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ѿȁ ֜  

҉ Һ  

合约 收盘价 涨跌  涨跌幅/%  总成交量/手  总持仓量/手 价格单位 

SHFE  35,230  -490  -1.37  570,120  781,966  ᾝ/  

LME  4,516  -167  -3.57      ᾝ/  

SHFE  11,870  -35  -0.29  
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ԋȁ  

̔ 

҉ ᴇ ̆ Ẋ ╠ңҩ֜ Ҋ 35230 ᾝ/ ̆ ῃᴪ

╠ Ȃ ῤ Ẋ ̆ ḇ ᵬ ̆ ᾝ ̆

ᴇ Ӟ ᵝ ̆ᴶ ᴇ Ҋ ̆ғ ╠ ᵞᵝ̆ ᵞ 4483.5 ᾝ/ ̆

╠ 4500 ᾝ/ ⌠ Ȃ ҉ ԓ̆ᴶ ԍ 4516 ᾝ/ ̆ ҹ

3.57%Ȃ 

ҙ ̔ ῏ 6 8 Ὲ ̆ ԍׂ Ҭ Ԏ ѿ

ԍ῏ פ̆ ̆ ῤҊ ’Ҋ̆5 Ҭ

Ҋ 4.4% 43҆ Ȃ1-5 ᴍ ҹ231

̕ 189 ̆ ⱴ 22.1%Ȃ SMM ᵀ 5̆ ֟ ҹ 64.8 ҆ ̆

16.1%̆Һ ҹ ֟ Ҭ ‚ ȁ ȁ ҙ

ץ̆֟ ‚ Ҭ ḱẒ Ȃ6 ֟ ҹ 64.9 ҆ ̆ ‚

ȁ ╤ ḱ Ȃ↨ 2016 ѿ ֟ Ҋ 20%̆ ֟₮֞Ҋ

ᴇ Ҋ ֟ ⁞֟ Ȃ 

̔҉ ̆҉ ̆ ╠ ̆

╠ ד ̆₮ ̆ ӎֲ ̆Ҋ ҹ ̆ Ҋ

̆ ӄ ₮ ᶫ ԍ ̆ל Ẋ Ȃ 

̆LME ҉ ѿҩ 15 ҆ ̆ 57000

210675 ̆ 37%̆Һ ԍ֒ ד ȂLME

Ῥ Ҋ ȂLME פ LME ᴇ ̆ᵖ 6 10 LME ⁞ 2550 פ̆

LME Ȃ ҉ ҈ҩ֜ ῤ̆҉ ⁞ 28657

182338 Ȃ 

҉̆ ҉ ∆ ҙ ֲ ᵞԍ ╠ṿ̆ ҙ ̕

Ḥ ̆ ᾝ 1%̕ ֲ ᾢ̆

̆ ̆ Ҭ̕ 5 CPI P̆PI ̆

ׅ Ȃ Ԛ 2 ⱴ̆ ᶫ ▼ Ῥ ҹ ̆

ᴇң ᵝ 5%Ȃ ⌠ ̆Ҭ ῀ᴰ ̆ Ҍ Ҋ

̆ Ҭ Ҋ ̆LME ᴇ ⱬȂ ῤ ̆Ҍ

ѿ ᴇȂ Ҭ ῤ̆J ῤᵞ 4300 ⱴ Ȃ

ᵖ ╠ ῤ Ḓ̆ ῤ ⱴ▲ ̆ ῤ ᴇ ⌠ Ῥ Ȃ

Һⱬ 34800-35500Ȃ 
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҉ Ẋ ֽ̆ ҈ҩ֜ ̆ Һⱬ 1608 ᴇ‖ ̆ Ҭ 15890

ᾝ/ ̆ ԍ 15625 ᾝ/ ̆ ֜ 119.1 ҆ ̆ ד 21.86 ҆ ȂLME

̆ל 2105.5 ᾝ/ ̆ ԍ 2088.5 ᾝ/ ̆ ד 29.44 ҆ Ȃ 
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̆ ̆ 6 8 ̆҉ ᴇ ҉ѿ֜ ̆

1# Һ ֜ᴇ 12650-12800 ᾝ/ ̕ ᴇ 12730 ᾝ/ ̆ ȁ ȁ

12680 ᾝ/ ̕ҳ ̆ ӊל ̆ Ҋ ȂLME

╠ѿ Ҍ ̆ 6 12 ̆LME 18.59 ҆ ̆ᵖ ҹד ӊ

Ԉ ̆ ԅ ̆ ԅץ Ȃ҉ ̆ל
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֟̆ᵖ ׅ ԍẢ֟ҬȂ ’ӞҌᶃ̆ѿ֓ ⱬ Ḇ

̆ᵖ ’ Ҍӏ ̆ ᶭ ᵞ Ȃ ׅ ̆ ̆ל

̆ᵖ ╠ ̆ ₃ Ȃ 

ᴇ ꜚ̆ ᴇ҉ ȂҌ Ẓ ̆ ῤҊ № ̆ᶫ ⱬ€

̆ № ד֜ ⱬ ғ ᴇ ҹ̆ ᴇ Ȃ └ԍῒ

̆ ᴇ҉ ҉ ̆ꜚ ⁞ Ȃ ̆ ҉ ̆҉

῏ ҆҈ѿ ⱬ̆ӯ ≠ Ȃ 

҈ȁ  

ҙ 15ֲַ  

LME ѿ Ҭ  ╠ ᴇ ҹ  

Ԑ ҙ№Ὲ 5 ᴍ ֟ ҆ ῏ 

̔44 Ҭ Ḡ ↕ 

̔ 5 ₮ Ҋ 22% 

1-4 ԓ ⁞Ԏ 6.3 ַᾝ ᵣ  

Ữ  Ữ Ῥ  

ѿҩ ף LME̙ LME ╠ CEO ⅞Ҭ 

ḇ 1-4 ₮ ⁞  ₮ ⱴ 

≠֒ Ҭ ᴇ  ῃ ֟ ⱴ 

֟ ӯ ₮ ҈ 100-110 ᾝ 

ׅ  

2016 1-2 ᴇ  
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 ῤ ᴇ ≠  

测算日期 2016-6-8 
远期

期限 

LME 铜价格

（美元/吨） 

沪铜价格

(元/吨)  

进口成本

（元/吨）  

远期汇

率 

进口盈亏

（元/吨）  

实际比

值  

进口

比值  

  4,586  35,650  35,753  6.5624  -103  7.77  7.80  

 

( ᾝ/  ) 
45  1 ҩ  4,568  35,360  35,683  6.5744  -323  7.74  7.81  

ṿ   17% 2 ҩ  4,576  35,230  35,745  6.5744  -515  7.70  7.81  

῏   0% 3 ҩ  4,572  35,230  35,847  6.5989  -617  7.71  7.84  

₮ ῏   5% 4 ҩ  4,679  35,250  36,673  6.5989  -1,423  7.53  7.84  

(ᾝ/ ) 200 5 ҩ  4,690  35,250  36,964  6.6369  -1,714  7.52  7.88  

B̔loomberg,    
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 ῤ ᴇ ≠  

测算日期 2016-6-8 
远期

期限 

LME 锌价格

（美元/吨） 

沪锌价格

(元/吨) 
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Ҭ ⱬ ‰ ̆p ֓Ḥ ‰ ҌẠᴋᵥḠ ̆ ̆ ᴋ
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Ҍ ҩֲ Ӟ̆ ⌠ҩ≢ Ⱶ ’ Ȃ

Ҭ ᴋᵥ ῒ ’Ȃ 


