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类型 品种 配比 05-15 05-18
1:1 151 156
1:1 -64 -251
1:1 102 102
1:1 64 -191
1:1 53.5 64
1:1 61 76.5
1:1 42.5 45.5
1:1 100.5 120.5
1:1 61.5 45
1:1 -36.5 63
1:1 4 7.4
1:1 -15 -18.6
1:1 -99 -88
1:1 29 -28
1:1 -70 -40
2:1 5.19 5.10
2:1 4.66 4.27
2:1 4.92 4.84
2:5 1.58 1.59
2:5 1.42 1.49

[3.86,9.10] 观望

现货RB/I [3.33,9.17]

跨品种

卷螺价差

HC10-RB10 [-172,548] 观望

HC01-RB01 [-172,548] 观望
现货HC-RB [-580,660]

观望

煤焦比
J09/JM09 [1.16,2.30] 观望

J01/JM01 [1.16,2.30] 观望

观望

螺矿比
RB10/I09 [3.86,9.10] 观望

RB01/I01

[-228.5,122] 观望

JM01-JM05 [-228.5,122] 观望

ZC
ZC10-ZC01 [-121.8,51.4] 多

ZC01-ZC05 [-121.8,51.4] 观望

J
J10-J01 [-228,267.5] 观望

J01-J05 [-228,267.5] 观望

跨期

RB
RB10-RB01 [-405,623] 观望

RB01-RB05 [-405,623] 观望

HC
HC10-HC01 [-116,410] 观望

HC01-HC05 [-116,410] 观望

I
I09-I01 [-32,86.5] 多

I01-I05 [-32,86.5] 观望

JM
JM10-JM01

电话：0571-28132639 电话：0571-28132639 电话：0571-28132639
zhangpengcheng@cindasc.com jincheng@cindasc.com
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05-18 05-18
现货价格 期货价格 基差

3701 3528 173
3701 3372 329
3701 3277 424
3550 3440 110
3550 3338 212
3550 3249 301

764.0 691.5 73
764.0 627.5 137
764.0 768 -4
1147 1139 8
1147 1093.5 54
1147 1259.5 -113
1825 1816 9
1825 1771 54
1825 1879 -54
498 531.6 -34
498 524.2 -26
498 513 -15

动力煤
ZC2009基差 -6.32%
ZC2001基差 -5.00%
ZC2005基差 -2.92%

焦炭
J2009基差 0.50%
J2001基差 3.05%
J2005基差 -2.87%

焦煤
JM2009基差 0.70%
JM2001基差 4.89%
JM2005基差 -8.93%

铁矿
I2009基差 10.49%
I2001基差 21.76%
I2005基差 -0.52%

热卷
HC2010基差 3.20%
HC2001基差 6.35%
HC2005基差 9.26%

黑色品种基差跟踪

基差率

螺纹
RB2010基差 4.90%
RB2001基差 9.76%
RB2005基差 12.94%
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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：焦煤
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跨期套利跟踪：焦炭
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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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