-
=R

M B R K E T R E S E A R C H R E P O R T

RUIDA FUTURES

:
J
@ BEME |




AR * SRBE AR

s AT

W T4 PPRASR AR

REFREARERIEL RS

Follow us on WeChat

— BLER

1. AEHE
MEAE 2R +—H p. N TS
Ikt Wk (o/mD 8552 8645 748
EB2202 e F) 137265 119269 3211
A 20 20 -4587 -8130 -10408
B34 R 8515 8585 70
HzE /D -17 ~77 -60

2. ZERESHT

GEZSE S
A2 PEAARAL i KA
HL A A

ImiEHIER RS BES3HUSS: Rdghyjy www.rdgh.com



AR * SRBE AR

J BV 5 SR S 5

FARTH: RO T FF T 81.5%, % LJHEK 5.55%; r=& 26.21 Jjli. G HHECHE™.
FEAK. ILREE . ERAMEERE 28888 EE A 117 L L) BEF TIREZR 8 il
BEREIEE 7 R . AR, R OIE N KATI TSR A Bl . Hodr, PSR 5 PEAE B E T
WORTERENFAL, M ABS. EPS fENEAFE:, (HEEAFIIRIGM, SoR7RE T . ABS 17
AT T 97.7%, B EAARFE, ABS puMPE(FE 19.3 JiMi, FRLL &3 0.15 Jim, 0% 0.78%,
KR TCENKAR, | FIEAEE/DR R EPS AT T4 48.92%, L FF% 0.36%. E N EPS
FEARAMEEAFZ) 1.69 Jimfi, PALLIGHN 0.27 Jimf, #40E 19.01%. PS 47MJF T.% 84.76%, MLLiy
hn 3.44%, [FILLHEIN 13.27%. EWNFEFE 6.18 Jilfi, PRELIEIN 0.49%, [FILLIEM 17.27%. A,
EWRIERIEAAR EF. 8ER 1 H 6 H, ENREE MV EAAIEATFE, i 15.78 Ji,
B AN 0.05 Jiml. 3EE 0.29%; #5 % 1 H 4 H, 1M K 406 E R X B 6 PEAF = 1E 1.83 Jili,
B LA 0.03 Ji; B SR EAAAE 1.63 JiM, B AN 0.33 JiMi. VT I A2 EEAE H AT AT
HEAE 6.37 Jild, PRI 0.42 Jimli; B AL EEAECE 4.55 G, ALY 0.2 i,

BRE, A EB2202 SNBSS, AR R, FFoRBARZES. RS LA, Hil
I 2202 HLIELEM T 20 IR, B 5 LAk LR R FAR DIFF /NMiERvE ,
{H DEA FrAZAEF, L MACD ZRFEAERE . KDJ $R AR ROz & S b, Son 207 KB . #4E
b, @UEBE T2 o st b &, TR

= AR
1. FARTRRRT A

Bl R imimoE S

\
(

FLHEEED

11,000 2,000
9,000
1,000
8,000~/ A
500
7,000
‘ c
6,000 /
5.000 / =00
4000 -1,000
N0 oM MM O Mmoo MM STWMmeA O~ Omnme~MmMoN o NN — MmO
C OO0 ™ ™ ™ ™ ™ ™ NN N O T ™ T T T N N NN O™ O o NN
v . f % 47 B NRE B L BT 1 s T ot e R R R 2 A A T e s T B v
N TN O ~0NO ™~ MW O~ 00N O ™~ 0T NO~0 0O ™o
T OO OO0 0 00 00000 0T T — T — —
PPPPPPPPPPPP NN NN NN NN N NN NN N N NN NN NN N
T3 LA o s
@ =Enin @ B ==(7)

HEE e & FR022-01-06. BH2:14.0.85 L B2021-12-31, B 3:23.0, 5k 2137.0. Ek1®160.8696%. & H
2022-01-06,83:14.0.3% F A2021-12-31. E3:23.0, 5k2137.0. 5k 15160.8696%.

#FiE&KBE: Wind
E2: FHER

Ik HAES TR BES3HUSS: Rdghyjy www.rdgh.com



AR * SRBE AR

E-3
=]

HES

ElfRIR

60

40

20

o

dlegl-1e0s
L OLLL- k202
P00l 202
T G T
0240 LE0g
b ba0e L2 02
G050 LE 02
L 92-E0 L2 02

dleE- 1202

L T
o0l 0208
92010202

dl-a0- 0202
L b La0- 0202 ﬁ
i)
E0-L0- 0208 a.r
LE-50- 0202

| 02-70- 0202 m
| ZL-E0-0202 5
| FOe20-0202 <
L OE-ZL6LOC g
CLZL6LOE

SL-0L6L0Z

&

| 90606102 i
CLESL06LOZ R
ve-a0-6loz
91506107 O

80-b0-61 02
sz-zo6l0c @

ol LoraL0g
COL-gl-aloe
CLOeLL-aL0E
| Sd-60-81 02

LLBO-BLOZ

CbldoeaLoe
| bO-a0-aL 08
L 9dr0-aL 08
LG L-E0-RL02
L 80-E0-alig

e0-L-eL0z

M:75.03, 500302 ¥E0E

I

g FER021-12- 31 IPEIERAE
Fr EE2021 12 31 NYMEXEE AR

70.65, ¥ E 4 FHA2021-01-06 NYMEXIER H

IH:78.05

-01-06,IPE$FE FFE:

= & BEho22

R
5.2246%. A E2022 0106 NYMEXERE

5.5666%. 2 BI2022-01-06 NYMEXIERGR

29.13, ¥E0857.6603 %0,

H:75.45,38004.2,380E

I

IM:79.65,

I

M:50.52, 15400

I

I

Wind

= 5]

T Z A%

|3

o

E
E=

WM IBES

1,200

1,200

900

600

300

o

| E0-E0-0202
CEd-L0-02 02
CALEl-alng

L d0eaL 02
 PO-90-G1 02
Sl 02
CSL-E0-GL0Z ?
50206102
Cbdedl-BL0Z
CELLEL0
bO-0L-8102

CLEEL-LEnd
T S YA
S A
C90-60-LE0d
B0 L 02
CEL-a0-Le0g
L LE-S0-LEnd
CLEEO-LE0g
LS YA
Cel-bo-lend
Ce-El-020g
_E2-0L-0202

CS1-60-0202
C90-80-0202 .
Ge-90-020d
- 0E-50-0202
COL-w0- 0202

f:

L0-LL-GL 02
| DEB0-GL0Z
Le-B0-al0d

SHRFEALT - SRRl

LBO-BLOZ

L Bl-t0-gL0d
| B0-90-8102
 LO-S0-BL0Z
L0810
GO0-C0-8L0Z

20-10-8102

& BEho22-01-06, AR dETE:1021.0.8% F BFR021-12-31, 72 % &b TE:1021.0, 18 h00.0. 3575

b B
0.0%. 3 Bl2022-01-06, & Ke B TF:1006.0, 3 F H2021-12-31, 7 AR ETF: 1006.0,38H00.0,. 381050.0%. 2w

2022-01-06, & Fe 2R FIE: 1006.0, ¥ R F E HR2021-01-06, & 6 7 BA 1E: 931.0,325 40750, 38 0RS.0550 040,

Wind

*E

B A SR

&4

www.rdgh.com

yiy

: Rdgh

=1
=

BRSS!

ImAHAES AT



AR * SRBE AR

= ERA7rEEFANTS 5T

10,000
8,000
6,000
4,000
2,000
o}
P R = = T N e e T T T T At~ = T T = T T T = - ==
Lo T o 2 I e T e T - T o e o T e == T o 2t I e B - TR e T = T o IR o T R e T o VI - TR i 2 T o VI - T o o Y e
T oCd 0o L WD 0D O O CW o OO R W e 0D O v Cd O o R M0 e T O v v Cu oo oL 5D 00 O o
LY@ QT T oo QrTn e e T Qoo ooy
00 00 0D 0D 0D 0D 00 0D 00 O O O O O G O O D O O 0 00 D O O D T T T T T T v T T
FFFFFFFFFFFFFFFFFF o I B B o B o B B P N R T
oD O DD D DO D DD D 0D D 0D D DD D D00 DD O DD 0O o DO
i iSO SS ]
el T == X < =
@ iz @ 15/ ik —4—- TERI=E) @ FOBE=EEEE(RS) —@— FOBERFAET)

witk#ies = & BElro22-01-06, 8828k 72250, 3 F Bl2021-12-31, 5 8 7325.0. 5k 100.0, BkE 1. 3652 00 5
20220106, 555 :7300.0,%5_E Bl2021-12_31, #4587 : 7300.0,12 hno.0. ¥8 fF0.0%6. 3 El2022 01-06,F5k:-7175.0, %5 |
BE2021-12-31 £k 7325.0. 5k 150.0,. Bk0E2.0478 % & BEl2022-01-06. A E FlF-997.0. % F BH2021-12-21, fh EH
FlF: 1005.0, 5080, 5kIHE0. 7906 %6, A E2022-01-06. FOBEE 2 345.0,. 3 F H2021-12-21. FORZEEE
E:354.0. 5k 6. 0. FETE 1. 694906, 3 E2022-01-06.F OB REi¥ A 112058 | Fl2021-12-31.FOE BEi%F1:1230.5,
RE110.0, Bk DES.8745%0.

#HiBAE - Wind

El6: B ASE LI

dl

st FEOIEERANESS

2,500 12,000
10,000
2,000
8,000
1,500 -
’ 6,000
1.000 A, 000
2,000
500
200 o
o or— 00 O 0D - v Y v v 3 TNty = D 00— 0D 0D O OO O S b w0 b s Lty -
L T R R e T e T i o T o B e e 2 B e T T I I I e T e e e e el et ou cu o
D ch omr h B rh 0 O o r £ e cu ooh o LR W ro 00 O b e oM e e om LhowD rl 0B O o o s
oo oo QT T oo oooQT T T oQ99Q9QQen T
O O O O O O O O O O O Ol o o O O O o T O o3 3 O e T T T r— T T T T T— T— T
FFFFFFFFFFFF TR S EEEEEEEE oL oL oL LoD
[ I o T o T o o T o B o T o B o B o B o= I o T o B == o T o RN o B e R o Y o B o N o N o Y o B o o B o T o B o T o B o T - B o R o R o |
SES 2SS SRR R R R R R R R R R R R R R R R R R R R EREER
®  CFR= o == FOBE== -4 FOBEEFT @ =itE) —e— Z£EEm)
& EihE) —e— EEE)

AR - & Elro22 01-06.CFR hE:1149.0. % F El2021-12-31,CFR B E:1149.0. 383000 ¥8050.0%6. 4
H2o022_01-06 ZE EIF:1159.0, % E H2021-12-31 F EIF-1152.0, 3240000, ¥dF50.0%6. 3= F2022-01-06 FOB 3
E:1364.0.8 E F2021-12-31. FOBIEE: 1342, 44, 8 2 1.56, 38 181606 %6. 4= H2022-01-06.FOB BEtiF1:1452.0,
#r | F2021-12-31. FOR BEiFF1:1458.0, BE- 6.0, BEDSE0.4115%6. 4 Bl2022-01-06. 3R dk:8425.0. %  El2021-12-
31. % dk:8150.0. 3802 75.0. #8082 2 74200 A B2 022 01 -06. 854k 852 5. 0.8 El2021-12-31, fedk:8475.0. 78 40
50.0, ¥80F50.5900. F E2022-01-06. 55T :5450.0. %5 L BEl2021-12-31, F587:8650.0, 7k 2200 0, Bk BE2 3121 00. 25 B
2022-01-06. 52 :5415.0. % F F2021-12-31, 8527 :8575.0. Bk 21" 160.0. FE PE1.86 59 %6.

*IE - Wind

B7: RKLIHEFRHSER

Ik HAES TR BES3HUSS: Rdghyjy www.rdgh.com



AR * SRBE AR

FOBEFRFDEETF

&€

30

122l
112l
102L
tesbl
Lokl
L0k

a¢-0l

81-01
2001
8260
8160
8060
6280
6180
6080
0810

02-10

0120
0£-90
- 02-90
0190
LES0
12-50
1150
10-50

Le-vo

LLb0
L0-v0
220
2L-ED

¢0-£0

L2-20
1120

LO-¢0

22-10
2110

010

2017 -@- 2018 @ 2019 -@- 2020 -@- 2021 @ 2022

@® - 2016

@& 2015

ae
Bl

& E2022-01-05, 3R E15:4.9. 35 F E2021-12-20 46 R B 7F:3.5. 38001 .4. 7805 40.0%. 2§

Paladg 35
2022-01-05, %67 EE17:4.9 3 X BIHR2021-01-06. 5863 E=7F:7.6. 5k 2. 7. Bk R 35.5263%.

Wind

#HiEkR

Bl8: R ZIGTEE D EF

FOBEOEF

Palis

40

30

20

10

CElel- 20
LRI
| 2260- 1202
60-80- 1202
| 82-90- 1202
11501202
C2Lb0-L20e
060 1202
52101202
ple2k-0z0z
2010202
| 1260- 0202 %
L180-0207 fih
Co0-20-0z0z W
| 52-50-0202 [
ELb0-0202
zo-e0-0z02 @
£1-L0-0200 |,
20-2L-6L0C m_J
CLz-oksoz it
60606102
62-10-6L07 fi)
£1-90-6102
“o0-s0-6L0z @
52606102
L2060
| pe-2l-8Loz

CZleL-BLoe
| OL-0L-BL0Z

L 50-60-8L02
CSesd0-8L0E
| EL-90-8L0E
Ce0-50-8102
Le-E0-8102

=]

B
Jk1§1.6129040.

2021-12-27, 3% O EfF4E3R:5.95.18100.42,

& Eho2z-01-04, BOESFER:6.37. 85 L H

Falil i

7.0588%. 4 El2022-01-04

SO ESHFEE:1.96,5100.03

JEOETF48:1.83. % EERo21-12-27

Wind

#iEkE

KOIBL) A

&9.

www.rdgh.com

yiy

: Rdgh

=1
=

BRSS!

ImAHAES AT



AR * SRR R

FOELI E=F

ol
e

250,000 -,

o
i

i

200,000

a
o

-0.6

0 3
Q V

a
S o

—— 06-21-1202
e 001102

 p0-L1-1202
60-01-1202
z 60-60- 1202
e 21-80-1202

== S1-20-120¢

———— :.8.:2&
= 00501202 g
. == 170120 g
——= 81-¢0- 120z I
= |\l 61201200 &
— L2-Lo- 1202
— re-el- 22&

— I omom_ﬁ

e e 6070170202

— ——
£0-60- 0202 &

= 90:80- 0202
—— o ogmﬁ
———— OSNU

- 1-50-0202

= 9 10-0002

—

e 61-£0-0202
2 02-20- 0202
L1-10-0202
02-2L-6102
L2 bh6L02

— 2016102

61-60-610¢
(@]

150,000
100,000
50,000

A B2022-01-06, LT EFfF:157771.0.38 F B2021-12-30. T E#7:157320.0.380451.0.3808

0.2867%. d& H2022-01-06. L J E#:157771.0.3c E H2021-12-30. T | E#:157320.0.38h1451.0.3878

Fal2d =N

0.2867%. 23 §12022-01-06. T J E#:157771.0.3tX FFEHA2021-01-07. L J E7:151941.0,38505830.0. 3878

3.837%.

Wind

B8l E 5]

E10: EARZBEF LR

FOBEL AILXE

£¢-el-1eoe
bh-Lb-Leoe
£¢-60-L20e
¢1-80-120e
L0-L0- L1202
02-50-120e
8001202
§e-e0-1eoe
tl-L0-120e
£0-21-0200
Ce-0L- 0202 E
£0-60-0202 m
£¢-10-0202

= | 1-a0-0202 O

0€-p0- 0202
61-£0-020¢ {0
90-20-020¢ 1

= 61216100 M

BO-LL-6L0Z @
61-60-6L00 '
80-80-6102 i
£2-90-6102 H
91-0-60 B
v 0-b0- msm-
22-20-6102
F0-L0-6102
2e-1h-8Loe
LL-0L-8L02
91-80-8102
50-40-8102
2-50-8102

= ZL-b0-8L0z

LO-€0-8L0¢

= v0-Lo-8L0z

A ER021-12-30, F L EE:76.0.3c E B2021-12-23, F 1T 3£:73.0,38903.0.318154.1096%. & H
2021-12-30.F L ZE:76.0.35 F H2021-11-25. 7 1 3:72.1.38503.9.38085.4092%0. ZiHi2021-12-30. 7 1T ZE:76.0,

$r X FEIHA2020-12-31,FF T 3£:86.7. 5k 210.7, Bk 1§12.3414%0.

@R

Wind

Esslm S

B 11: FEZIFEFERAF)E

www.rdgh.com

Rdqhyjy

BSERIES:

IRk HAER AR IR



AR * SRR R

FTIERREFAES

IR

6.000

12,000

|- 5.000

10,000

4,000

8
o

3,000

6,000

2

1,

4000

2,000

- -1,000

91-21-1202
pO-LL- 1202
§L-60- 1202
§0-80- 1202
62-90- 1202
pL-50- 1202
0£-€0- 1202
0L-20- 1202
0£-24-0202 jg
Gl-LL-0202 wﬂm
60-0L-0202 i
L 2-80- 0202 _u
0L-£0- 0202 m
10-90- 0202
§1-b0- 0202 1
G0-60-0202 |
91-10- 0202 0
90-21-6102
82-01-6102
60-60-6102
92-10-6102 W
LL-90-6102
50-50-6L02 N
120600
bL-20-6102
92-21-8102
EL-L-BLoe
02-60-8102
FL-80-81L02
£0-20-8102
22-50-81.02
60-v0-81L02
2e-20-8L02
20-10-81.02

87.1574. 5k’

A FR022-01-06. KX Z B In T AH:8.6692. 3 F Fl2021-12-31, 3 Z 6 in T HlE:

LR
78.49, B5kDE00.0555%. AxH2022-01-06, X Z 61T FlEl

Bk’ 78.49. Bk 1§90.0555%.

8.6692 %% F H2021-12-31 X . BN T HlHE:87.1574,

Wind

HdEKE

BI13: HZJE TR @ik

FOE T mintg

IR

21,000

18,000

15,000

12,000

9.000

6,000

anzi-1z0z
Bz-0L-1202
SL60- 1202
60801202
0590+ 1202
CL2-50-12 02
CZLbo-Lz0z
C£0-60-1202
0210 1202
IR
0L 0202
zze0-0e0e T
VLB0-00Z yg
80100202 2
62-50-0202
CLz-vo-ozoz ©
RISINI
02100202 &
Czlzleeloz £
SO LL6LOZ wm
b2-60-6L02
51806102 @
60-L0-6L02
08606102 ¥
Ceevoslor
CELE06LOZ
0E-L06L0 [
CLzezi-eioe
CpLLLesloz +
e0-0L-8L0?
| p2-80-2L0z
eL-0-Bloz
B0-90-8L02
20-50-8L 02
Czz-e0-sloz
B0-20-8L02
20-L0-81 07

HTABS

5,000

& Fho22-01-06, ME A EPS: 10000.0. 8 F Bl2021-12-31, M EFEPS:0900.0, 38 N1 00.0, 1805

Fafi: i
1.0101 %. A E2022-01-06, M EE PS5 :0600.0,% F E2021-12-31,30 B AP 5:9600.0, 58 h00.0, ¥8050.006. 3 &

2022-01-06. N5 HABS:14400.0,3% F H2021-12-31, MEHTARS:14400.0,32 h00.0,. 38 050,004,

Wind

#iEkE

www.rdgh.com

yiy

: Rdgh

=1
=

BRSS T4

IRk HAER AR IR



iz ok RIS AR

RIFFEH

FREFHERBIRIFET LT AIRFHER, MR BRQBNRKERTE, EXXLEDENE
Wt KT BN MERIMRIE, BIRE, REBRK. ZIKTEi;FWEEAATx’ﬁLW, BERPNEEARREPH
ENERSEUREFSEFERRL. FMEMRAKRLTRE, REBEITA, EMHNAFNATE
LUEMRZ X EIbR,. EFIFLT. M5IA. Filk, FERAELATRERERDBRARMRE, ERENE
WEHITHEFEENSIA, MTFIZ.

Ik HAES TR RSEHIES: Rdghyjy www.rdgh.com



iz ok RIS AR

Ik HAES TR RSEHIES: Rdghyjy www.rdgh.com



