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类型 品种 配比 02-05 02-08

1:1 91 75
1:1 109 115
1:1 122 118
1:1 109 116
1:1 105.5 112
1:1 68 70
1:1 53.5 69.5
1:1 31 8.5
1:1 190 199
1:1 76 55
1:1 11 8
1:1 1.8 4.4
1:1 165 211
1:1 134 168
1:1 210 290
2:1 4.27 4.22
2:1 4.67 4.65
2:1 3.76 3.72
2:5 1.69 1.70
2:5 1.62 1.65

跨品种

卷螺价差

HC05-RB05 [-214,447] 观望
HC10-RB10 [-172,548] 观望
现货HC-RB [-580,660]

观望

煤焦比
J05/JM05 [1.13,2.02] 观望

J09/JM09 [1.16,2.30] 观望

观望

螺矿比
RB05/I05 [3.73,8.72] 做多

RB10/I09 [3.86,9.10] 做多

现货RB/I [3.33,9.17]

[-168.5,323.5] 反套

JM10-JM01 [-228.5,122] 观望

ZC
ZC05-ZC09 [-39.2,107] 反套

ZC10-ZC01 [-121.8,51.4] 观望

J
J05-J09 [-199,487.5] 观望

J10-J01 [-228,267.5] 观望

跨期

RB
RB05-RB10 [-167,421] 反套
RB10-RB01 [-405,623] 观望

HC
HC05-HC10 [-186,454] 反套

HC10-HC01 [-116,410] 观望

I
I05-I09 [-24.5,125] 观望

I10-I01 [-32,86.5] 观望

JM
JM05-JM09
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02-08 02-08
现货价格 期货价格 基差

4433 4335 98
4433 4260 173
4433 4145 288
4590 4546 44
4590 4428 162
4590 4312 278

1192.3 1028 164
1192.3 916 276
1192.3 846 346

1428 1528 -101
1428 1458.5 -31
1428 1450 -23
2975 2599 376
2975 2400 575
2975 2345 630
689 610.2 79
689 602.2 87
689 597.8 91

动力煤
ZC2005基差 12.91%
ZC2009基差 14.41%
ZC2001基差 15.26%

焦炭
J2005基差 14.47%
J2009基差 23.96%
J2001基差 26.87%

焦煤
JM2005基差 -6.58%
JM2009基差 -2.13%
JM2001基差 -1.55%

铁矿
I2005基差 15.98%
I2009基差 30.16%
I2001基差 40.93%

热卷
HC2005基差 0.97%
HC2010基差 3.66%
HC2001基差 6.45%

黑色品种基差跟踪

基差率

螺纹
RB2005基差 2.26%
RB2010基差 4.06%
RB2001基差 6.95%
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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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