. EEr i A E RN

B 1 e ™ eEn Eﬁﬁﬂﬁ#ﬂ]

o [l 7 99. 5% HLth 2% Bk PR 205500 0
[ 7= 99. 0% b 2 ik FR B 195500 0
AEE CERkZ R i 199000 -1000
B R - 245500 -2000
Tl R - 70500 -500

B RIR: SMM

DAL BRI U

BR 2 T HpTRIREI R &4

=. BRSHT

a2 F 71541102401 189800 +3150
EHEAFOCRE 29406 -
W% W4 1L.C2401-1.02402 4900 -
HE LC2401 15700 -
B SMM. DATEIA LB 5T & 30

BR 3 RERKSH M (B o/

400000

350000

300000

250000

200000

150000

100000

W 1N N O 1N N OO O m O I~ <
OB B BB -
n N on NN 8 3 8 S N N own oW
S8 IS SS5335335 30
Mm M NHn M MmO N M MmO O MmO MmO o
NN &N AN NN NN AN NN
O O O O O O O O O © O O
AN N &N AN NN N NN N NN

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

2023-05-31

2023-06-07

< =< 00 N N OO LU N O VW n O
N R -
O W O I~ I N N 00 0 00 0
S0 99 0S50 8 35 30s
Mm M O H M O O M MO O M o
N AN AN AN NN NN NN
O O O O O O O O O O O O
NN &N NN NN NN N NN

BRRRA(99.29% Tk B4/ [ )T ¥y

BRI SUM. MAIEII BT RIF 7T 25 0 1

BR 4 BB (Bh. JT/m)

BIR 5 SEAREY BN (AL Jo/IHD




\‘l N _‘I
C’ VA ﬁE % ﬁ ﬁ I;E IL\ H
CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HE#E

9000 6000
8000
5000
7000
6000 4000
5000
3000
4000
3000 2000
2000
1000
1000
0 0
0 o~ wn ()] [a2) ~ - < 0 o~ [(o} (2] [22] o] o~ ["a) ()] [a2) ~ - < 0 o~ o (2] on
S o 9 =9 3 9 m o oo o o§ O d S 8§ 3 9 8 o & oA o8 3
88353 88888%823583 3353538883355 383
[a2] [22] o [22] o [22] [a2] [22] [22] o [22] o [a2] o o (2] [22] [22] o o (2] 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~ (o' o~ o~ o~
e 8l 7 BE (120:2.0%-2.5%) - I e AT (6%, CIF T IH)- P25 40

BRI SMM. A BT 5B
R 6 £H 99, S%HEMMBERREI NG o/ BR 7T £ 99% TR REREIL MG (Go/mh)
)

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
A & 2 & 2 X 2 2 2 » b & B R OR & 2 &
w h © © ~ ~ o0 © o 3 3 S 3 o o > > S
S 5 3 5 2 8 8 8 g 22 % 4 % 2 2 2 2
g &8 8 8 8 8 8§ § § € & & § £ § & 8§ &g
coos e s e e e s S LS4 T R 41(112C03299%): 7
99.5% LI L ARFRARIL 4y 4= [H 99.5% FL IR B RRAE BB 0. VTG s S5 A T B L (Li2CO3299%) : 75 15
90.5% I HEREIL I 0y il 9959 BRI B fr: PO I P Tk 2B R B (Li2C03299%): VY 1|

G KIR: ifind. ML TEHE I &M 56

Bl 8 MR 5 TV RBREN £ (F BR 9 SEMEIHIEMKE (BhAL: T/
fr: Jo/W)

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

0 o~ wn [e)} (a2} ~ — < 0 o o (o2} o - - o - i - - - - - - — —

o o o el o el [22] — o~ — o~ o o~ o o o N o o o N o o N o N o o N

h b % % th o h o b b RO B o T L

o o o o o o o o o o o o o O O O O 4« O «+ O O O O « O O O O

h ch b h b hoch b b h ch b o N S S D A I

o o o o o o o o o o o o o — — o~ — - - o o o N 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~ ~N o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ NN o~ o~ N N o~ N N N N o~ N N

e B B TR 5 TV 2T B A 22 s S YAy AR (VB ZORLIBURDD

BAEICUE: SMM. 4L DR ATF 5T ) 30



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 25,000.00
12000 200 100.00
8000
11000 20,000.00
10000 6000 50.00
9000 4000 15,000.00
8000
0.00
2000 2000 10,000.00 ”H”H
6000 - - - - o 0 500000 I (! -50.00
o < Ln ) ~ 0 T F R G QG I
g 3 & & 3 %7 SRR
S S S S S S SRRIRIIS8L I ]KKR
N N N N N N IR H R
B — AT R e B BRTR AR H BE PR FR L

s £ R s LI R IRBE T 7 BT LE

BHERIR: SMM. DEUEIA BT 50 5 130
BIE 12 fREA B TR (HBh: %) BIE 13 REA BER (b m)

80 80000
70 60000
40000
60
20000
50
0
L = = = = = = = = = D = = D = = ==
40 2922288850509 95905
— — — - - - N & O 0 O N &N & O 00 O N o T O
o Q o 2 Q e R I
o < wn O ~ o] = = =1 H H "1 NN NN NN oo,
o o o o o o AN AN AN AN AN NN NN N NN NN
o o o o o o O O O O O O O O © O O © O O o
~ ~ ~ ~ ~ ~ N N N NN AN NN NN N NN NN
3 == 3 T
2 2 S < < < s TR Y BEAT AT oo TR E T U PR 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)

350000 1
300000
250000 m 09
200000
0.8 \\~\
150000
100000 07 \ \
50000
|\,
0 0.6 N
(22] ~ o < [~ o~ wn [e)} o ~ — < o0 o < ~ — wn (o)} o~ (=} o < 0 — wn
— o — o o o o — o — [a2} — o~ — o~ o [oN] o — o — o — o~ — o
h b B o b b R N N o o h oh F % b oh B B O oA & &
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
M o h e h h M M M N N N o h o h o o o o M @M o o M o
s — TE 523 s — TE 1 622- T Nasi =0 T n®h o Sk

523t =sehids (BAAD () Pt

e = JURRE811-F- 541 TR GAED () P

BRI SMML XAUEI BT 704 1 #8



7

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

SR BT 4 IR

o

B 17 SREIEMH (B

350000

HE#E

T/ )

g/ W)

B3R 16 BRREREEIL IR (Bfr.

160000
140000
120000
100000

300000

250000

200000

80000
60000
40000

150000

100000

50000

20000

T-80-€20¢
80-80-€¢0¢
ST-L0-€20C
TT-L0-€20C

i

£2-90-€207 &

:F

€T-90-€20¢

0€-50-€20T

BEERAR

9T-50-€20¢
20-50-€20¢
8T-70-€20¢
0-v0-€20¢C
TZ-€0-€20¢
L0-€0-€20C

57-80-€20¢
11-80-€20¢
82-L0-€20¢
v1-£0-€20¢
0€-90-£20¢
9T-90-6207 5
20-90-€202 7
61-50-6207 W
s0-50-£207
12-70-€202
L0-40-€20¢
vT-£0-€202
0T-£0-€20¢
vT-20-€202

0T-¢0-€20¢C

T

EX 19 @REIEME (B4

hite

7

ME

SMM.

BI& 18 EREI RIS (B

110000

G/ )

DA

7T/ W)

3100000
2900000
2700000
2500000
2300000
2100000
1900000
1700000
1500000

100000

90000
80000
70000

60000

50000

40000

S0-90-€20¢
C-S0-€20¢
80-50-€20¢
Y¢-v0-€20C
0T-v0-€20¢C
LT-€0-€20C
€T-€0-€20¢
£2-20-€20¢
€T-20-€20¢
0€-10-€20¢C
9T-10-€¢0¢C
¢0-10-€20¢
6T-C1-220¢
S0-¢T-220¢

€¢-80-€20¢
60-80-€20C
9¢-L0-€20C
CT-L0-€20C
8¢-90-€¢0¢C
¥1-90-€20C
T€-50-€20¢
LT-S0-€20C
€0-50-€20¢
6T-0-€20C
S0-¥0-€20¢
C-€0-€20¢

80-€£0-€¢0¢C

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

)72y

KA R

BIR 20 BERRERELA B &. F. 3tk (R

L]
&

s

R A

R (3 I3 BT i

W T

B 21 BEREREA BT TR (AL %)

UEHI TR

YA
7N

SMM.

£r: W, % %)

120.00

500.00

160,000.00

100.00

400.00

80.00

300.00

200.00

60.00

100.00

40.00

20.00

0.00

-100.00

140,000.00

120,000.00
100,000.00

80,000.00

60,000.00
40,000.00

20,000.00

0.00

¥0-€202
T1-720C
80-220C
¥0-220T
¢T-1202H
iN

80-TZOTE!
i®

¥0-T20TE
&
21-020T
80-020C
¥0-020T
CT-610C
80-6T0C

v0-610C

0.00

0-€20¢
0T-zc0oz
v0-ccot

Q
0T-120z3
17078
vOT20Z,
0t-0z0- M=M=
S-OSN%%%

oT-6T07E B &

CBC:[A]EL
CBC:}i Lk

|
fH

e
s T T

e
P0-6TOTES & &
01-8107 m‘m

0-8T0¢

—

0T-L10C
0-LT0C

o
H

ifind. SMM. PAEIATTHE T &



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 eith A B BF L (B4

L

SMM. M4AIEIH

Bl% 24 BB RMA B~ E (Bhr

: %)

DA

MWh)

80

70000
60000

60
40

T0-L0-€20C

T0-S0-€20¢

T0-€0-€20C

-T1-¢20¢

T0-60-¢20¢

-£0-20¢

TO-TT-T20¢

T0-60-T20C

T0-£0-T20C

10-90
T0-70
10-20
T10-CT
T0-0T
T0-80
10-90
T0-¥0
10-20
10-CT
T0-0T
T0-80
10-90
T0-¥0
10-20
T0-CT
T0-0T
T0-80

50000
40000
30000
20000
10000

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

i)
.mNONW
-€207 2

=
-€202 5

-ze0t E
.NSNW
NAL4:

. R
NNoNﬂM

.NNON
-220¢ —
-Teoc
-Te0c

-1207
]
-T20T
1207
)
1202 m
=
02023
=
.omomﬁ
0202 R

J
1

.

TC LML i EFR L

W=

— 7

JIREr=

TEHLIE

=

il

BRI SMM. DAAIEHA BRI 78 &)

Bk 26 SHhHERNE. R, 3tk (8

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
A v T0-€202

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

"~ 100202

60-6T0C

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

HLEFRLL

vo-geoz
T1-2207
90-2207 B

TO-teoz H—m

i3

:

i
s

.

ith

80-120C
£0-120C
01-020z

so-ozoz [

T 1
6100 = =
£0-6102 %%

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 -



HE#E

o

PSRBT 4 BR 2 W]

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

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 %
“ 50.00
4,000.00 ||k Il lh} (1 40
13 "'\i" ) 30
2,000.00 50.00
20
0.00 -100.00 g g g g g g
$2323232333%3 d 3 & & &
toofsssssEggs & & g g S S
N N N8 &SNS S S S N N N N N N
w— AT 7 i e R R 7 (R LU .
e R H B2 BT e FH A H [T T35
HeimsRys: ifind. SMM. D4UFHITR BT 90 & 3
&% = A} 27 -
E® 30 ‘GRREHE=&. F. F (B B3R 31 MMEA B LTE (B %)
M. % %)
12,000.00 400.00 12,000.00 350.00
300.00
10,000.00 300.00 10,000.00 550,00
8,000.00 ! !
500,00 8,000.00 igg gg
6,000.00 6,000.00 ’
‘ 100.00 100.00
4,000.00 ‘ h Ill 4,000.00 \ ‘ 'II . 50.00
AARLY Ul [ | 0.00 ’* AL NLLLING 0.00
2,000.00 AW 2,000.00 dlll'""" 0
0.00 -100.00 )
+ O O O ¢ O % O < 0.00 -100.00
Q@ G Q < Q < Q < O < 9 S O N N N D O M 0 «H W - <
gdddoganasd 2435883223
SRRIRIJKRIRISRR S8 35 353 3 8 388838888 8
—— 3. Ry =N T = N o~ o~ o~ o~ EN o~ o~ o~ o~ o~ o~ o~ NEI
g%iﬁgg; i o SRR P A B REA L s 5 100 ] 7 e L F R ER L
- e R H FE P R LE
B sRyR: ifind. SMM. DMAUFEHATR B 50 & 30

B 32 FrAeIIEA R, AL, 3Pt (R

&: 73%\ %\ %)

BIR 33 FRERINEA HEE. R, 3Rtk (R

,ﬁiz ﬁ%‘ %\ %)

800.00

600.00

400.00

200.00

0.00

2017-12
2018-05

o ™m o0 — O - <t O [ ~ o~
T Q9 9 Q 9 9 8 o o
o] a O o O o - - N N o~
- - N N o o o o o o
o O O O O O ©O O O O o
o~ N N N N o~ N N N N o~
— ﬁfﬁfrié’uﬁ{a
—%ﬁﬁmfﬁﬁi P R E

e T BEVRV U R 2 (R EE

500.00

400.00

300.00

200.00

100.00

0.00

-100.00

2023-05

1,000.00

800.00

600.00

400.00

200.00

0.00

2017-04

D N NN N O M 0 A OV A g O o
9 O0 38 =H36588 3309
N 00 00 00 O @O O O «f = =« N N ™M
L R = T = I == T == I S S o N o N o N o B o B
O O O O O O O O O O O O O O
N N N NN NN AN AN AN NN NN
Ab E=N
BRI e I E

—¥ﬁﬁ€0§ﬁ$ iR AR
s ST BEVRY UL B2 LR EG

800.00

600.00

400.00

200.00

0.00

-200.00

2023-07

a HdE RV :

ifind. SMM. AFEIHELHEIT 75



© 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 L, PRI S AR 5T

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



