= Ut kg Anad

ZHEJIANG NEW CENTURY FUTURES CO.,LTD

AR R | RIS BB RYE B R 2022-05-16 | & #2238 5 AF 7 1%

B e IS &

A 24 R

t—x g8, PiE300 k¥ 47 0.75%, EIE 50 s Bk
0.97%, % 3E 500 BEFE B 32 0.94% . A B Ho = R IR A AR 2,
HEZINAFRN. B ERHHEBRHKGML, T 2R
o @ FESFENGT A 207910 0. MR TEIE, £EIFER
B E . ICRIBMRENSLHRLEDE, ZKRIBHREHNSHRE
AIEAL, BRIk %E %, CBOEVIX &%, BN RKE 225
BALBAAESTHEAE, IHFREFOES, BERARTEY
R, BRI SR, BMARRRERNE L, AF %K
g B o

Weds % 305
B 1k % £ B

AR BA 2022/5/16 B4 AL JEl 3R R A

& 35 K PR 30038 £ & 3988.60 0.75% 2.04%
EAE5045 % & 2748.24 0.97% 1.05%

% IE5003% # & 5796.80 0.94% 4.19%

XX & 19898.77 2.68% -4.30%

18 A HZ 45 4 & 6807.03 3.22% -4.37%

MSCI¥ AR 45 4% 3 3463.11 0.76% 2.74%

AR5 AR 50045 £ & 4023.89 2.39% 2.41%

AW H 222535 3% & 26427.65 2.64% -2.13%

3@k B AR10045 2L & 7418.15 2.55% 0.41%

B R CAC4045 % 3 6362.68 2.52% 1.67%

% 2 A ARDAXIE % & 14027.93 2.10% 2.59%

J& F5 H B¢ IF £ ) &4 50 & 3974.20 0.76% 2.19%
IHZ /) &4 550 & 2742.00 0.92% 1.02%

ICEN A% HMH 3 5769.80 1.07% 4.53%

IFEh 64K E 3 14.40 0.06 -5.21




LA WA R | B BN K8 B R

= M hibitned

ZHEJIANG NEW CENTURY FUTURES CO.,LTD

IHEA SHEE & 6.24 1.47 0.88
ICEh 4Rk E & 27.00 -7.30 -16.97

IF/IH £ 7y & 2 et & 1.45 0.00 0.02

IF/ICE /) &4 vt -3 0.69 0.00 -0.02

IH/IC £ /) &4 i & 0.48 0.00 -0.02

A & T AE 1045 2] Bl 5 & % 2.85 0.00 -0.01
P 4510-14] £ % 0.79 -0.02 -0.01

EHI10F3) ok & & % 2.93 0.09 -0.19

£1%10-24] £ % 0.32 0.04 -0.08

FRO07 % 1.60 0.00 0.00

SHIBOR 3M % 2.16 -0.01 -0.04

&S P R30048 2 % 19.32 -0.01 0.07
EAE5045 % % 19.98 -0.03 -0.01

W 3E5003% 2% % 20.00 0.02 0.11

CBOE VIX % 28.87 -2.90 -1.32

CBOE ¥ BETF k) % % 33.49 3.03 2.52

Bl BRARGALEAE5 LA A3 B2 EAik LK U
8,500.00 33,500.00
7,500.00
30,500.00
6,500.00
5,500.00 27,500.00
4,500.00
3,500.00 24,500.00
2,500.00
21,500.00
1,500.00
> 3 > > > > > > >
PSP U A UGN G A O IR
SRR AR SRR R SR, SRR, SRR AR, SRR, SR 14 =
O S S SUEES S S S O S S P T N N T N S\ R\ S S\ A
PR A I SN A R S 4 Q) SN o
- . . o . N SN SRR S A N N SR, N S A 1
JR30045%  —— FRiFsofgtt  — 50045 [ S S S S P P

KIEFF: HHLHFRTE. WIND

FABER R YL 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

LA WA R | B BN K8 B R

= M hibitned

ZHEJIANG NEW CENTURY FUTURES CO.,LTD

B3: 84 HMK L -

B 4: #RE 500 454 ¥ &5

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 ’
! v v Qv N2 N2 v Qv Qv v v
N \ N N > N N N N N Q” 9'5'\’ 94” \}/\’ sgb” 9’\” \';\ 9%” > Q’\’ &
AN AR I N K AN R N RN SRS S - A, S, SR SR A R A
S oS o9 & o o o W X D P + + S S S + m S + + +
L S S M A S S S SO S
BB FHHLHRIZ, WIND HAER R FHELHRTIZ, WIND
B 5: H% 225K LA A 3 B 6: R4 a=iTiR 100 454 L2 I 3
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
21,000.00
5,000.00
19,000.00
4,500.00
17,000.00
15,000.00 4000.00
v . » » » » S » » N » N N
N N N N N N N
‘3 N & 3 N % 4 & 4 N %
N R C UL N s ¢ o 9 9 & S & D D
> C)D %S) O’,N 0,0 QSB & ,\/S) ,\/S) \/:\, ’V° '19’\, q,d\' W“\’ '19\/ ’»Q’L 'LQ’L @’L i 'v& N 'L&
N L A L S S U
HAER R LA LIE,. WIND HKAER R FHELHRTIZ, WIND
N . Lok osa N .
B 7: ©.32 CAC40 H5 4k L2 I 3 B 8: k£ 5543 DAX F54 LA A3
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
5000.00 10,500.00
9,500.00
4,000.00 8,500.00
7,500.00
3,000.00 6,500.00
N ) N ) QO N ) Q ) Q N
» S S SIS S S B B m RS B 25 2 0

SR N SO N
S A Y
U S $

RKIEFR: HHLHFRTE. WIND

B RR: A ELLHFLIE, WIND




-2 H W AR

RECE N LK

= fasitahqinad

ZHEJIANG NEW CENTURY FUTURES CO.,LTD

B9: MSCIFEAR (ART)HHK & & B 10: MAeEMFEHSHEHN EA K
5,500.00 8,500.00
7,500.00
4,500.00 6,500.00
5,500.00
350000 4,500.00
3,500.00
2,500.00 250000
1,500.00
Qv Qv Qv Qv v Qv v Qv Qv v Qv
N NS AP U A O G GRS
» s <) » I\ N » I\ » S
S X S ~ SN S S, SRR A S AN 12
1,500.00 S P D D » D » » » » »
N N SN N N N N
PN A A AR U N A N A ——IFEH —— HEH ——IcEH
SRS SR AN SN, SRR, S R S S S AN 14
[ S S U S T S S S
FABRR: HHLHFLIE. WIND AR R: HELHFLIE, WIND
B1l: IFEh644E2  #h&: & B12: IHEASHEAE 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 oo O I I R R T T T S
P N N I N N I N N N AP SRR G ARG AR U G
N Q5 \ N 05 \ N 05 <\ N 05 Y N Q N S N oy N Q 2 NS
Q;:» QD q9 %:» 09 Q’Q Q:\’ '\,9 \,’Q \,'\’ '\,9 0'33 6\?) 0\9 0\9 6}0 Q’\/o Q’\/o Q"> Q’{/\/ Q’{’\/ 0’{/\/
& N £\ ARSI >y Ay
S T ST S P MNP GR NGIAN [ > > '» > > > & > >
B AR R AL IR, WIND HAE R AL IE, WIND
B13: ICEAhLAHEE Fh: & B 14: REIMEEH A4 EE: &
150,00 160 0.95
1.55 0.85
100.00
150
0.75
50.00 1.45
0.65
1.40
0.00 0.55
1.35
-50.00 130 0.45
1.25 0.35
-100.00 > > > > > > > > > > >
«; o & v o & N o - & o
> > > > > > > ;) ‘&,’\/ @9 @9 05\/ ’99 ’»QSD ’95\/ ’L\P ’L\P ’9,'\/ ’9/9
N A U A M A A A I I O O SO LG LA LG
SR NS AN S S S S SRR R A, O
> D N > > > N > D N D —— IF/H ——IF/IC(fi) — IH/IC(H7)

RIEFF: HHLHFRTE. WIND

FAERB . HHLHLIE, WIND




LA WA R | B BN K8 B R

(v $ 200 84 A 104

ZHEJIANG NEW CENTURY FUTURES CO.,LTD

\ 3

B15: PEBEFI0FMhEE FE: % B 16: FEBEMG10-1FHMAE FE: %
3.6000 1.80
3.4000 1.60
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
& pod (N & g o & P ¥ N ¥ g & ¥ & & B ¥
9 9 > > o o > o % <9 N & < N N S N N
> > » » » » » > > > > > > + > > + S
AR R: HHLHFLIE. WIND K ABRR: HHLHFLIE, WIND
B17: E(EBRMF105Hea%E FE: % B 18: #EBEMI10-2FMAE  £E: %
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 0.2000
0.0000
0.0000 02000
> > > g X > g g X g > e
N N N N N N N
N % QA N % Q » < Q w 9 B2 » 2 B4 » 2 B4 v 2 » ¥
$ o & 9 S S P O P A AR A A I AR U R
~» ~» BN ~» ~» ~» ~» ~ ~» ~ ~» w@’ ’&’\/ ’&’\/ %Q'» ,&w ,&w ,»Q'\, ’9'» ’9'» @w q/&
KIERR: AL TIE. WIND KRR HHLHRIZ, WIND
& 19: FROO7 #= SHIBOR 3M LTI & 20: CBOE VIX ¥ & b
6.00 90.00
80.00
70.00
60.00
50.00
40.00
30.00
20.00
0.00 10.00
N » N » » N » > » » N
N N N p N N N N
PR AR PO AR > 3 PN~ 0.00
& 4 o 4 & o & e o ¥4 W4 ’
O S T S S M S S P > > > ® 2 >
A AR AR KT N SRR N
——FR007 —— SHIBOR 3M @x‘z’ @x"’ WQ«S” WQ«S” S5 WQ'O’ @w\ W@\ W@W

RKIEFF: HHLHFRTE. WIND




LA WA R | B BN K8 B R

\ 3

o =h & o T o =h R o
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 i e A b b
w’ o Q& & 3 Q" & 3
A Q A QA A A a Q Q Q Q bS S S b S N B S
pe < < e < Y < e S < < o & & o N & '\, Y
§ g ¥ Y Y s s s s i s s
F ¥ P Y PP TP P . y . y
> + > > +» > + > > +» » PHA300FHEL LiEs04R % FFHIES004E AL

FAER R LA RLIE. WIND

HABERR: LT LIE, WIND

=

%5~ R

1. R P 0912 B3 kR T 7142 690 TF A 3 52 B A, 4% 8] AT X s qZ B 49 /A P B 7 3
MERAEEATRIE, WRRIEFTO S 0E &R RS REETE R, KMNCH KBREAEGEL, 2
E, A PENE, SibfEBUEAE, EEMIFILT, WA P2 8RR K 6 F LI M R AT
wH 5

E R HMIAEN, B H A TR R R AN S Ftb R %, FRAH S Lzt
TR G HEFR . &SRNG4 RMAEATIRIE, A E RIRE 69 A 5 m 5] B9 4R K AR IALAT 4L,

2. W BA H RN, AR R RIS GG S PRAE S AT R RIS B A, N 8] R AT R R T
RAEREREENERBREZMRAIE L. REFETH. & LAEMRBAARAR T K H ARE
Y H R, TR 2R EBLE G T84S

. AEFMETEEAN, 8] RKBAAM T
%o

4. KAIREMABA A i LT ARNSITH . REFLPRFT, HETHMAAN AT AE
T X, &, FIA, &5 0, FNELERG—WRRE RAKEFTEG R AR, £
. R, HEA5] R K2,

LRl A

whk: AT TFIRE T A2 13 5
BR%: 310003

. 0571-85106702

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

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

(v $ 200 84 A 104

ZHEJIANG NEW CENTURY FUTURES CO.,LTD


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

