
交易116次，平均交易一次获利10.86元。

利润主要是螺纹钢和l塑料。

合约 多空 盈亏 交易次数 手数 利润 平均单次利润 平均每手利润
-----------------------------------------------------------------------------------------------------------------------------------------
ag1506 5 5 45 9 9
-----------------------------------------------------------------------------------------------------------------------------------------

多头 1 1 -120 -120 -120
盈利 0 0 0 0 0
亏损 1 1 -120 -120 -120

空头 4 4 165 41.25 41.25
盈利 3 3 255 85 85
亏损 1 1 -90 -90 -90

-----------------------------------------------------------------------------------------------------------------------------------------
rb1505 26 26 440 16.92 16.92
-----------------------------------------------------------------------------------------------------------------------------------------

多头 11 11 170 15.45 15.45
盈利 8 8 490 61.25 21.25
亏损 3 3 -320 -106.67 -106.67



空头 15 15 270 18 18
盈利 9 9 940 104.44 104.44
亏损 6 6 -670 -111.67 -111.67

-----------------------------------------------------------------------------------------------------------------------------------------
pp1505 19 19 -290 -15.26 -15.26
-----------------------------------------------------------------------------------------------------------------------------------------

多头 12 12 320 26.67 26.67
盈利 6 6 535 89.17 53.33
亏损 6 6 -215 -35.83 -35.83

空头 7 7 -610 -87.14 -87.14
盈利 3 3 140 46.67 46.67
亏损 4 4 -750 -187.5 -187.5

-----------------------------------------------------------------------------------------------------------------------------------------
TA1505 10 10 -190 -19 -19
-----------------------------------------------------------------------------------------------------------------------------------------

多头 6 6 -190 -31.67 -31.67多头 6 6 -190 -31.67 -31.67
盈利 3 3 10 3.33 -63.33
亏损 3 3 -200 -66.67 -66.67

空头 4 4 0 0 0
盈利 2 2 150 75 75
亏损 2 2 -150 -75 -75

-----------------------------------------------------------------------------------------------------------------------------------------
jd1505 5 5 30 6 6
-----------------------------------------------------------------------------------------------------------------------------------------

多头 3 3 -10 -3.33 -3.33
盈利 1 1 90 90 -10
亏损 2 2 -100 -50 -50

空头 2 2 40 20 20
盈利 2 2 40 20 20
亏损 0 0 0 0 0

-----------------------------------------------------------------------------------------------------------------------------------------
p1505 1 1 -20 -20 -20p1505 1 1 -20 -20 -20
-----------------------------------------------------------------------------------------------------------------------------------------

多头 1 1 -20 -20 -20
盈利 0 0 0 0 0
亏损 1 1 -20 -20 -20

空头 0 0 0 0 0
盈利 0 0 0 0 0
亏损 0 0 0 0 0

-----------------------------------------------------------------------------------------------------------------------------------------
l1505 13 13 1325 101.92 101.92
-----------------------------------------------------------------------------------------------------------------------------------------

多头 2 2 100 50 50
盈利 2 2 100 50 50



亏损 0 0 0 0 0
空头 11 11 1225 111.36 111.36

盈利 9 9 1550 172.22 172.22
亏损 2 2 -325 -162.5 -162.5

-----------------------------------------------------------------------------------------------------------------------------------------
rb1510 28 28 -460 -16.43 -16.43
-----------------------------------------------------------------------------------------------------------------------------------------

多头 19 19 -740 -38.95 -38.95
盈利 8 8 370 46.25 -92.5
亏损 11 11 -1110 -100.91 -100.91

空头 9 9 280 31.11 31.11
盈利 7 7 410 58.57 58.57
亏损 2 2 -130 -65 -65

-----------------------------------------------------------------------------------------------------------------------------------------
RM1505 1 1 10 10 10
----------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------

多头 0 0 0 0 0
盈利 0 0 0 0 0
亏损 0 0 0 0 0

空头 1 1 10 10 10
盈利 1 1 10 10 10
亏损 0 0 0 0 0

-----------------------------------------------------------------------------------------------------------------------------------------
CF1505 4 4 250 62.5 62.5
-----------------------------------------------------------------------------------------------------------------------------------------

多头 4 4 250 62.5 62.5
盈利 4 4 250 62.5 62.5
亏损 0 0 0 0 0

空头 0 0 0 0 0
盈利 0 0 0 0 0
亏损 0 0 0 0 0

----------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------
m1505 1 1 -40 -40 -40
-----------------------------------------------------------------------------------------------------------------------------------------

多头 0 0 0 0 0
盈利 0 0 0 0 0
亏损 0 0 0 0 0

空头 1 1 -40 -40 -40
盈利 0 0 0 0 0
亏损 1 1 -40 -40 -40

-----------------------------------------------------------------------------------------------------------------------------------------
y1505 1 1 -180 -180 -180
-----------------------------------------------------------------------------------------------------------------------------------------

多头 1 1 -180 -180 -180



盈利 0 0 0 0 0
亏损 1 1 -180 -180 -180

空头 0 0 0 0 0
盈利 0 0 0 0 0
亏损 0 0 0 0 0

-----------------------------------------------------------------------------------------------------------------------------------------
pp1509 2 2 340 170 170
-----------------------------------------------------------------------------------------------------------------------------------------

多头 1 1 455 455 455
盈利 1 1 455 455 455
亏损 0 0 0 0 0

空头 1 1 -115 -115 -115
盈利 0 0 0 0 0
亏损 1 1 -115 -115 -115

-----------------------------------------------------------------------------------------------------------------------------------------
总计 116 116 1260 10.86 10.86总计 116 116 1260 10.86 10.86

  交易所   合约 手数  日期 买入  卖出 浮动盈亏 占用保证金投保
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1505 1 20150113 2500

0 0 投
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20150113 2516

0 2519 投
-----------------------------------------------------------------------------------------------------------------------------------------
大连 pp1505 1 20150114 7192

0 2883.2 投
-----------------------------------------------------------------------------------------------------------------------------------------
大连 pp1509 1 20150114 6902

0 0 投0 0 投
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1505 1 20150115 2515

0 2495 投
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20150115 2523

0 2511 投
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1505 1 20150116 2511

0 0 投
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20150116 2528

0 2526 投



-----------------------------------------------------------------------------------------------------------------------------------------
总计 0 12934.2

交易所   合约 手数 日期 买入 卖出 平仓盈亏
-----------------------------------------------------------------------------------------------------------------------------------------
上海 ag1506 1 20141219 3510

20141219 3502 -120
-----------------------------------------------------------------------------------------------------------------------------------------
上海 ag1506 1 20141219 3503

20141219 3500 45
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1505 1 20141219 2556

20141219 2559 30
-----------------------------------------------------------------------------------------------------------------------------------------
大连 pp1505 1 20141219 7745大连 pp1505 1 20141219 7745

20141219 7741 -20
-----------------------------------------------------------------------------------------------------------------------------------------
大连 pp1505 1 20141219 7765

20141219 7753 -60
-----------------------------------------------------------------------------------------------------------------------------------------
大连 pp1505 1 20141219 7772

20141219 7763 -45
-----------------------------------------------------------------------------------------------------------------------------------------
郑州 TA1505 1 20141219 4854

20141219 4860 -30
-----------------------------------------------------------------------------------------------------------------------------------------
郑州 TA1505 1 20141219 4822

20141219 4816 -30
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1505 1 20141222 2546

20141222 2546 020141222 2546 0
-----------------------------------------------------------------------------------------------------------------------------------------
大连 jd1505 1 20141222 4344

20141222 4343 -10
-----------------------------------------------------------------------------------------------------------------------------------------
大连 p1505 1 20141222 4952

20141222 4950 -20
-----------------------------------------------------------------------------------------------------------------------------------------
大连 pp1505 1 20141222 7960

20141222 7961 5
-----------------------------------------------------------------------------------------------------------------------------------------
大连 l1505 1 20141223 8365

20141223 8335 150



-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1505 1 20141224 2479

20141224 2498 -190
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20141224 2542

20141224 2541 -10
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1505 1 20141224 2500

20141224 2492 -80
-----------------------------------------------------------------------------------------------------------------------------------------
大连 pp1505 1 20141224 7791

20141224 7781 50
-----------------------------------------------------------------------------------------------------------------------------------------
大连 pp1505 1 20141224 7848

20141224 7848 0
----------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------
郑州 RM1505 1 20141224 2228

20141224 2227 10
-----------------------------------------------------------------------------------------------------------------------------------------
郑州 TA1505 1 20141224 4828

20141224 4830 10
-----------------------------------------------------------------------------------------------------------------------------------------
郑州 TA1505 1 20141224 4810

20141224 4782 140
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20141225 2510

20141225 2509 -10
-----------------------------------------------------------------------------------------------------------------------------------------
大连 jd1505 1 20141225 4332

20141225 4328 40
-----------------------------------------------------------------------------------------------------------------------------------------
大连 pp1505 1 20141225 7877大连 pp1505 1 20141225 7877

20141225 7870 -35
-----------------------------------------------------------------------------------------------------------------------------------------
郑州 CF1505 1 20141225 13050

20141225 13090 200
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1505 1 20141226 2482

20141226 2482 0
-----------------------------------------------------------------------------------------------------------------------------------------
大连 jd1505 1 20141226 4339

20141226 4339 0
-----------------------------------------------------------------------------------------------------------------------------------------
大连 l1505 1 20141226 8275



20141226 8240 175
-----------------------------------------------------------------------------------------------------------------------------------------
大连 pp1505 1 20141226 7837

20141226 7830 -35
-----------------------------------------------------------------------------------------------------------------------------------------
大连 pp1505 1 20141226 7808

20141226 7813 -25
-----------------------------------------------------------------------------------------------------------------------------------------
郑州 CF1505 1 20141226 13105

20141226 13105 0
-----------------------------------------------------------------------------------------------------------------------------------------
上海 ag1506 1 20141229 3456

20141229 3455 15
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1505 1 20141229 2515

20141229 2515 020141229 2515 0
-----------------------------------------------------------------------------------------------------------------------------------------
大连 m1505 1 20141229 2894

20141229 2898 -40
-----------------------------------------------------------------------------------------------------------------------------------------
郑州 TA1505 1 20141229 4778

20141229 4776 10
-----------------------------------------------------------------------------------------------------------------------------------------
上海 ag1506 1 20141230 3464

20141230 3451 195
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1505 1 20141230 2534

20141230 2554 200
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1505 1 20141230 2583

20141230 2573 -100
----------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20141230 2648

20141230 2637 -110
-----------------------------------------------------------------------------------------------------------------------------------------
大连 pp1505 1 20141230 7794

20141230 7894 500
-----------------------------------------------------------------------------------------------------------------------------------------
大连 pp1505 1 20141230 7789

20141230 7788 5
-----------------------------------------------------------------------------------------------------------------------------------------
大连 y1505 1 20141230 5784

20141230 5766 -180
-----------------------------------------------------------------------------------------------------------------------------------------



郑州 CF1505 1 20141230 13335
20141230 13335 0

-----------------------------------------------------------------------------------------------------------------------------------------
大连 jd1505 1 20141231 4400

20141231 4391 -90
-----------------------------------------------------------------------------------------------------------------------------------------
大连 pp1505 1 20141231 7911

20141231 7911 0
-----------------------------------------------------------------------------------------------------------------------------------------
大连 pp1505 1 20141231 7962

20141231 7968 30
-----------------------------------------------------------------------------------------------------------------------------------------
郑州 TA1505 1 20141231 4904

20141231 4900 -20
-----------------------------------------------------------------------------------------------------------------------------------------
郑州 TA1505 1 20141231 4930郑州 TA1505 1 20141231 4930

20141231 4900 -150
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20150105 2584

20150105 2580 40
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20150105 2591

20150105 2587 -40
-----------------------------------------------------------------------------------------------------------------------------------------
大连 jd1505 1 20150105 4292

20150105 4301 90
-----------------------------------------------------------------------------------------------------------------------------------------
大连 l1505 1 20150105 8440

20150105 8400 200
-----------------------------------------------------------------------------------------------------------------------------------------
大连 pp1505 1 20150105 7757

20150105 7774 -8520150105 7774 -85
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20150106 2610

20150106 2613 30
-----------------------------------------------------------------------------------------------------------------------------------------
上海 ag1506 1 20150106 3499

20150106 3505 -90
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1505 1 20150106 2608

20150106 2619 -110
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20150106 2640

20150106 2636 -40



-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20150106 2636

20150106 2634 20
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20150106 2639

20150106 2634 50
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1505 1 20150106 2628

20150106 2628 0
-----------------------------------------------------------------------------------------------------------------------------------------
大连 l1505 1 20150106 8470

20150106 8475 25
-----------------------------------------------------------------------------------------------------------------------------------------
大连 pp1505 1 20150106 7543

20150106 7526 85
----------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20150107 2616

20150107 2615 10
-----------------------------------------------------------------------------------------------------------------------------------------
大连 l1505 1 20150107 8295

20150107 8310 75
-----------------------------------------------------------------------------------------------------------------------------------------
大连 l1505 1 20150107 8310

20150107 8310 0
-----------------------------------------------------------------------------------------------------------------------------------------
大连 l1505 1 20150107 8310

20150107 8350 -200
-----------------------------------------------------------------------------------------------------------------------------------------
大连 pp1505 1 20150107 7426

20150107 7430 -20
-----------------------------------------------------------------------------------------------------------------------------------------
大连 pp1509 1 20150107 7160大连 pp1509 1 20150107 7160

20150107 7183 -115
-----------------------------------------------------------------------------------------------------------------------------------------
郑州 CF1505 1 20150107 13175

20150107 13185 50
-----------------------------------------------------------------------------------------------------------------------------------------
郑州 TA1505 1 20150107 4716

20150107 4716 0
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20150108 2621

20150108 2621 0
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1505 1 20150108 2582



20150108 2568 -140
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1505 1 20150108 2568

20150108 2568 0
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20150108 2608

20150108 2593 150
-----------------------------------------------------------------------------------------------------------------------------------------
大连 l1505 1 20150108 8380

20150108 8380 0
-----------------------------------------------------------------------------------------------------------------------------------------
大连 l1505 1 20150108 8320

20150108 8295 125
-----------------------------------------------------------------------------------------------------------------------------------------
大连 l1505 1 20150109 8280

20150109 8140 70020150109 8140 700
-----------------------------------------------------------------------------------------------------------------------------------------
大连 l1505 1 20150109 8120

20150109 8115 25
-----------------------------------------------------------------------------------------------------------------------------------------
大连 l1505 1 20150109 8125

20150109 8090 175
-----------------------------------------------------------------------------------------------------------------------------------------
大连 pp1505 1 20150109 7184

20150109 7180 -20
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20150112 2586

20150112 2595 90
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20150112 2600

20150112 2595 -50
----------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20150112 2592

20150112 2560 -320
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1505 1 20150112 2565

20150112 2532 330
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20150112 2560

20150112 2547 130
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20150112 2548

20150112 2530 -180
-----------------------------------------------------------------------------------------------------------------------------------------



上海 rb1510 1 20150112 2531
20150112 2533 -20

-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1505 1 20150112 2533

20150112 2514 190
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20150113 2516

20150113 2519 30
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20150113 2523

20150113 2519 -40
-----------------------------------------------------------------------------------------------------------------------------------------
大连 l1505 1 20150113 7975

20150113 8000 -125
-----------------------------------------------------------------------------------------------------------------------------------------
郑州 TA1505 1 20150113 4506郑州 TA1505 1 20150113 4506

20150113 4530 -120
-----------------------------------------------------------------------------------------------------------------------------------------
郑州 TA1505 1 20150113 4530

20150113 4530 0
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20150113 2516

20150114 2496 -200
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1505 1 20150113 2500

20150114 2473 270
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20150114 2496

20150114 2495 10
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1505 1 20150114 2473

20150114 2476 3020150114 2476 30
-----------------------------------------------------------------------------------------------------------------------------------------
大连 pp1505 1 20150114 7192

20150115 7316 -620
-----------------------------------------------------------------------------------------------------------------------------------------
大连 pp1505 1 20150115 7317

20150115 7317 0
-----------------------------------------------------------------------------------------------------------------------------------------
大连 pp1509 1 20150114 6902

20150115 6993 455
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20150115 2498

20150115 2499 10



-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1505 1 20150115 2482

20150115 2478 40
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1505 1 20150115 2482

20150115 2487 -50
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1505 1 20150115 2487

20150115 2488 10
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20150115 2499

20150115 2506 70
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1505 1 20150115 2488

20150115 2496 -80
----------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------
上海 rb1505 1 20150115 2496

20150115 2505 90
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20150115 2517

20150115 2506 -110
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1505 1 20150115 2505

20150115 2494 110
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1505 1 20150115 2494

20150115 2495 10
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20150115 2506

20150115 2517 -110
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20150115 2516上海 rb1510 1 20150115 2516

20150115 2516 0
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1505 1 20150115 2502

20150115 2515 -130
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1505 1 20150115 2515

20150116 2527 120
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1510 1 20150115 2523

20150116 2537 140
-----------------------------------------------------------------------------------------------------------------------------------------
上海 rb1505 1 20150116 2500



20150116 2511 -110
-----------------------------------------------------------------------------------------------------------------------------------------
总计 1260


