= Ut kg Anad

ZHEJIANG NEW CENTURY FUTURES CO.,LTD

AR R | RIS BB RYE B R 2022-05-25 | & #2230 5 A K 1%

RIEHESHAE

A 24 R

=58, PR 300 KA T 234%, LiE 50 48 Tk
1.74%, W3E 500 I35 T2k 3.69%. 2 FH . 7 55 F b3k 2k ha AR
%, REZIFARE, LGTLEENRA-9549 10T, BT

waEg | X FAFERE, ZRRBEME L) e/ A L= %, TH BRI LELE R
TR m A ew k£ fE. MK E LS, CBOE VIX A B E AR

B, ERRETHERE, THIC LR SRR
LALEEFUARE. 40 5 FNE, B A %R
B, B 5 hEA,

AR b ¥ 2022/5/25 B AL JI R Z Ak
& a5 K P IE 30038 £ & 3959.15 -2.34% -1.17%
EAE5045 % & 2734.19 -1.74% -0.82%
W 3E5003% 2% R 5745.68 -3.69% -1.21%
R &, 20112.10 -1.75% -2.38%
18 A HZ 45 4 & 6883.14 -1.98% -2.74%
MSCI¥ B AR 45 4% 3 3445.58 -2.75% -1.13%
AR5 AR 50045 £ -3 3941.48 -0.81% -3.60%
AW H 222535 3% &, 26748.14 -0.94% 0.33%
# 3 ak BT AR10045 2L &, 7484.35 -0.39% -0.45%
B2 CACA0F5 £ & 6253.14 -1.66% -2.75%
k2 % ABDAXIE # 3 13931.48 -1.52% -1.79%
J& F5 B¢ IFEH &4 4% HH & 3952.00 -1.68% -0.97%
IHZ /) &4 550 E-3 2734.20 -1.20% -0.57%
ICEN &A% HMH 3 5705.60 -3.23% -1.40%
IFEhH &4 KE 3 7.15 -27.43 -8.14
IHEA L L ZE & -0.01 -15.16 -6.95




LA WA R | B BN K8 B R

= M hibitned

ZHEJIANG NEW CENTURY FUTURES CO.,LTD

ICEALHRE & 40.08 -29.65 10.14

IF/TH £ /) &2 vt & 1.45 -0.01 -0.01

IF/ICE /) &4 vt & 0.69 0.01 0.00

IH/IC £ /) &4 i & 0.48 0.01 0.00

RS 5104 2] Bl 5 & % 2.79 0.00 -0.03
P 4510-14] £ % 0.83 0.01 0.00

£ 15104 3] ol 5 % % 2.76 -0.10 -0.22

£1%10-24] £ % 0.26 0.05 -0.01

FRO07 % 1.64 0.04 0.04

SHIBOR 3M % 2.01 -0.01 -0.10

&S P IR30045 £ % 19.50 0.13 0.14
LAE5045 4 % 20.15 0.07 0.11

W 3E5003% 2% % 20.40 0.34 0.41

CBOE VIX % 29.45 0.97 3.35

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
92 v Vv Vv 92 92 92 Vv 92 92
\q/ 0y /\q, \,ﬂ/ ’bq/ ’\ﬁ/ \,ﬁ/ 0y /\ﬂ/ \,ﬁ/ ”)q/
PSR SR RN SRR N\ S N A N S
SRR SR R ST ST S B AR A AR S R4
O S S S U T S S S S
VR30048%  —— FiFS0fE%  —— HhiFS0045%

33,500.00

30,500.00

27,500.00

24,500.00

21,500.00

18,500.00

S

RKIEFF: 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 ’
' > > > > > > » » o> »> >
LA TN S T SN S . S A PEAR AR I S SRR AR S S AN N N S
PSR R S R S AN N S AN F ¥ P Y g KOS S
S oS & & o o G D D D 9 e 0 + 5 e S 0 S 0 S
S S D S N T S U S S &
HAER R LA TIE . WIND KAEFR R HHELHIE. WIND
B5: B22254% $5: X B 6: I3 AakiTiR 100 H55  EE: K
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 400000
V@%Qﬁi’y@%@«?ﬁﬁﬁﬁ?&j’ PO AR Y SRR AN A S AN AN R C AN
& o L S S TS PSS '»Qw‘b @\9 ,@xq ,9»% (&mQ ,&@ »&0 @0 ,90 '»&N ,90
o S S & o o G Y o » Y
[ S S S S I S S S &
KIERF: AL TIE. WIND KAEFR R LA IE. WIND
B 7: B3 CAC40 F54 k. & B 8: HZEABDAXAEE  EE: &
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
) ) ) o ) ) ) o) ) )
¥ ¥ < W - - o o P b b o © b B © ¥ B

S & P

[ S

RKIEFR: HHLHFRTE. WIND

B RR: A ELLHFLIE, 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

4,500.00

3,500.00

2,500.00

1,500.00
2 v 2 2 2 v 2 v v 2 12
Qﬂ/ 9,551/ 9451/ \7:» sg)ﬁ/ SS\C\/ \,{\,ﬂ/ &ﬂ/ SS\:L Qﬂ/ 655\/

§ ¥ & & S S T
R I R

8,500.00

7,500.00

6,500.00

5,500.00

4,500.00

3,500.00

2,500.00

—IF¥EN ——HEH ——IcEN

BABERR: LTI, WIND

B 11: IFEhL4%E LA I

FAER B HHLHLIE. WIND

B12: HEAAHEE LA

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
6000 _60.00'\, T T
LS L S A S N S VA S LA 4 M IR G G SRV G U G G G
N 05 Q\ N 05 Q\ N 05 Q\ o 0 e S N e S N a N Q N Qo
g NS N N NS N ne N N N N & o & o o N N N 0y N v
F 9 O 9 S S D D D W MG I M L L A
M R I L S S G
B AR R AL IR, WIND HAE R AL IE, WIND
B13: ICEhe4AE Fh: & B 14: REIMEEH A4 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 0.55
1.35
-50.00 130 0.45
1.25 0.35
-100.00 g g W W g W W g W b hig
S 9 3 N Q' Q\ N 05 Q\ Sy &
oD D DD D D D A ¥ > o > > o ” > S > >
»“?’ &:L QW \J & S:» »“"L &'v gw & 9,,;» I S S I S S G I A 4
SRR R - R SH S S A A SR 12
o o D D o o o o N o —— IF/H ——IF/IC(fi) — IH/IC(H7)

FAERB . HHLHLIE, WIND




= M hibitned

ZHEJIANG NEW CENTURY FUTURES CO.,LTD

LA WA R | B BN K8 B R

H15: FEHEAMKAI10FHksE EE: 9 B 16: +EEf 10-1 F4H £ Bl %
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
& P o & P o & P o & R AR N & g o
& & & & o o o o v <9 & & &5 & R S N S
S $ @ S »0 '9 S S @ 5 5 5 5 $ B 5 S §
RAER R HHLHLE. WIND FER B HHLZHFLIE, WIND
B17: £EEMI10FHkiss E5: % | 18: £BEEf 102 FHH £ BE %
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 © © -
v A% v v W v W v
¥ g N & ¥ N o 4 N % i U O SR i
S P A O AC A P UC AR A
~ ~» ~» N ~» ~» ~ ~» ~» N N ’\9\/ %@, ’@’\/ ’\9\/ w& '19"’ ,9'» ,@w q,@/ ,19'» ,&w
FAERB . LA, WIND AR R AL LIE. WIND
B 19: FROO7 #= SHIBOR 3M L SIS B 20: CBOE VIX ¥ &
6.00 90.00
80.00
70.00
60.00
50.00
40.00
30.00
20.00
0.00 10.00
B I R R I
P A P A U P A U A 0,00
U A S S S~ S A R A A
MR SO L SO SR LG A L L S P R R R R RN R N RN R
ST T T T S 9 9T T S
——FRO07 —— SHIBOR 3M ,&N‘}’ '&\9 ,LQ»“ ,&»g S5 ,&w” ,9'9 ,90 @w”v
AR HELHFLE. WIND FABER R LT LIE. WIND




LA WA R | B BN K8 B R

\ 3

B 21: CBOE W ETF kah®  #%. & B 22: RAsEHE  BE: K
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 I\ < & g N N I\
v s & & R & R
Q Q A Q A Q Q Q A A QA > S s > § S M
e » > e % he o e ' Y N 9’ o o o N N N YA
AT A MR AN N A AN M A + Y Y oy oy oy oy s
RN SR A O SR A <A A A e s , .
A + + A + A + A A + A PER30045 5L -iF509E %L HHES0095 5L

FAER R LA RLIE. WIND

HABERR: LT LIE, WIND

=

%5~ R

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

(v $ 200 84 A 104

ZHEJIANG NEW CENTURY FUTURES CO.,LTD

2 AT IR

Hopk: AMNT FREZFZF 135
BR%: 310003

wi5:  0571-85106702

) Ak

http://www.zjncf.com.cn



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

