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类型 品种 配比 10-16 10-19

1:1 121 119
1:1 71 70
1:1 142 138
1:1 97 102
1:1 55 51.5
1:1 38.5 35.5
1:1 87 91.5
1:1 36 46
1:1 167.5 188
1:1 44 40
1:1 23.4 27.4
1:1 4.4 5.6
1:1 108 129
1:1 87 110
1:1 150 141
2:1 4.624 4.624
2:1 4.806 4.787
2:1 4.082 4.070
2:5 1.575 1.576
2:5 1.550 1.541

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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10-19 10-19
现货价格 期货价格 基差

3866 3611 255
3866 3492 374
3866 3422 444
3890 3740 150
3890 3602 288
3890 3500 390

949.9 781 169
949.9 729.5 220
949.9 694 256
1370 1327.5 43
1370 1236 134
1370 1190 180
2100 2092.5 8
2100 1904.5 196
2100 1864.5 236
607 584.2 23
607 556.8 50
607 551.2 56

动力煤

黑色品种基差跟踪

J2109基差

HC2105基差

12.63%
ZC2101基差 3.90%
ZC2105基差 9.02%
ZC2109基差 10.12%

螺纹

热卷

铁矿

焦煤

焦炭

JM2101基差 3.20%
JM2105基差 10.84%
JM2109基差 15.13%
J2101基差 0.36%
J2105基差 10.27%

8.00%
HC2010基差 11.14%
I2101基差 21.63%
I2005基差 30.21%
I2009基差 36.87%

基差率
RB2101基差 7.06%
RB2105基差 10.71%
RB2010基差 12.97%
HC2101基差 4.01%
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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

-60
-50
-40
-30
-20
-10
0
10
20
30
40
50
60

元/吨
动力煤跨期价差：ZC09-ZC01

ZC1509-ZC1601 ZC1609-ZC1701 ZC1709-ZC1801

ZC1809-ZC1901 ZC1909-ZC2001

-40

-20

0

20

40

60

80

100

120

元/吨
动力煤跨期价差：ZC05-ZC09
ZC1605-ZC1609 ZC1705-ZC1709 ZC1805-ZC1809

ZC1905-ZC1909 ZC2005-ZC2009

-10
0
10
20
30
40
50
60
70
80
90
100

元/吨

动力煤跨期价差：ZC01-ZC05
ZC1601-ZC1605 ZC1701-ZC1705 ZC1801-ZC1805

ZC1901-ZC1905 ZC2001-ZC2005 ZC2101-ZC2105

-80

-40

0

40

80

120

160

元/吨

动力煤01合约基差：秦皇岛动力煤
ZC1401 ZC1501 ZC1601 ZC1701

ZC1801 ZC1901 ZC2001 ZC2101

第 9 页，共 15 页



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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