= Ursawhtined

ZHEJIANG NEW CENTURY FUTURES C0.,LTD

A RRAT R | IS BB OR%E B iR 2020-11-20 | #7 #2238 5 A 7 1%

AR di 29 4% 45 A L X

PR 300 MLAE LA 0.74%, E4E 50 JEdd E# 0.68%, iE 500
Ede Eik 0.31%. £ IT. REHIERL2ARN, 6ib. BoaFik

FaRE, AT FTELEENTA 438100, 4B B BT )
W 25 5 T TRk, EEARERIE RS, BA SHIBOR3M #-F, o B2 % A2
FROO7 #-F, EMMEEAET . REIBHEDEFRES, E 1 % kN2
CBOE VIX ## T, CBOE # & ETF k%% k4. IF. IH
FalC ENAARETH, ZKRBIEAY A L. FEANERT
%, SETHES, LR KK % K48 EZBNE,

s

AR #A5 2020/11/20 H 37 1L J R Z Ak
& a5 K PR 30045 £ & 4927.99 0.74% 0.40%
L5045 % R3 3410.09 0.68% 0.37%
d JE 50045 £ & 6360.60 0.31% 0.71%
R & 26356.97 -0.71% 0.72%
18 A HZ 45 4 & 10555.36 -0.80% -0.23%
MSCI ¥ B A& 45 2 & 4118.85 0.70% 0.29%
AT R 50045 £ Ry 3581.87 0.39% 1.27%
AW H 222535 3% -3 25634.34 -0.36% 0.44%
# 3 ak BT AR10045 2L & 6334.35 -0.80% -0.07%
B CAC4045 % 3 5474.66 -0.67% 2.09%
% 2 A ABDAXIS % -3 13086.16 -0.88% 0.25%
J& F5 B¢ IF £ ) & 45 50 & 4931.60 1.03% 0.66%
IHZ /) &4 550 & 3411.40 0.87% 0.52%
ICEN &A% HMH 3 6362.40 0.57% 1.22%
IFEhH 64K E 3 -3.61 -13.88 -12.87
IHEA SHKRE &, -1.31 -6.35 -5.06




E‘ (e S 2ie M 4AMKAH
ZHEJIANG NEW CENTURY FUTURES CO.,LTD

LA WA R | B W K B IR

ICEH UKL Ry -1.80 -16.21 -31.49
IF/TH Z J; &2 bt Y 1.45 0.00 0.00
IF/IC £ /) &4 e th Ry 0.78 0.00 0.00
IH/ICE /1 & 25 tbpr RA 0.54 0.00 0.00
GES P AR1045 2] BB & % 3.36 0.03 0.08
P A510-1F) £ % 0.43 -0.02 -0.07
EH1045 3 Bk 5 % % 0.86 -0.02 -0.02
E510-24) £ % 0.72 0.03 -0.07
FRO07 % 2.30 0.00 -0.60
SHIBOR 3M % 3.01 0.00 0.01
WK F F P IE30038 # % 22.38 0.00 -0.02
5035 £ % 21.50 0.01 0.04
W 450044 £ % 25.32 -0.02 -0.01
CBOE VIX % 23.11 -0.73 -2.24
CBOE ¥ BETF% %) % % 25.07 0.06 -3.53
Bl HRARGIIE Z 454 ¥i5. & B 2: leAHK Bh5. &
7,500.00 36,500.00
6,500.00 33,500.00
5,500.00
30,500.00
4,500.00
27,500.00
3,500.00
WW 24,500.00
2,500.00
1.500.00 21,500.00
N \\) N N \\) N N \\) N N N}
AR R G 5000
/‘9'\/ '»Q'\/ /‘9'\/ /\9'\/ '\9'\/ /‘9'\/ /19'\/ '\9'\/ /19’1/ "9’1« ,)9’\/ e ,19 ,19 o ,\9 ,\9 q(} q‘,” q(} ,19 q‘,” q‘,’)
IR R R AN q,e”' A O K
PUR3004EE  —— LiFs0dEs  —— dhiF50045%L B S M O L M M A A
KRB LTI, WIND FAER R LA LIE. WIND



file:///C:/Users/Administrator/Desktop/finance_day_dataset.xlsx%23day_sheet!A1
file:///C:/Users/Administrator/Desktop/finance_day_dataset.xlsx%23day_sheet!A1

I AR

JEAE R 5 R B4R

\

ff Va d 00 3 4 A T ]

ZHEJIANG NEW CENTURY FUTURES CO.,LTD

B 3: B4 HK& 2l & B 4: AR 500 455 Bz &
14,500.00 3,800.00
13,500.00 3,600.00
3,400.00
12,500.00
3,200.00
11,500.00
3,000.00
10,500.00 50000
9,500.00 2,600.00
8,500.00 2,400.00
7,500.00 2,200.00
2,000.00
6,500.00
PR P P 2 N § g & & & & & & & & ¢
PN RS IR S - SR AR SR R P P S N N A S B
’19'\/ /‘9‘\( ,19'\/ '\9\/ ,19'& ’19’\/ "9'\ ’19’\/ ,19'1/ ’19'1/ '&’1« v > > > > > > »> »> > »>
AR R LA LIE . WIND KAEFR R LA, WIND
B5: H22254%% ¥z & B 6: 3 AakEHIR 100 458 FAx: &
27,00000 8,500.00
8,000.00
2500000
7,500.00
23,000.00 7,000.00
6,500.00
21,00000 60000
19,000.00 5,500.00
5,000.00
17,000.00 4,500.00
15,000.00 4000.00
o N N S R I R Y I S S
L2 IR B I R R S R . § & S & ¥ §F & §
N N [N I\ & § N § Q 0 N o N ™ o9 o> o o o
. Y & N S SN & Ay & > > > D » » D » » D »
P M MU SN P O S D
KIEFR R LA TIZ. WIND KAEFR R LA IE. WIND
B 7: EFLCACA0 f5#  ¥4z: & B 8: kZABDAXA5H  Bix: &
7,000.00 14,500.00
13,500.00
6,000.00 12,500.00
11,500.00
5,000.00 10,500.00
9,500.00
4,000.00 8,500.00
7,500.00
3,000.00 6,500.00
b2 ® 2 P D D D H P D » P PP DD DD D DD
¢ 9 & & & & & & & & ¢ AR AT AN A LR AR
S 9 S 3 S 3 o $ A A G AR o o S o
S F P WP P PP IS I T S SO VN S U L
V> >V > V> >V V> >V >V V> v > v v v v v v > Vv % > >
KRR FHELAHLIE, WIND HAER R FHHLAHRTIZ, WIND




LA WA R | B W K B IR

= Hiakaekdined

ZHEJIANG NEW CENTURY FUTURES CO.,LTD

N . v - %
B9: MSCI FEHARKR (ARP) i #42: & B 10: MREHRKEHSHEHEN  Fi: &
4,500.00 7,500.00
6,500.00
5,500.00
3,500.00
4,500.00
3,500.00
250000 WW
2,500.00
1,500.00
© © © © © © © © ©
9 S 8 & & & 9§ S &
% Qo & & & o o o S & S
' M N M N 3 N2 2 > > >
1,500.00 » » » » » » » » » » »
AR >y D » oD » D
PN AR SN S SR R S R R SN ——FEH ——HEH ——IcEN
. S 3 S S 4 N4 N4 o o &
A M S S S M M S S

%
RIEFF: HHLHFLE, WIND

FAER B HHLZHLIE. WIND

B1l: IFEh644E #4: & B12: IHEASHEE  #5: &
120.00 80.00
100.00 €0.00
80.00
40.00
60.00
40.00 20.00
20.00 0.00
0.00 000
-20.00
-40.00
-40.00
6000 _60.00'» N o N N ©
I N S TN - T S IV - S § & & & & & & & &
¢ @ & & & & & & S S TS S S S NN
SN ST ST S MO S P P S S
[ S S S S S I S S S vovw v v v
AR R AL LIE, WIND FAER R AL LIE, WIND
B 13: ICEANLHKLE B & B 14: JRASHNGE 2 A4 Bz &
150.00 150 0.85
0.80
1.45 0.75
100.00
0.70
140 0.65
50.00
0.60
135 0.55
0.00
0.50
1.30 0.45
-50.00
0.40
1.25 0.35
-100.00 o S o o N o o S o o D
¥ & g & ¥ & & & ¢
N N N 'S N N o N N oY o & o & > o 9 o S &
55"’5 & Q\,": 9(0:’: ,@": 9"’?) Sﬁ"?’ &% ,\,% Dc’% &”9 ’9'» ,9'» ,9'» W& N '»QN ,@'w w& ’9'» '19'1'
OSSR S S R SN ST ~ B ) )
O U S O I S S ——IFH ——IF/IC(f) — IH/C(#)

FAER R LTS, WIND




= Uasaaniinad
ZHEJIANG NEW CENTURY FUTURES CO.,LTD

LA WA R | B W K B IR

B15: TEBEGI0FHEE F5: % B 16: PEBEM 101 FHME iz %
4.0000 1.80
3.8000 1.60
3.6000 140
3.4000
1.20
3.2000
1.00
3.0000
0.80
2.8000
0.60
2.6000
0.40
2.4000
52000 0.20
20000 o.oob © © © © © © © ©
o © - o r © © & Véo © & & & o o & RS oF & o
& F & T S R A A A A %
q/g'\/ q/g'\/ q/Q’\ ,19\' ,19"’ ,\9"’ "v@/ ,\VQW ,‘9'1’ » » » » » » » ~» »
HAE KRR AL RIE, WIND AR KR AHLLAF I, WIND
B17: E(EBRMG105H0ea%E £ % B 18: £EBEAMT10-2-5HME i %
3.5000 1.2000
3.0000 1,0000
2.5000 0.8000
2.0000 0.6000
1.5000 0.4000
1.0000 0.2000
0.5000 0.0000
0.0000
A N S T Y S P 02000
v 7 2 7 7 2 7 7 2 2 " 0 » 0 D > ) » P > > >
,\D(” «Q‘)’ %’Q\l $§0 q’,@ q,@’ Q,O‘” O)S?’ & QS? 0519 T A AL A L P I A
"\ N G I G o N S e % S = S o >
v v v v v v v v v v v » > » » > » > > > » >
KIER R LA TIE. WIND KRR FHHLHFRIZ, WIND
A 19: FROO7 #= SHIBOR 3M LN & 20: CBOE VIX ¥A5. B
7.00 90.00
6.00 80.00
70.00
5.00
60.00
4.00
50.00
3.00
40.00
2.00
30.00
1.00 20.00
0.00 10.00
) u v x ) x ) x v v x
sﬁ”m @w P quw &m 9\,» 9"’» @w P @w
S S RN R SN SN S A R 000
» > » > » P P » » » 2 A v P g » o » © v w"
S o %SSO & & qu" o & & F
——FR007 —— SHIBOR3M S P S T
HIERR: HELHFRLIE. WIND HIBERR: HELHFRIE, WIND




LA WA R | B W K B IR

B 21: CBOE ¥ HETF k#sh%E  #45: & B 22: prdgkahE ¥4r: &
80.00 30.00%
70.00
25.00%
60.00
50.00 20.00%
40.00
15.00%
30.00
20.00 10.00%
10.00
5.00%
0.00 N N & N $ N Y N
[ P I\ N > N4 § o
o o 'S > > ax A o A b & & o o o S o S
IR AR R SRR A I AR A R s s ol s o ol s 0
< < N ¥ & N4 o 84 & > o
» » » » » > » » » > » —— JUA3009H 5L _FiEs0fE % 50015 %k
AR R: FHHLHRIZ, WIND HKIBERR: HHLHFRIZ, WIND

eEER

B0 LK AT O AT R, R R RT3 2 8 fe 0 A Fo
BB TAELERTRIE, WA 48015 A BUR S K AT E R0 AT A AR BRI B,
N, ST, iAo LS, TR 6158 S LI R T A T
RASFTHAT 80 000 50 e 6040t i, HSE A B 04O HE A A Aol % 8 TR
BB RN T HA AT AR & LA AT ik, o5 95850 31 A A 0 SR 5 AR
—HAR TR, KA R, AR PR BRI 60 2, P
B, KA TARIR B A T R F AR F SR K0 Bk, Boh, AIETHLS
0 B ILAAATIN R AR A I 2] A RSB0 B MRS FINE, TTREBH S, B AT
Fn,

BARABA A i A, KB H BT, AT A TR T KB, LA K
3R IR, BRI TR, R AR AN AR5 AL B A

I A R
ik AU FIRET FF 13 5
BR%: 310003
w15:  0571-85106702
M Aak:  http://www.zjncf.com.cn

E‘ (e S 2ie M 4AMKAH

ZHEJIANG NEW CENTURY FUTURES CO.,LTD


http://www.zjncf.com.cn/

