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类型 品种 配比 05-21 05-22
1:1 165 159
1:1 -264 -250
1:1 106 105
1:1 -195 -188
1:1 65 73.5
1:1 -102.5 -111
1:1 43.5 33
1:1 -77 -76
1:1 57 48.5
1:1 -102 -104
1:1 12.6 11.4
1:1 -21.2 -21.4
1:1 -99 -93
1:1 -30 -31
1:1 -30 -60
2:1 4.94 4.90
2:1 5.33 5.38
2:1 4.69 4.65
2:5 1.59 1.57
2:5 1.61 1.59

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 [3.86,9.10] 观望

现货RB/I [3.33,9.17]

[-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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05-22 05-22
现货价格 期货价格 基差

3722 3508 214
3722 3349 373
3722 3258 464
3550 3415 135
3550 3310 240
3550 3227 323

801.0 716.5 84
801.0 643 158
801.0 605.5 195
1147 1150 -3
1147 1117 30
1147 1074 73
1875 1809 66
1875 1760.5 115
1875 1705 170
538 534.8 3
538 523.4 15
538 513.4 25

动力煤
ZC2009基差 0.60%
ZC2001基差 2.79%
ZC2005基差 4.79%

焦炭
J2009基差 3.65%
J2001基差 6.50%
J2005基差 9.97%

焦煤
JM2009基差 -0.26%
JM2001基差 2.69%
JM2005基差 6.80%

铁矿
I2009基差 11.79%
I2001基差 24.57%
I2005基差 32.28%

热卷
HC2010基差 3.95%
HC2001基差 7.25%
HC2005基差 10.01%

黑色品种基差跟踪

基差率

螺纹
RB2010基差 6.09%
RB2001基差 11.13%
RB2005基差 14.23%
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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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