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1.1
2018 11 9 22.49
160.06
Bloomberg
1.2 call_put ratio
PC_Ratio PC_Ratio(
)
SR901 95600 89476 0.935941 740008 455998 0.616207
SR903 184 230 1.25 12668 12292 0.970319
SR905 20974 12692 0.60513 197584 112610 0.569935
SR907 422 296 0.701422 7320 5656 0.772678
SR909 2146 2834 1.320596 46324 40164 0.867024
119326 105528 0.962618
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2.2 CP_Ratio
PC_Ratio PC_Ratio(
)
1901 298238 287776 0.964921 1155578 969736 0.839178
1903 10760 4074 0.378625 49482 57128 1.154521
1905 41238 31676 0.768126 322390 383578 1.189795
1907 248 46 0.185484 5766 12790 2.218176
1908 112 100 0.892857 2566 4230 1.64848
1909 444 126 0.283784 10944 19498 1.781615
351040 323798 0.578966 1546726 1446960 1.471961
wind ,
2.3

Bloomberg
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2.2 PC_Ratio
PC_Ratio(
)
2018-11-09 20,976 11,042 9,934 89.97
2018-11-08 18,418 9,264 9,154 98.81
2018-11-07 22,348 11,164 11,184 100.18
2018-11-06 22,618 10,648 11,970 11242
2018-11-05 30,596 14546 16,050 110.34
2018-11-02 37,694 18,606 19,088 102.59
2018-11-01 27574 13,604 13,970 102.69
2018-10-31 28,400 13,244 15,156 114.44
wind ,
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http://finance.sina.com.cn/money/future/quote.html?code=A0
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