O SLIEW B B )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

ERERAR - TRE
HRERERE

2023498 27 H BHi=

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

Mok K45 F3067533

F i BS54 170000 (-1000) JT/0, [ 99. 2% TV 25 25 ik i
AT A8 2% FO3087180 BP0 157000 (-1000) 76/TE, HEib e ALYy
iiz;égﬁ@%%é%‘ 20016577 # 169000 (~2000) J6/Mi, CHAERIE: SWMD

Mk FH %5 : F03114337 A2 Gy BB R EIA T% 3= 776 4 LC2401 Y4 149100

(-9300) , BiEH 5. 87%.

z;A MIEARTRE, TR R, A7 2R,
W iE. 0591-38117682 W ERWIF= B0 10962, 12903, 9788 Wi, IF L4yl
WA THE 6% 9.6%. 7.4%, BB ERL T, s &
|oujing@xzfutures. com I IR, R, IR I SR, o

MECE R . A7 7T, BRI AT R, SNk
o177 E T W 8 R /i e[| B s S N | 4
FE] DS H AN PR AR ME AR I Bl T, 2 H R . H ETRR
PR RN A& RO R B AR AR Rl R SR IR 5 5 . B
Ay EHAET . B A B FRSER, 6% AL 1. 5-
2. 0%en A4 2= BE H AT A% 43 7 4 3120 ST/, 4750 Jo/Wi,
R BT 1. 7%, 2.0%, M. JEME LRI 2R
20 Jioo/ i, [E ]S BESMR AR LN 13 Ji /M. %L
WOTTH, ERERUH R B E ERE, M1 Lk 5
—ERFIE], BRI TR L RS O

graokE, R AR TR, BT T
PR TR R, TmRumERFIS %, RWBRINGE. FERF
2 G E B BT R 5 U o 22 DR AR AT B IR
A RHR B R AL, T TR Mg, UtES%,



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

HERS

1.9 H 21 HEGlE, KONBAR AR, ek 2 ]380 ma A0 A T e s = i v b i, A ]
L1 T H 1 FARAERH KB MR B A 7 38 5% 9000 F5 76, KNI I35 EdE “Frae i +is
7R R BRI RE A PSS .

2. WHIE LG A2 9 H 24 HEAFHARR, SN TE BE W B O d — i FLshiR 25 st AR
ZL) KT 2026 A, HARRE S 5 TR IR R . LG A 2ERR, BEIEEF L) AR
PR R A A R (R AL S T Y, IR e CEKHIEIE S M. LG Ab2=iE B A
T TSR N AR RIS F R W AL ) NS TR, H RS 2025 LA E
72, AEFEREN 52000 WEEE, AR, LG AR IR THRITE B EEJE PE R R R IRAR 1.

3 TTIMHATR A 5 B e AR 55T 2023 AEH AR L [ R M B R R A DG HA B 4 24035k Sk A A RS B AN =
GRAEE PR ERER: H 2023 4£9 H 27 H (B =) S8R, Tk, BRI KA 25
ERAEARIE VR 9%, A2 G RESFRAEREE N 1%, 2023 210 H 9 H (E#—) KEX S
Jei, TR R B RE O B B K 6 2R H LK kA5 AR B 10 TG I SRR (1 28 — A28 5 H 45 S
s I b 0% B 24 iek kA5 AR R S RN 5 5 PRAIE S AR AE IR 5 28 TR B T KF




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

HE#E

Z. EEr i A E RN

BIR 1 BRI ™ B 0 B el
FE4r (Go/m)

" [l 7 99. 5% HLth 2% Bk PR 170000 -1000
R 799, 0% TV 2L G 157000 ~1000
AEE CERkZ R i 169000 -2000
B R - 225000 0
Tl R - 62250 -250

BRI SMML AR TR 58 &350

BR 2 T HpTRIREI R &4

£ J1E5%11.02401 149100 -9300
Wit & 2 ————
T hHEAFOE 69608 -
= TRER A 1.C2401-1.C2402 4150 -
ez LC2401 20900 -

BRI SMML AR BRI 58 &350



—_ O LW B B A )

l:I CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

=. BER2H
BR 3 BRENESHEME (BA: Jo/mE)

350000

300000

250000

200000

150000

100000
O LW MO NI H I oI ANO WV MONMORN-T o N S o
e g A g Qg a9 o @ane a9 goaao A
L G- - Y, BT, ST Y S BT G- R - O N T B T B I =)
Q2 Q2 Q9 9 9 9 9 999 Q9 Q9092999 39 Q
h oh ch h ch ch ch h ch ch ch h ch h ch h ch h N h ™ ch N th M o
L N N A N N N N N I I S Y
O OO0 0090000000900 090 9090 090 99 o O 9
N &N AN N ANANAN NN NN N NN N AN N AN N NN N NN

e TR PR (99.5% FELIL 2/ [E] 77) -~ Ay e TR (99.2% TV Z 2/ [ 7)-F- 407

B RUR: SMM. D4IE A B AIE 50 ¥ 1) 350
BIE 4 S8R MHE AL JT/MD B 5 AR AWMt (BAL: Ein/mD

9000 5000
8000 4500
7000 4000
6000 3500
5000 3000
2500
4000
2000
3000 1500
2000 1000
1000 500
0 0
R EEEEEEEE R EEEEEEEE
833333888585 38383838 3338888558833
o ™M o [ag} o [a2} o o [} o [ag} o o o m o [22] o o [ag} g} o o o [ag} [}
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~
SREERRERERERERR SR&ERR&ESELRERER
e 7R (Li20:2.0%-2.5%) - P s ST A5 (6%, CIF T [H)-F 2

Bl i SMML D2E R TR B 50 &
FER 6 £H 99, S MR EIIMNE Gu/ BR 7 £ 99% T BREREIL MM A& (Go/ik)
i)

350,000.00
350,000.00
300,000.00
300,000.00
/’ﬁ—x\
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
8 2 8 S 5 3 & = 7 e ¢ ¢ oo oo g
T 1 T ' ' i ! L] ) O O ~ ~ ~ o) o) [=2] fe))
g 8 & 5 5 & 8 8 8 O A S S S S S S
Q g g g g g g g g S S S S S S S S 8
o~ ~N N N N o~ N o~ o~
N oo s s e s o e P41 TNl 2 40 (Li2C03299%) 1
99.5% HL L RFRER I I 1 42 [H] 99.5% Ll L RFRARIL I 4 Y74 s S35 TV B R (Li2CO3299%) : 5 15

99.5% I BRI BT T 99.5% HL L BRER SR 4 DY )1| SR TV R B R A (Li2C03299%): 7 ) 1]




HE#E

O LW B B A )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

fr: Ju/mh)

BRI ifind. MLAEHA LT A
B 8 HMERRES T HRBRENZE (B BE 9 SR (BAL: o/ M)

60000

50000

40000

30000

20000

10000

2023-03-30

2023-04-13

N o4 1N ©® N W O
4o 98 9 < 4
LS ST, SN, S-St S SO N
Q2 2 2 2 9 9
h o o h o o o
N a4 a4 o o o o
© © © © o o o
~ o~ ~ o~ ~ (o'} ~

e [ R R R 5 Tl 2R

2

600,000.00
500,000.00
400,000.00
300,000.00
200,000.00
100,000.00
0.00
O LV OV VW VW Vv Vv OV OV vV O O v O O O
N o AP T T A A AR FARIATA,
® 0 N A T 9T e F T
o o) o) o0 D I e T e S e B e e B e U o SN o SN o N AN o N o S o B o B
L Q2 O OO0 OO0 OO0 O o000 OO o o O o
S 8 8 8 N NN NNNCNNCNNNSNSS
(o'} ~ o~ ~
e e SP LA S R ZOHIBORD

)

g
5
&
e

PR SMM. DEIEHA BRI 50 5

BF 10 4Ry A, Btk #®:MikK) EE 11 RBREHE~E. A, 3R (AL
HEFE (BAL: M) m, % %)

16000 12000 30,000.00 150.00
10000
14000 25,000.00 100.00
8000
12000 20,000.00
6000 50.00
10000
4000 15,000.00
8000 2000 10,000.00 0.00
6000 0 |”||H ”“
- . .- = sonoco MMM 5000
o o o o o o n « n « n A N A N « n «
e A & NS ® a © Z Q =9 9 < Q 908 g o oo
Q e e 2 e o4 SN 3R222 S8R 8R
a S a 8 S a SR SRRSRISRSRKISA
~ ~ ~ ~ ~ N 2 R ) P
R R A H e L B A ) E 7 B L

e 80 P

s WL BT EE A P BRI LE

BIR 12 BIREAEIT TR (B %)

BRI SMML AR TR 58 &350
R 13 REH BES (A M)

80

70

60

50

40

2023-04-01

2023-05-01
2023-07-01

£ 2023-06-01

>

L BT %

80000

60000

40000

20000

0
- — - — — L = =) L = =) - -
S 5595555535553 5553
bl pml M N N A MmN N e = N N
< < LLeIIFTRIILYIF
o) [=2) = H " Hd NN N N NN N N,
? (ID AN AN AN AN AN AN N NN NN NN
g2 SRREERRRRERRERRR8R
S S e TR I FEATALIERF e TR BE R WA

e BRI BV PEAE

BRI SMML DRI BRI 58 &350



7

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

SR BT 4 IR

o
BI& 15 BRBEOHHEES (Bhr

0.9

HE#E

g/ W)

JT/ W)

MBS RS (BT

B% 14 =7

300000

250000

0.8

200000

0.7

150000

/

100000

0.6

50000

0.5

o

ST-60-€20¢

T0-60-€20¢

8T-80-€¢0¢

0-80- mNo

TZ-L0- mmo

£0-L0-€20

€¢-90-€20

JEHAS (FIAAD (R P

60-90- mNom

92-50-€20¢*

BRI (BARD (D P39

[

D=0 T ath o rSh

523441
T

¢1-50-€20¢

8¢-0-€¢0¢

V1-v0-€20C
TE-€0-€20C

61-60-€20T¢
w
S0-60-£2075

o~
77-80-€20T 3

ﬂ

80-80-£20Z X
1
sz-£0-€20Z]1]
T1-L0-€20C
£7-90-€20C
£1-90- MNON
0£-S0-£20C

91-50- MNON

PEl811-F- 4

20-50- MNON

=JT

8T-v0-€20C!!

¥0-¥0-€20C

e — 4 F1523- EFi’wA

tfsi

_L

%

BIR 17 SRREIENE (f

350000

ARG SMML PEAE R BRI

75/ M)

75/ )

BIR 16 BEEREREILIIMAE (AL

140000

300000

120000

250000

100000

200000

80000

150000

60000

100000

40000

50000

20000

€1-60-€20C
0€-80-€¢0¢C
91-80-€20¢C
20-80-€£20¢

#r

6T-L0-€20C ﬂ
S0-L0-€£20¢
12-90-€£20C

Bl E?z’f‘i -

£0-90-€20C
¥2-50-€20C
0T-50-€20¢C
9¢-¥0-€20¢C
CT-¥0-€20¢
6¢-€0-€20C

8T-60-€¢0¢
¥0-60-€20¢
T¢-80-€¢0¢
L0-80-€20C
¥2-L0-€20¢ <
0T-£0-€20C ¥
92-90-€20¢ I.n
¢1-90-€20¢ MM
62-50-€20¢ M.M
ST-S0-€20C
T0-50-€20¢
LT-¥0-€20C
€0-¥0-€20C
0Z-€0-€20¢
90-€0-€20¢

Ji: SMM.

BI& 18 HREI I (Bfr

110000

7T/ )

DA

B& 19 REIHRME (B4

G/ M)

3100000
2900000
2700000
2500000
2300000
2100000
1900000
1700000
1500000

100000

90000

80000

70000

60000

50000

40000

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

Y1-60-€20C
T€-80-€20C
LT-80-€20C
€0-80-€20¢
0¢-L0-€20¢
90-£0-€20¢
T-90-€20¢
80-90-€¢0¢
§2-50-€20¢
TT-50-€20¢
LT-¥0-€20C
€T-¥0-€20¢
0€-€0-€20¢

SR A (299%, T\ Hi/E)-F-# i

)-T4 0

]
&

R AT (

ERFRHL(E /18- T3t

IS BT 7C 0 B

_‘L

. SMM. %

Kl ok



CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

@ >LE I 15 i L4

HERE

%)

B 21 BERREREEA BT TR (B4

M. % %)

BIR 20 BERSEABE. A, 3 (8
fr

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

S0-£20¢
10-€20¢
60-220C
S0-220T
B
10-220ZH
[N

60-TZ0TE
N

SO-TZ0TE
3
T0-120C
60-020C
§0-020T
10-020T
60-610C

S0-610¢C

0.00

S0-£207
11-220C
S0-720T
Q
1112023
A 4 4o
SO-TZ0T= =5
0-T20z, =
11-020 =TT
il
8.88%%%
T1-6T0cE B E

HH.WHON*.,W.W
mo.wHON_ —

T1-LT0C
S0-L10¢C

R

BIR 23 =SuhBI A BOTTER (BAL

X

IS

HRSRYE: ifind. SMM. D430F3H
)

MEAEFR (B

%)

B’% 22 =T

35000

30000

25000

20000

15000

10000

5000

0

T0-60-€20C

T0-80-€20¢C

T0-L0-€20C

TEMBEA BT TR

T0-90-€20C

1

T0-50-€20C

TO-¥0-€20C

T0-60-€2021]
S.mo.mwoNW
10-L0-€20T 5
%
10-90-€207Z
=
10-50-€20212
1

10-¥0-€20Z m
10-£0-€202
10-20-€202 L
A
10-10-£20Z#X
m
10-21-2202 %
o
10-T1-22023%
=
10-01-7202'R

1]
10-60-ccoc ™

UEH BB FUF A A

)
SMM. %

K AR :

B 24 B HhRERMA =8 (A

Bk 25 Zhy B AR EIE (AL %)

MWh)

80

70000

60

60000
50000

40

T0-£0-€20C

T0-S0-€20C

T0-€0-€20C

T0-€0-¢20C

X
%
#
<=

T T- <
T i
c0- )
10602202 o 5
0~ i
L0720 G
2 X
0-50-2c0z 3 W
g
2R
==

— 7,

— 7,

0-10-¢z0T
T0-TT-T20C
T0-60-120C

T0-£0-T20C

g
S.mo,mmoNW
10-¥0-€207 2

=
10-20-€202 5
10-CT-220T &
S.E.NSN%
10-80-720Z ¥
Ho.oo.NNoNM
10-¥0-220T
10-20-220¢
10-2T-T20C
10-01-T20¢
10-80-120¢

i
T0-90-T20T 5
10-70-1202°%

2
10-20-1202 =

=
10-2T-020C %=

ped
T0-0T-020T =
-80- EN
10-80-020¢ 3

g
) —

40000
30000
20000
10000

G HL R IR L

171

— 7,

T L B R

9171

— 7,

il

SMM. PSEIH T U H)

Bl R -



HE#E

@ >LE I 15 i L4

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

B 26 SR A YR, Rtk itk (B ER27 SR AREE. R, 3 (B4

ﬁ: Mw}l\ %\ %) MWh\ %\ %)
40,000.00 350.00 70,000.00 350.00
35,000.00 300.00 60,000.00 300.00
250.00
30,000.00 50,000.00 250.00
25,000.00 200.00 200.00
40,000.00
150.00 150.00
20,000.00 .
100.00 30,000.00 100.00
1 ! X
5,000.00 50.00 20,000.00 50.00
10,000.00 0.00 :
. 10,000.00 0.00
5,000.00 -50.00
0.00 | |””||||| -100.00 000 r|~4 < 0 N S 0 N S 0 N T 0 -50.00
O m © o4 W A $ O N N N W 9 Qe @ 9 @9 99 e 19 99
— o o o o — o o o o - o (o)} o o o — — — o~ o~ o~ o o
1 T T T T . T T T T 1 T i o o o o o o o o~ o~ o o
T2 22 8 I NN X £ 32888888 ¢8~¢8 IS
S8%88]88%88¢8¢.% LT REE g F RS
N ) N b _—— b 1 — ¥ 1 [
s 1141 e R AL I A IR
e 1 T AL B[R] L s ) LML RE B IR LE

BRI ifind. DHEHI RT3
EIX 28 HREHAEr-&. M. # EX 29 HMEAEFLTE (B %)

(M. % %)
10,000.00 200.00 80
8,000.00 o ” /\/
100.00 60
6,000.00 %
50.00
4,000.00 | I I‘ Il ' 40
'l "l.w / V “ (] \,, ! 'V " \ 0.00
2,000.00 vilh 30
,000. -50.00
20
0.00 -100.00 b= = o ) o o
N = 1w = W1 = W~ N W0 < h o ~ 0 o
O 4 O 4 O 4 O «+ O «+ O = O
TR%EdFSSa g 2 2 2 2 3 3
SRS S8RSRRIRAR 4 2 Q 5 Q& B
— R R e 1 R ] 7 R [ EE
s SRR H B PR RIA L s TR P T

BRI ifind. SMM. DLAFHA LRI 90 30
B3R 30 GRREH E=&. F. 3 (B4 B3R 31 ERREAEF TR (BhL: %

M. % %)
12,000.00 400.00 12,000.00 350.00
300.00
10,000.00 300.00 10,000.00 55000
8,000.00 8,000.00 200.00
200.00
6,000.00 6,000.00 150.00
‘ 100.00 100.00
4,000.00 ‘ \ .li . 4,000.00 A ‘ Ii . 50.00
ARG N 0.00 “n AVAry e \
M . N 0.00
2,000.00 1L 2,000.00 ‘||||-.“|| o
0.00 -100.00 )
N o 1N = 0 = N 1 A 0.00 -100.00
© 9 9 o Q o © o Q 9 O T O = = -~ B
R R R - B I S I P« A A A e R
A T A S A SEESERERREERER
] 3 & e— T G i) N
%“;‘@@H;F;ﬁth g e w— R P s K T ] FE R LL
" - s ST R ] 7 R R EL
BERUR: ifind. SMM. DXAEHA SR AT 5T 03



HE#E

o

PSRBT 4 BR 2 W]

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

Bk 32 AR EA KR, ALk, 3 (B

Ar: Fidf % %)

BI% 33 BeERIREAKHE. R, 3FLH (B

fr: Fid. % %)

800.00

600.00

400.00

200.00

0.00

2018-01

— <t D o ~ o n o o o0
9 9@ 9@ 9 Q@ 9 9 Q9
0 OO OO O O O = «= N
— - N N o o N [ ]
O O O O O O O o o o
o~ NN N N o~ NN N N
ARV R A

PE— e e 3 Y
s S BEIRTR G B2 A E AL

2023-01 —
2023-06

500.00

400.00

300.00

200.00

100.00

1,000.00

800.00

600.00

400.00

200.00

0.00

2017-05
2017-10
2018-03
2018-08
2019-01
2019-06
2019-11

2020-04
2020-09
2021-02
2021-07
2021-12
2022-05
2022-10

— IR A R Y A
s T BEVRVR A A B 2 HE H LG
s T BRI 2 B2 A (B L

2023-03
2023-08

800.00

600.00

400.00

200.00

0.00

-200.00

FERYE: ifind. SMM. 4UEHA TR 70 4 1350



© 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 EILE S ARG IR RA —BA ARG R HIR S o AR SAZSE RS YR S 73 17
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 B 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



