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类型 品种 配比 09-30 10-09

1:1 72 68
1:1 -119 -73
1:1 133 128
1:1 -281 -250
1:1 59.5 63.5
1:1 47 44
1:1 65 72
1:1 21.5 36.5
1:1 119.5 141.5
1:1 44 34
1:1 21.2 22.6
1:1 -0.2 -0.2
1:1 132 139
1:1 71 79
1:1 150 150

2:1 4.400 4.377

2:1 4.654 4.651
2:1 3.940 3.905
2:5 1.563 1.575
2:5 1.548 1.552

跨期

跨品种

RB

HC

I

JM

J

ZC

卷螺价差

螺矿比

煤焦比

现货RB/I [3.33,9.17] 观望

J01/JM01 [1.09,2.08] 观望
J05/JM05 [1.13,2.02] 观望

现货HC-RB [-580,660] 观望

RB01/I01 [4,23.8.94] 观望

RB05/I05 [3.73,8.72] 观望

ZC05-ZC09 [-39.2,107] 观望
HC01-RB01 [-390,636] 观望
HC05-RB05 [-214,447] 观望

J01-J05 [-265,702] 观望

J05-J09 [-199,487.5] 观望

ZC01-ZC05 [-21,122.2] 观望

I05-I09 [-24.5,125] 观望
JM01-JM05 [-89,443] 观望
JM05-JM09 [-168.5,323.5] 观望

HC01-HC05 [-144,371] 观望

HC05-HC10 [-186,454] 观望

I01-I05 [-51.5,120] 观望

策略组合 历史区间 操作建议

RB01-RB05 [-223,519] 观望

RB05-RB10 [-167,421] 观望
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10-09 10-09
现货价格 期货价格 基差

3845 3633 212
3845 3565 280
3845 3638 207
3880 3772 108
3880 3644 236
3880 3894 -14

984.7 830 155
984.7 766.5 218
984.7 722.5 262
1370 1321 49
1370 1249 121
1370 1212.5 158
2050 2080.5 -31
2050 1939 111
2050 1905 145
603 583.2 20
603 560.6 42
603 560.8 42

动力煤

黑色品种基差跟踪

J2109基差

HC2105基差

7.61%
ZC2101基差 3.40%
ZC2105基差 7.56%
ZC2109基差 7.52%

螺纹

热卷

铁矿

焦煤

焦炭

JM2101基差 3.71%
JM2105基差 9.69%
JM2109基差 12.99%
J2101基差 -1.47%
J2105基差 5.72%

6.48%
HC2010基差 -0.36%
I2101基差 18.64%
I2005基差 28.46%
I2009基差 36.29%

基差率
RB2101基差 5.85%
RB2105基差 7.86%
RB2010基差 5.70%
HC2101基差 2.86%
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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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铁矿石01合约基差：青岛港61.5%PB

粉矿I1501 I1601 I1701 I1801
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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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