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类型 品种 配比 10-12 10-13

1:1 72 82
1:1 -45 -84
1:1 135 135
1:1 -316 -291
1:1 67.5 62.5
1:1 42.5 42
1:1 85 90.5
1:1 43.5 48.5
1:1 146.5 170.5
1:1 41.5 36
1:1 33.2 27
1:1 5.8 -2.2
1:1 158 156
1:1 95 103
1:1 190 190
2:1 4.408 4.462
2:1 4.706 4.725
2:1 3.883 3.900
2:5 1.547 1.557
2:5 1.535 1.534

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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10-13 10-13
现货价格 期货价格 基差

3866 3628 238
3866 3546 320
3866 3630 236
3940 3784 156
3940 3649 291
3940 3940 0

991.2 813 178
991.2 750.5 241
991.2 708.5 283
1370 1350 20
1370 1259.5 111
1370 1211 159
2100 2102.5 -3
2100 1932 168
2100 1896 204
608 585.8 22
608 558.8 49
608 561 47

动力煤

黑色品种基差跟踪

J2109基差

HC2105基差

10.76%
ZC2101基差 3.79%
ZC2105基差 8.80%
ZC2109基差 8.38%

螺纹

热卷

铁矿

焦煤

焦炭

JM2101基差 1.48%
JM2105基差 8.77%
JM2109基差 13.13%
J2101基差 -0.12%
J2105基差 8.70%

7.97%
HC2010基差 0.00%
I2101基差 21.92%
I2005基差 32.07%
I2009基差 39.90%

基差率
RB2101基差 6.56%
RB2105基差 9.02%
RB2010基差 6.50%
HC2101基差 4.12%
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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
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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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