O SLIEW B B )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

ERERAR - TRE
HRERERE

20235 10 A 19 H 2Py

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

Mok K45 F3067533

F 3% LS4 173500 (+500) J6/M, [EFE 99, 2% Tk Z iR
AL 4645 : FO3087180 BT 164500 (+1000) J6/M, HINAZE S FALAE Ty
iiz;é$ﬁ%a%é%: 20016577 G 169000 (0) I5/Mi. CHRFIE: SID

Mk FH %5 : F03114337 52 Gy BB R IA T% 3= 776 4 LC2401 Y4 165900
' (-1450) JG/M, EKIEA-0. 87%.

z;A MIEARTRE, B E R, U7 R,
W5 0591-38117682 WA SRR A8 10962 12903, 9788 Wi, FRLL 435l
A - B 6%, 9.6%. 7.4%. FEOORSKEAFENY . BETEL R E AT
loujingdxzfutures. com AR, TR, R R AR O 4

. WEAMERI, N A E A B, B E SR,
AN TR 25 2 3 5 2 12 T 008 It Ui UK 52 JERL IR, 3 T 3 B A
JP, rERERAT ik eh B A S i Ah S AR 2R R
BRAS i, H AR AN R BT B2 S R R T R

DA FE AR, BEER NI SR, B I SO
HIEN =B, B B E 8 SO T 3 £ S, B
& AN KK, = BRAZET, HETZN 17 Jioo/h,

BE TR S AR T . T R & 2 BURT RE YR 5 A
KGR Bk, ERlEih 9 HA4E 287454 Y, FRELIY
K 4.8%, Tl /NS, WRRESE AR H BEEEIALLIE N 10%,

FREFIR K. FFRAUE, BEE B REIR IR R A 1) b AE
S, M) EFEMEERET, WRAEN N, BERSE. =
TCART B B TR AT /NI SR SR THT, AT S AR

W% im, L RiEmEamiEsEdrE, e s
HE,



O SLHE A LA T

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.
LRERE, LTSRN RIZE, A A ek A
. 25 RE RIS U B HT RE VR4 e U B A
BN I _EAT ARSI, SEBR R BERUR T AR A . AU
2%,



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

HE#E

1. 2 EMEL 1606Wh BB I H X 7MANS, CARRIEE . BEERERS 7% RO X
90GWh T s WHEENIE 706Wh BT, T E R E L A RE PR

2. BN R AT, MRS AFA RS REN, BFA R e i o E i & T
2023 £ 9 H 29 H-2023 4F 10 H 25 Hi#t THZ, Wirlh 10 H kB ELEE 3000 745

2. ¥ [ LG A 5 R AR AE BRI BF G — PR AR E IR, % L) T 2026 4%
P2, BARREFE 5 TR PR A R . LG AR, BRIV RF LT AR PSR B A AR
BHENIESET ), HREERE CEKHIRIER) B, L6 ALHREA T — IS E e
VEAE RIS BHE W LA T A ME T IR, BAR2H] 2025 AR, 4/ Fe N 52000 Mf
B, AR, LG AGZERIRTHRITE BB JE PE P s iy gk Ak 1) .

4. FWERAEAR, BE 1 ZFHERA ID. 3 ARV B, MATRE 1.9 5

JGo



© 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)

B [ 7= 99. 5% FLyth 2 i FR A 173500 +500
7= 99. 0% T b 2 Bk IR AR 164500 +1000
AEE CERkZ R i 169000 0
B R - 227000 +2000
Tl R - 59750 0

BRI SMML AR TR 58 &350

BR 2 T HpTRIREI R &4

ek (/M) \
£ J1E5%11.02401 165900 -1450
Wit & 2 ————
T hHEAFOE 67659 -
= TRER A 1.C2401-1.C2402 12000 -
ez LC2401 7600 -

BRI SMML AR BRI 58 &350



—_ O LW B B A )

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

=. BROM

BIR 3 RENRSH M (B o/

350000

300000

250000

200000

150000

100000
T o 0NN DO NDOMONT T 0T 0N 0NN O M
T g g Qo GagQdagoddao o daag o
L Y Y Y Y T Y R B O L - I B e - - - = S
YIPIPIPIPYIYILLYLLYLYIYIIPQ OO O Q99 Q9 Q9 9 o
hohchththchchchohohohohoh oh oh h h h h h h 0N N N N N N
N N N B S S N
O 00 0000000000000 O0O0 OO0 0O O 9O O 9O o
N AN N AN AN AN AN AN AN AN AN NN NN NN NN NN NN 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 4500
8000 4000
7000 3500
6000 3000
5000 2500
4000 2000
3000 1500
2000 1000
1000 500
0 0
IR T L833553I28 8 IR 98357 3I N3 LgQ
o [22] [22] o [22]
e [ 75} (Li20:2.0%-2.5%) - 3 s VKT (6%, CIF R [])-~F- 25041

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
-
250,000.00 250,000.00
200,000.00 200,000.00
150,000.00 150,000.00 g
100,000.00 100,000.00
50,000.00 50,000.00
0.00 0.00
[Te} D o0 o o [s2) ~ h) N UN‘ g m 8 2 8 : 8 2
52 f 8§ % % &8 % 5 £ 2 3 2 & 3 & 8
S 2 % 3 S 9 g I = O S - - - S A R
§ & 8 8 8 8 & § 8 s 8 & &8 & © 88 & 8
o~ o~ ~N o~ N ~N N N ~N
SN o e s s S e P48 72 LNl 2 40 (Li2C0O3299%) 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

@ >LE I 15 i L4

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HHERIR: ifind. PMUEHITEAT L&

Bk 8 HMFHREE T ARRENZE (B B& 9 SEMEIEMM (A o/

fr: Ju/mh)

60000

50000

40000

30000

20000

10000

2023-04-14

2023-04-28

600,000.00
500,000.00
400,000.00
300,000.00
200,000.00
100,000.00
0.00
aQ O O O DD DD DD DD DD D
N e g M d ¥ X "o g o0 2939993093633 39S
e R N - - - 799990 98 F3 659 HS3
T 2 2 233 g q S hRe22228_R3NAxRA
m M oMH MM M MmO M M ™Mm ™Mo M o
3 83333333898 9 9o SRRIIRIRIRRAIRIRRRR|R
N N N N N N N N N N N N P L
e FH1 2 B 4 5 T B R 4 A 22 s A AR CLIZORURL)

BERUR: SMML D4UEHA DR 70 13

BE 10 8REF (A, B, MK BE 11 RREAE=&. R, 3 (Bh.

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
- N . == son0c0 MMM 5000
o o o o o o O N O N O N O N O N O N O
A & RS & & = © ¢ QO =9 HQ 909 g o T O
I 2 Q e < py SN 3R222 S8R 8R
a S a 8 S a RRIIRRIJKRLIL]RRKRR
N N N N N N 2 R ) P
R R A H e L B A ) E 7 B L
s 3] S 7R R s FELL Y R ) 7 BRI LE

BIR 12 BIREAEIT TR (B %)

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

80

70

60

50

40

2023-05-01

80000
60000
40000
20000
0
L = = = = = = = D = = = D = = = I ==
2535535533335 5
g 8 g 8 8 $88239&8388396383
O ~ o] D o = H " Hd NN N N NN N N,
- SREERRERERRRERER
g & & & 8 e GRRRLA SEATALE A e BB JE P07
o TR A T T e R BRI AT

BRI SMML DRI BRI 58 &350



7

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

SR BT 4 IR

o
B& 156 BREGMHEES (BhL

0.9

HE#E

g/ W)

JT/ W)

MBS RS (BT

B% 14 =7

300000

250000

0.8

200000

0.7

150000

4

100000

0.6

50000

0.5

€T-0T-€20¢
62-60-€20C
ST-60-€20¢
T0-60-€20C

;

i
i

=

8T-80-€20

¥0-80-€207= =

T2-L0-€20

@D M
EHE) () F

L£0-£0-€20¢,

g™

s
5

TEH

St

€2-90-€20 i

W

1

BRI (BARD (D P39

a0

52341

60-90-€20

2

JE

523

92-50-€20¢
¢T-50-€20¢

8C-¥0-€20¢
Y1-v0-€20C

8T-0T-€¢0¢

AT~ =
¥0-0T MNONﬁ

q:/\

0Z-60-€20T 3,
o~

©
90-60-€¢0Cz

€¢-80-€20C

=Juttk

1

60-80-€20¢
92-L0-€20¢

¢T-L0-€20¢

8¢-90-€¢0¢

Y5
Tt

¥1-90-€20¢

T€-50-€20¢

523
k811

LT-50-€20¢

Tt
=Jt

|

€0-S0-€20¢

6T-¥0-€20C

5

]

_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

Z1-01-€202
82-60-€20¢
¥1-60-€20¢
1€-80-€207
[1-80-€207 <=
£0-80-€207 W
0¢-L0-€20C =
mo.B.MSNWW
22-90-€207
80-90-€207
S7-50-€207
11-50-€202
L2-%0-€207
€1-70-€207

9T-0T-€20C
20-0T-€20C
81-60-€20C
¥0-60-€20C
12-80-€20C
L0-80-€T0T ¢
¥2-L0-€20T W
0T-L0-€20¢ @
92-90-€20¢ W
T1-90-€20 &
62-50-€20C
ST-S0-£20C
10-50-€20C
LT-¥0-€20T
£0-70-£20C

0z-€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¢

€T-0T-€20¢
62-60-€20C
ST-60-€20¢
T0-60-€20¢
8T-80-€¢0¢
0-80-€20C
T¢-L0-€20C
L0-L0-€20C
€¢-90-€¢0¢
60-90-€20¢
9¢-50-€¢0¢
¢T-50-€20¢
8¢-¥0-€¢0¢
Y1-v0-€20C

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

o
<
=)
=)
<5

140,000.00

120,000.00
100,000.00

80.00

300.00

200.00

80,000.00

60.00

100.00

60,000.00
40,000.00

40.00

20.00

0.00

20,000.00

-100.00

0.00

90-€20
70-€20¢
0T-7202
90-220T _
B
20-zeozH
[N

0T-TZ0TE
N

90-120T&
3
20-120C
01-020C
90-020¢
¢0-020T
0T-6T0C

90-6T0C

0.00

90-£20Z
717202
90-720Z
Q
71120238
A 4 4o
-T = =
901202 =
zt-020 =TT
il
mo.omo%%%
ZI-6T0CE B E

1-L10C
90-L10C

R

BIR 23 =SuhBI A BOTTER (BAL

47

X

IS

HRSRYE: ifind. SMM. D430F3H
)

MEAEFR (B

%)

B’% 22 =T

35000

46

30000

45

25000

a4

20000

43

15000

42

10000

5000

40

0

T0-0T-€20C

T0-60-€20C

T0-80-€¢0C

TEMBEA BT TR

T0-L0-€20C

1

T0-90-€20C

T0-50-€20C

T0-0T-€20213
S.mo.mwoNW
10-80-£207 5
%
10-L0-€207Z
=
10-90-€20212
1

10-S0-€20Z m
10-0-€20C
T0-€0-€202 L
A
10-20-£20Z#X
m
10-10-€202 %
o
10-21-22023%
=
10-11-2202'R

1]
10-0T-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

-11-¢20¢

T0-60-¢20C

-£0-220C

0-

5 B R A R 7 ] AL

— 7,

Db IR LE

— 7,

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

o

PSRBT 4 BR 2 W]

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

B 26 EHBEMABEENE. F. H (B

Bk 27 B HEHEE. R, R (BfL.

ﬁ: Mw}l\ %\ %) MWh\ %\ %)
40,000.00 350.00 80,000.00 350.00
35,000.00 300.00 70,000.00 300.00
30,000.00 250.00 60,000.00 250.00
25,000.00 200.00 50,000.00 200.00
150.00
20,000.00 40,000.00 150.00
100.00 30,000.00 100.00
15,000.00 50.00
10,000.00 0.00 20,000.00 { 50.00
5 000.00 ) 10,000.00 | | | | 0.00
,000. -50.00
0.00 | |||I|||||| 10000 oo ! f -50.00
R - X N N 4 MO 9 MmN A oo~
o o = O O o o — o o
Sg8g8D38851¢8 $22id28888%
T2 22 8 I NN X 2322283988888 X%
SRR R EEEER: D A
N ) N b — i hy — 7 ¥ 5[]
s 11111 AL e AL LRI L TR AT
s AL S LR R L s ZJ) VLI EAY BIRLL

BRI ifind, MHEMIBEHF IO
B% 28 HREAKTE. FL. FLk

BIR 29 BRREAEIT TR (BAL: %

(M. % %
10,000.00 200.00 80
70
8,000.00 150.00 M
100.00 60
6,000.00 50
“ 50.00
4,000.00 ||‘ , J Wl ll\» Al 40
(i W" ) ' 30
2,000.00 -50.00
20
0.00 -100.00 3 s 3 s 3 3
sysysNsNeNeqs g2 & & & 3 9
NN O h OO H N N M o o %) %) I I
S8 ooo09o959388888 S S S S S S
NL\N o~ _\(:l N N N N N NL\N o~ _\f\_l - ~N ~ ~N ~N ~N ~
— R R e 1 R ] 7 R [ EE
s 5 T4 ] P PR L e G TR T TR

B 30 MMREH -8, M. A (BAf7:

BAERE: ifind. SMM. DLIE A BB 50 % 350

B 31 MRARELA BT TR (BAL: %

M. % %)
12,000.00 400.00 12,000.00 350.00
10,000.00 10.000.00 300.00
T 300.00 aa 250.00
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 ‘ | ‘l .I' .. 4,000.00 ‘ i | I. v. 50.00
ALV XAl \ 4 0.00 | A il I
| [Tl - \ N e 0.00
2,000.00 AW 2,000.00 I ‘“li il
-50.00
0.00 -100.00
O N O N O N O N VW N O 0.00 -100.00
2 99 TS 9 e o s R N = R I =T
R R R - B I S I P« %8 d 330 aIlaa
o o Ay W e SEESREEREERERERR
] 3 & e— T G i) N
%“;‘@@H;F;ﬁth i il w— R P s K T ] FE R LL
" - e SR A JEE PR L
BERUR: ifind. SMM. DXAEHA SR AT 5T 03



AVA iﬂz O H
B g*&% @ C’Hl}A 1NDUSE%L§JI§IES !‘%RE&O-,LQ

BIE 32 FEeIREAEE. F. 3 (2 ER33 FFEAREAEHE. A, Fk (8
AL: Fidh % %) Ar: . % %)

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
000 ¥ % 0.00 0.00 : -200.00
g5 38238 e3I3385 82883335883
= W 00 0 O O O O = = = N N M ™M - N o0 60 O OO O ©O =« &N &N M
00 2228888888 EE SEEE88c88¢c8E
N N o~ NN N N o~ NN N N o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~
~ w— 2 R 24
e HHEURT e VR B2 L
B— A R e e T REVRT A 2 LR L

s I REVEA 2B 4 AL

=

AR ifind. SMM. DLIFHA LR B 50 % i3



© 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



