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 一、现货资讯
现货数据汇总
	
	上海市场
	天津市场
	唐山钢坯

	
	螺纹
	基差
	热卷
	基差
	螺纹
	基差
	热卷
	基差
	

	2017.5.2
	3470
	336
	3170
	28
	3480
	346
	3160
	18
	2980

	2017.5.3
	3450
	318
	3140
	28
	3470
	339
	3140
	28
	3010



	
	唐山钢坯利润
	螺纹利润
	热卷利润

	2017.5.2
	265
	670
	171

	2017.5.3
	283
	631
	122



图1：螺纹钢与热卷期货价差

图2：螺纹钢与铁矿石比价



今日唐山钢坯及带钢午后出现上涨，唐山迁安地区普方坯3010（现金含税）。螺纹现货市场整体成交清淡，部分下跌，沪建材下跌20，现螺纹3430-3450。天津建材市场小幅下行为主，现螺纹3450-3470。
二、操作建议
[bookmark: _GoBack]钢厂生产螺纹钢利润仍然很高，生产积极性较强，据称四平现代钢铁在关停多年后再度重启，更是钢厂生产积极性的体现，考虑到目前已进入5月，下游消费增长空间有限，操作上建议螺纹钢仍可积极试空，继续关注3040一线能否形成压力。铁矿石受交割月大幅下跌影响，今日走弱，传闻5月交割混矿为主，品质差，短期预计铁矿石仍将受制于5月合约，建议多单获利了结暂时观望。
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Sheet1

				螺矿比价		期货收盘价(活跃合约):螺纹钢		期货收盘价(活跃合约):铁矿石

		2016-01-04		5.53		1,777.00		321.50

		2016-01-05		5.51		1,789.00		324.50

		2016-01-06		5.57		1,775.00		318.50

		2016-01-07		5.54		1,773.00		320.00

		2016-01-08		5.65		1,759.00		311.50

		2016-01-11		5.75		1,758.00		305.50

		2016-01-12		5.79		1,741.00		300.50

		2016-01-13		5.79		1,740.00		300.50

		2016-01-14		5.76		1,758.00		305.00

		2016-01-15		5.80		1,778.00		306.50

		2016-01-18		5.73		1,827.00		319.00

		2016-01-19		5.71		1,839.00		322.00

		2016-01-20		5.79		1,818.00		314.00

		2016-01-21		5.76		1,808.00		314.00

		2016-01-22		5.78		1,823.00		315.50

		2016-01-25		5.87		1,840.00		313.50

		2016-01-26		5.80		1,845.00		318.00

		2016-01-27		5.74		1,863.00		324.50

		2016-01-28		5.70		1,815.00		318.50

		2016-01-29		5.65		1,814.00		321.00

		2016-02-01		5.61		1,819.00		324.50

		2016-02-02		5.58		1,815.00		325.50

		2016-02-03		5.55		1,826.00		329.00

		2016-02-04		5.44		1,851.00		340.50

		2016-02-05		5.49		1,843.00		335.50

		2016-02-15		5.51		1,872.00		339.50

		2016-02-16		5.50		1,865.00		339.00

		2016-02-17		5.49		1,861.00		339.00

		2016-02-18		5.44		1,870.00		344.00

		2016-02-19		5.37		1,897.00		353.00

		2016-02-22		5.37		1,962.00		365.50

		2016-02-23		5.23		1,926.00		368.00

		2016-02-24		5.18		1,929.00		372.50

		2016-02-25		5.22		1,928.00		369.50

		2016-02-26		5.28		1,922.00		364.00

		2016-02-29		5.33		1,969.00		369.50

		2016-03-01		5.28		1,994.00		377.50

		2016-03-02		5.17		1,993.00		385.50

		2016-03-03		5.15		1,974.00		383.50

		2016-03-04		5.01		1,987.00		396.50

		2016-03-07		5.09		2,073.00		407.00

		2016-03-08		5.19		2,194.00		423.00

		2016-03-09		4.96		2,104.00		424.00

		2016-03-10		4.85		2,130.00		439.00

		2016-03-11		4.88		2,085.00		427.00

		2016-03-14		4.70		1,986.00		422.50

		2016-03-15		4.77		1,972.00		413.00

		2016-03-16		4.79		2,008.00		419.00

		2016-03-17		4.77		2,078.00		435.50

		2016-03-18		4.71		2,118.00		449.50

		2016-03-21		5.08		2,147.00		422.50

		2016-03-22		5.18		2,158.00		416.50

		2016-03-23		5.34		2,193.00		411.00

		2016-03-24		5.44		2,120.00		390.00

		2016-03-25		5.56		2,184.00		392.50

		2016-03-28		5.63		2,132.00		378.50

		2016-03-29		5.70		2,159.00		379.00

		2016-03-30		5.58		2,113.00		379.00

		2016-03-31		5.62		2,136.00		380.00

		2016-04-01		5.67		2,193.00		386.50

		2016-04-05		5.74		2,194.00		382.00

		2016-04-06		5.82		2,182.00		375.00

		2016-04-07		5.80		2,191.00		377.50

		2016-04-08		5.82		2,196.00		377.00

		2016-04-11		5.91		2,293.00		388.00

		2016-04-12		5.72		2,344.00		409.50

		2016-04-13		5.62		2,353.00		419.00

		2016-04-14		5.57		2,324.00		417.50

		2016-04-15		5.63		2,300.00		408.50

		2016-04-18		5.62		2,391.00		425.50

		2016-04-19		5.75		2,494.00		433.50

		2016-04-20		5.70		2,592.00		454.50

		2016-04-21		5.80		2,750.00		474.00

		2016-04-22		5.54		2,619.00		473.00

		2016-04-25		5.61		2,643.00		471.00

		2016-04-26		5.67		2,554.00		450.50

		2016-04-27		5.75		2,500.00		434.50

		2016-04-28		5.69		2,539.00		446.00

		2016-04-29		5.58		2,580.00		462.00

		2016-05-03		5.54		2,451.00		442.50

		2016-05-04		5.47		2,381.00		435.00

		2016-05-05		5.60		2,309.00		412.50

		2016-05-06		5.60		2,336.00		417.50

		2016-05-09		5.61		2,175.00		388.00

		2016-05-10		5.57		2,147.00		385.50

		2016-05-11		5.57		2,146.00		385.00

		2016-05-12		5.56		2,074.00		373.00

		2016-05-13		5.59		2,030.00		363.00

		2016-05-16		5.58		2,052.00		367.50

		2016-05-17		5.48		2,114.00		385.50

		2016-05-18		5.52		2,055.00		372.00

		2016-05-19		5.57		2,043.00		367.00

		2016-05-20		5.50		2,062.00		375.00

		2016-05-23		5.51		1,947.00		353.50

		2016-05-24		5.59		1,958.00		350.50

		2016-05-25		5.60		1,916.00		342.00

		2016-05-26		5.66		1,953.00		345.00

		2016-05-27		5.81		2,033.00		350.00

		2016-05-30		5.73		1,990.00		347.50

		2016-05-31		5.75		1,978.00		344.00

		2016-06-01		5.61		1,955.00		348.50

		2016-06-02		5.69		1,954.00		343.50

		2016-06-03		5.72		1,988.00		347.50

		2016-06-06		5.61		2,059.00		367.00

		2016-06-07		5.62		2,077.00		369.50

		2016-06-08		5.73		2,099.00		366.50

		2016-06-13		5.82		2,170.00		373.00

		2016-06-14		5.83		2,072.00		355.50

		2016-06-15		5.74		2,067.00		360.00

		2016-06-16		5.67		2,074.00		366.00

		2016-06-17		5.57		2,074.00		372.50

		2016-06-20		5.58		2,062.00		369.50

		2016-06-21		5.57		2,082.00		374.00

		2016-06-22		5.54		2,143.00		386.50

		2016-06-23		5.53		2,141.00		387.50

		2016-06-24		5.52		2,126.00		385.00

		2016-06-27		5.52		2,268.00		411.00

		2016-06-28		5.41		2,265.00		419.00

		2016-06-29		5.35		2,241.00		418.50

		2016-06-30		5.46		2,337.00		428.00

		2016-07-01		5.58		2,349.00		421.00

		2016-07-04		5.53		2,424.00		438.00

		2016-07-05		5.45		2,402.00		440.50

		2016-07-06		5.56		2,378.00		428.00

		2016-07-07		5.60		2,387.00		426.50

		2016-07-08		5.69		2,445.00		430.00

		2016-07-11		5.66		2,430.00		429.00

		2016-07-12		5.65		2,558.00		453.00

		2016-07-13		5.50		2,516.00		457.50

		2016-07-14		5.43		2,524.00		464.50

		2016-07-15		5.48		2,527.00		461.50

		2016-07-18		5.48		2,362.00		431.00

		2016-07-19		5.42		2,297.00		423.50

		2016-07-20		5.46		2,310.00		423.00

		2016-07-21		5.36		2,396.00		447.00

		2016-07-22		5.39		2,310.00		428.50

		2016-07-25		5.29		2,342.00		442.50

		2016-07-26		5.33		2,379.00		446.00

		2016-07-27		5.19		2,418.00		466.00

		2016-07-28		5.25		2,480.00		472.50

		2016-07-29		5.23		2,412.00		461.00

		2016-08-01		5.13		2,495.00		486.50

		2016-08-02		5.18		2,514.00		485.50

		2016-08-03		5.16		2,497.00		483.50

		2016-08-04		5.18		2,453.00		473.50

		2016-08-05		5.15		2,538.00		492.50

		2016-08-08		5.18		2,607.00		503.00

		2016-08-09		5.16		2,589.00		501.50

		2016-08-10		5.24		2,587.00		494.00

		2016-08-11		6.02		2,594.00		431.00

		2016-08-12		5.97		2,577.00		432.00

		2016-08-15		6.10		2,571.00		421.50

		2016-08-16		6.05		2,648.00		438.00

		2016-08-17		6.07		2,589.00		426.50

		2016-08-18		5.83		2,549.00		437.00

		2016-08-19		5.78		2,567.00		444.50

		2016-08-22		5.76		2,553.00		443.50

		2016-08-23		5.69		2,596.00		456.50

		2016-08-24		5.68		2,589.00		456.00

		2016-08-25		5.81		2,567.00		442.00

		2016-08-26		5.81		2,502.00		431.00

		2016-08-29		5.88		2,477.00		421.00

		2016-08-30		5.79		2,422.00		418.00

		2016-08-31		5.80		2,392.00		412.50

		2016-09-01		5.75		2,402.00		417.50

		2016-09-02		5.74		2,406.00		419.50

		2016-09-05		5.82		2,436.00		418.50

		2016-09-06		5.73		2,428.00		424.00

		2016-09-07		5.73		2,334.00		407.50

		2016-09-08		5.72		2,338.00		408.50

		2016-09-09		5.74		2,343.00		408.50

		2016-09-12		5.72		2,277.00		398.00

		2016-09-13		5.73		2,256.00		393.50

		2016-09-14		5.72		2,250.00		393.50

		2016-09-19		5.69		2,239.00		393.50

		2016-09-20		5.70		2,264.00		397.50

		2016-09-21		5.66		2,257.00		399.00

		2016-09-22		5.59		2,280.00		408.00

		2016-09-23		5.58		2,309.00		413.50

		2016-09-26		5.63		2,316.00		411.50

		2016-09-27		5.60		2,273.00		406.00

		2016-09-28		5.53		2,285.00		413.00

		2016-09-29		5.50		2,273.00		413.50

		2016-09-30		5.57		2,253.00		404.50

		2016-10-10		5.50		2,270.00		412.50

		2016-10-11		5.54		2,339.00		422.00

		2016-10-12		5.51		2,358.00		428.00

		2016-10-13		5.51		2,354.00		427.00

		2016-10-14		5.47		2,399.00		438.50

		2016-10-17		5.50		2,431.00		442.00

		2016-10-18		5.58		2,441.00		437.50

		2016-10-19		5.58		2,434.00		436.00

		2016-10-20		5.61		2,486.00		443.50

		2016-10-21		5.59		2,485.00		444.50

		2016-10-24		5.49		2,491.00		454.00

		2016-10-25		5.45		2,569.00		471.50

		2016-10-26		5.35		2,534.00		474.00

		2016-10-27		5.25		2,512.00		478.50

		2016-10-28		5.24		2,588.00		494.00

		2016-10-31		5.18		2,600.00		502.00

		2016-11-01		5.21		2,613.00		502.00

		2016-11-02		5.31		2,610.00		491.50

		2016-11-03		5.38		2,691.00		500.50

		2016-11-04		5.43		2,716.00		500.00

		2016-11-07		5.56		2,889.00		520.00

		2016-11-08		5.46		2,836.00		519.00

		2016-11-09		5.47		3,015.00		551.50

		2016-11-10		5.08		2,987.00		588.00

		2016-11-11		5.09		3,126.00		614.50

		2016-11-14		4.70		2,945.00		627.00

		2016-11-15		4.84		2,858.00		591.00

		2016-11-16		4.88		2,816.00		577.00

		2016-11-17		4.88		2,814.00		577.00

		2016-11-18		5.03		2,772.00		551.00

		2016-11-21		4.91		2,714.00		552.50

		2016-11-22		5.00		2,900.00		580.50

		2016-11-23		4.79		2,954.00		616.50

		2016-11-24		4.74		2,951.00		622.00

		2016-11-25		5.15		3,154.00		613.00

		2016-11-28		5.35		3,332.00		622.50

		2016-11-29		5.31		3,062.00		577.00

		2016-11-30		5.40		3,000.00		556.00

		2016-12-01		5.36		3,187.00		595.00

		2016-12-02		5.45		3,126.00		574.00

		2016-12-05		5.30		3,204.00		605.00

		2016-12-06		5.32		3,217.00		604.50

		2016-12-07		5.25		3,382.00		644.50

		2016-12-08		5.34		3,394.00		635.00

		2016-12-09		5.41		3,345.00		618.00

		2016-12-12		5.42		3,444.00		635.50

		2016-12-13		5.43		3,505.00		645.50

		2016-12-14		5.58		3,375.00		605.00

		2016-12-15		5.61		3,413.00		608.50

		2016-12-16		5.57		3,293.00		591.50

		2016-12-19		5.66		3,171.00		560.00

		2016-12-20		5.57		3,162.00		568.00

		2016-12-21		5.53		3,169.00		573.00

		2016-12-22		5.58		3,026.00		542.50

		2016-12-23		5.44		2,984.00		548.50

		2016-12-26		5.27		2,922.00		554.50

		2016-12-27		5.36		3,006.00		560.50

		2016-12-28		5.29		2,989.00		564.50

		2016-12-29		5.19		2,952.00		569.00

		2016-12-30		5.23		2,867.00		548.00

		2017-01-03		5.34		2,851.00		534.00

		2017-01-04		5.41		2,930.00		542.00

		2017-01-05		5.34		2,941.00		550.50

		2017-01-06		5.41		2,912.00		538.50

		2017-01-09		5.33		3,048.00		571.50

		2017-01-10		5.33		3,167.00		594.00

		2017-01-11		5.29		3,182.00		601.00

		2017-01-12		5.28		3,207.00		607.50

		2017-01-13		5.26		3,194.00		607.00

		2017-01-16		5.17		3,375.00		653.00

		2017-01-17		5.15		3,284.00		638.00

		2017-01-18		5.16		3,292.00		638.00

		2017-01-19		5.11		3,256.00		637.00

		2017-01-20		5.21		3,194.00		612.50

		2017-01-23		5.23		3,180.00		607.50

		2017-01-24		5.08		3,292.00		648.50

		2017-01-25		5.14		3,299.00		641.50

		2017-01-26		5.10		3,369.00		660.00

		2017-02-03		5.09		3,113.00		611.50

		2017-02-06		5.11		3,082.00		603.00

		2017-02-07		5.06		3,165.00		625.00

		2017-02-08		5.06		3,243.00		641.00

		2017-02-09		5.00		3,206.00		641.00

		2017-02-10		4.84		3,328.00		688.00

		2017-02-13		4.82		3,437.00		712.50

		2017-02-14		4.83		3,442.00		712.00

		2017-02-15		4.86		3,391.00		697.50

		2017-02-16		4.93		3,381.00		685.50

		2017-02-17		4.95		3,473.00		702.00

		2017-02-20		4.97		3,546.00		714.00

		2017-02-21		4.88		3,575.00		732.00

		2017-02-22		4.88		3,525.00		722.50

		2017-02-23		4.92		3,483.00		708.00

		2017-02-24		5.01		3,498.00		698.50

		2017-02-27		5.06		3,612.00		714.00

		2017-02-28		5.03		3,471.00		690.50

		2017-03-01		5.07		3,542.00		698.00

		2017-03-02		5.12		3,553.00		694.50

		2017-03-03		5.18		3,566.00		688.00

		2017-03-06		5.25		3,467.00		661.00

		2017-03-07		5.28		3,494.00		661.50

		2017-03-08		5.18		3,425.00		661.50

		2017-03-09		5.15		3,389.00		658.00

		2017-03-10		5.19		3,402.00		656.00

		2017-03-13		5.27		3,604.00		684.50

		2017-03-14		5.24		3,594.00		686.50

		2017-03-15		5.03		3,641.00		724.50

		2017-03-16		4.99		3,625.00		726.50

		2017-03-17		5.00		3,575.00		715.50

		2017-03-20		5.03		3,581.00		711.50

		2017-03-21		5.06		3,476.00		687.50

		2017-03-22		5.90		3,405.00		577.00

		2017-03-23		5.39		3,127.00		580.50

		2017-03-24		5.41		3,140.00		580.50

		2017-03-27		5.56		3,057.00		549.50

		2017-03-28		5.62		3,050.00		543.00

		2017-03-29		5.55		3,169.00		571.00

		2017-03-30		5.62		3,142.00		559.00

		2017-03-31		5.71		3,152.00		552.00

		2017-04-05		5.76		3,222.00		559.50

		2017-04-06		5.65		3,162.00		560.00

		2017-04-07		5.78		3,038.00		525.50

		2017-04-10		5.77		3,000.00		520.00

		2017-04-11		5.69		2,982.00		524.50

		2017-04-12		5.72		2,893.00		506.00

		2017-04-13		5.77		2,917.00		505.50

		2017-04-14		5.80		2,942.00		507.50

		2017-04-17		5.91		2,912.00		493.00

		2017-04-18		6.03		2,824.00		468.00

		2017-04-19		5.94		2,852.00		480.00

		2017-04-20		5.91		2,889.00		488.50

		2017-04-21		5.79		2,928.00		505.50

		2017-04-24		5.82		2,927.00		503.00

		2017-04-25		5.92		2,948.00		498.00

		2017-04-26		5.98		2,967.00		496.50

		2017-04-27		5.96		3,016.00		506.00

		2017-04-28		5.98		3,115.00		521.00

		2017-05-02		5.87		3,134.00		533.50

		2017-05-03		5.99		3,131.00		523.00
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