= Ut kg Anad

ZHEJIANG NEW CENTURY FUTURES CO.,LTD

S RRAT I | A T R B R

RIEHESHAE

2022-04-15 | #7 #2230 i #F 7’

A 24 R

=5 B, PR 300 &G ES LT 1.25%, EiE 50 R4 EAT
1.61%, 4E 500 BE3E L3k 1.36%. 2ARFF YR S 4 3K 0840
%, REZINARAN. A uikE&. HEBEFHEZEHMLE, T£22
RA&xE . RMET R, £EAERE. ZKBREHAREZH S
HRELT, ZXBRBHARENSHEEAN fE. RIEEAFER
# , CBOE VIX k47, £H 3 A CPL X# 8.5%, 4|40 % %% 5.
E AL 5 A& 50 AR EFHIE R, EERRERLT, 48K
¥k oth, BRAEHAAERTSR, B S EA80HSA.

Wde % E A
ERpE ]

AR BA 2022/4/15 B AL JEl 3R R AL
& a5 K P IE 30038 £ & 4191.57 1.25% -0.42%
EAE5045 % &, 2928.60 1.61% 0.90%
% IE5003% # & 6126.49 1.36% -1.53%
R &, 21518.08 0.67% -1.33%
18 A HZ 45 4 & 7385.58 0.97% -1.47%
MSCI ¥ B A& 45 2 & 3633.53 1.33% -1.00%
AR5 AR 50045 £ & 4392.59 -1.21% -2.39%
AW H 222535 3% 3 27172.00 1.22% 1.05%
# 3 ak BT AR10045 2L & 7616.38 0.47% 0.86%
B R CAC4045 % 3 6589.35 0.72% 1.98%
% 2 A ARDAXIE % & 14163.85 0.62% 0.61%
J& F5 B¢ IFEH &4 4% HH & 4200.00 0.85% -0.18%
IHZ /) &4 550 E-3 2937.40 1.34% 0.97%
ICEN &A% HMH 3 6136.20 1.09% -1.33%
IFEhH &4 KE 3 -8.43 16.43 -10.13
IHEA L L ZE & -8.80 7.52 -2.09




LA WA R | B BN K8 B R

= M hibitned

ZHEJIANG NEW CENTURY FUTURES CO.,LTD

ICEALHRE & 9.71 15.76 -12.70
IF/TH £ /) &2 vt & 1.43 -0.01 -0.02
IF/ICE /) &4 vt & 0.68 0.00 0.01
IH/IC £ /) &4 i & 0.48 0.00 0.01
RS 5104 2] Bl 5 & % 2.80 0.02 0.00
P 4510-14] £ % 0.72 0.05 0.03
£ 15104 3] ol 5 % % 2.83 0.13 0.17
£1%10-24] £ % 0.36 0.03 0.17
FRO07 % 1.95 -0.01 -0.15
SHIBOR 3M % 2.34 0.00 -0.02
&S P IR30045 £ % 18.26 0.02 0.21
LAE5045 4 % 19.23 0.04 0.17
W 3E5003% 2% % 17.35 0.05 0.36
CBOE VIX % 22.70 0.88 1.15
CBOE ¥ HETF%3) % % 33.49 3.03 2.52

B 1: ARG Z 454 LA S

B 2: EAIKHK ¥k b

8,500.00

7,500.00

6,500.00

5,500.00

4,500.00

3,500.00
2,500.00

1,500.00

& 9O’ 9 Q' Q' Y N N OV
N N N > % {V {V {V JV
O U SIS MM N S S S S S
VHR30096%  —— LiFsofgst  —— HiEs00fE3K

33,500.00

30,500.00

27,500.00

24,500.00

21,500.00

18,500.00

RKIEFF: HHLHFRTE. WIND

H3: BAHRK LS

FABER R YL LIE, WIND

B 4: %500 453 0 EE: &



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

= M hibitned

ZHEJIANG NEW CENTURY FUTURES CO.,LTD

LA WA R | B BN K8 B R

13,500.00 5,000.00
12,500.00 4500.00
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
650000 IR R R R S R R
R S SN S G SN G G (SN 6 PN AP A A AT A NN A SN 4
IR SR B S SR B N F P PP P P
Q'\ 0’\/ 0\’ % Q'L > 0’1/ 6\/ ()’1' 0’\« Q’L > v Vv Vv V> v v V> > > v
> > v > > > > > > > >
KB R FHHLHRIZ, WIND HAER R LA RTIZ, WIND
B5: HZ225H#% Fi & B 6: I3 AaKITIR 100 H55 E A& X
33,000.00 8,000.00
31,000.00 7,500.00
29,000.00 7,000.00
27,000.00 6500.00
25,000.00 6,000.00
23,000.00
5,500.00
21,0000
5,000.00
19,000.00
4,500.00
17,000.00
15,000.00 400000
[ ° o o o ° ° o ° o ) °
N Y N N N N N Y N N N
Q) Qv Qv Qv Q Qv Qv Qv Qv Qv Qv 9 Q 3 Q Q 3 M Q) 3 Q' Q3
M A R A G P A RN e A R A A I N
005\/ QQ o Q’N QQ o Q"\/ ",/\/9 o 5 ,\;\/ ’\,9 ’9’» ’LQ\/ ’\9'\/ q{o\ ,9'\/ ,19’\/ ’19’1, q/e’l/ ’\9'\/ ,»Q’L ,9'1/
I GO SR S I G
RAE R R LA LIE,. WIND KAER R FHELHRTIZ, WIND
B 7: ©.4% CAC40 4544 L SIS B 8: k= 54 DAX 54k ¥ B A
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
3,000.00 6,500.00
3 3 3 D > 3 "3 3 "3 3 D
v v v > 3 v 3 D 3 X X v v v v v v v v v v v
¢ & ¢ ¢ ¢ ¢ ¢ ¢ s ¢ DA S A S SR 0 AN N N SN
$ 9 o & S S S D D P I I S I G
I L S A G L A I S LA A
YRR LA, WIND HAERR: LA, WIND




LA WA R | B BN K8 B R

= fasitahqinad

ZHEJIANG NEW CENTURY FUTURES CO.,LTD

B9: MSCI +HAR (AKD)H# LA

B 10: REASIR 2 H DL H N LA

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 2500.00
1,500.00
Q Q Q Q Q Q Q Q Q Q Q
:\9,\/ Q’VN do,’\ :\9,\/ Q’VN SS"’\/ :\9,\/ b,v'\z N :\9,\, Q’V'\,
¥ 4 & 4 & o & A W v
1,500.00 > D S w° D » » » » » »
N - T N Y R R
B N R R L N SR A —FEH —HEH ——IcEh
M 2 N 2 > > V> {V {V {V %
» ) » P » » P » »
FIE R AHLLAFIE, WIND AR R: HELHFLIE, WIND
Bi1l: IFEhL4H%E ¥l & B12: IHEHLSARLE ok &
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% O R N R > & @
RN Y S N N 4 R A AR AP G AN A A AR GP Y
VAR M AP U S A U A : N b N S : S b S
R > AR A SR R AR R SR SR, SRR o A » AR S 4
PSR N s S R S " 1 O S MM MM N S S, S, S
[0 S SIS S S SR S, S S S SR
B AR R AL IR, WIND HAE R AL IE, WIND
B13: ICEhLAH%E L2 B 14: RRIBMEEH AL, EE: &
150.00 1.60 0.95
1.55 0.85
100.00
1.50
0.75
50.00 1.45
0.65
1.40
0.00 055
1.35
-50.00 130 0.45
1.25 0.35
-100.00 > g B g > > g P » » g
& & S 9 & & & 3%
T S N R T R i A
AR A R AN AR N RN A SR\ + L 5 S f B PSS <
S AR AR SR, S SN, SR, SRR, Y AR, S SRy SR 14
> N D D D N > N N > N —— IF/H ——IF/IC(fi) — IH/IC(H7)

RIEFF: HHLHFRTE. WIND

FAERB . HHLHLIE, WIND




LA WA R | B BN K8 B R

= M hibitned

ZHEJIANG NEW CENTURY FUTURES CO.,LTD

B 15: P EEG 10 FILs EE %

B 16: +EEM® 10-1 54 £ FE %

3.6000 1.80
3.4000 160
3.2000 1.40
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
© © © © © © © o o o N o © N N 5
T A O SO AN AP AR R T AT AV VAN
¢ » § § $ S g » p
A A R . L U g S A L R N
BRI AMLLARLIE, WIND F AR AMLLAHFRLIE, WIND
B17: £BEBEfM10FHcsEs FE: % B 18: £EEM 10-2 F44 £ L)
3.5000 1.8000
1.6000
3.0000
1.4000
2.5000 1.2000
2.0000 1.0000
0.8000
1.5000
0.6000
1.0000 0.4000
0.5000 0.2000
0.0000
0.0000 02000
o o o o o o o o o o o h
> > > P> > > Q Q Q Q Q Q Q Q Q Q Q
PR R RN S SN AN A S AP A AR P R P VA A A
RN AN S s B ~ . R (A A S 4 g o O CARE A & 5 9
A S B R R R I LA L L L
KIERR: AL TIE. WIND AR R LA TIE. WIND
B 19: FROO7 #= SHIBOR 3M ¥E. B B 20: CBOE VIX ¥EL B
6.00 90.00
80.00
70.00
60.00
50.00
40.00
30.00
20.00
0.00 10.00
A Q A Q QA A A A Q Q
e ' e ' e e e ' > na >
P & N P I\ N > & s B3 [\4 0.00
SN S S M S A A R A % -
M M R AP S P RN P T Y Y R R R
R AR A AN A N AR VN
——FRO07 —— SHIBOR3M B M S S G G N I U U NN

RKIEFF: HHLHFRTE. WIND

FABER R LT LIE. WIND




LA WA R | B BN K8 B R

\ 3

(v $ 200 84 A 104

ZHEJIANG NEW CENTURY FUTURES CO.,LTD

o =h & E i N A =
B 21: CBOE +HETFE#FE  £&: & B 22: RAgEHFE  EE: A
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 b » S > o4 » 3 pid
M 32 N \ N \
Q O Q Q Q Q O Q Q Q Q e o > S > S
) S Y ~ % S bY ) S hS pS o & o o o o N 9%
§ g ¥ Y s s & s s s s i
F ¥ P Y PP TP P . p . y
> + > > +» > + > > +» » PHA300FHEL LiEs04R % FFHIES004E AL

FAER R LA RLIE. WIND

HABERR: LT LIE, WIND

P A

1. KIRE P A543 8.3 R B T T2 09 0T 7ok 3 52 B A 7R, 4R 8) 343X 342 B 09 R A4 P B 7 B
P RVEAEATARAE, W RPRIEPT Q50915 S Ar Z U RS R AEFNT £, RN KRS REGEN, 2
B, BRI E, Eibfe A E EAEMIELT, RS P15 A R E R E L H R R
w5

FE 2oy B RALN, HHFBERAF BT T R RS AN S FtE S LK, FHRTH S L 28t
TR G HEFR . &SRNG4 RMAEATIRIE, A E RIRE 69 A 5 m 5] B9 4R K AR IALAT 4L,

2. WG EA R, 4R R R B0 A INRAE B AT R L B 0GB A, N 8] B AR R T
BRAERSARENERREEZMRGE L. BERTF., &AM TAR T R RRE
LB ey R, TR 2R ALE DT85

3. EEETLAR, 8 R KFEHM T
%o

4. KIRE AL Wi ATRN S TR« KEFLEB@IFT, EATHM AN AT VAE
T R, B8, FIE. #8451, ENHLERG—RRE RAEET/EORLAEKR, £
wl, FIE, #ER AT AE K,

g

RERAL D Ry AP AT Sy, BT AE A A 8] 3 RBER

#2042 IR

Hhk: AN FIRETFF 135
% : 310003

wik: 0571-85106702

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



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

