O SLHE A LA T

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

ERERAR - TRE
HRERERE

202435 20H BHA—

SRR BT AT 5T a3 wei=
H & B R A Wﬁ&tg
b ® TEREAETRE

Mok K45 F3067533

WY . ; 2 I e 4N i & y i N2

I ez Pk 112550 (0) 76/, 99. 2% TV 2 28 bk BR B ~F- 2 4 ¥
AL ST A8 2% FO3087180 107500 (~600) JG./WE, HIZE A LTI 104650 (0)
[ T/, BEERELELR AT 42450 (0) 5/, —ERHENT IR
Mok % e %2 : F03088989 Hir 119500 (0> Jo/Mi. (ErdakiE: SMD
ﬁfﬁﬁ%%:NNM% =22 5 HARFREE # Tk 3= 71640 L.C2407 a4 114950
iigﬁ%%:WMM&z (-1950) Jo/mi, HEEELTE 1. 67%.
Fn WEAMEE R T, A A KR B BRI Core
Mk A& 45 F03114337 Lithium BEATELE BP33 WiH, MLEHERN IR, kA
A A FHEER TR T 2024 FHRER P2 211K,
e 1 3 (R Py (O T, LA R, SR A P
g PRI 15%% 17280 Wi, #EZ<BEH B~ B 12%% 7818 M,
0591-38117680 EhH B B FRG 9. 0%ZE 7818 M,
0591-38117689 ‘ -

ORI, =JoMEl 811, 523 H R & 23995 Wi,
R A 15049 Wi, FRELZIEAN 11%. 19%, BERe ke H &
wanggq@xzfutures. com 126860 Wi, FRECHEIN 15%, HEIF LR EFF 13%% 35%. 4

zhou | c@xzfutures. com

PR H B 5 6070 M, EREL ETF 17%.
USRI T, SRR Ik BB Y B R AT .
FASTT T, M MRAR A AR P B A s B B T 2


mailto:wangqq@xzfutures.com
mailto:zhoulc@xzfutures.com

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

H B o
—. FRERSEF= v s H B 4

BIR 1 BRI ™ B 0 B el
FE4r (Go/m)

" [ 7= 99. 5% FLyth 2 i FR A 112250 +2950

R 299, 0% Tl R R 106900 ~350
AEE CERkZ R i 103900 0
B R - 177000 0

Tl R - 71250 +2000

BRI SMML AR TR 58 &350

BR 2 T HpTRIREI R &4

E )16 %) LC2407 115050 +2950
Witk & e T L
T hHEAFOE 206667 -
= TREREH 1.C2407-1.C2403 500 -
FE LC2407 -2800 -

BRI SMML AR BRI 58 &350



O SN B A AT

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

BIR 3 EREM RN (A Jo/HD

BAE AT SMM. AT I B ATE 90 54 351

BR 3 RERHSH M (B o/

610000
510000
410000
310000
210000
110000
10000
< < < < < < < < < < < < < < < < < < < <
o o o o o o o o o o o o o o o o o o o o
Y S S Y S S S SRS
o o o o o — o o o o o — o o o o o - o o
04 A A A A A A A A A D h o h oh oo
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 TR R (99, 5% FELIL 2R/ [H 77) - F- 19ty TR (99.2% Tl B 2/ [ 7)-F 4y

BRI SMM. PSR HA TR HIT 78 508340
B 4 =8 RME AL JT/MD BIE 5 SRR RN (B Fio/mD

6000 3500
3000
5000
2500
4000
2000
3000
1500
2000 1000
1000 500
0 0
N O O & NN = 1N O N VU O M I~ N
3823357882332 331 d 2 ad s sy a
O O O O =H =H &N N 94 =S =S o o o
&8 =23 0939333888 FA- Gt U Gl Gl (R G g
S88885883888¢88¢% ESE8EEEEEEEEEEE
N AN AN NN NN N N N N N N AR D L R B R D D R B R

R (L20:20%2.5%) - T SRR ATREA (6%, CIF 1 [E)-F S




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

HE#E

BHERIR: SMM. DLAIF 3T TR AT 78 i 1 3
& 6 £H 99. SRR EI ML o/ BR 7 £ 99% I EBREREIHEMAE o/
)

160,000.00 160,000.00
140,000.00 140,000.00
120,000.00 120,000.00
100,000.00 100,000.00
50,000.00 80,000.00
60,000.00
60,000.00 40,000.00
40,000.00 20,000.00
20,000.00 0.00
o < o0 - wn (<2} (o'} [t} —
0.00 a9 = o4 g g o
o < b < - o b o < o ) N < < < < < <
o 8§ 3 8 3 8 & 8 8 S 8 8 8 8 8 S8 © o
S &8 8 &8 & 8 & & o
L T L A A S s S-S TV R R IR A (Li2CO3299%): H [
99.5%Hi i BRI A I Sy A2 99.5% L R BRFRAE I B ffr: Y76 s S 23] A T R (Li2CO3299%) : 75 1
99.5% B AT EMBLIE ;T 99.5% LIt ARSI . DU)1| e 2P S8 TV BRI (Li2CO3299%): P4 1]

BRI ifind. MR TR &R

BIR 8 mMSHRE S DIV FHRENE (& BR 9 SEMEIBMHE (B TT/M)
fr: Jo/m)

16000
600,000.00
14000
12000 500,000.00
10000 400,000.00
8000 300,000.00
6000
2000 200,000.00
2000 100,000.00
0 0.00
o~ o o < ~ -~ mn ()] o [(o} o [22] ~ o~ N
- N =4 &N O N O +H O =H oNn «=H «~N A5 S S S RS S S A S S S S LS S
L = T = T T T L I I R N
O O =@ = = = < < O O O O O o - < O NN N N O N 0 Hd O A < N
h h h o h N N h S S = S+ & = TFQ Q Q Q9 4 9 9 Q9 9 Q Q <40 o Q
o o o o~ o o o o~ o o o o o o ~ [ee] [>e] ()] (<)} [e)} o o i - o~ o~ o~ o on <
O O O O O O O o o o o o o o LD = D = D = = D = I o A o o B o T o Y o B o Y o R o A o |
AN N NN NN NN NN NN NN O O O O O O O OO O 0O O O o o o
e Uk e SEYI Y SRR (LI ZRRLTRD

BE KPR SMML D4UEHA TR 70 % 35

BF 10 85y GBER. Enf. HWiskK) EF 11 RREAEFE. . KR (k.
HEFE (B M) W, %, %)

30,000.00 150.00
18000 10000
16000 8000 25,000.00 100.00
14000 6000 20,000.00
12000 50.00
4000 15,000.00
10000
8000 I I 2000 10,000.00 0.00
6000 0 HH”“
. . . . . . 5,000.00 (I -50.00
o o o o o o Y N «—= N «—=E N = N «=E N A N -
2 3 X g a 2 S8 08 S8 58 n 3 og o
g o F g g 3 L EEEE R R EEE
4 & & § F £ SE83838888¢8¢8¢8¢
o~ o~ o~ o~ o~ o~
R R — A P S B RRAE R

s $H31 T S R s LI RRIR B B BFALL




7

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

SR BT 4 IR

o

HE#E

SMM.

%ﬁ%ﬂ%:/\:

BI& 12 BRIREABIT TR (Bfr

)

BIR 13 BRIRELH B (A7

80000

%)

60000

40000

20000

T0-TO-20T W

T0-TT-€202 W
10-60-£20T &
0-c707 B
TOLO€202 g
10-50-€20C &
S
10-£0-£20¢
10-T0-£202
10-T1-2202
10-60-220¢
10207202 =

—
o
wn
o
o~
o
o
~
N

e TR AR FEAT R
s TRTRAR H BRI AR

Uis

TO-€0-e0¢
TO-T0-220¢
T0-TT-120T §
T0-60-T20C

T0-€0-¥20C

T0-20-¥20t

T0-T0-¥20C

BRERHE A JETT T4

T0-CT- mNON

TO-TT-€20C

T0-0T-€£20¢

T

Bl 15 ZFRBEMEES (BhAL

PAEIA

SMM.

BRI -

BIR 14 =R eSS (RN

7o/

7o/ M)

0.65

250000

0.6

0.55

200000

0.5

150000

0.45
0.4

100000

0.35

50000

0.3

80-€0-¥20C
€¢-20-veoe
60-¢0-v20c
9Z-10-¥20¢

CT-10- wmom
6C-CT- mNON
ST-CT-€20C;
TO-CT-€¢0¢#
LT-1T- mNON
€0-TT- mmom

5237 JE =0t (B AED (D %’JTJ’T

s23f =JoHts (B AED (BD T
TITERERR RS (B)0AD (D T

0¢-0T-€20¢

90-0T-€20¢
T-60-€20C
80-60-€20¢

ST-€0720C
=

m
10-€0-720Z 2
B
91-20-v207
20-20 EON%
-20- e
=
mH.S&NONﬁ
S0-T0-7202
TT-T1-€20C
80-71-€20C
YZTT-€200 S
0T-TT-€202"
LT-0T-€207
£1-0T-€20C
62-60-€20Z !

ST-60-€20C

e = G 523 T 4
s = G 811 4

i

N

SMM. 4AIE

B ETp ST

B 16 BEFRREREILIMMHE (FHfir

7o/ )

DA

BR 17 SREl i (8f

7T/ M)

250000

90000
80000
70000
60000
50000
40000
30000
20000

200000

150000

100000

50000

10000

TT-€0-¥20C
9¢-¢0-v20C
CT-20-veoe
6¢-10-¥20¢

ST-10-v207E
r
8.8&8%1
81-CT- mSNE
=
¥0-TT-€20T3E
0Z-T1-€20¢
90-TT-£202
€2-0T-€20¢C
60-0T-£20C
ST-60-€£20C

TT-60-€20C

Y1-€0-7C0C
6¢-¢0-v20c
ST-¢0-veoc
T0-¢0-vzoc
8T-10-¥20¢
¥0-10-¥20¢
Te-tt-€e0c
L0-TT-€20¢
€C-TT-€20¢
60-TT-€20¢
92-0T-€20¢
¢T-0T-€20C
87-60-€70C
¥1-60-€20C
TE-80-€20C
£1-80-€20C

IR - SFH

il

SMM. PSEIH T U H)

Bl R -

T/ )

DA

B% 19 £ REIRME (B4

Ju/ M)

BI5% 18 WRETEMI (RAL




7

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

SR BT 4 IR

o

3100000
2900000
2700000
2500000
2300000
2100000
1900000
1700000
1500000

HE#E

69000

64000

59000

54000

49000

44000
39000
34000

S0-90-€20¢
T-50-€20¢
80-50-€20¢
¥Z-v0-€20C
0T-¥0-€20¢
LT-€0-€20C
€T-€0-€20¢
£2-20-€20¢
€1-20-€20¢
0€-T0-€20C
9T-10-€20¢
20-10-€20¢
6T-¢1-220¢
S0-¢T-220¢

CT-€0-v20T
LT-T0-v20C
€1-20-v20t
0€-T0-720T
91-10-¥20¢C
¢0-10-¥20T
61-CT-€20C
S0-¢T-€20T
T¢-T1-€20C
£0-TT-€20C
¥¢-0T-€20C
0T-0T-€20C
9¢-60-€¢0C
C1-60-€20C

&R (>99%, T Hi/[E )T 4

IREE

B 20 BRREREL A BB, Fth. 3REL (R

]
&

R AT (

HRFR (3 79 -~F- 4

SMM. DEAE A B AIE 50 5 1) 350

: %)

DA

B 21 BERRBREA BT LR (84

M, % %)

fr

120.00

500.00

200,000.00

100.00

400.00

150,000.00

80.00

=)
<
o
=]
&

200.00

100,000.00

60.00

100.00

40.00

50,000.00

20.00

0.00
-100.00

0.00 \|I|||m||\|||.|II\IIHIIMH”””H”H

TT-€207
L0-€207
€0-€20¢
11-2207
£0-T207H

=
€0-220C

11 NONWM
L0T Nowmm
€0-120C
TT-020C
L0-0¢0C
€0-020C

T1-610C

0.00

T1-€20C
S0-€20Z
11-220Z
o
50-220C m
; o
TI-1202
so-Tzoe Al
t1-0z0z I
S0-020C 2
TT-6T0Z 35
&
S0-6107 3
T1-810C
S0-8107

T1-L10C

Rk
L

1 oH

P A AH:CBC
7R A AH:CBC:

F):

G

s LR
e IR R

BR 23 =JutPB A BOT TR (AL %)

L)

MEAE™E (B

=7t

B=% 22

10-€0-20¢
10204207

T0-10-¥20¢

AR BT T

76

T0-CT-€20C

1

TO-TT-€20C

10-0T-€20C

50
45
40
35
30
25
20
15

10-€0-v20Z gz

e 10-TT-€20CIR

e 10-01-€20Z m
s 10°60-€20C

s 10:80°€20CE

Fb:

e 10-L0-€70T

H

10-90-€20C &

s 10-50-€20C

kLS

e e T0°10-€20C ﬁ

E—— i R T

o

30000
25000
20000
15000
10000

5000

SMM.

%ﬁ?&%:/ﬁ

B 24 Sh A RERMA KR (B

Bk 25 ZhyEiiib AR B (AL %)

MWh)




HERE

O LW B B A )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

70000 80
60000 60
50000
40000 40
30000 20
20000
0
10000 33535 o\ &3 3
208 @ o o oofh N oo oh
0 ? 9 7 2 Qe 9 9 2
— - — o~ o~ ~N o~ N m
R EEEEE w0 8§ 88388 8§ 8§ g
o] — o n o] — N n o — o~ n ~N ~N ~N ~N ~N o~ ~ ~N o~
o — o o o — o o o — (=} o
S 8 8385888 ¢8 33
S S S R 8 R R & 8 R ] & ©0 =S ERILRRARRL
e 1) R LI R A e 1) J SRR B L 8 B e ) ) SRR R PR 7 B JEEIA LG
m— 7] ) = 0 I T R s 7)) =G L B H EIRLE

2023-05-01
2023-07-01

AR SUML PSR BRI L A

Bk 26 @b ARRNIE. Fth. 3Rt (B ER27 EaiARHE. FL. 3L (B4

ﬁ: MW}]\ %\ %) MWh\ %\ %)
50,000.00 400.00 80,000.00 350.00
70,000.00 300.00
40,000.00 300.00 60,000.00 50,00
200.00
30,000.00 200.00 50,000.00 150.00
40,000.00 100'00
20,000.00 100.00 30,000.00 5 0'0
20,000.00 0.00
10,000.00 0.00 10,000.00 | | 50,00
.u|||||”| | 0.00 -100.00
0.00 -100.00 © O N M VW O N N VW O N
- VW +d S O &N N N I O M Q@ Q@ ¢ Q@ 9@ Q@ ¢ 9 o o
$5§33se3828¢8 SEESES8d2d
w— G AU e BRI EREHLREF L ) L R B T AR
s 481 1, JEE BE AR [ L e 7] 7 FL L FE RS BRI LE
BERIR: ifind. DUEHH B TS
=N 3
B3R 28 HRE A FEr-&. F. #k B3R 29 HiRREEA EF TR (BhL: %
(M. % %)
10,000.00 200.00 70
65
8,000.00 150.00 60
100.00 >
6,000.00 ’ 50
“ 50.00 22
4,000.00 I
l.‘ Ml ol h 0.00 35
30
2,000.00 -50.00 25
20
0.00 -100.00 o o o o o o
O+ ot o O T O T O F O Y < Q Q Q Q
TP GF G HQ 7oA S o S b S 3
N 0 00 O OO O O =« = N &N N0 ™M 1 | 1 T T T
H o Hd H H NN N N NN NN ™| ™ [ag] < < <
o O O O O O O O O O o o o [a\) o o o o o
— R e BFRA ] B R F] EE e (i T T 56
s SR H BE PR IR EL
Bk ifind. SMM. DAIESAELHT 7T v 35
— AT 3
R 30 GRREHE=&. F. 3F (B4 B3R 31 MMEAEFTE (Bh: %

M. % %)




O LI A W2 Tl
CHlNA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HE#E

12,000.00 350.00 45
300.00
10,000.00 40
250.00 35
8,000.00 200.00 30
150.00 25
6,000.00
'l 100.00 20
4,000.00 ‘ | 50. 15
NN Illk \ N 000 10
2,000.00 ) A 5
-50.00
0.00 -100.00 o . . . . .
338388735835 % 383 2 2 2 2 2 2
LIRS ANNANRX hoy hy py 2 e S
RSRRRIRRIRIIIILLIRR 8 S S N g8 3
— R R A s (T FRA ) PR RN L N N N N N N
s KT ] P [ L e [ TR ] TR

BHERYE: ifind. SMM. DA A BRI 98 50
R 32 FEEIRREAEF=E. F. 3 (B ER 33 FIRREAEHSE. R, FH (&

AV AT
'flL: 73%\ %\ %) 'ﬁL: 73%\ %\ %)
500.00 500.00 1,400.00 800.00
400.00 400.00 1,200.00 600.00
1,000.00
300.00 300.00 800.00 400.00
200.00 200.00 600.00 200.00
400.00
100.00 100.00 0.00
200.00
0.00 ' 0.00 000 -200.00
sz dBSegsegsy 9393333333333
10000 2 % %S 223X NN 2R 10000 RedddsoaaNsRg
S RIILLIILLLLRESR 8§59 8S888888¢8¢8%
AR 4 — R AT DA i
s Y BEVE S 2 BRI L e T REVRR R A B HE: A EL
e e AR R 2 ] (R L
e BT REVRVR 2 P B HAEIR EL HEPRiL S :

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

DT IRRE

ZIKJ\L)%WEE@ER S, AL M R AR o AR TS AR S R T A NI 7T
Wrie R PRI BEE LR B AP 50RE i@ TA N B E R, @i & B W 115
éﬁﬁ%, TIREM S AL, 8538, ARARME =7 M ERE. AN G R A SRR S

HH R LA HE R T L BSOR 1 e ] e RS AR AT R 2 3

R A

AR M5 B RRIE T A TF B ?ﬂa/\?ﬁﬁ_iﬁﬁuﬂ’]{’ﬁﬁf&%ﬂm%&ﬁTT’EEﬁﬁﬁ W,
APRIERT & BE B UA R RAEEMAEE. SRR A, SR R@X S5 . Xk
AR B SRR S GURAN— BT A RIS R iR ZISTEaiﬁiZ T S e 5 7 i B
HIANRIBEAE . WL e 7 M i e AR PR R, i I RIS s e 70 A 63 A H bt o H 391 24



@ >LE I 15 i L4

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HE#E

H b S W

B PANARAAR G AR IR PSR A — KR . AR TPTR 5 RS AT REA G A
BT, AR RN EREW . AN TR RASR 1 787075 18 BN % AR IR I H AR
W25 IRV B RG BE o AN R ) N5 RE AR A (AR B UG B A5 & HRp e L, DA
(CHALE) FRIRSLAR T .

FEARATIEOL R, A o 145 B B &G i R T AN B AT N AR B8 i AR s
DU A FIASSHAE AT DR AR 35 A B A AT P 28 B 5 SO 2R AR AT B

AR H AT BE -5 B A FRIRE AN R B A7, %o i A o 2 i s i PRI A2
SR, AREAECT L, ORI S AR 5T

AAREBACAPGEH AR AR A, REBEVFR, ARFIFIAN NS EUEFIE
B EHIARAT . sl Ak, fEU A G S s W, BN ARG T
EREY=NIETIAE N L T




