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SHF R4E 63470 -660.00 65450 -760.00 69550 -T60.00 6570 -510.00 -500.00 -480.00 -280.00 -480.00 ﬂ 20d% 1 0254 -2000 -100.00 24400 -234500 122511 -BEG5.00 104587 -1455.00
SHF Pt 20750 47500 20685 400.00 20715 410,00 2070 440,00 ooo -65.00 -25.00 -65.00 -OiET -G 70N 65.00 -30.00 46455 -674000 213019 G351.00 150530 15715.00
SHF e 24360 4500 24385 10.00 24445 20,00 24465 To.00 -105.00 -B0.00 -20.00 -80.00 - [R5 T - (EE5S% -2500 -60.00 10060 -4535.00 86050 -5EE0.00 T3A55 344300
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SHF ] 14285 -270.00 14545 -285.00 14726 -205.00 13700 -100.00 536,00 845,00 1025.00 84500 2.834% SE;SD% -26000 -180.00 3860 -33T00 241848 2847.00 27464 544,00
INE 2058 11550 15.00 11470 -285.00 11865 - 280.00 51875 000 236250 228250 236750 228250 23700% 2@?% anco -8E.00 1586 -200 25654 G70.00 1827 sLon
SHF HE 3202 -4.00 3272 400 3252 -23410.00 303% 10,00 167.00 237.00 257.00 237.00 5. S‘EE% -70.00 -20.00 2062 3.00 66568 -GRT.00 41424 -28.00
DCE ik ) 8740 33.00 8587 37.00 857D 58.00 53.00 117.00 3112 -183.00 256260 6504.00 4063 25000
DCE PYC 8382 -24.00 8426 -70.00 8345 -71.00 BEEQ 0.00 -168.00 -124100 -205.00 -124.00 SO0 264% -44.00 81.00 12913 -BA6.00 268622 6642.00 4689 96,00
ﬁﬁ‘ﬁ{j DCE B0 8245 21.00 8281 3100 8224 30.00 8250 -25.00 -5.00 31.00 -26.00 3100 - H200% - ZASON - 2600 57.00 8601 -750.00 221767 -1005.00 11582 257.00
DCE E A 8345 -152.00 8425 -104.00 8457 -87.00 8506 0.00 -160.00 -T6.00 -48.00 -T6.00 -0 -LB3T -84.00 -28.00 551 0.00 116875 -6815.00 45685 -1110.00
DCE el ] 4570 -50.00 5056 85.00 5107 58.00 4555 0.00 -2500 100,00 112.00 101.00 0.362% DE6M -12600 -11.00 5785 -450.00 28444 -5785.00 57065 25801.00
DCE LPG AG50 -3.00 4500 -4.00 A708 -10.00 50.00 152.00 1867 -4100 60023 -2702.00 45023 335200
CZC PTA 5054 36.00 5114 -36.00 5152 -26.00 5105 0.00 -5L00 o.00 47.00 5.00 -60.00 -28.00 T4 -5812.00 1201750 | -1620500 BO5HL 58500
CcZC RE 2517 -57.00 2431 -50.00 2322 -52.00 2580 0.00 -63.00 -145.00 -258.00 -145.00 86.00 105.00 3271 -183.00 51302 1052.00 3553 65.00
CZC i} 2550 44,00 2605 26.00 2503 15.00 2636 0.00 -85.00 -30,00 -42.00 -20.00 -5500 12.00 2285 -461.00 852406 29577.00 22085 1084.00
CcZC g2 2271 55.00 2312 75.00 2404 80.00 2675 0.00 -408.00 -367.00 -275.00 -267.00 -41.00 G200 2065 -GE3.00 2321 -17556.00 20754 253300
CcZC fiit] 22140 165.00 20500 -35.00 159810 -B0.00 22280 0.00 -140.00 -1380.00 -2470.00 -1280.00 124000 1050.00 17264 -826.00 431177 -2070.00 23162 38500
CZ¢C AaE 5644 -Ta.00 5711 -37.00 5770 -36.00 5750 000 -106.00 -35.00 2000 -35.00 -6T.00 5600 10264 -756.00 463208 385200 40555 245000
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DCE i 5026 -254.00 8330 -110.00 8668 -34.00 5670 -150.00 -644.00 -740.00 -1002.00 -740.00 56,00 262.00 552 -100.00 533481 -10782.00 18620 173.00
DCE 2 b 5748 -128.00 8rea -80.00 8082 -62.00 ] -100.00 -202.00 -1222.00 -1868.00 -1222.00 102000 646,00 3105 -606.00 456440 6848.00 e T50.00
DCE Ek 2635 2.00 2676 -28.00 2604 -12.00 2650 0.00 -15.00 26.00 4400 26.00 -41.00 -18.00 5025 -341600 Go5358 11514.00 44367 4215.00
=
S HEEEN RE H BREN ik i BHREH B
Plakit) LEOR 14 B FEEF WAREE w8 ¥i=
Paks) R A0 HER EH TR g 5t
ik W i 0ER TR EERATE #i iF
Plii LEwER 14 BE Tt X - IR BE=%
pat:) LEYE 1# 75 = = #n
Pl HEER 1# Ve £ BEE = KEE
&R jEAN 304 BAEE HET g T FiE ==
E) HE; g KwE 2408
z-® 5 EL KEE
PTA 5
RE =T (R
® #5
A 2 R




= 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

