
 

 

股指期货统计及策略日报 

 
 
 

 

请务必阅读正文之后的免责条款部分 

 2019 年 3 月 19 星期二 

 
 

 股指期货日报 
 

 

南华期货研究所 

姚永源：0755-82723950  

yaoyy@nawaa.com 

投资咨询：Z0010046 

沪深 300 现货及期货涨跌幅情况 

 

资料来源：Wind 南华研究 

 

上证 50 现货及期货涨跌幅情况 
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中证 500 现货及期货涨跌幅情况 

 

资料来源：Wind 南华研究 
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价格 3,837.40  3,842.00  3,840.20  3,820.00  

涨跌 2.80  1.00  2.40  -0.60  

涨跌幅 0.07% 0.03% 0.06% -0.02% 

贴水 1.96  6.56  4.76  -15.44  

贴水率 0.05% 0.17% 0.12% -0.40% 

 
当月 下月 下季 隔季 

价格 2,819.00  2,825.20  2,825.40  2,810.60  

涨跌 5.00  4.80  7.00  4.80  

涨跌幅 0.18% 0.17% 0.25% 0.17% 

贴水 6.08  12.28  12.48  -2.32  

贴水率 0.22% 0.44% 0.44% -0.08% 

 
当月 下月 下季 隔季 

价格 5,470.00  5,458.00  5,427.20  5,371.80  

涨跌 -15.60  -11.40  -21.40  -21.20  

涨跌幅 -0.28% -0.21% -0.39% -0.39% 

贴水 -45.79  -57.79  -88.59  -143.99  

贴水率 -0.83% -1.05% -1.61% -2.61% 

建筑材料 1.51% 3.36% 8.48% 17.17% 33.26% 

非银金融 1.43% 3.14% 4.76% 20.49% 42.01% 

休闲服务 1.34% 4.52% 8.62% 11.35% 16.26% 

综合 0.94% 4.44% 10.39% 28.62% 37.22% 

房地产 0.72% 3.57% 10.15% 19.11% 31.01% 

传媒 0.28% 3.26% 5.92% 22.63% 33.27% 

食品饮料 0.21% 4.77% 10.41% 11.77% 34.54% 

交通运输 0.20% 2.23% 5.71% 13.53% 23.17% 

银行 0.18% 1.47% 2.50% 7.57% 17.59% 

公用事业 0.17% 3.21% 5.09% 13.21% 19.73% 

机械设备 0.15% 2.69% 6.45% 17.73% 32.64% 

汽车 0.12% 2.41% 4.67% 11.30% 21.09% 
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商业贸易 0.10% 2.70% 5.35% 14.17% 26.71% 

纺织服装 0.08% 2.24% 5.93% 14.97% 22.74% 

建筑装饰 -0.01% 3.28% 6.18% 13.25% 20.15% 

轻工制造 -0.02% 2.22% 5.67% 16.54% 27.03% 

医药生物 -0.05% 3.08% 7.41% 15.93% 28.51% 

化工 -0.12% 2.77% 7.29% 14.30% 27.79% 

采掘 -0.13% 3.00% 4.71% 11.59% 23.84% 

钢铁 -0.23% 2.71% 4.28% 13.57% 25.28% 

计算机 -0.27% 4.04% 0.28% 26.04% 46.85% 

通信 -0.51% 2.01% -0.40% 18.59% 35.09% 

电气设备 -0.55% 0.99% 6.66% 13.37% 33.15% 

有色金属 -0.84% 1.72% 3.73% 16.14% 27.65% 

国防军工 -0.94% 2.70% 5.52% 18.21% 33.71% 

家用电器 -0.98% 0.92% 5.35% 9.33% 32.75% 

电子 -1.48% 0.95% 0.47% 13.76% 40.39% 

农林牧渔 -2.48% 1.28% 0.58% 20.68% 45.69% 

 

2.1. 
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3. 情绪指标跟踪 
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