= Ut kg Anad

ZHEJIANG NEW CENTURY FUTURES CO.,LTD

S RRAT I | A T R B R

RIEHESHAE

2022-03-11 | #7 #2280 5% A1 7’2

v F 4 BEEN

=58, FiR300 KL ES Lk 1.57%, LE4E 50 45 Bk

0.9%, 4E 500 B35 L3k 1.73%. AL B ikt T 5 Mk 0a 4R

%, REZIFRN. HEE. BAUYRHEFHEILEME, Fo

ERAAR S B G T2 IANRMA-3374 LA B KT K Wi 5 Ak
% 2% 5 4 B, LEAFETH. kMR ENLHRLEEE, = KMEILL AT
X5 B 57 T, £EAFLETH® KA £ H S-S A KAZ A5 AR Bk %6t

WEHGAHKEAE, RIGEHFEH, CBOEVIX T
#:,CBOE ¥ & ETF X3 £ R 3. %£E SEC ¥ 5 FHME AN
‘TR 427, PRBERE IR, FBEEIE % KRE, BEA
FRALAETE, BH S LBCHA.

P L A 2022/3/11 B4R T JI R Z Ak

& 35 K PR 30038 £ & 4292.84 1.57% -5.69%
EAE5045 % & 2933.46 0.90% -5.28%

% IE5003% # & 6414.94 1.73% -6.48%

XX & 20890.26 1.27% -7.02%

18 A HZ 45 4 & 7255.82 0.92% -8.15%

MSCI¥ AR 45 4% R 3773.49 1.82% -5.84%

AR5 AR 50045 £ & 4259.52 -0.43% -2.38%

AW H 222535 3% & 25690.40 3.94% -3.34%

3@k B AR10045 2L & 7099.09 -1.27% -1.93%

B2 CACA0F5 £ & 6207.20 -2.83% -2.68%

% 2 A ARDAXIE % & 13442.10 -2.93% -1.87%

JEECE Ny IF £ ) &4 50 &, 4275.60 2.58% -6.01%
IHE /&A% FH0 E-3 2931.60 1.55% -5.44%

ICEN A% HMH 3 6389.60 3.09% -6.77%

IFEh 64K E 3 17.24 -40.91 14.61




= M hibitned

ZHEJIANG NEW CENTURY FUTURES CO.,LTD

LA WA R | B BN K8 B R

IHEH &4k £ Y 1.86 -18.52 5.17
ICEHEHKE Ry 25.34 -82.07 19.59
IF/TH £ 7 & 25 bt = 1.46 0.01 -0.01
IF/IC £ /7 & 45 vt = 0.67 0.00 0.01
IH/ICE A &4 et = 0.46 -0.01 0.01
#) % P AE1045 5] B0k 5 & % 2.88 0.02 0.01
b A510-14) £ % 0.78 0.02 0.00
E 105 2] 20k 5 % % 1.98 0.04 0.12
F1510-24) £ % 0.26 0.00 -0.07
FROO7 % 2.10 0.01 0.05
SHIBOR 3M % 2.36 0.00 0.00
N IES P IE30038 K % 17.81 0.06 0.06
35048 4% % 18.54 -0.02 -0.15
W 3E5003% 2% % 16.14 0.08 0.62
CBOE VIX % 30.23 2.22 -0.25
CBOE ¥ HETFk#h % % 33.49 3.03 2.52
B 1: ARG ZA54 LA S B 2: leAHK LA A
8,500.00 33,500.00
7,500.00
30,500.00
6,500.00
5,500.00 27,500.00
4,500.00
o WM e
2,500.00
21,500.00
1,500.00
ST T N S S W
& %699 q&g 0,0”9 0699 09‘”9 \,,0”'0 N,c‘"g \,@9 st”'g 1850000
M O M A RN B BN B BN AR AN
S Q S S Q S S N N Q
 PTS00RE —— FiFSOMM  —— PHES00HH I I It I N G I I
KIEFF: HHLHFRTE. WIND KIERF: HHLHLE. 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

= M hibitned
ZHEJIANG NEW CENTURY FUTURES CO.,LTD

JEAE R 5 R B4R

H3: BAHK ¥E B B 4: #2500 453 LA I3

13,500.00 5,000.00

12,500.00 4,500.00

11,500.00

4,000.00

10,500.00

3,500.00
9,500.00

3,000.00
8,500.00

2,500.00
7,500.00

2,000.00

6,500.00 !

’ QS Q Q Q Q Q Q Q Q Q Q
L I R R N N N ) ¢ & & & & & & & & & &
AR A AN AN A N ARV A U S SENC A S A S A

’9\ ’LQ'\/ A@\/ ,@\/ ’LQ’L ’LQW ’LQW ,19"[/ "9’» w@, ’LQW »> »> > > > > »> > »> »> »>

FAE R AHLLH RIS, WIND KB AL, WIND

H5: H%225#% ¥ EL B B 6: fe3eakitiR 100 454 ¥ EL B

33,000.00 8,000.00

31,000.00 7,500.00

29,000.00 7,000.00

27,0000 6,500.00

25,000.00

6,000.00

23,000.00

5,500.00
21,000.00

5,000.00
19,000.00

4,500.00

17,000.00

15,000.00 4,000.00

7 N » N » N N N » N » N N

N 4 N N N N N N N N N
$ O S S S S S S S $ & & & & &

RUERC R AR A N SV I RV N SRR . S A~ S R s A

’LQ'\/ ,19\/ ,19\/ ,19\, ’19’\, ,&’L ,&’L ’19’\, ’19’\, ’19’1, ’LQ’L > P> > Vv > > »> »> »> > v

KRR FHLHFRIE. WIND BRI AL, WIND
B 7: .3 CAC40 454 ¥ E. & B 8: k£ %43 DAX 454 L1
8,000.00 17,500.00
16,500.00
7,000.00 15,500.00
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

300000 o000 % % % % % % % % % %
P o SN q”cb SN o;'@ S § 9”” S’” & 9”” 6’” 9"’” & &” N
& & o T T T T & & P P P P P P P

M I L L S R R L LU

RKIEFR: HHLHFRTE. WIND RABER R YA, WIND




= fasitahqinad

ZHEJIANG NEW CENTURY FUTURES CO.,LTD

LA WA R | B BN K8 B R

B 9: MSCI +H A (ART) K BBk B 10: REIEMREHSAHLHEN  BE: &
5,500.00 8,500.00
7,500.00
4,500.00 6,500.00
5,500.00
3.500.00 4,500.00
3,500.00
2,500.00
2,500.00
1,500.00
(VNS S TN N SR RN N S N SN &
§ N § (SAR (N INAEENSY 1\ [N
SR S . SRS SN S A A A 7
1,500.00 > D o > D D > » » > >
(S R S S S S S R AN
S S q,o‘” & & S F R Nsﬁ’ S8 ——FEH —— HEH ——ICEH
N N N N > V> > J {V {V £%
S M A I R O S A S
RAER R HHLHLE. WIND FIERR: AL RLIE, WIND
B1l: IFEA464%2 LA FI-3 B12: IHEALAEE L3S
100.00 80.00
80.00 60.00
60.00 40.00
40.00
20.00
20.00
0.00
0.00
-20.00
-20.00
-40.00
-40.00
-60.00
-60.00
S I T T 3 3
SR R R R IR VRN & & P & P L P L P
& & & & & & & & & & AR SR SN S R R SR R Ca S Y
P S S D D D MR I I MG S I S
v v v v v v v v v v v
AR R AL LIE, WIND R AR R AL LIE, WIND
H13: ICENLAHHAE LS4 B 14: RIS I S G h L I
150.00 1.60 0.95
1.55 0.85
100.00
1.50
0.75
50.00 1.45
0.65
1.40
0.00 d 0.55
1.35 \
-50.00 130 0.45
1.25 0.35
-100.00 S N S S S S S S S < 3
N\ ' N4 ' N4 ' N4
RN IR SN SN R A P i
& & & & & & & & & & S S S S S 5 S S S S S
SRR RS S A S S, S B » R, A A 1
[ S S S S S S S S S ——IF/H ——IF/AIC(t)) — IHAC(H)
AR HELHFLE. WIND FAER R AL LIE, WIND




LA WA R | B BN K8 B R

\ 3

(v $ 200 84 A 104

ZHEJIANG NEW CENTURY FUTURES CO.,LTD

B 15: P EEG 10 FILs EE %

B 16: FEEf 10-1 FH4 £

BEEY

3.6000 1.80
3.4000 1.60
3.2000 140
1.20
3.0000
1.00
2.8000
0.80
2.6000
0.60
2.4000 0.40
2.2000 0.20
2.0000 0.00
& & & & & & P ¥ ¥ ¥ ¥ Y N ¥
A A AN A A AR AP A A AN M AN MY Y
& X & o o o U o W <9 <9 S S N N N N N
» » D » » » - » » v > v v > v v > v
AR LA IE. WIND AR KRR LA TIE. WIND
|17: £EBEAMFI0FHLEE FR: % B 18: £EEMI10-2-FHA2  FE: %
3.5000 1.8000
1.6000
3.0000
1.4000
2.5000 12000
2.0000 1.0000
0.8000
1.5000
0.6000
1.0000 0.4000
0.5000 02000
0.0000
0.0000
@ $ <,)° $ $ \9 \’0 $ (,,Q @ $ o200 %3 > > 3 > > >
4 N S $ X § s b B Y bS B » Y
«‘,b& \99 & '\9& WQS) ’99 '»Q& W"’Q v ”ﬁ\’& ’9’9 R . SR O N X SO S BN N
P P » P » P » P » P P S ES N S ¥ N N EN NG N N
KIERF: AL TIE. WIND AR R LA TIE. WIND
B 19: FROO7 #= SHIBOR 3M ¥ E & & 20: GCBOE VIX ¥ &
6.00 90.00
80.00
70.00
60.00
50.00
40.00
30.00
20.00
0.00 10.00
Q QA QA A Q A A QA QA QA A
N N Q N N N N N N Q N
® & & & ISR $ & & 8 N 0.00
¥y S S, ~ SR ~ SR SR S A * 14
O L S S S S e S & X > > X > > X >y Y >
F &S ST S S o
——FRO07 —— SHIBOR 3M I S S G

KRB LTI, WIND

FAER R LA LIE. WIND




LA WA R | B BN K8 B R

\ 3

M 21: CBOE v HETFk#%E  #£5: & B 22: magkshE  EhE X
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 D ] D 9 N D
Q & 9 Q 9 O & 9 O 9 Q 4 S g & & & &
N N N N N % N % % N 9O O O O N " 4 v
AN N S A N AV AN N & < < < < < s s
% & o o o o S o N N N
F ¥ ¥ PP & P PP e e . o
> + + » + > + > > + » PHA300FHEL LiEs04R %L FHIES004R £

HABERR: LT LIE, WIND

1. KIRE P A943 8.3 R B T T2 09 0T 7ok 3 52 B AF 7R, 4R 8) 341X 342 B 09 R A4 P B 7
P RVEAEATARAE, W RPRIEPT Q00915 S Ar Z U RS R AETT £, RN KBS REHGEN, 2
E, AR E, Eibfe A E EAETIELT, RS P15 A R E R E L H R R
w5

FE 2oy B RALN, HHFBEHAF BT T R R S AN S fetE S LK, FHRTH 5L 28t
TR G HE R RSN S 4 RMAEATIRIE, A E RIRE 69 A 5 f 5] B9 4R K AR IAEAT 4L,

2. WA R, T4 R R B0 A INRAE B AT R L B0 IE A, N 8] B AR S R YT
AR RARERNERREEZMANE L. MEFBTH. & NAIEMLR B AR T A KRS
LB ey R, TR 2R B ALE 5B iTiE4,

3EEELEAN, NI REHENMTRAK T RSB FITRD, RTHA LN T HRER
%o

4. KIRE AR Wi AT A TRN S TR« KEFLEB@IFT, EATHM A AT VAE
T R, B8, FIE. #8435, ENHLERG—RRE RAEET/EORLAEKR, £
wl, FIE, #ER AT AE AR,

(v $ 200 84 A 104

ZHEJIANG NEW CENTURY FUTURES CO.,LTD

LTI

Hopk: AMNT FREZFZF 135
BR%: 310003

wi5:  0571-85106702

) Ak

http://www.zjncf.com.cn



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

