= Ursawhtined

ZHEJIANG NEW CENTURY FUTURES C0.,LTD

A RRAT R | IS BB OR%E B iR 2021-09-14 | #7 #2238 %A 7 1%

B e IS &

ki Z% RAEE N

PR 300 FEAE TR 0.44%, E4E 50 R3S KB T K 0.32%, Pk

500 REdg R 0.54%. B RA A IRRGHETLAN, 5
R BURFHEERITERE, LA LS T AR A-3824 1L 0
BRI BT e R, R EARS RS R IR, BRI TS

ML HASE  FROO7 #-F, SHIBOR3M #-F. M -Z38 HOk 3h % hg & %,

COBE VIX ®3#%, CBOE & ETF k3h % K3, = KMIEH 5%

EHSHRELS, ZRBIBMU I SHAEAEME, PR

WAL, WMREMSEAL, SPERT AT TR, Mg

% KB AR RIS, BB S KA.

Wt % KHEAR
it % 3k BAF

AR L ¥ 2021/9/14 B 37 1L Jal 3R R AL
& 45 £ P IR 30038 4 & 4991.66 -0.44% 1.17%
LAE5045 4 R3 3242.04 -0.32% 0.96%
d JE 50045 £ -3 7648.75 0.54% 3.99%
18 A 45 2 & 25813.81 -1.50% -1.34%
18 A HZ 45 4 & 9238.99 -1.58% -1.41%
MSCI¥ B AR 45 4% R 4426.80 -0.30% 1.62%
AR5 AR 50045 £ & 4468.73 0.23% -1.47%
AW H 222535 3% & 30447.37 0.22% 2.66%
3@k B AR10045 2L & 7068.43 0.56% -1.65%
B2 CACA045 £ 3 6676.93 0.20% -0.99%
% 2 A ABDAXIE # & 15701.42 0.59% -1.45%
J& F5 H B¢ IF £ ) &4 50 & 4981.00 -0.80% 1.22%
IHZ /) &4 5% 50 & 3239.00 -0.54% 0.82%
ICEN &AL HH &, 7604.20 0.17% 4.74%
IFEhH 64K E 3 10.66 18.54 -2.07




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

LA WA R | B W K B IR

IHEH &K E Ry 3.04 7.31 4.44
ICEh UKL = 44.55 28.47 -50.65
IF/TH £ 7 & 25 bt 3 1.54 0.00 0.01
IF/IC £ /7 & 45 v i = 0.66 -0.01 -0.02
IH/ICE A &4y eth 3 0.43 0.00 -0.02
GIES PAR1045 2] BB & % 2.88 0.00 0.03
b 4%10-14] £ % 0.53 -0.04 -0.06
EF105 2] 20 35 % % 1.33 -0.02 0.00
E1510-24) £ % 1.12 0.05 0.03
FRO07 % 2.20 0.00 0.05
SHIBOR 3M % 2.36 0.00 0.00
N IES PR 30038 2% % 19.35 0.00 -0.14
EHE503% 4% % 19.67 0.00 -0.06
W JE5004% £ % 16.75 0.00 -0.08
CBOE VIX % 19.37 -1.58 2.96
CBOE ¥ BHETF#% % % % 27.16 0.27 -3.10
B 1: ARG ZA54 ¥i5. & B 2: leAHK BA5. &
8,500.00 33,500.00
7,500.00
30,500.00
6,500.00
5,500.00
27,500.00
4,500.00
e M #450000
2,500.00
21,500.00
1,500.00

Gl & G o 9 9o Q Q N Y 18,500.00
N N N N N N % 2 V V) ”
oS S S S S S S I I S o H P o H P o S D S
S P AR A (P AN A U S
- . y . e & NS AR SR SRS 2, S, SR, SR AN 4
—— JIR30046 % —— LiFSofE¥  —— hiEs004E%L PPN M AP P P PN SO
AR R AL LIE, WIND AR R AL 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 W K B IR

E‘ (e S 2ie M 4AMKAH

ZHEJIANG NEW CENTURY FUTURES CO.,LTD

B3: 84 HMK 2l &

B 4: #RE 500 454 FA5. B

13,500.00 5,000.00
12,500.00 4,500.00
11,500.00 400000
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 > > > > > > > > > > >
N N N N N N N
Q Q QO Q Q Q Q Q ] Q Q' \ \r g Q\ N N Q\ & > Q\
S B o B 5 B> o 5 $ N » 3 N b I\ S > I IS
& & g Q R & g & K ¥ ¥ Y ¥ Y
SRS - SRS SN AN, S, ~ B, S A, S o v v v v v v v v v v v
U U S S S O T S YA S
AR KRR LA RIE. WIND HAERR: HHLHFLIZ, WIND
B5: H22254%% ¥z & B 6: (3 AakEHIR 100 455 FAx: &
33,000.00 8,500.00
31,000.00 8,000.00
29,000.00 7,500.00
27,000.00 7,000.00
25,000.00 6,500.00
23,000.00 6,000.00
21,0000 5500.00
19,000.00 5,000.00
4,500.00
17,000.00
15,000.00 R
’ B () ) o o o () ) o o o
N N N N » N N
v ® N > o » N NN N NN PR AR S N PR AR
%S’ %9« & 0;9% 0}9/\ %”\/ e’& Q’Q« & '»& '»/\ ”S\(’b '19\37 'p&% '\9'@ '@® '\9\9 “19’\'0 '19’9 '9’9 '»&N 'v&\,
'19'\ ’9\ q/e’\’ ,19’\/ ,19’\/ ,9’\/ ,9’1/ ,19’\/ ’1,@/ Q’\/ {V
AR R AL LIE, WIND FIERR: AL, WIND
% ) oF 2 25 3 % 4>
B 7: B CACA0 454k  ¥fx: & B 8: kZEA&DAX A FAx: K
8,000.00 16,500.00
15,500.00
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
o o o S S o S o © o o o o o o N o S S o
25 1S 5 25 S S o S o) S
%,c“’ %,@ & o}b“’ 0)9“ g,w” Q& 09“ 0,0 g v@ & %55\ o %D“’ %D/\ <>,«“> & QD/\ . g N“
N > \ Y Y > > > > {V {V
I S RS SR S SO L M ARG GRS O I O SO S

KIEFF: HHLHFRTE. WIND

B RR: A ELLHFLIE, WIND




= Hiakaekdined

ZHEJIANG NEW CENTURY FUTURES CO.,LTD

LA WA R | B W K B IR

B9: MSCIFEAR (ART)HHE iz & B 10: MR EHESHEEN B &
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
g g b hig W b hig his W g
NN S PR I\ x 3 N
& S & N4 4 \4 & o & W o
1,500.00 » » » » » » » » » 3 >
NN SR 2N N AR AR R S U ——FEH ——HEH ——ICES
& & S 4 4 4 > > o> o o
I D M T I S S U
FABRR: HELHFLIE. WIND K ABRR: HELHFLIE, 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
-20.00
-20.00
-40.00
-40.00
-60.00 -60.00
0 0 0 % 0 % % 0 % 0; %
AU AN U N U T S ST I TSI L P IRV QP P
0 <\ Q5 <\ N Q5 <\ 0y Q S N N N Q N N N e N Q
N N e N N o N S o N N & % & o o o N o N N o
SRS AR BN SR - R, SRR, SRR, SRR SN 74 R I I I U O ORI U\
[ S S S S S I I S S S v v v v v v v v v
HABRIR: HHLFFLIE, WIND AR R: HHLHFLIZ, WIND
B13: ICEhAaHAEE B X B 14: FRAsME 2 A4 Bz &
150.00 1.60 0.95
155 0.85
100.00
1.50
0.75
50.00 145
0.65
1.40
0.00 0.55
1.35
-50.00 130 0.45
1.25 0.35
-100.00 » » » » v » v » » » »
0y Q\ 1 < A\ N 05 <\ 1 0y Q7
S L S S o L S S PR R I S SRR SRR GRS ST
6”:]/ 6\:» Qﬂ/ 9,,)51/ 6\5\/ Oﬂ/ 6”:]/ @i\/ be 9,,751/ 6\5» R @» m@’ m& w"\' w@ ,9'» m& @w @m w&
SRS NS R SR R S, SRR, ~ B, SR S AN 4
> D > o D D > N > N D —IF/H ——IF/IC(#i) — IH/IC(#)
F AR AL IE . WIND FAE R R AL TE, WIND




-2 H W AR

JEAE R 5 R B4R

i o2 B4 AMCA

ZHEJIANG NEW CENTURY FUTURES CO.,LTD

\

B15: FEEM 10 FHKEE £ % B16: TEBEMF10-1 FHF 2  F:%
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
) o o o ) ) o o )
P P Pe P P D P P P 0 > 2 0 > 7 Q> > g
I A A I R s ¢ sz 69§ & sgy s§§ & 6§y s§§
,9 ,‘9 ,LQ ,»Q ,@ ,‘9 ,& ,\/Q ,»Q v v > > » v v v >
AR R LA LIE . WIND HKIBER R FHHLHFRIZ, WIND
B17: #BEER 105k E%E Bl5: % B 18: #BEBE# 10-2 544 £ Bl %
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
0.2000
0.5000
0.0000
0.0000 -0.2000
© © © © © © © © © ©
bS bS BS b S X pS bS BS bS bS © © © © © © © © © © ©
R P T PN A P AT A AR P A SOP S A AP A
S 2 S 4 4 o W A 4 g 4 S o S o o g e
» » [ S PP » P o > > > > > » » » » © o
KIER R AL TIE. WIND KRR FHHLHFRIZ, WIND
A 19: FROO7 #= SHIBOR 3M LN & 20: CBOE VIX ¥A5. B
6.00 90.00
80.00
5.00
70.00
4.00
60.00
3.00 50.00
40.00
2.00
30.00
1.00
20.00
0.00 10.00
» o N o » - » »° o
g N T S S S S 0.00
i & S oo 0o & o A A v
» > A » » » » I > e e e P BN P N
S S ¥ o q,e" & S S P R4 @“
——FRO07 ——SHIBOR3M P M L NG I I I A A LA

AR LA LIE, WIND

FAERB . HHLHLIE. WIND




LA WA R | B W K B IR

\

B 21: CBOE " H ETF sk #hFE  #4x: & B 22: MAEHE B 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 y& &59’ N st? &59’ g sa“‘& &s?’
& o o & o ) o o ) ) & S S & ~ ~
I P LT A A UL A O A O S
¥ i S X SR o A o

» » > » » > » » » » » VA3004E 5 L 50965t THiF50045 %

BABERR: LTI, WIND

FAERB: HHLZHFLIE. WIND

#IFE N

1. KA b 6915 83 R R T T 45 00 A TF 70 R T AT A, R 8] M IR HeAE B0 e A B
AAAEATARAIE, CRRIE @ 20017E &R REETEL. KMNCH)KREFAZHEZL, NE,
{8 B B, LA B A, AT LT, 2 b 645 B ST £ & 89 & L A R T 8 2 5%
F g0 B SIEN, BRH B BOETREARL AN FEHLE, FREH FLRIETTY
Ao BN TR B RMAEITRIE, A B AR 00 198 0 5] B89 R AR AT T4

2. B EA R, AR AL B R o A F AR IE % AT B R &4 E . A 5] AL ALEF R T
K5 REBMETAEERAME L, RAEFRTA, & LAMRERTEAR T A b A
B FIEE, T R A B BT84

3. KAL), N F) RKXBEAM T R AT B AP HATR S, KT AN AL 3 5 RALIR
%o

4. AR A AL ARSI KA IR SVIOA o A FRH @, AATAAM A AT F AUEAT
RS, LA PR BRI R, BN R RERS — R R RS ET R A B, LA T
B, EA5] A4 K2,

LA F I

Hopk: AN T FIREZ FF 135
BRZ%: 310003

wiE:  0571-85106702

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

ff Va d 00 3 4 A T ]

ZHEJIANG NEW CENTURY FUTURES CO.,LTD


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

