RESSET B4 E3 faj A S A5 F 1 BH

NBENR: =t SRV Z G B g TR ESEdE . A T RAREKRSE. B figr. e BUE.
FIE5E . G058 Gy IR B HS . S & 5 e 5L&E. 5 MEM S LRSS, AR ELIE bR,
BE LA BN :

BIEEm BN

K50 BE Stk, fii# Bond, 34 Fund, 8% Indx, [ Repo, BGIEE Wrnt, B2 HFUES Abs,
AR E3ZRT sh, IRATHT sz.

1999-2009:

FEHIRURA 5 TR a2 0 0+ Fn mmar_ RS, FFEEMEF— M EORE. W stk99_000001 A
JBEZE 000001 £ 1999 4F [ s 4r 2E Kdi -

2010-2011:

SRR ARAS S T HARR a2 0 RA+E0y Y. FESMES—MEEE. W1 fund2010 150001 A4
150001 7E 2010 4E I m i 285085, stk2011 000001 AEL 000001 7E 2011 4F F) e 4 20 2 55040

2012 4Ei:

PAFEAZ 5 T HARRS A 4 A0« S A+HF A AR+ T 378 0. BERMESR — N EdESE. 10 stkhf2012_000001sh
LR KR (000001) 2012 EHIEHIE88E, indxhf2012 000001sh Jy FiFFE% (000001) 2012 4F () & 472
Hd

BB S A2 B 535

KA. BE Stk, 3% Bond, &4 Fund, ¥R%( Indx, [FIM Repo, BUIE Wrnt, BrFeX#EESF Abs.

sl E3ZFT sh, IRZTAT sz

J\FhBFIXE]: 1204, 54040, 10 408, 15 4380, 20 204h. 30 408h. 40 438, 60 24,

1999-2011 4
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1 3804t bRty mt By 388 AT — MRS, W shy1999m07 1 4 FAZFr 1999 4 7

HI 138058, szy2011m12_1 NIRACHT 2011 4 12 A1) 1 24 h 3 .

HEaprXE: fmtsily 0 e BERNT— MRS, W shyl1999 554 EAZHT 1999 41 5 7384k

P, szy2011_10 AERZZHT 2011 4E 19 10 73 Bh 4l -

2012 i

o3 B SO LA AR 5y T BARRS By i A 2 +HF+ A AR+ bRl e 8. BER MR — R4 .
1. stkhf2012 000001sz 5 NIEZEIR KL JE (000001) 2012 4E/H 5 2080 8dE: indxhf2012 000001sh 5 A FiFfE%
(000001) 2012 £E[¥) 5 43 h ¥ .

A EIES B HE A L.

GV
1. BIEIEBEEEE: SITANLN SAS BfF, fEHES TR TS, % F3 sddi ElbR

afdlxoe

J51B4T:
%$let ressethf=202.204.172.144;

options comamid=TCP remote=ressethf;

signon ressethf username=resset password=resset;

/* AR B S O B E R R 2 i P /

libname HF2005 'D:\HF2005' server=ressethf;
libname HF2006 'D:\HF2006' server=ressethf;
libname HF2007 'D:\HF2007' server=ressethf;



libname
libname
libname
libname
libname
libname
libname
libname
libname
libname
libname
libname
libname
libname

libname

HF2008
HEF2009
HF2010
HF2011
HF2012
HF2013
HF2014
HF2015
HF2016
HE2017
HF2018
HF2019
HFE2020
HF2021
HF2022

'D:\HF2008"
'D:\HF2009"
'D:\HF2010"'
'D:\HF2011"
'D:\HF2012"
'D:\HF2013"
'D:\HF2014"
'D:\HF2015"
'"F:\HF2016"'
'"F:\HF2017"'
'E:\HF2018"'
'G:\HF2019"
'"E:\HF2020"'
"I:\HF2021"
'J:\HF2022"'

server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;

server=ressethf;

/* AT ARES R LAy I R i R R R+ /

libname
libname
libname
libname
libname
libname
libname
libname
libname
libname
libname
libname
libname
libname
libname
libname
libname
libname
libname
libname
libname
libname
libname

libname

HE1999M
HE2000M
HE2001M
HE2002M
HE2003M
HE2004M
HE2005M
HE2006M
HE2007M
HE2008M
HE2009M
HE2010M
HE2011M
HE2012M
HE2013M
HE2014M
HE2015M
HE2016M
HE2017M
HE2018M
HE2019M
HE2020M
HF2021M
HF2022M

'J:
'J:
'J:
'J:
'J:
'J:
'J:
'J:
'J:
'J:
'J:
'J:
'J:
'J:
'J:
'J:
'J:
'J:
'J:
'K:
'K:
'K:
'K:
'K:

\HF1999M"
\HF2000M"
\HF2001M"'
\HF2002M"
\HF2003M"'
\HF2004M"
\HF2005M"
\HF2006M"'
\HF2007M"
\HF2008M"
\HF2009M"
\HF2010M"'
\HF2011M"'
\HF2012M"
\HF2013M"'
\HF2014M"
\HF2015M"
\HF2016M"'
\HF2017M"
\HF2018M"
\HF2019M"
\HF2020M"
\HF2021M"
\HF2022M"

server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;

server=ressethf;



B O TT———————————— . - [

) SR E) HME TR =76 SRAZEE) B0 ZERh )
Ellla= - (x5 : :
élﬁuﬁ-‘fﬁﬁ 41 libname HF2013 "E:‘\HFZ013° server=ressethf;
i“ j NOTE: 2 mﬁiﬂﬁhﬁﬁ@ “HF20187 5 0T AR
= = = 42 lib gHFEU}EFEE1§HFED1E thi;
HEZ005 HEZ006 HEz007 | bname IErver-resse
NOTE: ELREINTEUSIEEES |4 “ HF2018™ » A BT
REMOTE
TEE: GiwHF2019
= = = 43 libname HE2020 "E:MHF20207 server=ressethf;
-u -. -u NOTE: 2 mﬁiﬂﬁhﬁﬁ@ “HF20207 5 AT AR
HEZ008 HEZ009 HEZ010 B: £
44 |ibname HF2021 "T:MHF20217 server=ressethf;
NOTE: ELREINTEUEIEEES s “ HF2021™ » A T~ BT
%ﬂ : REMOTE
CH CH | P I:WHF2021
Hfz011 HEzZ012 HEzZ013
Kl
tm tm tm '
HEZ014 HEZ015 HEZO1E BiRiaE - sl »
%let ressethf=202.204. 172, 144 ;
options comamid=TCP remote=reszszethf;
Cm Cm Cm zignon resszethf username=reszszet password=reszet;
HE2O1T Hfz2018 HEZO019 . 5 . e G
Fe LT ARERIDRI D ESMEIESEE »/
libname HF2005 "D:WHF2005" serwer=ressethf;
libname HF2006 "D:WHF2008" serwer=—ressethf;
B | e | E libname HF200T7 "D:WHF2007' serwer=—ressethf;
HEZO20 HEZOZ1 Maps libname HF2008 "D:WHF2008 server=resszethf;
libname HFZ2009 “D:WHF2002" zerver=resszethf;
libname HFZ2010 "D:WHF2010" zerwver=resszethf;
= = = libname HFZ2011 "D:8HF2011" zerwver=resszethf;
libname HFZ2012 "D:WHF2012" zerwver=resszethf;
Map=zfle Map==as Sazhelp libname HF2013 "D:8HF2013 =zerwver=resszethf;
libname HFZ2014 “D:8HF2014" zerwver=resszethf;
- . libname HFZ2015 "D:W\HF2015" =zerver=resszethf;
libname HF2016 *F:\HF2016’ server=ressethf:
libname HF201T "F:A\HF201T =zerver=resszethf;
Sasuser Hork libriame HF2018 "E:\HF2018 server=ressethf;
_I Tihname HF2N19 "G:3HF?N13" =serrwer=rezzethf:
4
—
B olss mEEe || Dt - F6H | Dex- Gam  [FwES - T5E «
K1
2. RERACEEREE: S0 w2 5 DL BT IE I SAS BE I SN T H ThREEK SAS iy &kt
AT HAE R E N A 4R A
FRA B30 1) g Fh 2 2 I B e iy A4 N, AR R A AR E 1 BLIE BT A R A T VS, 5 WHF201638 75201 64F
) A . R ZARYE B OB SR T

MR It 1] s rp o 2B BRAE I o 44 7 3, BUREERI B FR UL T A7 A A 5R BAR(E S,
1 anStkHF2016_600000SH, 7] BA4)>A1/Stk/HF/2016/600000/SH/
HApRg— o & LW s.

Stk

HF

FNUESFR
8% (Indx),

SIS RE, HALEIES%
B (Repo), AXE (Wrnt),

AEEE: s (Bond), EF (Fund),
R XFHESS (Abs)

2R = SR



2016 FEHERT (8] X 8] 42016 F 2 E Y EHRE
600000 FRRZERRLZ600000
SH ; RRX G A LXZET (LBIEEX S
A~—: LU &AL 6000001 A2 F i 245201641 H 29 H 1943 24T 1% B

data a;

/* LHEA9IES), data af&/Efa, BEHEIERERNET, TUETER/

set HF2016.StkHF2016 600000SH;

where gdate = '29Jan2016'd;

/*wherel&a) 2tk 1%’7 BEEESPREREN, BSREFEERZFGHNUN, NRZEFEZHEIN,
l SOBRTHES.
*E K MRS EE?‘IEHW?LXE%@FH??%%E’\D‘?EW E, BN MAAEENXFFER '297an2016'd
*/
run,
w5l i vm wm W = wwm e
IEHE. WsE RN - Ilm ﬁﬁ@-ﬂ&ﬁiw Iﬂmﬂ L) : : - i
I DD E &R B (D 22X O z
sfgﬂ?ﬂ. ................. @, EE (_:Ek.] ........................ ﬁém.’c;&:.-rﬁp.‘h .....................
rer NS }2' mt‘rﬁén £, SLIHFZO1E suun: 5H; | e | cote |
13 :fm adats - -dy{:,is,mjisn:’ | Piag | o8 | ket Flag | Feewity Neme
@ ! ' ' i 1 000001 000001 SH RETTr
. WITE: J&I!I! mngT"sem;rzum EODDONSH, LT 638538 ) z : 1000001 000001, SH W
......................... HOTE: 'ﬁ*#zﬁg?’nﬂln!,—.—.—iﬁ——:m:m:gigﬁ
E% . 5 - 1 000001 000000 5H  biEEedE
: B ] El'.'ﬂ:l'.'li 000001, SH l‘_ﬂ-ﬁlm
7. 1000004 000001 S iddRd
K 1 000001 000001 SH R
[ 1 000001 000001, 5H %Eﬁﬁ
10 - 1 000001 000001, SH R
........................................................... {nj""'i'uﬁp;'unMiﬂ Fiamy
L | B : ]
. Zdata a: i
: set HF2016. StkHF2016_| EIIIDIJCIDSH !
oo roere mdete = may(, 2, 20060; -
K2
A~ = PURRBI A A0S 4600000/ A2 BT EEAE20164E 1 H 29 H HI 4> EAT & B, Hmdy B 548 e i 1]

mdy A =2 iR AL B

data a;

set HF2016.StkHF2016 600000SH;

where gdate = mdy(1,29,2016);

run;
~il=

data a;

set HF2018.BondHF2018 010303SH;

: DUR B &GS 9010303 (1 EAZFrfiid7#E20184:8 H 3 H 2 20184E8 H 23 H I 7 24T

/*BEHF201808%k 201858 B VS IEHE~/
/*EHEEEQUEUE BondHF201808 010303SHA, QUEUEZRIREFERAFIEIE, BondZF/imfmd:, 2018083Fk7R
20188 BMEE, 010303FRRMHRHFNRED, SHERR LI/

where gdate >=
/*ERERNHER N AENEIE R,
ZBl. T RAMEAancE M KM4+/

run;

'03Aug2018'd and gdate <=

'23Aug2018'd;
XEENEREA2018F8A3BEZE

BV DL 78] s ] b BE 22 AN AN [F] () A A
data a;

set HF2018.BondHF2018 010303SH;

IGEAEE

, XEAE2018F8H23H R



3~

where (gdate >= '03Aug2018'd and gdate <= '23Aug2018'd) or (Trdirec = 'B');
/*EEBREA2018F8A3AKAZ /G, XEA2018F8H23HZH, WRIHNEKHRNHE, EEH
OrderVol2 > OREUIREt T M */
run;
N T TG R AR B B R, BTG BRI, SRR AT ), RSAEIH N R DL SR IO o AR AR
R i 1) DX TR 14, AT AREAT 280 i A ) & I
AT LUR RIS 000688 KRS T i 22 4E 201846 7 3 H £20184E8 H 3 H (/£ %ids . 20174E6 3 H
F2019F8 H3H A& T20174F 20184F . 2019%F =AM By, PR FRATT 75 BER X = AN 1) B N OB 425 5F 5
BEAT AU
data a;
set HF2017.StkHF2017 00068857
HF2018.StkHF2018 000688S%Z
HF2019.StkHF2019 000688S%;
where gdate >= '03Jun2017'd and gdate <= '03Aug2019'd;
run;
ABIZN: DA ARG 7 A5 F ke ep A R4 T A8 B8 (1) 10 HL
data a;
set HF2016.StkHF2016 600000SH;
where gdate = '29Jan2016'd;
/R FAXFEEcode gdate gtime oppr hipr lopr, HMWZEEHAHFE, TUKW TREBHS
*/
keep code gdate gtime oppr hipr lopr;
run;
A PAR AR 7S A5 FH drop i AR AT A48 B 1) 1 HL
data a;
set HF2016.StkHF2016 600000SH;
where gdate = '29Jan2016'd;
[ RIZFEAI AT EDepthl Depth2i XML E, HMNEEHFE, TUEROTREBIFES/
drop Depthl Depth2;

run;

A\ DU ARG R HAR Rk Tlobs A & . A ATRABARULZEIEE GG OL, FFATEIAEH, XK
A DU R 2R 1k Tilobs o

data a;

set HF2016.StkHF2016 600000SH (obs=10) ;
/* W EBARENIESHobs=10fFERNABELOLRAN, KR MURES CHTEHITEZ/
where gdate = '29Jan2016'd;

run;

BEIEEFH AR o HAhE S OV AE, B B AR AT B A B, & T DK SAS L
ESHNEMR . SASHHFIEHE S H i FE B &proc export, HEITTEEA FZEEF ) dbmsiE iR A] 5 AN [FI 4%
A, LS EE B Resy, Excel (xls, xlsx), MS AccessEIEE, SPSSEHE M, STATA%E 44

faray
=Fo

THER, WA rsubmi AR SR AL (5 SRR AR 55 4 BV T 8RS, R Eki@idproc downloadid#eb
Rl de N R BIA I endrsubmi tJ5 FFHEAT T I WOREIE T Y, BURER 240 1 BT RE R 5545 A RN AL,
A AL

A= LA R SEa T yesv S, ISR TD: /out. esy
proc export data=a /*datat TS ERFESHNEIRE R, BNENEFHANR.,
BERIEB CHERRERH#ITIES*/



outfile='D:/out.csv' /*GHXMHMNE, FRXHNYT RBEFEMXHREINN, Fla0
doms=csvlf, outfileXMH¥ BEN Acsv, MRAZE, BASASSEBMEREMLE . csvBIFREZ*/

dbms=csv /*IEEH EAE T Acsv*/

replace /*IREFRBEXHNENEE, WRAIEEreplace, PBA
SASRIRERX M, RAEBA*/

run;

= LN E RS S HOAMS AccessEda SO, S HI ST TD: /out. accdb, F4 HNa

proc export data=a /*datalB TS ERBESHAHIEERR, BRMNETEEANRZ,,
BERER CKRIEAEITIES */

outtable='a' /*SHfE, AccessBIBEHIZFIBNEZ T/

dbms=access /*IEEBHIB R Haccess*/

replace /*INREFBBXHNESNES, MRAIEEreplace, HPASAS
SREBEXH, AEBEAN*/
DATABASE = 'D:/out.accdb’; /*SEXHAME, FRXENT REFEMHREIXN, Bl
doms=accesshf, outfileXH¥H BB Haccdosmdb, WMRAE, BASASEEBEINEREIN XN
E%#zx/
run;

A= DRI E SRS S NSPSSEE S, § ST FD: /out. sav
proc export data=a /*dataltTIEERFESENEIRERR, BMNENEFEANRZS,
RERERS CKRIERAEITIES */
outfile='D:/out.sav' /*SGHXHFMNNE, FEXHNT BREHFEMXHFRENY,
fMNdbms=spsshf, outfileXH¥ RBAN Hsav, MRALE, BASASESEEIERFEML. saviIEHH*/
dbms=SPSS /*IEEH EAE T ASspss*/
replace /*MREFRBXHNENEE, MRALIEEreplace, APASAS
SREBEXH, AEEAN*/

run;

A DU AR SR a T o StataidE SO, T HSCHEALTD: /out. dta
proc export data=a /*datait TS E FESHNEIEERR, BEEFEANZ,,
RERER CKIRERAEITIES */
outfile='D:/out.dta' /*SHXHMAMNE, FEXHNT BEHEMXHXENY, I
MNdbms=dtalf, outfileXH¥ REBEN Adta, MRAE, BASASSHEBIEREMLE. dtafIFRE*/
dbms=dta /* I8 B EAER Adtar/
replace /*INREBRBXHNBENESE, WMRALIEEreplace, A4
SASERBEXH, AEBEAN*/

run;

BT DU EdE a3 NExce 13U, B ST D /out. x1sx

THER, £ M Excel SUIFIS, BRVF &R 28 Ge e AP 10 il iy HE AN BE ARl 3 Y RO B0, B AT vl e i AR
Wb BB 30 fice OFficeRAF AL AURISAS 3t rb ) F AL BN — 30, BSAS 22 ) L 5 22 R AN [R5 L o
PRIk, FESERR(EI R, BRI AT 2l MR, (B RO AT REAS BEAOOR: B 2R L% 3 N Exce L SUIFX R 2
W7 e

proc export data=a /*datalf TS E R B SFHNERERBR, RNETEEMRNZE



4.

a, BEREECHLRERHTES*/

outfile='D:/out.xlsx' /*SHEXHMMNE, FTRXENYT BEEEMHLIINR,
fBlandbms=excellf, outfile XM BBN AxlsHxlsx, NRAZE, BASASEHEENEEE N EITRAY
E8%r/

dbms=excel /*IEER AR Hexcel, FHexcelREANMI, B0 UERKF
Fxlsgixlsx, {BEEdbms=x1lsREESHx1sX, dbms=xlsxREESHx1lsxH*/
replace /*MREERBXHENBENEE, NRANIEEreplace, B4

SASHIRBIRX M, AEBAN*/
run;

AR AR R HIE R E A S THRER: @B AT S E RS RKIRS G, AT DU TEA g 57
AR I, IR A P BIIRSS A, PR IR S A AL S B 45 SRR T B A A . X P
75 U A AT T A 75 BAL S B B A B A b, TR EARSS % DAL, EH R ks RAGRERI . |
WIELN, 4 REAREN KNS/ N T IR AR ) S s SO . IO AR T DU 29 ], 3 sl .

rsubmi tifa AR LIRS IS, B ERTAER), HEE2lendrsubmitZ /i, #apEIEAL R R
A4 EHAT, VLR ATORER) EAA BT RS A, FASPITREES) . 0T DR A B b g 5 B b 3
BhR, RIS E S AR TR, E— DX R A R B R R AN SR A I AR RS A b, AR
HhigdE, AR ERIEAN AR R AN, FEMEHproc downloadid BT Rk,

. E AT LU ARG RIRT A 2014 SEFTA B s L 2014-12-31 H)_EAESR BN A Bl O B
fg A o

rsubmit; /* JFEAERHERE, DUEHTR M SER RS & FiglT */

/* LA B ATE R FEAR %5 2% L O IR EHF201601, TEEAHL N DA SE BB R~/

libname HF2014 'D:\HF2014';

/* UL R IBEAIE R IR S5 # Mwo r kiZ BB P h Al i it B e, ZETEAHUK SASER I h I wo r ki 4R FE A 2 Bl a2 ¥s
fex/

data a;

set hf2014.Indxhf2014 000001sh;

if gdate >= '31ldec2014'd;

/* AT R AL B T XSGR — 58— A FEGR /

run;

/* LU IR ARG AR IR S5 4% I wo r kIZ R PE b i a Bdle 3 T B B A Mwor kB, dir 44 Nb. S FEIATER
G, EWHRSEAN K work@FENE BpEdht, (HAXE R aBiitkr/

proc download data=a out=b;

run;

endrsubmit; /* R, UERTESHSEANLIEIT */



B BRI m - - =

X#HO REEO FEV TED ETR BRHFRO SFOW =&HH)

| v] N0 SRR Dt X0
[sas =mesme ey
Lo v — | ) T T Fﬁﬁﬂﬂ'jné] (SHMERTE) -
*&r g‘
CPU B 0 51

B proc download data=a out=b;
run;

NOTE: IEFEM data=WORK.A T#ZE out=WORK
NOTE: 1042848 FHfE%: 3342464 =1 /Ao
NOTE: #4BEE WORK.E 7 255 4\&9}* 51 =&
NOTE: ¢ 'F% 2556 4\@1‘11 (51 *ujg ) o
NOTE: ZUiBEE WORK.A 30 51 N’“%o
NOTE: “PROCEDURE DOWNLOAD”™ B fﬂﬂ (2a02RTE]) «

SERTAT 0.3

I

CPU B 0.03

NOTE: [6] RESSETHF igiRacTctle

rsubmit; /* FRRRIFEIRES, DUGEIIESBESTERERE S LidfT +/

/AT ﬁEJ&?zEE’%%%J:ﬁ'JEJE?ﬁEHFZOleOI B B LA ESF RSB BE/

libname HF2014 'D:\HF2014’ :

A TIE AT R S St work BB th ORI R, L ARMSASHE R Bvork S RE =S
Sldata a;

set hf2014. Indxhf2014_000001sh;

if gdate >= *31dec2014’ d;

HATERL B ASH—PRe B, HAAREE R/

I/‘EII‘IJI'TTQE/‘.-“ AT IO AR R B8 N, n A BES B rh O KR AR TCER DI Ao Bh Bt nBEE B rh | A4 Yhi  iZatET

K3

5. FHRFH/ER: WRATEHIEATIRSSEREN, PTLOEE L fr 28 IR &S #1055
signoff;

2 SAS B E

¥iEE ®85EB =BV IED 7R BESEE s0OW =&EH
DR &R o |H a4
F
B - (Fima )
NOTE: 2BNEBLSIEEES A4S HF2007-
NOTE: SRUA - BnssERs (4 HFo0g.
NOTE: 2BV rBusiEEES (A HE2003.
NOTE: SRUA - BnssERs (4 HF2010.
NOTE: 2BV nBusiEEES (AE HE2011.
NOTE: SRUA 7 BnssERs (e HFD12e
NOTE: ERUE - OnSEEE S| FE HE2013.
NOTE: SRUA-ENEEREES|FE HFn14.
MWOTE: 5A% Institute Inc.. SAS Campuz Drive, Cary, WG US4 27513-2414
NOTE: S4S FhRRFAEE]:
_-:‘J:BIFHE][EI 44:11.40
CRU B8 14.90 b

NOTE: M. RESSETHF jmAgifismte

(W ee=om-

| zighoff;




6. BINEIRFIFERE: WK T BAKFT T SAS Bt J5 B sh i B IR 1 F IR S5 28 I R 8 Sk al g S A G iE
AEPE, WA AE S P i SAS H 3542 N (Wl: C:\Program Files\SAS\SAS 9.1) ¥id—> SAS f2/F7, %
A :autoexec. sas, FFHIANSZIE 1 AR G RAARI AT .



