R E P O R T

==K

RUIDA FUTURES

@ BEME |



T 35T 3 e SR JA i

@M BN TISEE

RrEmmA BYRAR  20204E8 H28H

RIEEARBERIE A

Follow us on WeChat

oK

— BLER

1. FAESHE
WEEAE b 8 H21H 8 H28 H 3%
LG Wk (/i 2300 2267 -33
e (3 1171082 1213758 +42676
Al 20 ZEFFG -10679 -138333 -127654
B/ ML o/ 2285 2270 -5
M)
Fz (/i) -15 +3 +18
2. BEREST
FEZER F=REE

AMARMFRIRE, 7 A E AR AP SR | o dE s E 6 H ROKEE D8y 88. 16 /1
WA, RESEEHREAA AR E G N, AR THRR | W, B4R RGN 22. 96%, LT H 150 38. 42%.
I, AR A A IR, P ReE | Herb, PR 6 3 B3 23 0 RO 81. 55 J5 I,

Ik HAES TR BES3HISS: Rdghyjy www.rdgh.com



T 35T 3 e SR JA i

TR EE LR BRI E K, CERAER | R 14.88%. 1-6 A ETKH#HLLAER
FREKE K, RGN E K., ARG FER | 365. 63 J, #EEREFRMEIN 17. 6%, & 720 /i
[F L3, TR 5-6 N H G AR A E MRS | MRS ORCAUY 51%. St 080 KimE
BFE LI, B MARA BT R R )5 | 2019 FERE 479 TR,

178

ik 2020 4 34 A (8 H 13 H-8 H 19 [ ,

PEAPIN N A 513 KB FEA KB 8 A
1119852 =3k, % ER 1135920 ks> 16068 3k,
FME 1. 41%. AR =2 Ak T2 13, 40%, % -
JAH 13. 60%F% 0. 2%.

HRHE R T HOHEE A 1L 2020 4255 33 J& (2020 4
8 A 8H-2020 4£8 A 14 H) , #EAMGPINIH
A3 136 KAk B K S FER A 1045633 I,

&5 b JE ) 976872 Wik 68761 i, MENELE 7. 04%.
Hodr, ekl (82 ) HAER 670100 M, Lk
BN 6. 37%, ARG (42 ) JHFERAN 262683
W, PRLLIG 15. 68%, @infdinl (11 X)) HFEE
9 112850 Mfi, ¥ALLJE/D 5. 08%.

WHE R NG #2020 4% 33 & (8 H 10
H -8 H 14 H> , #AMMPNHER 119 KK
I A R OR WO G oK S BR & 848800
i, & FJE R 673750 MG 175050 M, $EEAE
25. 98%. ¢ FAE [ 1K) 507100 Fid i 341700 Fifi,
HIWETE 67. 38%.

FRE LMV AT F AR AT 7 H A AR = S L TR
BRE, 20/21 FEEHRE T KMEFERO N 1398 71
W, 5 EHTNRET; B AR Redi 2 O
AN R B DL R R R B, B K
PETE I B R B Bl RN A B AT

JA W R SRR GE . AR AL X [ Zod@id 40 52 07 s & T R0 5210 50, [E i
FATHOU LA, HORAZFRE 100%, G A R ARG O N 8 H 4 i AR O H 15
4 UL K BORSKA TR J1BEREN, T3 D50 JORM M 4R 82 BRI TUNIZHT S, AL &SRR, 55
i SRR I o o IR TR Y 9 T A (NI (K A A B . BT AR AT B 2
a1y, EAFA B Eik. BEJ7HE A B ORI A A T HE WA, 52 5 RBEtr e T HiR . 351 51 -
T AR BREAIR MG W S TR 568 JIMER K, FERERE 20 KRN IA) Py B A SR IR E 1
500 JIMER TR, BEE O IOKRPIBIFRREERAN T, 4 SR RO S — € (IR . 75 Ko
WEAE R WAEAWIKE, TRFORE AN, EE T KRR, ol
LR AR RN TOK AR, 1 /N2, TR S ECRE R TR E TR, HoR . C2101 &%) 2300 Jo /I
—2230 7/ M X [A]#1F .

s HAE AT BR IRSSHHES: Rdghyjy www.rdgh.com



T 35T 3 e SR JA i

= BOLER
3. FAEEE
PU =5:2); 8 K 8H21H 8 A28 H B
R W (/i) 2626 2581 ~45
G (3 61338 76598 +15260
BT 20 Z iR FF +8016 +10291 +2275
Bt | EHRIUFER o/ 2750 2650 -100
fif )
HxE o/ +124 +69 -55
4. BERRST
FlZHEE FERE

BULAE F, BN KED S5 KZ R ZE
-710 76/, 5 FJEIRELEL 140 7o/ml. FKIER
B, KZuH , WEYVR FTHEmnmER.

4R R N HROHHE R 2020 455 34 FXF 82 5
TEM AT IS, F 48 FAETIFHURE, H
34 FAFHL . AJEHTER ™ HEAE 4693070 Jid, %
- 441000 F7mlig 28070 J5 i, A vER AT T
HLZEJy 63. 75%, ¥ _EJE 59. 94%1 3. 81%; i HE4E
[ 3] 57. 98%1 5. 77%. i H AV 3 623t Mk fr
B T 2L A 4 e o/ S RA S

FRE R AR ME A 82 R Kyekin T4k, #
18 H IS HMA (534 &) , EXKigk ki
Wi PEAF B BIA 60. 27 J50f, % 1) 56. 97 JyIidy
Jn 3.3 i, TERTIA R ORTE R RS RRSE T BRI
SN, MHEHASEE, e, E IR
18 4 FKVEM PEAE 1 [ T

PR AR, #uk 8 A 20 H, iZRMX N T
Y5451 -56. 82 Jo/Mf, Tk X A3 2
4 76/, BRIV HLX i TARE & A 54. 9 /M,

TR DX N TR A 4 56/, ST 3 X R B
F+52 J6/M

FEW RIS R EE: JEh 2 FR T KM AR IS R JEMAT LA BT T HLR N
63. 75%, % I JE 59. 94%H 3. 81%; R FAEFH 57. 98%H 5. 77%. BTHA/NBUENLIRF= 4k, KRSk E
Arra, SEURFATIF TR NER . IR A, SN AL TN B . ToKE

ImAHAES AT

IRSESHISS: Rdqghyjy

www.rdgh.com



T A1 e SRS 7 i
—

TR P RE Lk, RSB i TANEESS, Tk g 2B AR FRERWIEE ik, H
FEPEIE R T TR SRR LS AR SS, PR AR . FOKIEM SR M EZY K, FIT R
AR, SR, VERM A ST, R E S, E TR RIS A IR, 2k .
HiAR I, €S2101 &%) 2625 J/Mi-2535 76/ [X [A] #1E

=. AEWHEE
L. BZERALEETRIEHR2334n/, FRAFHI2359. 2770/, J&EIH-25. 2770/

B 2EIRIHEES

kIR : Bk wind

2. BARFERE LN MEEHR BRI NBER LEEWR+37T/0E, FFFL+537T/ M.
B: FTKRHN-EIRNES

ImiEHIER RS BES3HISS: Rdghyjy www.rdgh.com



T 35T 3 e SR JA i

BATEBE(ERSH)

2013-06-02 20130804  2013-10-12  2003-11-13  2013-12-16  2014-01-17  2074-02-24  2014-03-27 20140630 20140603  2014-07-(d

— AREFER T — HRaSERANRTE(GE) I X8 (RN-5E)
FEEIN Wind

HERIR: FIEHTFE Wind

3. EK2009-21014yEIF -43[&ZE-5470/M, kb P LR K o
Bl: EHK2009-210184M=E

BENE - C2009 €2101 .
£ 8= oon: EEl
2020: - 2019:148 2018:- 2017:- 2016:- 01/01-12/31(365H)
‘ ‘ ' < . < -460
-310
[~ 2020 38 160
2017 A
(2015 JIMA 10
--140
--290
2016

| 18 |28 | 3B | a8 | sB | eB | 78 | 88 | e8 | 108 | 118 | 128 |
BRI : HIAHT AL WIND

A HRES TR RR BES3HIES: Rdghyjy www.rdgh.com



T 37 e TR R %
I
4. TH12009-FH20095 LI ZIRH B +585F B +66470/ M, BALTF i B REKTE.

B: SX12009-F 20094414

BRME - M2101 B o [ ]
. s: & mE oo [EEEA sE4A |
2020: - 2019:808 2018:- 2017:- 2016: - 01/01-12/31(365H)
1860
V\/j\m 1610
/\\/M& =
1110
v\/\/\1 860
610
18 28 38 48 58 68 78 88 98 108 18 128
BRI HIAMTARLE  WIND
5. CS2101-C2101 &A1 23t H+337F& E +2657T/M, BkAh-T 5 st B K.
&: CS2101-C2101 &8 4Mth=HE
RS - 52101 - o [ |
. sz & w2 o0:| [EEEE 8510248 |
2020;- 2019:318 2018:- 2017:- 2016:- 01/01-12/31(365H)
-
W )
\\Nrw "\' 445
\

365

285

205

125

1A 2B 3A8 48 5B 68 78 88 98 108 1173 128

ImiEHIER RS BES3HISS: Rdghyjy www.rdgh.com



T 35T 3 e SR JA i

I
BHiRIR: EIAMTFEE  WIND

6. FAEEITKEMOEEANIITI8F, +2000F, BikahT B FERIEAKTE.
B: BREMEH

NEFF Wy

BAERIE: EEHFFBE Wind

7. BESH4H, bW OERFA233. 4750, B LA FIRR208 5 ¥ 25, 4730, ¥MiEN12.21%; BH
O U &R EFRLS. 2, B ERERBHRT. 97 in10. 377, H¥iE A+130. 38%.

B wedbIrH O R

YN EREEERR BHENEARREAERE
§: o8 g

510 +- i
ol
i —102)
|l —1t15
30 + 1516
30 —17
m 1 e {718
502 113
B -
150 4
110

HI L

BAABAR S 9N Y 9 uN v N

éﬁ ﬁﬁ HHEBHEBEARE

§ilExE: 718t

ImiEHIER RS BES3HISS: Rdghyjy www.rdgh.com



T A1 e SRS 7 i
S

Bk EAHTEBE R FIRG

8. FK 2101 AAHMRBY Lk, FRERESLBEMEM, BT HI;R 104150 F, 4 14833 F, BRHFiH
KX EETBEER,
Bl: FHKOIELART204 AL iEm

&5 si_+a&it M 5K 44 C2101.DCE

30,000 2,350
ol L 2,300
-30,000] 2250
5 L 2,200
7 -60,0004
¥ | 2,150
-00,000 | 100
-120,000 | 2050
-150,000 T T T T T T T T T T 2,000
2020-03-02  2020-03-18  2020-04-03  2020-04-22 = 2020-05-13 = 2020-05-20 = 2020-06-16 = 2020-07-06 = 2020-07-22  2020-08-07
& =355 -8 EENE)

BARRIR: AR (U
9. ITEHER WAL AR REXH. 1) ZhA sl XA RN, RIBRRWN, KWK
o HEFEEREWEK.

Bl 4 KB TR A

@ 4= W K B i

SHZ2911081 —30[ 1088
7_/\1/\ hRERE

L

EH (3K

0—10

o T y s S : M - ' <, -
~ 4 B .?.1 \ L~ e .Z.. /
o™ .' 1} {- 25~-H10) [ R
. G “=a = __
b eten ) ' fre 08 L 1068 22 4
o) 2 =3 E8 x "'* ’.KZ"‘L' (i{ BUMMEL S LIN M el L e

BRI ATl o E R AR 2

10, M|RTRE: BRE2020ETAHEEHA BREEFILESSTIT3L, KSR K, HIE
4.68%, FEET—NAMK. BE202054E6 2 E A BEARFEHEMR219156633k, HEIFLLIYIE4. 09%; 4

ImiEHIER RS BES3HISS: Rdghyjy www.rdgh.com



T 35T 3 e SR JA i

I
¥FEWEAIE, BESHTHM923 G/k, I ELFEIE13%.

B AR R S AR R
500K AR A P R 55

Hiie

- 10000%

-5.00%
-10000%5

18000000
17000000
16000000
15000000
14000000
13000000
12000000
11000000
10000000 15 o0
9000000

8000000

- -20.00%

TE-EQ-GTOZ

[ B 4]
[ R s |
=
e
= O
T
[ 5  E ]
=

BZ-Z0-6T0Z
QE-rO-6TOZ
TE-E0-6TOZ

1E/5/0202

wwros10;

1e-so-610z [N

oe-60-6702 [

tefot/etoz [

og/1r/6T0z

1e/zr/etoz [

1e/1/ozoz [

szfzfozoz D

1e/efozoz [

og/r/ozoz D

ogfofozoz [N

1e/efozoz [N
= n
¢ &

TSR —— T RE . A TR

LiEFEA|

4000 —
o0 — EHRFFEF
3000 -
2500 —
2000 -
1500 A
1000 -
500+
0
=h00

-1000 r . . . :
201s-01-01 2015-07-01 2018-01-01 2019-07-01 2020-01-01 2020-07-01

FiR. iR

ol

BHRIR: BOAWTRE A R MG

11. #1E8H 28 H FkiEkr L A# 265070/ M, #RZE8H28H HHHR273075/ M.

B R FOREERHE B SR 5 AR ORISR RE 3

ImiEHIER RS BES3HISS: Rdghyjy www.rdgh.com



T 35T 3 e SR JA i

- 3 400 00

— BT RS AE — BN

WEFF W

BAERIE: EIEWHFFBE WIND

12, JERTEER &AM BB E A I Z 1R +6970/ M, 35 HL A BE-847T/ M.
Bl: SIS I E S

EKIEMHEZE

2900 300
2700 %gg
2500 150
100
zjgg i 1 lH’JI“ ik J,I,IH rI“' -WH,- " ."l.‘ go
" “‘ ||||lllf' L |I “50
1900 -100
1700 :%gg
1500 -250
i~ [ | [ | [ | [ | [ | [ | (| [ | (| i~ [ | [ | [ | [ | [ |
e T T T T T T T e e T e — T T e
— [ap] ¥y ] | [=n] — — (2 0] ¥y ] | (=] — = (2] Ly |
W &8 8 &8 o Zoa s oo o ¥ s s S S
—l = — — — [= =] — =l = =i —l (=01 o [ | [ | [ |
o ] o] = o] — = o ] o o = [] (o] (] ]
L e——ER ) e— R

Bl RiR: Bkt sCBE WIND

12, VEM2009-21014 ZHR—4470/W, % EF+4570/, BAKLT F S FAHREKTE.
B Ek2009-2101 4442

ImiEHIER RS BES3HISS: Rdghyjy www.rdgh.com



T 35T 3 e SR JA i

BRMAE - €S2009 B csai01 &
E ssl & mE oo0:| [EEEE 85124 |
2020: - 2019:206 2018:- 2017:- 2016:- 01/01-12/31(3658)

20164

1R 28 38 478 5B 68 78 8H 98 108 118 128

BRI HIAMTARLE  WIND

14, BERAmEHE, 8F8H6H, W LsHmEE, Homduin THEEE-4170/M, FHHmIF
8 B B -44T/m.
. e EFEX I TAEES

ERTKTEITFIHE

— ERERGEN0 A (L 3R]
100 E?kE‘ B0 A (5]
T RIEL j]l!lIiF'Jflf] G4kl
50—
7T
/! 0
e
_50 od
-100—
-150

2019-01-01 2019-07-01 2020-01-01 2020-07-01
FiR: sl ERE

HAERIE: BIAWT e A T

15, WM\ TTHIE, BMESAL0H, WREMMTIHLRIR3%, FFEIRLL+2%, TR AL LR B3k,

ImiEHIER RS BES3HISS: Rdghyjy www.rdgh.com



T 35T 3 e SR JA i

&]: DDGSTEIETTHLZE

DDGSEHF Al Tl 2R

80—
75| — DDGSiENEE AR [2E]

a0

2019-01-01 7019-07-01 2020-01-01 2020-07-01
FiR. Wil EEE

BRI EIAWEISE A v

16, AR I AREEM SRRA0F, 0F.

B JEpEitas

F m #
3500—- -— 3500
3000—: \_ :— 3000
2500—: h :— 2500
2000—: :— 2000
1 500—: :— 1500
1000—: :— 1000

500 :— 500
—
0 T T _\l_/LI T T T T — T T T 0

T
17-05-31 17-08-31 17-11-30 18-02-28 18-05-31 18-08-31 18-11-30 19-02-28 19-05-31 19-08-31 19-11-30 20-02-29 20-05-31
— IR eREERED
BEsEE: Wind
BERIR: BIAHFFEE Wind

17, EH2101 54N XIEEE, FAA210154#LFE5268F, BRARIiEXEITIHELEHKIELE

ImiEHIER RS BES3HISS: Rdghyjy www.rdgh.com



T 35T 3 e SR JA i

[ e
Bl: JEM210184R1204 &R 2L IEN,

@E M ESTE SRR JORIER) %49 @ CS2101.DCE

2.670

00 T T T T T T T T T
2020-07-14 2020-07-17 2020.07+22 2020-07-27 2020-07-320 2020-08-04 2020-08-07 2020-08-12 2020-08+17 2020.08-20
@ Pi%d @ M5

Bk EAHT b SCHEMZ

Ml FARIES T F3030669

EXRHIE. 4008-878766

FREFRSBISRET LT ERERN, ”ARERDBIRATNNERTSE, EXNXEEEAE
R STEMEAMEEIRIE, FEHRE, REBRA. PREFINAREZEN, BERNEEARSHH
HUERNSENESHEERSERNR. NMRERNNATATRE, REBEFA, HITWGHINARE
PUEERZCER. SHfAS. W5IA. Tk, FEBBENRABEROBIRATMNFR, BAENE
IREHITEZFESAISIA. WTHFHER.

s HAE AT BR IRSSHHES: Rdghyjy www.rdgh.com



T 3753 e SRS A i

Ik HAES TR BRSZHIES: Rdghyjy www.rdgh.com



T 3753 e SRS A i

Ik HAES TR BRSZHIES: Rdghyjy www.rdgh.com



