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类型 品种 配比 02-18 02-19

1:1 71 78
1:1 130 134
1:1 120 121
1:1 136 142
1:1 133.5 107.5
1:1 83 79.5
1:1 76.5 56
1:1 42 44
1:1 253.5 246.5
1:1 66.5 59
1:1 3.2 1.8
1:1 1 1.2
1:1 179 166
1:1 130 123
1:1 290 230
2:1 4.00 4.05
2:1 4.47 4.40
2:1 3.68 3.63
2:5 1.72 1.73
2:5 1.64 1.63

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

ZC09-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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02-19 02-19
现货价格 期货价格 基差

4619 4524 95
4619 4446 173
4619 4312 307
4710 4690 20
4710 4569 141
4710 4427 283

1273.8 1117 157
1273.8 1009.5 264
1273.8 930 344

1428 1567.5 -140
1428 1511.5 -84
1428 1467.5 -40
2975 2711.5 264
2975 2465 510
2975 2406 569
615 603.8 11
615 602 13
615 600.8 14

动力煤
ZC2005基差 1.85%
ZC2009基差 2.16%
ZC2001基差 2.36%

焦炭
J2005基差 9.72%
J2009基差 20.69%
J2001基差 23.65%

焦煤
JM2005基差 -8.93%
JM2009基差 -5.56%
JM2001基差 -2.73%

铁矿
I2005基差 14.04%
I2009基差 26.18%
I2001基差 36.97%

热卷
HC2005基差 0.43%
HC2010基差 3.09%
HC2001基差 6.39%

黑色品种基差跟踪

基差率

螺纹
RB2005基差 2.09%
RB2010基差 3.88%
RB2001基差 7.11%
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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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