
联系人：张鹏程

执业资格证号：F3034110

电话：0571-28132639  

邮箱：3120376565@qq.com 

策略组合 配比 昨日收盘 今日收盘 历史区间 操作建议

RB1901-RB1905 1:1 402 420 [-647,604] 观望

RB1905-RB1910 1:1 157 146 [-468,817] 观望

RB1910-RB1901 1:1 -559 - [-405,623] -

HC1901-HC1905 1:1 220 199 [-425,347] 观望

HC1905-HC1910 1:1 98 96 [-186,454] 观望

HC1910-HC1901 1:1 -318 - [-116,410] -

I1901-I1905 1:1 25.5 36.0 [-70,130.5] 观望

I1905-I1809 1:1 9.0 11.5 [-24.5,125] 观望

I1909-I1901 1:1 -34.5 -47.5 [-32,86.5] -

J1901-J1905 1:1 283.0 -47.5 [-265,702] 观望

J1905-J1909 1:1 55.5 71.5 [-199,487.5] 观望

J1909-J1901 1:1 -338.5 -341.0 [-228,267.5] -

JM1901-JM1905 1:1 135.5 144.5 [-89,443] 观望

JM1905-JM1809 1:1 -92.5 -96.5 [-168.5,323.5] 观望

JM1909-JM1901 1:1 -43.0 -48.0 [-228.5,122] -

ZC1901-ZC1905 1:1 40.6 47.2 [-21,122.2] 观望

ZC1905-ZC1909 1:1 1.2 0.2 [-39.2,107] 观望

ZC1909-ZC1901 1:1 -41.8 -47.4 [-121.8,51.4] -

HC1901-RB1901 1:1 -266 -298 [-254,636] 观望

HC1905-RB1905 1:1 -84 -77 [-214,447] 观望

现货RB/I 2:1 7.5792 7.5085 [3.33,9.17] -

J1901/JM1901 2:5 1.7463 1.7499 [1.10,2.08] 观望

J1905/JM1905 2:5 1.7084 1.7360 [1.13,2.02] 观望

J1909/JM1909 2:5 1.5460 1.5515 [1.16,2.30] -

2018/11/9黑色套利跟踪

-

-

空单持有

观望

-

[-172,548]

[-580,660]

[4.24,8.84]

[3.73,8.72]

[3.86,9.10]

-27

-690

7.4914

7.1840

7.0513

-25

-670

7.6654

7.2477

7.0587

1:1

2:1

2:1

2:1

HC1910-RB1910

现货HC-RB

RB1901/I1901

RB1905/I1905

RB1910/I1909

联系人：盛佳峰

投资咨询号：Z0013489

电话：0571-28132639  

邮箱：525108901@qq.com 

策略类型

跨期

跨品种

RB 

HC 

I 

J 

JM 

ZC 

卷螺价差

螺矿比

煤焦比



 



跨期套利跟踪：螺纹钢
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跨期套利跟踪：热卷
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跨期套利跟踪：铁矿石
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跨期套利跟踪：焦炭
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跨期套利跟踪：焦煤
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跨期套利跟踪：动力煤
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跨品种套利跟踪：HC-RB
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跨品种套利跟踪：RB/I
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跨品种套利跟踪：J/JM
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