= e

NEW CENTURY FUTURES

A7 KE B =EFE3E R 2021-11-4 | Fr #2230 % AF A%

SRR T4

% 15: 0571-85106702

HR%: 310000

Hohb: AN T TIRE T A5 135
M 3k http://www. zjncf. com. cn

AR IR

B AR & W EEEER:

ML ENEHERE, 5A= (11.2) Hlk, 28 (FE586) . it
ERF&EZAREF, EFKEBEARD AN 6 EILTHRILAE. B, K, H
MEMREFTANTEEA, NEECEERABHETIORES; MEXERAN 4%
BT, BRiLE, K. R, BRUSM LA ET AT 2RA, FIRE 6
HRARHAZTHRE.

B AR B o T 4 5 A A R S R

MNLETH B ERE, SHAZ (11.2) Mk, FEFRRFH S F5HE%
USSR, SEEERENE;, Befthd, 2BZY . 2ET5E,. 285
. LGBAEANE. 2HEER. EREEHHE. LEREEE. 2EREH
AT SR RREAR T, ZREERE. £ RE SR . £ RS
MR T SRR LI RRRF, ZRRE205K. 2ETECL 8. 5 PIA
FLB. ARAFEFE. 2PINEFE. 2FBESRE. Z2PTAZEL. £
PTA ZRAMGERE I RERA;, RFEBRHFFTHS ERZEXRER. 2 HEHBS
TH. SXMEIH. SBAXEEE. SRAESER. 2HBEAER. FAESR
WY, ZREEAEK. LAEEEM. 2 XBEZLHTRERH, SRLERD.
AMOTER. SRESKE., SR MERE, SREMEESER. S EHSHAE.
LT AR RENE,

EWNARERTE S RHFENER:

MNLRrey M EEE, 5A = (11.2) M, £ 808 ENFEN 2 £ 885
M, = LLE .

E W ARE & THHAEAER:

MNYBTH MM IERE, SA= (11.2) AHH, B0k, T—. ¥k, 48
WHNEA R BN RFZ 5, EASHOBAEAREZHFERR.



— 5
= a4
FHHLHRAR | 2R ILE| KERREAEZBIR NEW CENTURY FUTURES

B A KR & & % EEE IEE R :

2021-11-03

15:00:00 k%ﬁ%ﬁqﬁ E%%‘{I}]“
A AP EH4£1 2HM£2 fRAL - BAMM£1 B4 £2 krE: | & £R)ME1 2R 22
SHF il s -475. 65 -533. 74 INE B -14,79 -13.72 cZC b -1342. 31 -1210,94
SHF Pl = -119. 78 -79.25 SHF b -490. 09 -466, 06 CZC 1283 -93.10 -51. 40
SHF P —146. 80 -99.50 INE 205 8 ~175.91 —95.84 cZC ¥4 —821. 31 ~730. 87
SHF P -82.77 -51. 2 SHF Bhs 79.48 108.15 cZC # 146,12 -128.35
SHF ik -11359. 85 -10806. 40 SHF hH -15,28 -8, 82 cZ¢ #i 104,26 148. 84
SHF P -1652. &9 -1362. 21 DCE BH -448. 01 231.30 DCE i -230. 08 -185. 72
SHF W ~717.18 ~680. 25 DCE PVC -534. 14 -448.10 DCE - -515. 53 -486. 02

DCE Ehkk -406. 14 -341.09 DCE M -295. 91 -273.94

WM o B4 E1 EH£2 DCE E A& —185. 62 -174. 88 DCE i; -1180. 35 -1109. 50
SHF B -282.35 -251, 18 DCE Lo -503. 59 -462. 06 DCE #E 73.72 80. 48
SHF HILEHR -304. 33 -277. 83 DCE LPG ~146.03 —137.02 DCE BE -1113.35 —1080.90
DCE L] -79.62 -75.25 CZC PTA -108. 14 -72.43 DCE X —£97. 08 -583. 05
DCE &5 -B66. 78 -843. 35 CZC KE -306.50 -289.26
DCE £t -748.15 -730. 10 CZC il -559. 59 -539. 06
CZC Akt -202. 89 -195. 96 CZC .8, -435. 00 -415, 34
FH.E5B 50 figdh.: b, $pad i

ALFTHHEEMNRE: AL 0ELRE&BRARYGESMET
AR EFASHNEAGRTE, SRMAETEAL AL MY
BHAREAM T, LENEE—F FHNE.

AHATRGEIR B R A 1) HATET EA R 0%, RIEAE
i, BaMHHAITRMEEN TR, LE2EE--FE 5N
2. 20 BERERAHSTEN, BRRARA, 2EEER

AEAEEAZENRE: 1) REE, EAS, IRRFSHE
FEAATEAL (O SHALAAHTEARFTH, £
ERd—F SR, 2) AR AR N, BiLA, A
i, Aok A RERTH, LEEE-FESNE,




LB R AR | SR KT B R EHER AR
B A KRB &7 %5 R b £ A) 36 97 O :

T e

NEW CENTURY FUTURES

2021-11-03
0000 o 32 78 S (b ) P (OB ) 2 ) B 5T
B AT % ks He & BT = S A % ek EHMHE (EMHE) /T EFMH X GEEEA) /T
SHF cu SHF AL 4 —-10150. 00 10. Q0
SHF cu SHF ZN 3 10.00 1415.00
DCE | SHF RB 1 15100. 00 =275, 00
SHF HGC SHF RB 1 3970, 00 79. 00
DCE J SHF RB 7 14550, 00 23960, 00
CZC ZG SHF RB 2 10100. 00 -114600. 00
DCE J SHF HC 7 —-13240. 00 18430. 00
CZC ZG SHF HC 2 2160, 00 6440, 00
DCE J DCE JM 1 73800. 00 —-42. 00
DCE J CZG ZG 3 28100. 00 —-1. 30
SHF RU INE NR 1 3210. 00 45, Q0
DCE EG CZG PF 2 —-15140. 00 1890. 00
DCE EG CZG TA 2 6020, 00 1250, 00
DCE PP CZC MA 1 14580, 00 125, 00
CZG MA CZG TA 1 3810, Q0 1570, 00
CZC UR CZC MA 2 —9400. 00 1240, 00
CZC PF CZC TA 1 10580. 00 —64. 00
DCE PP CZC TA 2 —-7050. 00 423, 00
INE SC SHF FU 18 6080, 00 7240, 00
INE 5C INE LU 14 —2240. 00 5460. 00
INE LU SHF FU 1 2320. 00 —6. 00
EEE

B ATRY BRI ABRA, A EKRRTHSHTRELT UBRERS, SREMERNE; BEmnd, ST,
B R B ST AR

. B EE .

&k B ) Ak

SREEIEA LT Sk, BAEALE205 0.
EREME R R AR,

L4t LBy, LPTAS 7. 8%,

ZPTAZ ¥ 8%,

BHEEIR. BEE A

HERLL SN A

AeiRAR e R, & BRdrmiiih. £ R E RN, AR T T
%R I VL.,

& WHES ., HPTAZ#24F. ZPTA




HELHRAAR| 28 TE| KRAREAEIZAR

= e Mg

NEW CENTURY FUTURES

e KRR R 7= ) B TR (O BR) 21 s
x5 % K o #f ZHIr ZkaH f 244 EHAME (BN E) /F EAMEE%R) /5
DCE CS DCE C 1 52%.00 14, 00
CZC CcY CZC CF 1 7625.00 -290.00
DCE Y DCE P 1 154. 00 -38. 00
DCE LH CZC CcY 2 -31980. 00 2180. 00
DCE M CZG RM 1 598. 00 -19.00
DCE LH CZG PK 6 =7260. 00 2800. 00
DCE A CZG PK 1 18670. 00 80. 00
CZC 0l CZC PK 3 =4750, 00 1410, 00
DCE LH DCE Y 3 -42900Q. 00 -2480. 00
CZC cY CZ(¢ PK 3 2472.00 -638. 00
DCE LH DCE P 3 -38280. 00 -3620. 00
DCE JD DCE RR 0 4623. 00 95. 00
CZC PK DCE Y 0 44530. 00 280. 00
DCE LH CZC CF 2 44270, 00 6280. 00
DCE LH DCE A 4 7120, 00 3040, 00
DCE A DCE M 2 60. 00 @4, 00
CZC 0l DCE Y 1 27%90. 00 -7.00
21F
MHATAS RN MIERE, RAEGRETH S EATEREH, 245807809, 20730, 2RATBE, SR4ATEH. 22054 %. 104
FARY . FREFEM, FRETIN, ZEGTIMTRENA, SHRAETHY. 2MRYFTEE,. 2HETRE. 2EBEHE, SHEEGT £,
2E ML, FMILT EEFEINE.




HELHAARL | B TE| KRAREAELRBR

B A KRB & F S ®it £ A8 IR S M

-

§y 10 # 4

NEW CENTURY FUTURES

MG RN BAERA, FREERAEN 2 L880M L, T AFE,

2021-11-03
15:00:00 XF AR (FHE)2A LA

Rt |SREAEEEAFE

X B % kS i x5 B E 5k o A B LA EALF]E Al £
SHF RB DCE J
DGE | DCE JM 754,825 ~128.95 883.78
DCE J

BIF




T e

FHEHRAR | LR ITE| KEARESAEIE AR NEW CENTURY FUTURES

ARRARPRAEFA SHSTR:

2021-11-03 AFHRPREN ST
%3 B 2 | i i FiaK HER i AmirE i HEElt
R i3 £33 BhEE | REN | KR | IR | K E-H | E-# | R-E | BB | gl | W3 H-E E-K i L4 =h Tk | REH| TR
SHF R4E 71750 133000 71350 1370.00 71110 1300.00 70560 -440.00 80000 400,00 160,00 40000 -0.04 T 0.15% 400,00 240.00 41850 -401000 160200 10680.00 52826 672000
SHF Pt 20280 20,00 20375 340.00 20350 260.00 15820 -280.00 56000 555,00 570.00 555,00 21 2,33 5.00 -15.00 22650 -4675.00 208717 -4456,00 135330 624500
SHF e 23810 65.00 23780 -15.00 23785 -15.00 23885 31000 22500 185.00 200.00 155,00 0.1850% 0.287% oo -5.00 6650 -1260.00 Qe -1035.00 42525 233500
&R SHF a1 15800 110.00 15865 115.00 15500 105.00 15650 -100.00 150,00 21500 280.00 21500 D‘EZP% 08204 -65.00 -35.00 11265 -600.00 £3425 -TGE.00 20224 672000
SHF pat ] 250700 2670.00 278250 2680.00 268600 -610.00 288500 -100000 220000 -1025000 | -15500.00 | -10250.00 -4.165% -306TH 12450.00 5650.00 2914 -23000 28240 -1305.00 18174 257.00
SHF piat-| 146140 218000 146040 1700.00 145300 1630.00 144800 -165000 134000 124000 500,00 1240.00 0‘23‘1% 043 100,00 740,00 4368 -B300 106553 -2071.00 45384 4388.00
SHF FEEH 154625 30.00 18565 -165.00 17505 -205.00 20650 -100.00 -725.00 -2085.00 - 2665.00 -2085.00 - 11816 - 10LG1 4% 136000 5A0.00 600 -216.00 E07E6 1551.00 27468 -115.00
INE B 243 -7.00 5243 -7.00 5226 -T.50 EAT.d 0.00 =227 -22.74 -24.44 =274 -{;%2% -6 0.00 170 28603 -162000 28503 -1620.00 1853 828.00
SHF ki 3141 -111.00 BTG -83.00 2866 -B5.00 26200 10,00 165 3.00 213151 -8826.00 51626 252500
SHF ] 13415 280.00 14580 130,00 14785 150.00 13700 .00 -28500 880.00 1065.00 83000 3l 2875 -1165,00 -176.00 3126 -122n0 162530 -4TRE.00 BTEE0 211200
INE 2058 11350 2500 11370 85.00 11470 125.00 51875 000 216250 218250 228250 218250 22‘6%’ 22‘8% -2000 -100.00 1840 -200 44 - 330,00 21844 -245.00
SHF HE 3208 18.00 3248 400 3262 1630.00 3150 -10.00 18.00 58.00 T2.00 58.00 —0‘3,@1% —0‘1?}2% -40.00 -14.00 6042 -280.00 220565 -526.00 57387 7307.00
DCE ik ) 8688 104.00 8350 112.00 8721 85.00 -16200 125,00 1555 -22.00 238223 1723.00 BT 1574.00
DCE PYC 9250 -138.00 8901 57.00 8687 60.00 9800 0.00 -550.00 -85%.00 -1113.00 -8598.00 345,00 214.00 JE6T -B3400 316564 -14641.00 sa0ar -2242.00
ﬁﬁ‘ﬁ{j DCE B0 8580 35.00 8766 155.00 8677 115.00 8650 0.00 =700 116.00 2700 116,00 -18600 85,00 5065 1400 06835 57.00 47055 TIann
DCE E A 5355 155.00 5253 42.00 G917 50.00 5286 0.00 11400 8.00 -115.00 800 106,00 123.00 1608 -24.00 TRRTS -7452.00 53526 224500
DCE el ] 5520 -141.00 5550 -G.00 5451 -42.00 570 0.00 -23000 -60.00 -256.00 -60.00 -17000 155.00 125 -34500 164838 T78.00 28356 132200
DCE LPG 5200 -183.00 5L0% -338.00 5015 - 37300 51.00 G0.00 1203 -21.00 51587 -B050.00 05 261500
CcZC PTA 5040 -13000 5088 -134.00 5148 -128.00 5065 0.00 -25.00 23.00 83.00 23.00 -48.00 -6B0.00 2883 -25.00 1145868 25024.00 236137 8005.00
CZ¢C RE 2840 150.00 2455 152.00 2245 T0.00 270 000 -160.00 -245.00 -451.00 -245.00 8500 206.00 602 =700 T21Te -12268.00 21408 -1052.00
CZ¢C T 2500 105.00 2625 50.00 2671 T0.00 28825 000 1750 4250 -21LE0 4250 -2500 25400 1377 -B0.00 1160686 -2132.00 120808 5aL00
CcZC g2 2500 12.00 2802 221.00 2487 185.00 3800 0.00 -500.00 -G5a.00 -1213.00 -568.00 53.00 215.00 2435 -37300 27BT1s 61233.00 103158 16551.00
CcZC fiit] 21220 -410.00 21565 -180.00 20720 -175.00 22910 -100.00 -1550.00 -1345.00 -2180.00 -1245.00 -24500 835.00 2267 -BRI0 445351 -4112.00 154145 2682.00
CZ¢C =) BETO 0.00 5a41 -45.00 6034 -46.00 5TED 000 -180.00 151.00 284.00 151.00 -A7L00 -53.00 1978 -100.00 335004 -1132.00 130461 455300
cZc i 12650 18,00 12884 225.00 12385 171.00 12800 -100.00 -110.00 a4.00 -408.00 84.00 -18400 488,00 2027 -12.00 223233 4230.00 A6T2G 144.00
DCE - 6310 51.00 6320 26.00 6284 50.00 5320 0.00 45000 500,00 464.00 50000 -1000 36.00 2145 -125.00 142403 6075.00 444 TET.00
ﬁ}tﬂ DCE = 4410 38.00 4204 600 3899 -22.00 431 .00 80.00 -126.00 -431.00 -126.00 206,00 205.00 600 .00 18506 370.00 1574 32400
DCE M 3280 -36.00 330 -25.00 2661 -45.00 330 -60.00 -100.00 -250.00 -418.00 -250.00 15000 165.00 A425 -28.00 1125611 -30200.00 TB2G80 2320800
DCE i 10156 0.00 10064 232.00 5235 170.00 10480 -T0.00 -284.00 - 386,00 -1244.00 -286.00 10200 858.00 1000 0.00 445483 26664.00 160730 -426.00
DCE 2 b 10286 0.00 5340 270,00 G2 188.00 10370 -120.00 16.00 -430.00 -1478.00 -430.00 446,00 1048.00 1821 0.00 265013 22763.00 66624 207300
DCE Ek 2610 13.00 2657 24.00 2656 22.00 2600 0.00 10.00 57.00 56.00 57.00 -47.00 -36.00 13575 -68400 T43685 -10547.00 185787 15201.00
=
ot BEREN RE et BREN Lt =M BHREN B
iR ®IEE 1# B FEREF HAEE 48 g
P ks €158 A0 "R JESe il A 5t
a3 g 04 ek 5 EER SR i Pk
i ¥IEE 14 e kb Ry - [ EE=%
Plak: HESR 14 2H = B #o
Pl HEHR 14 Ve £ BEE 2] K
TR i 304 BAR HET g i X2 =
28 P i KwE 245
o #35R Ek RiEE
PTA *5
RE Hit=F IR
il R
EL 2E ER




= e q

NEW CENTURY FUTURES

HUEBHAR| BRI XFHHEALRAR

1. AL 6915 & KRR T T3 09T ST R M AF 54, o 8] 23X 243 8 69 e 74 bk B B b A
FEATRAE, LARRIEFT QA 0E &N R RAEEM TR, KMNCH RKREAZGEN, NE, 2T
Mg, Zitf g Bt AL, AT, RE T 0158 R R LT LI R PRI WK 3269 &
A, A HFBEAF G GETR TR RS AN S FEE AKX, HRAE FLBRIEITR G IR BN 8 A
R 5 2 RMAEATARIE, 3t B AIRE 69 A K M 5] B4R R R AALAT T 4E

2. THEH RN, K EDEFTARIE Y AT KB B EH . 8] B AAT TR TR K &
EARBNERREEMRENE L. RETETH, T RARANBRBRT LA R T A b ARE S B 697,
TR R B AE AT

3. AKETLAN, 3 RKXIEAAMTRA D AW APt iT S, RThA L3 HRERSF.

4. RARE A A WL AW A RN ST . KREFRB@FT, MMM AAN AT AT X
R, BF. FIE, #8500, FNaRERN—TRERAKET G aE#Mm, L4, PIE, 44
A2 5| A KA,

8 BT R IR
Hht: IIZEARMNT FTHREFTEF= 13 5 6-8 &
Bl %% : 310003
% 15: 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

