o Sk 53 £ T2 6]
‘:;,'\iﬂz A ]
CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

ERERAR - AREEZIE
HRIF ZIHHERE

SCIEHA . B 50 5 A R

At R AL AT 70 A A

23

Mok FA& 45 . F3067533
R HE w5 20014903
-

Mk FEH4- 45 . FO3087180
KA B mS . 20016577
AT

Mk T4 5. FO3121615
aRH

Mk FE 445 . F03123867

BKEAN: FAF
¥R 48 . wusy@xzfutures. com

20245£ 85 19H EHi—
NERE
friEmmAETRE

PARAETREHK LI BUBARANY, HEZR4EK 8530 (0D Ju/
Wi, ZRAGIE M 875 (0) o/, HIRAK LM 9600 (0D
Jo/Mi. R, 47K EPS 10750 (0) Jo/Mi, ABS 12500
(0) J&/Mi, PS-GPPS 9850 (0) Jo/Mi. (ks [
XFEL iFinD)

JATE T, EB F AL 9277 Jo/mE, B E—A
25 H BBk 0.79%, 32 323 (0) o/, EAEZIHNE
Tse T B GRS  FEARTHRE, A v i 25 AR T AR
AR, AR MR TER K5, W IRE .
HEFRE, TJ F=ReFIHZ 68.79%, FFLL+0. 76%. JE M,
BT EREE, R, IR RMER AT LT
T /NRVER, SAh, b E R E AR R,
TR, E —E ik, HHT EPS. ABS /ME&F, H
eI AR TARSL . PEAF T, ROMER . R PR
Ao FARALIEAT » RERE, 2K O 0 A i A A B 7% i b
AR, R e AR R . (S,

REHER: EREERSD, RS KiER s fta
I AMERE . T T PO R



HEE &

O SLIEW B

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

/\:‘J

—. BIR&IRZ M ik H R B
o 1 e AR M

B 2 5 LK LE B Bk BT R 2RI
TR | %o | 79.58 80.97 |
WIT 5t %70/ H 75. 49 76. 92 -1.4 \/\
INE Jsiiih TE/H 571.7 567. 9 3.8 f
JEEMI S Al CFR HA | SE7o/M 674. 13 674. 88 -0.8 \/\/\
RBOBIH: WAkt | 70/Me | 2.1854 2. 1592 0.0 ’\/—\’
L% CFR ZRAGIE | ZEoo/m 875 875 0.0 JI
HAREZR TG/ 7500 7500 0.0 [
SRR | o/ 8530 8530 0.0 \/\/_
FIILLE Y 76/ H#N/A 8500 #N/A /

Ellk SESS 20 iy TG/ H#N/A 8550 #N/A \ /

PR gtk SCR I iy J6/ #N/A 8525 #N/A N/
gl CFR A [E S0/ 1022 1021 1.0 /\~
4% FOB 3 I0/M 1000 1001 1.0 /F\
MR R | 5/ 8700 8700 0.0 yan
BRI AR R JC/ M 12750 12700 50.0 f/—/
o KL 75/ 8325 8275 50.0 v

LR T IR TG/ 10285 10285 0.0 / \
CLRRERN TG/ 8750 8750 0.0 x
ROIFHRRIIBAN | Jo/m 9600 9600 0.0 w_
ROMmEILB | oo/ 9535 9535 0.0 /\/\/—
KK | RIEAIIS | 6/ 9675 9675 0.0 /
M CPR P | SEIn/m 1140 1135 5.0 \/\’
JRZM FOB #E[E | SEIn/M 1125 1120 5.0 \/\/
EPSHEZR A JC/ M 10750 10750 0.0 /7
KM NI ABSHEZR A 76/ 12500 12500 0.0

PS-GPPSHZR IG/1 9850 9850 0.0 L/_\/_




HEE &

O LW B B A )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

BiE £ By YE Hi & b 373 EFARI
KA 36/ 9277 9204 ot | N
o F 203691 205043 1352 \’K
B & F 201205 237540 —31 \/L/\
LV VAR = TG/ 323 323 0 \/\,
RER % 3. 48% 3.51% 40. 00 /
CHYE =R #N/A #N/A #N/A
A% 3t/ -30 30 I YAV
R ESIWALY #N/A 1111 HN/A /\/\/\
el SeY Rl ETWAL #N/A #N/A #N/A \\’\\
TR AN 22 FIT/m 14.9 14.7 0. 16 AJ\\
iR AL 2313.2 2314. 3 11,08 N
aiok INEFERHE 6/l 200. 0 200. 0 D. 00 f
SRREMATE | ST/ #N/A 7.5 #N/A \/
i F N G e IWAL #N/A 107.7 #N/A w\
ORI il 22 G ST/ ~75.2 ~77.7 . 53 \//
FREAE | R | #VA 18.5 v | TN
CL A L A i TG/l ~720.0 ~790. 0 . 00 /¥/
o KA TG/ -326.3 -326.3 .00 \_,L
S A It/ AN/A 581. 1 AN/A ’—‘__-\\,,’-
S eI Je/E | 19270 | -1927.0 0. 00 ._—‘\“““-\h_\\
E IR RS JC/ 1070 1070 0. 00 \/\/_
KA RFNE | T/ -52.3 -90.3 47. 98 ’v\/
KN RARIE TG/ 2067. 6 1903. 4 164. 17 \/\/
N BT
EPSHI{ gL/ 115.0 191. 0 6. 00 /\’“’\
ABSFIif AL 161.8 101. 8 . 04 /
P 78/ ~195. 0 ~135.0 0. 00 /\_,\_,\

BHERIR: Wind. BEARE WM, MUEARHFEHH




HER &

O LW B B A )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

B&

1 SEERERM G/ M)

X 2 ZHHCFRAILE (Eiu/Mi)

20194 ——2020F ——2021 4

—— 2020 —— 2021 ——2022F

11000
2023 4F —— 20245
10000 20224 0234 20244 1600
9000 1400
8000 1900
7000
5000 1000
5000 800
4000 600
3000 200
2000
N~V HAQQAPYIJOoRIFIren—s jrsgilex ex gl ex g cx e g rx g x gl cx gl cx e gl rx e i cx gl cx i rx s e el
mNa N NN N N D O P mb Y™ o on® Do
ARNRER g WX W = N N A N Ny N oA r N H M N
o N® S wuwo N~ oadggay ARAERGRT R NRR 5 VKK K
— N ™M <t O [{e) M~ o0 OO OO AN
— — —
BERIR: EAGEIN. iFinD. DMEHATRHT 5T G 56
E®3 EB X HAHHEMER Gu/M) BR4 BPBEMIESEE Go/M)
REE —— RN N — HoR RE —— RS — A WA
10000 - 1400000 10500 - 600
9500 - 1200000 10000 r 500
9000 L 1000000 9500 - 400
8500 L 800000 9000 [ 300
8000 L 600000 8200 200
8000 L 100
7500 L 400000 2500 L o
7000 WW\ 200000 7000 - -100
6500 L0 6500 L 200
8322985888858 882dd588s88s 8
M MO MO 00O M g 9§ F F 3 5 < N O MO 00O 0O 9§ 9§ <5 9§ O 5 S <
AN AN AN AN AN AN
SESIRSRREREERRE SESRERERERRRES

AR : FEAEI. iFinD. Y2IF B GS 0 58 350

BIR5 RS

E&6 &R

9600
9400
9200
9000
8800
8600
8400
8200
8000
7800

EBO1

T T-1——T1-2

T-3——T-4——T1-5

EBO3 EBO5 EBO7 EB09 EBI11

20204 —— 20215 —— 20225

14000 ——2023 4 —— 20244
12000

10000
8000
6000
4000
2000

11A13H
12A2H

jrug
[Te]
N
i
o
—

HllEsRyR: BEACE IR, iFinD. MUFHI B 7 & )30



7

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

SR BT 4 IR

o

BR 8 ZiR-ffim (Xu/ M)

HEE &

BR 7 nmmBERENE (Geon/M)

20195 —— 20205 —— 20215
— 2022 —— 20235 ——2024F

20194 —— 20204 —— 20214
—20224 ——20235% —— 20245

800
700

600

o
o
o

400
0

H6CHCT
H6HCT
BEOCHTT
BTHTT
HETHOT
BEYCHG
HGH6
BE.THS
H6CHL
BEOTHL
BETCH9
HZHI
BVYTHS
BSCHY
=R NERY
HBTHE
E8CHT
B6HT
BTCHT
HZHT

E8CHCT
B6HTZT
BTICHTT
HEHTT
HITHOT
H8CH6
HOTH6
HECHS
[ERSNER:]
H8THL
HOEH9
HCTHI9
HGCHS
BLHS
H6THY
BTHY
BYTHE
HGCHT
BLHT
HOCHT
HCHT

FEARBEI iFinDy MEUEHITRRT 70 36 38

HE KR -

BR10 XL/ EME Cu/M)

BR9 HWHBEMME (KT/HH)

20195 —— 2020 —— 20214
——2022F ——2023F —— 2024-%F

20194 ——2020-4 ——2021 4
——20224 ——2023F —— 2024

o o
o O
o O
O 0

80
70

4000

3000
2000
1000

-1000

H6THCT
HOEHTT
BTITHTT
HECHOT
H8CH6
H6H6
BETCHS
HCHS
BYTHL
HSCH9
H9H9
H8THS
HIZHY
BLHY
HBTHE
E8CHTC
H6HT
BTCHT
HZHT

E6CHCT
BEOTHCT
BCCHTT
BEYHTT
HITHOT
H6C[H6
BTTHG
EYCHS
H9H8
E6THL
H0EH9
ECTHY
HGCHS
HLHS
HETHY
BTHY
BEYTHE
HSCHTZ
BHLHT
HOCHT
HZHT

B AL iFinD.

(J./ M)

BIR12 K Z)%dE— AL FI]

BR11 EZ)E—AALFIE Go/M)

20194 —— 20204 —— 20214
— 20225 —— 20235 —— 20245

20194 —— 202045 —— 20214

3500

2023F ——2024

5000

4000

2500

3000

1500

2000

-1000

BEYTHZT
HGCHTT
BHOHTT
HBTHOT
HICHG
H8H6
HO0CH8
BETHS
HETH L
BEYCH9
HGH9
HLTHS
BESCHY
R NERY
H8THE
H8CHT
H6HC
BTCHT
HZHT

BYTHZT
HOZHTT
HBHTT
BTCHOT
HTHOT
HETH6
HOZ 8
HE8H8

BTCHL
HEHL

HSTH9
H8CHS
HOTHS
HETHY
BTHY

BYTHE
HGZHC
BLEHC

BHOCHT
HZHT

B A B, iFinD.

K R



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

HER &

SHTIBARE

ANCENARI VA, AL, B AR T o AR T A TR S B T AR ST
Mo I B BB 2R B AT BR8N EERE, S8 & A 15
a5, JIREW. ALE, 4R, ARAEMBE=TTHEERM . RN FEEASHAR S
HH AR L AR T L O T 42 B R 2 AL B AT S 3R A

"EMH

A BE SRR T AT B, A A IR L AE B M HER AN S8 B E A EAE T ORI,
APREPTE & HE B WA K AR E . SCHPRI A SR MENES % ME
R S SRS B BRI — B AN A SR R o AR SOz R R g S 2 AT A
RIANRIBCAE  WAR S i T ik s P Bkt 3 0 SIS S e A 03 TR b iy 302
[ F A 57 4 W o

F AN ARAS R AR BRI DB AR T AT AR IR IR S5 T REANE S
WA, AR P ANE R . AN 7R RAIR S 787025 8 21 % FARFIR I35 B s
W 55 KDL BTG 2 o AN R U 7 B2 R AN 3 7 O e L B U 5 5 5 LR e IR L, A&
CHALE) FRIRSLAR TR .

FEARMIEOLT Ay o 1A D BT R (1 W AR B AR T NI BB . AEAE A1
DU A FIASKHAE AT DS FH AR 75 o B A AT P 28 P 5 SO R A ] BT A

AR B R AT BE S B8 BN AL s AN R BT 32, 56 ik AR 75 T o A8 S A9 52 5
SR, AWEAECT I, DR BT S WA KT 5T

AARE A PG IR AT A, REBHEFAT, ALY AT UEfTIE
Bl BHIARAT. 5 M. Tk, TEN A GG S AT, HASX AR S 2T H
FEIE SRS AR E .



