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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  51,190  -1,350  -2.57  519,992  873,982  ᾝ/  

LME  6,958  41  0.59      ᾝ/  

SHFE  14,075  -350  -2.43  503,790  811,344  ᾝ/  

LME  2,120  -29  -1.33      ᾝ/  

SHFE  24,615  -1,645  -6.26  794,924  462,820  ᾝ/  

LME  3,296  -69  -2.04      ᾝ/  

SHFE  18,475  -420  -2.22  70,606  74,310  ᾝ/  

LME  2,387  -69  -2.79      ᾝ/  

SHFE  100,420  -1,760  -1.72  1,327,952  713,618  ᾝ/  

LME  13,820  335  2.48      ᾝ/  

SHFE  272.55  -0.15  -0.06  122752.00  373096.00  ᾝ/ᾥ 

COMEX  1324.00  4.60  0.35      ᾝ/  

SHFE  3687.00  4.00  0.11  378702.00  866922.00  ᾝ/ ᾥ 

COMEX  16.605  0.185  1.127      ᾝ/  

: (1) ֜ ȁ ד ̔ ̂҉ ̆COMEX/LME ̕LME ҹ╠ѿ ̃  ̕

   (2) = ԓ ᴇ̇҉ ԓ ᴇ̕ 

   (3) =̂ ԓ ᴇ-҉ ԓ ᴇ̃/ ҉ ԓ ᴇ*100%̕ 

   (4) LME ҹ 3 ᴇ ̕COMEX ҹ ҈ᴇ ̕҉ SHFE ҹ 3 ᴇ Ȃ 

̔wind ,  
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҉ ᴇ ᾢל ȂJ ҉ ∆ ̆ Ҋ ̆ ҉ ԓ ԍ ῾

ҙ Ὲ ̆ᴶ ᾢ╠ ̆ K ѿ Ҋ Ȃ Һ

ⱬ 1805 ҉ ҈ ₮҈ ׆̆ ᵝ 52940 ᾝ/ Ҋ ̆γ ᵝ 51110ᾝ/ ̆

51500 ᾝ/ ѿ ᵝ̆ 2.15%̆ ȁד ֜ ⱴȂ ҉ ԓ

̆ ᴶ Ȃ 

̔҉ Ȃ Ҋ ̆ ᴇ ̕ғ

֜◓ ҳ ̆ ᴇ 270ᾝ/ ̆ ׆ 170-120ᾝ/

90-50 ᾝ/
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῏ ̔ ̕ ҈Ҭ Ὲ 2 ҙ ⱴṿȁ ֟

̕ ԋ Ὲ 2 ̆ CPI 2.2%̕

҈ Ȃ 

 

̔ 

҉ Һⱬ 1805 ԍ 26165ᾝ/ ̆ ᵣ Ҋ ̆ל ҈ ᵖ

Ҭ ⌠ ̆ ᴇ ̆ל ῤ ᵞ 24505 ᾝ/ ̆ ԍ

24615ᾝ/ ̆ ֜ 128.4҆ 193.7҆ ̆ ד 77140 24 ҆ Ȃᴶ ҉

̆ל 3186 ᾝ/ ᴑ ԍ 3296 ᾝ/ ̆ ד ⁞ 12143 29.3

҆ Ȃ 

̆ 3 9 ̆҉ 0# Һ ֜ԍ 24620-24970ᾝ/ ̆0#

1804 40- 30 ᾝ/ ̕0# 4 - 10 ᾝ/ ̕ 1#Һ ֜

ԍ 24580-24900Ȃ ᴇ ᵞ̆ ̆ ₮ ҹ ̆ №

ꜚ֜ ̆ ᴇ ᵞ ᴇ ̆Ҋ ᵞ῀ ̆ ֜ ̆

ῒ ԓ ֜ ∆ Ȃ қ 0# Һ ֜ԍ 24680-24780 ᾝ/ ̆

50ᾝ/ ̆ Ȃ 1804 90-60ᾝ/ Ȃ ₮

ҹ ₮̆ Ҍᶃ̆ ₮ץ ҹҺ̆p ᵄ ᴇ Ҋ ̆ ̆

Һ ̆͂ Ȃ ᵣ ֜ ₃Ȃ0# ȁ ȁ ȁ

Ҹ Һ ֜ԍ 24680-24780ᾝ/ Ȃ 0# Һ ֜ԍ 24700-25370ᾝ/ ̆

0# Һ ֜ԍ 24700-25000ᾝ/ ̆ 1804 50ᾝ/ ̆

50ᾝ/ Ȃ ץ ҹҺ̆ט֜ ҹ Ȃ ₮ץ ҹҺ̆Ҋ ῀

ᴇ̆ ᵞ֓ Ȃ0# ̆ ̆ ̆ ̆ ֜ԍ 24700-25000 ᾝ/ ̆

1# ȁ ̆ ̆ ֜ 24650-24950 ᾝ/ Ȃ҉ ᴶ 60%̆ ҉ ԓ

ҹ 20.2575҆ ̆ ד Ҋ 12% ̆ҍ ᴶ ᵞҹ 27.25

ᾝ/ ̆҉ ҉ ԓῈ ҹ 15.4475 ҆ ̆ ╠ ⱴ 4҆ ̆

ᾢ ⁞Ȃ 

ҙ Cajamarquilla ֒ SMM ̆ ԍ 3 6 ҉

̆ Ὲ ӊ╠ └ ԅ ̆ ֟ Ҍᴪ

Ꞌꜚ Ӟ Ȃ SMM 2 Ẋ ̆ ‚

Ҋ 4.96% 74.46% 3̆ 75.7% Ȃ2018 2 SMM

Ҭ ֟ 45.92 ҆ ̆ ⁞ 6.25%̆ ⱴ 6.69%Ȃ3 ᴍ̆ ‚ȁԐ

ȁԐ ҙȁ   ḱ̆ ᵣ ̆3 ᴍ ֟ ̆

3 ֟ 45.98҆ ̆ Ҍ Ȃ 

҉ ꜚ ̆ ̆ ֜

ד 7.7҆ ̆LME 77,275 ̆ ҹ 59%̆⇔ 1989 ץ ̆
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ᴇ Ȃל ╠ ᵖ ׅ ҆ ԍ Ȃד֜  SMM ԅ

̆ Ҭ ̆ ᴑ ѿ ῃ Ḡ ̆ ῏

֟̆ Ҍ ↕ פ ̆ ╠ №Ҭ ԍẢ֟ ῃ Ḡ Ȃ 

Ҋ ԅ ȁ ̆ Ҭ 3 ҬҊ ̆ ᵣ

Ȃ ᵣ ╠ ᴇ Ҋ ̆p ╠ ῤ ᶭ ԍẒᵞ

̆ ̆ ῏ Ҋ 24500ѿ ’Ȃ 

 

̔ 

҉ Һⱬ 1804ԍ 18880ᾝ/ ̆ ᴇ 18315 ᾝ/ ᴑ ̆

ԍ 18475ᾝ/ ̆ ῤ ҹ ̆ ₮ Ҋ K ̆ ֜ ⁞ 11510

19.5҆ ̆ ד ⁞ 6710 33022 ȂJ ҉ 1.62%̆ ԍ 2386.5 ᾝ/ ̆

ד ⁞ 4866 12.2҆ Ȃ 

3 9 ̆҉ 18460-18490ᾝ/ ̆  1804 120-150ᾝ/

ᴇ̕ 18460ᾝ/ ̆ 1804 120 ᾝ/ ᴇ̕ 18450ᾝ/ ̆ 1804

 110ᾝ/ ᴇ̕Ԑ 18400ᾝ/ ̆ 1804 60ᾝ/ ᴇ̕ ῐ 18370ᾝ

/ ̆ 1804 30 ᾝ/ ᴇ̕ ῐ ᾣ 18460 ᾝ/ ̆ 1804 120

ᾝ/ ᴇ̕ ≠ 18440 ᾝ/ ̆ 1804 100ᾝ/ ᴇȂ Ẓ ̆

ᴇ₮ ̆ Ῥ Ҋ ̆ № ҉ ᴇ ̆ Ҋ № ↨ ̆

ῒז ̆ ֜ѿ Ȃ қ 18280ᾝ/ ̆ 1804 60

ᾝ/ ᴇ̕ Ữ 18410-18430ᾝ/ ̆ 1804 70-90ᾝ/ ᴇȂ ᴇ

Ҋ ̆ ᴇ ҉ ̆ ᴇ ҉ ̆Ҋ ᴇ ̆ № ᵞ ̆ᵖ

ׅ֜ Ȃ ᾣȁ̓ ḱ̆ № ֟̆ ̆

ᵞᴇ Һ̆ ֜◓ ₃ ᴇ̆ Ҋ ↨ ̆ᵖ ץ

ҹҺ̆ ֜ ‛Ȃ   18650 ᾝ/ ̆ SMM1# ᴇ 100 ᾝ/

ᴇ̕ 18500 ᾝ/ ̆ SMM1# ᴇ 50 ᾝ/ ᴇ̕  Һᶫ ̆

Ҍ ᴇ̕ 18470ᾝ/ ̂ ̃̆ SMM1# ᴇ

80 ᾝ/ ᴇ̕ 18690 ᾝ/  ̂ ̃̆ SMM1# ᴇ 140 ᾝ/

ᴇȂ ᴇ ̆ ᵞᴇ ̆ ̆

̆ ᵞ  ̆ ᵣ ֜Ẓ Ȃ ҉ ҉ ҹ 32104 ̆ ╠ ⱴ

1500 ̆ᴶ ҉ ԓҹ 13.1525҆ ̆ ̆ ד ҹ 23.95% ╠

Ҋ Ȃ 

ҙ SMMῈ 2018 2 ῃ ֟ 19.421҆ ̆ Ҋ 10.4%̆ Ҋ

7.5%Ȃ3 ᴍ̆ ‚ȁԐ ȁԐ ҙȁ   ḱ̆ ᵣ

̆3 ᴍ ֟ ̆ 3 ֟ 45.98҆ ̆ Ҍ Ȃ 

҉ ᾝ Ҋ ᴑ ̆ ̆ ᴇ ᴇ ̆ ̆ ῤ
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̆ 3 15 ᶫ ֟ ̆ № ̆ №֟

̆ ῏ Ҋ ̆ ╠Ẓᵞ ᴇ ̆Ҭ ԋ

ҳ ᴇ Ῥ ̆ל ҹҺ̆ Һ ῏ Ḡ

Ȃ 

҈ȁ  

ֲ ף Ҁ ̔Ҥ ‚  

LME 77275  ҹ 1989 ץ  

҉ ᴪ қȁ ҙ 4-6 ῃ Ả֟  

 

Ҥ ₯ ҹ 

ⱴ ҉  

Cajamarquilla ֟  

Ҭ Ҍ ԓ ẁ  

қ Ḡ ҉ ᴪẢ Ԋᴆ 

Ҭ ̔2 Ҭ ֟ 179.96҆  

2018 ῃ סּ ₮ סּ 20%-15% Ҋ  

ᾥ ֒ Ὲ ↨  

 ҳҊ  

ḇ Nornickel ⱴ ᶏ  

2  Ҋ 30% 

̔ 29ַᾝ ҙ 98.51 ᴍ 

ⱴ ₮ ׅ ҳ └ 

ᴋף ̔ №  

SMM ̔2 ֟ 19.421҆ ̆ Ҋ 7.5% 

3҆  

̔ 3D ᵣ └ ֟ 

ҙῈ ᾥ ҳ ∞  
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ȁ ῏  
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测算日期 2018-3-9 
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  

  6,775  51,050  50,960  6.3344  90  7.54  7.52  

 

( ᾝ/  ) 
74  1 ҩ  6,775  55,300  50,965  6.3350  4,335  8.16  7.52  

ṿ   17% 2 ҩ  6,775  0  50,965  6.3350  -50,965  0.00  7.52  

῏   0% 3 ҩ  6,775  0  50,965  6.3350  -50,965  0.00  7.52  

₮ ῏   5% 4 ҩ  6,775  0  50,965  6.3350  -50,965  0.00  7.52  

(ᾝ/ ) 200 5 ҩ  6,775  0  50,965  6.3350  -50,965  0.00  7.52  

B̔loomberg,    

        

 ῤ ᴇ ≠  

测算日期 2018-3-9 
远期

期限 

LME锌价格

（美元/吨） 

沪锌价格

(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  

  3,200  24,810  25,297  6.3344  -487  7.75  7.91  

 

( ᾝ/  ) 
140.0  1 ҩ  3,200  26,450  25,300  6.3350  1,150  8.27  7.91  

ṿ   17% 2 ҩ  3,199  0  25,296  6.3350  -25,296  0.00  7.91  

῏   1% 3 ҩ  3,199  0  25,296  6.3350  -25,296  0.00  7.91  

₮ ῏   5% 4 ҩ  3,198  26,320  25,291  6.3350  1,029  8.23  7.91  

(ᾝ/ ) 300 5 ҩ  3,195  26,000  25,266  6.3350  734  8.14  7.91  

̔1. ҉ ᴇ №≢ 1 ȁ 2 ȁ 3 ȁ 4 ȁ 5 ȁ 6 ᴇ ̕ LME ᴇ ᴇȁ1ҩ ᴇȁ2 ҩ

ᴇȁ3 ҩ ᴇȁ4 ҩ ᴇȁ5 ҩ ᴇ; 

2.҉ LME ᴇ 15 ᴇ̕ 

3.ֲ ᴇȂ 
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ᾧ  

ֽ ᴰ ̆   ̆ᴋᵥ ȁ ץ

҈ ᴰ ҹ ᴋȂ Ҭ Ḥ ԍῈ ̆

ⱬ ‰ ̆p ֓Ḥ ‰ ҌẠᴋᵥḠ ̆ ̆

ᴋ Ȃ 

Ҍ ҩֲ Ӟ̆ ⌠ҩ≢ Ⱶ ’ Ȃ

Ҭ ᴋᵥ ῒ ’Ȃ 

深圳营业部 

3069

ҕ A 2908  

̔0755-82874655 

Ԑ῍⇔      DEDICATED TO THE FUTURE 

总部 

҉ қ 273  

̔021-68559999̂ ̃ 

ᴰ ̔021-68550055 

大连营业部 

ᴪ 129

Ҭ A 2506B 

̔0411-84803386 

郑州营业部 

69

Ὲ 1201 

̔0371-65613449 

铜陵营业部 

ӈ 1287

A2506  

̔0562-5819717 

 

上海期货大厦营业部 

҉ қ 300

2603ȁ2904  

̔021-68400688 

 


