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e & 2HME1 |BAME2
SHF FH =316, 69 188, 06
SHF Fi =279, 43 -4, 42
SHF bk -190, 18 -142, 06
$HF P& =50, 31 -18, 60
SHF 74 -684, 04 -354, 03
SHF FH -599. 08 -311, 06
SHF A -114.90 84,53
M & FHME1  |BARE2
SHF B4 -199, 70 -167.13
SHF KK -213,45 -186. 39
DCE BB -149.14 -140, 93
DCE % -395.59 =375, 56
DCE 3.4 223,58 211,72
0Z0 HHH 63, 4 58,03
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INE Bk 6,29 5,76
$HF Bih -329, 66 -314,78
INE 05K -146,80 -69. 00
$HF (3 -100, 04 -68.16
SHF kS 16,65 46,03
DCE BH =249, 69 161,85
DCE PV -393.56 -335.37
DCE K m -335.97 -272.98
DCE FLH -182, 40 -132,07
DCE LB -109. 09 -78.73
DCE LPG -17.67 9,11
(M PTA -14.85 11,43
20 ki -1.93 10.85
020 il -323.19 -305.13
0Z0 Bk 101,52 112,01
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Cze A4 228, 34 -125, 83
20 tik =119, 62 -84, 42
70 %l -601, 21 -537, 81
DCE B 83,81 45, 21
DCE i 286, 94 -257.96
DCE i -72.32 -49,22
DCE £ 987,30 927, 40
DCE R 536,57 486,25
DCE L3 -39,08 -20.86
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SHF AL SHF cu 4 26300, 00 -7200. 00

SHF ZN SHF Cu 3 36300.00 3850.00

SHF RB DCE | 3 21870. 00 5470.00

SHF RB DCE J 6 -125080. 00 -10320. 00

SHF RB CZC 0 0 30404. 00 1952. 00

SHF HC DCE J 6 -122110.00 -10180. 00

SHF HC (W4 ¥ ZC 2 33374. 00 2092. 00

DCE J CZ6 0 4 -1652. 00 1664. 00

DCE J DCE JM 2 -5240. 00 400. 00

INE SC SHF FU 15 -316112.00 6528. 00

DCE Y DCE M 3 -13210. 00 -2660. 00

DCE Y DCE 1 13420. 00 660. 00
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SHF Pl 56150 13000 58280 160.00 58360 20000 58760 - 380,00 35000 520.00 600.00 52000 0.415% 0432% -13000 -80.00 7273 -10772.00 125784 797600 72407 2168.00
SHF b 16380 -380.00 16135 -32000 15575 -Z80.00 16530 430,00 25000 -355.00 -555.00 -355.00 26K —BQlU}ﬁ 14500 160,00 57681 -16198.00 100488 1111.00 B11% 873.00
SHF Pikad 22200 28000 2180 31000 22145 31500 21895 -130.00 305.00 285.00 25000 285.00 040K Oth)ﬁ 2000 35.00 5701z | -11610.00 97452 18898.00 365 2561.00
QE SHF Pz 14525 -300.00 14610 28500 14680 -22000 1470 -100.00 20500 -140.00 -7000 14000 157108 —1]1554% 8500 1000 25607 125000 8212 2081.00 12846 2168.00
SHF P4 151350 -2700.00 152080 | -2580.00 152460 -2160.00 150%0 | -2065000 40000 114000 1500.00 114000 0.063% OjEBh 74000 -360.00 2061 -208.00 28585 -3823.00 16548 -208.00
SHF Pk ] 132150 1540.00 132740 25000 133060 232000 130150 | 8000 2040.00 2550.00 200,00 500,00 1.303% 1@1% -550.00 -31000 16T -560.00 136403 | -126BL00 | 12031 | 2271300
SHF TR 13545 100.00 13885 75.00 14000 105.00 14700 0.00 75500 - 0500 -700.00 705,00 -BEA0K EGZA% 5000 -5.00 5034 6.00 416 -1511.00 56472 223500
INE Bl 205 410 3088 -1.20 3153 -6.20 34 0.00 -5 -35.50 2500 -3550 -Lh o7 BBM 58 -6.50 2017 -628.00 51385 -2836.00 24351 100.00
SHF Wi 1800 -67.00 ki) -44.00 218 4400 22800 -57.00 23568 2741100 64676 10086.00 A1468 -4MB.00
SHF R 14670 23000 14565 24500 12575 20500 13800 0.00 870.00 116500 1175.00 1165.00 5% 5@& 28500 1000 16211 - 247800 214821 428,00 32660 101800
INE 208K 10735 23000 10865 25500 11000 21500 51875 0.00 154750 167750 181250 167750 17003 17, -13000 -13500 1336 -266.00 g -1768.00 20064 131300
SHF b 2470 -102.00 2664 -11400 B4 232000 2450 0.00 20.00 214.00 38200 21400 W BS%% -15400 -178.00 18657 - 673600 448378 8657.00 1571 -9L00
DCE i 7765 -140.00 7165 -14000 7815 -12500 0.00 -50.00 3678 - 775100 %785 775100 208200 537500
CE PVC 7715 0.00 715 0.00 620 55.00 8450 0.00 71500 77500 -870.00 71500 im 0.00 95.00 SB76 -560.00 SR765 -12433.00 298602 2024800
ﬁﬁ% DCE BRE 8352 -55.00 8352 -55.00 832 5200 8550 0.00 -188.00 -158.00 22100 -158.00 E)QB% 0.0 23.00 4758 -11560.00 47558 -11860.00 243037 8325.00
DCE £ 74 6674 -303.00 6674 -30300 6841 -175.00 4% 0.00 75100 750100 -584.00 75100 EiES% Bll}% 0.00 -167.00 52828 -563000 52828 -5630.00 21412 -454.00
DCE -8 4026 -36.00 4036 -3600 1% -35.00 4020 0.00 6.00 600 17400 6.00 ﬁ)ﬂ% @%}ﬁ 0.00 -168.00 2260 -585800 23639 -5858.00 232406 | 1409600
DCE LPG 4019 102.00 4018 102.00 4062 102.00 0.00 4300 11822 -4066:00 1822 -4066.00 364% 534400
iy PTA 3684 -56.00 684 -56.00 3810 4800 3615 0.00 69.00 65.00 19500 69.00 1]134% —1[@3516 0.00 -12600 2887 | -ALETLOD BRI | ALBVLOD | 2712606 | -6561300
i) EE 1791 3.00 1751 3.00 1877 30.00 1885 0.00 8400 -G4.00 800 -84.00 B?BS% B)Al% 0.00 -86.00 7302 -330700 7302 -3307.00 BLT6 577600
[rde} PR 2532 1500 5% 15.00 251 -5.00 5215 000 450 450 -1650 450 LR 3061% 0.00 2100 85807 | 243300 8807 | 2438300 [ 1025060 | 641200
czc E1] 14711 54,00 un 54.00 1666 74.00 14% 0.00 35.00 3500 23000 35.00 —@23% ﬂ}[}% 0.00 18500 575 -34185.00 ER7ES 3418500 154014 2306200
i) i 14960 165.00 15100 14500 15250 11000 14840 0.00 12000 260.00 41000 260.00 -DET6 3 0.084% -14000 15000 106281 - 385300 510447 2686900 A8 137.00
i) Ak 5117 -3400 5186 -1.00 5231 200 5750 0.00 -63300 -564.00 -519.00 56400 A% -6500 4500 15417 - 248400 397577 242200 34662 -2521.00
iy il 9677 -3500 5338 -65.00 8087 5100 10150 0.00 -A7300 -B1L00 116300 81100 600% [’324% 33800 35200 1875 -315100 136574 -AATT00 8075 3000
DCE - 511 142.00 11 14200 5506 192.00 5000 0.00 41000 411.00 505.00 41100 4 Sﬁh 0.00 -84.00 12363 - 102400 12363 -7024.00 0L 125600
Iﬁaf‘ﬁ DCE = 4062 287.00 32 111.00 3858 13500 3800 0.00 26200 132.00 15800 13200 D65 0171% 13000 2600 164 -13L.00 pisliey -763.00 7121 523.00
DCE =H 3238 12200 238 12200 3258 12500 3120 0.00 11800 118.00 178,00 11500 -DJB1% 0215% 0.00 5500 100042 | -40631.00 100042 | 4060100 | 1621367 | 2011800
DCE D 8396 10000 8396 10000 7700 36.00 8520 0.00 12400 12400 -B20.00 12400 F6% @Zmﬁ 0.00 68600 59500 2360100 55501 -23601.00 452575 67900
DCE k] 7054 3400 054 .00 6780 46,00 7110 0.00 -56.00 -56.00 -330.00 -56.00 -AEETH @24% 0.00 27400 dz0r | -10261.00 Jp207 | 1026100 | 344189 143200
DCE X 2655 1500 555 15,00 2645 00 250 0.00 -1600 -15.00 7500 -16.00 }3% @1% 0.0 -50.00 139606 | -1479.00 | 130606 | -14799.00 | G7omed | -36287.00
)\f H
[2# RRES &% ks E e 2 BREH R%
PH KIRE 1# R FEREF i HE
bz KIHE ADD [ it B
biak:] LEAR [ 25k R i K
biak: e 1 wE i - T5/RE
bz izt 1% F) = 58
b=} LHEHR 1# PVe [Z BEE =8 ¥5E
Bl el 304 BAS T k] i Xz &~
74 ] TH et five ] UE
Z=# 2 E2 Kk
PTA 2
& W= [Tt
[La L2
E) £ R




= et

R KA 2B IE|XFAREAEREBR NEW CENTURY FUTURES

ARAEGEEARRT AT ITH, KFRMNBERE P RRT M, (2335 80k E A7
PERARALATARE, AT ARIEAT LA 0915 A B iR A R AEATE £, &M ) KHEREGEL, AE, {2
SR EILE AR A, R P 65 R E AR PT R A AR . TR AR R AR R T AT 89
MR LD E LI BN, BREREEOETRARE AN kS LA, WTREAHBSHENT
T HMITAS ARG AL S F AR A BT 7 ke, o 5 AT S0 305 8] K A 69 B ARAZ A T — BBAT R 89 25 i
ARKARR, RBEHEONEARREHBLIMR N2, FAFERSF. &8 FAK2HEE
RARE T AT I 2 4RAE B S BT Xk o 598, AREAELE L. & LADITRE AR RN
LN 8 A A ARE PR Y69 B G FIT, TTRUBHS 7, S R ATl e,

AIRE WA KNSR, REH@IFT, MM FNATF AT KSR LA Lo il
A AR, HFERAHLAHELNFALIL, ARG ARERATAEREGF] A M P A4

LI KRR

Hohb: WL HAUN T TIRE T A F 13 5 6-8 &
BE45: 310003

%3 : 0571-85106702

M Aak: http://www. zjncf. com. cn




	国内大宗商品市场正套追踪回顾：
	国内大宗商品市场跨品种套利追踪回顾：
	国内大宗商品市场多品种套利追踪回顾：
	国内大宗商品期现套利与持仓变化：
	免责声明
	新世纪期货研究院

