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A AP EH4£1 2HM£2 fRAL - BAMM£1 B4 £2 krE: | & £R)ME1 2R 22
SHF il s -590. 94 -470. 20 INE B -14, 88 -14,02 cZC b -1588. 99 —1443,72
SHE P -69. 71 -37.01 SHF b -486. 35 -465.23 CZ¢ 1583 -119, &0 -78.73
SHF P —107. 87 —68. 14 INE 205 8 -61.20 -23.16 cZC ¥4 -828. 18 ~738. 45
SHF P ~73. 01 —47. 11 SHF Bhs -115.03 -13.59 cZC # -139. 01 -119. 94
SHF 7 -5852. 95 —5369. 80 SHF hH 7.70 13.17 cZ¢ #i 15,14 56.09
SHF P -1021. 22 ~766. 23 DCE nH -494. 53 218. 30 DCE i -231. 52 -189. (2
SHF W -580. 43 -551. 35 DCE PVC -455. 91 -392. 60 DCE - -501. 54 -472. 36
DCE Ehkk -394. 36 -334. 24 DCE M -277.99 -255. 33
W A £ £1 B £2 DCE EX: ] -364.75 -355.30 DCE ER -993. 13 —928. (2
SHF B -332. 42 -299. 90 DCE Lo# -237.57 -203. 05 DCE B 45, 30 51,87
SHF HILEHR -312. 64 -286. 33 DCE LPG -62.30 -54.53 DCE BE -817. 80 -787.53
DCE L] -50.17 -45.78 czc PTA ~67. 46 -35.98 DCE X -510. 50 -403. 66
DCE £E -249 . 57 -228. 38 CZC RE -215. 58 199,45
DCE 1 -294., 99 -279. 99 ¢Z¢ ki3 —493. 56 -474, 71
CZC At -174, 88 -169. 02 CZC .8, -194.57 -176.05
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SHF CuU SHF AL 4 —5760. 00 190. 00
SHF GU SHF ZN 3 505.00 815.00
DCE I SHF RB 1 133%20. 00 2225, 00
SHF HC SHF RB 1 1710. 00 -4, 00
DCE J SHF RB (] 16240, 00 1430. 00
CZG G SHF RB 2 —-8800. 00 —-16964. 00
DCE J SHF HC 6 5980. 00 1670. 00
CZGC ZG SHF HC 2 —-12220. 00 —780. 00
DCE J DCE JM 1 85000. 00 26. 50
DCE J GZC ZC 4 —40080. Q0 44, 30
SHF RU INE NR 1 3130. 00 50. 00
DCE EG GZC PF 1 14010. Q0 -1340. 00
DCE EG GZC TA 2 2440. 00 -1470. 00
DCE PP CZC MA 2 -13210. Q0 —340. 00
GZG MA GZC TA 1 4430. 00 340. 00
CZG UR CZC MA 2 —8340. 00 —-1220. 00
CZGC PF CZC TA 1 10860. 00 42. 00
DCE PP CZC TA 2 -4350. 00 &8. 00
INE SC SHF FU 18 —-4200. 00 660. 00
INE SC INE LU 13 11150. 00 5720. 00
INE LU SHF FU 1 8550. 00 —7.00
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ZH % K o #f ZHIr ZkaH f 244 M E (RN E) /F EAMEE%R) /5
DCE cS DCE c 1 442.00 -50. 00
czc cY czc CF 1 6515.00 ~130.00
DCE Y DCE P 1 ~206. 00 34. 00
DCE LH cZC cY 2 ~28580. 00 ~3970. 00
DCE M czZC RM 1 512.00 -13.00
DCE LH cZC PK 6 -1940. 00 -6280. 00
DCE A CcZC PK 1 19650. 00 ~750. 00
CZC 0l CZ(¢ PK 3 5100. 00 2740, 00
DCE LH DCE Y 3 ~34760. 00 -13240. 00
CZC cY CZ(¢ PK 3 2664. 00 -231.00
DCE LH DCE P 3 -40940. 00 -12220. 00
DCE JD DCE RR 0 4312. 00 -10.00
CZC PK DCE Y 0 40910. 00 60. 00
DCE LH CZ( CF 2 36570. 00 -5270, 00
DCE LH DCE A 4 1280. 00 -3160. 00
DCE A DCE M 2 ~-402. 00 -61.00
CZC ol DCE Y 1 3507. 00 48.00
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2021-12-06 AFHRPREN ST
%3 B 2 | i i FiaK HER i AmirE i HEElt
R i3 £33 BREE | REN | KR | IR | K E-H | E-# | R-E | BB | gl | W3 H-E E-K i L4 =h Tk | REH | ETR
SHF R4E 65480 -130.00 65080 -150.00 6BRED -150.00 00 270,00 -650.00 -10G0.00 -1210.00 -1080.00 —Z‘d 54 —LQ B 400,00 220,00 2157 -285000 145335 -3276,00 103737 2707.00
SHF Pt 18830 40,00 18710 -85.00 1870 -55,00 18770 100.00 60.00 -60.00 -20.00 -60.00 -0.5p6E% -07R% 120,00 -40.00 22500 -435000 191461 -85.00 122276 2055.00
SHF e 22685 -415.00 22725 -355.00 225 - 36000 22805 -220.00 -12000 -B0.00 -60.00 -80.00 -0.5L 3% -0, 7R -A000 -20.00 6385 -186.00 76431 -2016.00 46176 244700
&R SHF P 14750 405,00 14820 -350.00 14845 - 28500 15060 - 250,00 -300.00 -230.00 -205.00 -230.00 -21 T -211!_ 2% -T0.00 -25.00 10740 1415.00 48043 T552.00 22373 2707.00
SHF pat ] 286250 -4270.00 276410 -G480.00 272060 -5300.00 286000 0.00 -G71000 -1555000 | -23550.00 | -15650.00 - 11b4% -6 538000 4250.00 3240 -BA000 45665 2156.00 10513 524.00
SHF piat-| 145860 -3380.00 145880 -2570.00 145650 -3140.00 150400 1650.00 -454000 -4520.00 -4740.00 -4520.00 -35M -337% -2000 220,00 2274 -635.00 46005 -6725.00 171046 -TROZ00
SHF R 18735 -285.00 16635 -180.00 16165 -205.00 17350 000 138500 -71500 -1185.00 -715.00 -477 ™ -4 60 210000 470,00 3356 -1104.00 4a8a7 565.00 3105 341000
INE B 412 15.60 4812 15.60 A448.2 14.00 454.26 0.00 -3.06 -3.06 -6.06 -3.06 -3.201% -3 0.00 ann 26580 -274500 26588 -274E.00 2158 116500
SHF ki 2530 83.00 2530 83.00 2515 T8.00 0.00 15.00 76320 -15181.00 6330 -15181.00 255470 -4535800
SHF ] 14405 -75.00 14405 -75.00 14620 -75.00 13700 .00 0500 05,00 53000 0500 35@% 3‘9@ 000 -22500 40042 -2006.00 40042 -3006,00 188507 4567.00
INE 2058 11200 -30.00 11275 -12500 1135 -160.00 51875 000 201250 208750 215750 2087.50 1&6@ 19‘3@ -TE00 -70.00 1083 -28.00 BA22 -318.00 2503 -1205.00
SHF HE 2748 4.00 2748 400 2782 -3140.00 3040 0.00 -252.00 -252.00 -258.00 -262.00 @W { ;ZB% 0.00 -34.00 26513 -B3T00 26513 -@37.00 24831 -1130.00
DCE ik ) 8600 105.00 8545 250,00 8466 265.00 -45.00 180.00 354 0.00 151453 -5007.00 83048 4726.00
DCE PYC 5000 157.00 8531 210,00 8agr 235,00 8510 0.00 50.00 -375.00 -523.00 -37e.00 - T8N - 1A% 465,00 144,00 682 -636.00 274854 -37eL.00 145087 6823.00
ﬁﬁ‘ﬂj DCE B0 7502 -57.00 aLoz 204.00 8010 170.00 8175 100,00 -182.00 -T300 -165.00 -73.00 -4 EDSH - 33605 -11000 G2.00 997 -14.00 245756 - 3650200 184054 354,00
DCE E A 81Ta 145.00 B2 23.00 TR0 32.00 8110 0.00 68.00 -238.00 -260.00 -238.00 -368M% -3pT 306,00 22.00 1100 -20.00 G736 -6666,00 64675 271500
DCE el ] 4800 0.00 4730 -75.00 4775 -13.00 4860 0.00 -60.00 -13000 -84.00 -130.00 Eﬂ 54 —:@1% o -46.00 0 0.00 183602 1528.00 53780 8827.00
DCE LPG A403 128.00 AA03 128.00 4383 226.00 0.00 10.00 2353 -100 2393 -1.00 0181 -187L.00
CcZC PTA 4476 56.00 4486 68.00 4574 48.00 4435 0.00 41.00 51.00 13500 51.00 —z:ﬁ;z% —Ld}%ﬁﬂh -1000 -BB.00 24823 610,00 810040 -G750.00 705406 50526.00
CZ¢C RE 2265 7.00 2265 T.00 2150 300 2850 000 -28100 -28100 -400.00 -281.00 E 2a% oo 118.00 45352 -GEA.00 45352 -GRE.00 6624 -1068.00
CZ¢C T 2686 68.00 2686 6B.00 2483 46.00 27675 000 -8LE) -B1LED -2TAED -850 @6496 5 oo 153.00 618084 - B4057.00 618084 -BAGGT 00 401072 1101400
CcZC g2 2731 65.00 2635 12.00 2561 41.00 3300 0.00 -565.00 -661.00 -736.00 -661.00 5 % - 28.255% 52.00 T8.00 1475 -22400 147442 -11275.00 241433 14822.00
CcZC fiit] 20695 -65.00 20695 -65.00 159615 265,00 21580 0.00 -128500 -1285.00 -2265.00 -1285.00 - ﬂ?ﬁ% - ﬁm 0.00 1080.00 254503 -43741.00 254559 -43741.00 234551 20217.00
CZ¢C AaE 5822 20.00 5822 20.00 5885 16.00 5TED 000 TL00 T2.00 136.00 TL00 - 1‘2%!1% oo -64.00 177314 - 3227500 177314 -232TE0 288300 26505.00
cZc i 12783 252,00 12783 262.00 12285 374,00 13000 280,00 -21700 -217.00 -715.00 -217.00 -SRT% 0.00 458,00 153520 -T7L7.00 153520 ST717.00 117406 5510.00
DCE - 6056 -65.00 6056 -68.00 6013 -47.00 6000 0.00 56.00 56.00 13.00 56.00 -1.50%% 0.00 43.00 62232 -5242.00 62232 -5242.00 18782 1765.00
ﬁ}tﬁ: DCE 2= 4157 33.00 257 33.00 3866 24.00 4250 .00 -53.00 -93.00 -385.00 -5a.00 -5.065% 000 252.00 21738 -43000 21738 -4230.00 1847 -1.00
DCE M 3229 -4.00 3229 -4.00 3080 -2.00 M0 20,00 -161.00 -161.00 -340.00 -181.00 |: L6 oo 145.00 621356 -E0415.00 621356 5041500 1036224 2123800
DCE i 5276 244.00 =21 244.00 8583 210,00 5330 270,00 -554.00 -554.00 -1242.00 -554.00 E G1% 0.00 6A8.00 226020 - 25803.00 226020 -2BR0A.00 215124 5385.00
DCE 2 b 5482 210,00 0482 210,00 82850 150.00 10120 270,00 -638.00 -638.00 -1870.00 -638.00 B8 0.00 123200 231173 -12565.00 231173 -12565.00 217568 2152.00
DCE Ek 2643 -28.00 2643 -28.00 2684 -30.00 2660 0.00 -17.00 -17.00 24.00 -17.00 -4 808% 0.00 -41.00 268a27 -45458.00 208827 -45458.00 720266 71457.00
=
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 K156 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 24
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

