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%let ressethf=10.2.50.82;

options comamid=TCP remote=ressethf;

signon ressethf username=resset password=resset;

/* LA AR S 43 B R A S AR 12 4/

Tibname HF1999M 'D:\Resset_HF\HF1999_mins' server=ressethf;
Tibname HF2000M 'D:\Resset_HF\HF2000_mins' server=ressethf;
Tibname HF2001M 'D:\Resset_HF\HF2001_mins' server=ressethf;
Tibname HF2002M 'D:\Resset_HF\HF2002_mins' server=ressethf;
Tibname HF2003M 'D:\Resset_HF\HF2003_mins' server=ressethf;
Tibname HF2004M 'D:\Resset_HF\HF2004_mins' server=ressethf;
Tibname HF2005M 'D:\Resset_HF\HF2005_mins' server=ressethf;
Tibname HF2006M 'D:\Resset_HF\HF2006_mins' server=ressethf;
Tibname HF2007M 'D:\Resset_HF\HF2007_mins' server=ressethf;
Tibname HF2008M 'D:\Resset_HF\HF2008_mins' server=ressethf;
Tibname HF2009M 'D:\Resset_HF\HF2009_mins' server=ressethf;
Tibname HF2010M 'D:\Resset_HF\HF2010_mins' server=ressethf;
Tibname HF2011M 'D:\Resset_HF\HF201l_mins' server=ressethf;
Tibname HF2012M 'D:\Resset_HF\HF2012_mins' server=ressethf;
Tibname HF2013M 'D:\Resset_HF\HF2013_mins' server=ressethf;
Tibname HF2014M 'D:\Resset_HF\HF2014_mins' server=ressethf;
Tibname HF2015M 'D:\Resset_HF\HF2015_mins' server=ressethf;
Tibname HF2016M 'D:\Resset_HF\HF2016_mins' server=ressethf;
Tibname HF2017M 'D:\RESSET_HF\HF2017_mins' server=ressethf;
Tibname HF2018M 'D:\RESSET_HF\HF2018_mins' server=ressethf;
Tibname HF2019M 'D:\RESSET_HF\HF2019_mins' server=ressethf;
Tibname HF2020M 'D:\RESSET_HF\HF2020_mins' server=ressethf;
Tibname HF2021M 'D:\RESSET_HF\HF2021_mins' server=ressethf;
Tibname HF2022M 'D:\RESSET_HF\HF2022_mins' server=ressethf;
Tibname HF2023M 'D:\RESSET_HF\HF2023_mins' server=ressethf;
Tibname HF2024M 'D:\RESSET_HF\HF2024_mins' server=ressethf;
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HF1999L1
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HF2004L1
HF2005L1
HF2006L1
HF2007L1
HF2008L1
HF2009L1
HF2010L1
HF2011L1
HF2012L1
HF2013L1
HF2014L1
HF2015L1
HF2016L1
HF2017L1

'D:\Resset_HF\HF1999L1"
'D:\Resset_HF\HF2000L1'
'D:\Resset_HF\HF2001L1'
'D:\Resset_HF\HF2002L1'
'D:\Resset_HF\HF2003L1'
'D:\Resset_HF\HF2004L1'
'D:\Resset_HF\HF2005L1"
'D:\Resset_HF\HF2006L1"'
'D:\Resset_HF\HF2007L1'
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'D:\Resset_HF\HF2011L1'
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'D:\Resset_HF\HF2013L1'
'D:\Resset_HF\HF2014L1'
'D:\Resset_HF\HF2015L1'
'D:\Resset_HF\HF2016L1'
'D:\Resset_HF\HF2017L1'

server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
server=ressethf;
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server=ressethf;
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SAS ERETES &=l B - (FHE)
gas: D \Hqun
| ibriame HF2012 "E: 012" server=ressethf:
NDTE 2 JJJHEEJE&aE%IFHsE HF2012. 30T RT:
Gismaps Hf1999 Hf2000 BiE: E: \HFEIJIE

libname HF2013 "E:SHF2013" server=ressethf;
NDTE (= mﬁ:\iﬂﬁisﬁlﬁﬁg HF2013. 0FFE:
Cm Cm Cm i E \HFEIJIS

Hf2001 H2002 Hf2003

@ mEE — o -

EIi EIi EIi options comamid=TCP remote=ressethf;

zignon ressethf username=resszet password=resszet
Hf2004 Hf2005 Hi2006 libname HF1898 "D:%HF199%° =zerver=ressethf;

=

libname HFZ000 °D:%HF2000° server=ressethf:

@ @ @ libname HFZ001 “D:%HF2001" server=ressethf;
= = = E libname HF2002 *D:3ZHF2002' server=ressethf:
Hf2007 Hf2008 Hf2000 libname HF2003 "D:\HF2003 server=reszethf;
libname HFZ2004 °D:%HF2004° =erwver=ressethf;

libname HFZ2005 “D:%HF2005 =erwver=ressethf;

@ @ @ libname HF2006 °D:\HF2008 server=ressethf;
— — — libname HFZ00T “D:SHF2007' server=ressethf;
Hf2010 Hf2011 Hf2012 libname HF2008 °D:nHF200E serversressethf
libname HFZ009 “D:S\HF2009° serwver=ressethf;

libname HFZ010 “D:SHF2010° serwver=ressethf;

& libname HF2011 "D:WHF2011" server=ressethf;
HE2013 libname HFZ012 ’E:\I{F2Dl2’ server=rezzethf;

libname HFZ2013 "E:“HF2013 =erver=ressethf;

K1

2. REEACEESRBEE: 8 E P E SR E LS R AT IE T SAS AR SN T H DhREER SAS iy &kt
AT R B PR S b 3 A
MR HEHHE ) e 2 2 AR ey A U, B ) A FR RIS T BT A SRAS B ) YE L, {5 WiHF20161158 752016
T B A . 1R B O R R T
R H ) e b o 2R R AR i 4 7 2, BRI B RR UL T A AR5 R B,
I anStkHF2016_600000SH, W LL4yJ9/Stk/HF/2016/600000/SH/
Hodg—# & L.

Stk ; RNEHFRFNZ BE", EMMIEFELANEEHE: &% (Bond), E£ (Fund),
B4 (Indx), [EIM (Repo), UE (Wrnt), FTr=FFHIESH (Abs)

HF ; SN SIS i

2016 ; FRNEHR AT B X (8] 4201 64 BAE f) $i R

600000 ; FoRBEERRLZ600000

SH ; RINZ P A EZFr (LBIESRZSAT)

*E?Eéﬁz%)%ﬂﬁﬂtlﬂﬁmﬁ&%ﬂﬁ w2 A, BUREMLRRULE T AN & 15F ARG S,
1 UnStkHF2016_600000SH_5, 7] LA4y N/Stk/HF/2016/600000/SH/5/
HrpR—H & T

Stk ; FRNEHFRFNZ BE", EMMIEELANEBHE: &% (Bond), E£ (Fund),
$&% (Indx), EIM (Repo), AUE (Wrnt), H=XIFIEZH (Abs)

HF ; SN STk 6

2016 ; FRNEHR AT B X (8] 4201 6 GF B A g $i R

600000 ; F R ZERALZ600000

SH ; RTX G AL (EBIESX5FT)
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A= PLUF B2 AARS 6000001 A2 B I SEAE20164F 1 H 29 H 14> AT 1 24
data a;

/* FEMIBE), data ab&REMNa, fRMEHUEEN®RT, TUBTER/

set HF201611.StkHF2016 600000SH;

where gdate = '29Jan2016'd;

/*whereiBa) 2 ik i%’?, FHEEESHEREMT, $ERENEEBFAOYN, MRXAETEFFUN,
BtlZ= 8RR

/*BWFMHER EE#[@H#?LXE?%EFH?H%E@??E&? E, BERNLAREAXMIE '29Jan2016'd
*/

run;
. 1 a 4
B " " s = - e s
m HBE WY - II{II ET(R) B&HII;S.I 'IEIEEI Hlllll.l . : : .
=E & B LR e iy @y | & X 0& i
S T —— EEEEEEEEE T ﬁé&ﬁﬁ&{ﬁﬁﬁa ....................
}5 dat‘n?én £ SLRHFZDTE suunﬁnsu : : Exch : Code and | 4
-1-1 1&. 1&_} H . . ange L] %
19 shere adate = ndyi(1.29.2018); ) D | R | 9% | ket Fleg | Feewrity Bme
W i . 1 1 000001 000001 SH RETT
. . NOTE: MSEIER mugT"sarﬁ:gm EOODOOSH. AT 636583 4 Z . 1000001 000001, SH liﬂ‘ﬁi
- - : wdaie=" 23 . e 1 000001 00000 SH i fidt
S SRR mm:%ékﬁﬁaﬁgwymskafn',.: ..... e i " ooodoi & K
: : : L LR e : = '

RN — g

Sdata a ' . : : i
8t HF?IJlEl StkHF2016_ El:IDIJI:IUSH : . . !
where gdate = mdy(l, 29, 2016); : : : ;

A= LR R B A RRS 6000001 122 T ZEAE20164E 1 H 29 H (13 2475 50, A8 Flmdy bR 25CHE s 1)

ndy RE I =S HARE A B,

data a;

set HF201611.StkHF2016 600000SH;

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

run;

A= UG AL 90103031 _EAZ BT 52 AE201 748 H 3 H 22201748 H 23 H (73 2847 1% Bt

data a;

set HF201711.BondHF2017 010303SH;

/*BEFEHF201807113kR201 858 B Ay ilEE* /

/*FHEEEQUEUE BondHF201708 010303SHMA, QUEUERNZFEPAIIEIE, BondF‘nfids, 2017083k~
20174E8 M ISR, 0103035 RAEMNID, SHFF ERT*/

where gdate >= '03Aug2017'd and gdate <= '23Aug2017'd;

/[ ERBERMNHER N AEMNE LG XEENERERA2017F8A3AkZE, XEA2017F8F23HK
ZHl. T RMEHandiEiEmAN &4/

run;
BT DLT 785 an ey A 38 22 AN AN R R A i 2%
data a;

set HF201711.BondHF2017 010303SH;
where (gdate >= '03Aug2017'd and gdate <= '23Aug2017'd) or (Trdirec = 'B'");
/*EEREAE2017F8A3A K2R, XEA2017F8H23HZH, MRIANEZGAHE, BE2F



Ordervol2 > OMYEHEHTTIN*/
run;
N TG S O R R, BT R, FRA AT 70 R, R EAERCH I AT DA R IO« i R R 22
EOR] i T DX Tt 14, AT ABEAT B8 i A ) & I
BT LR Bl A AR AD 000688 VRS BT A 22 7E 201546 A 3 H 22017428 H 3 H I A B 2l . 20154E6 H3 H
20178 H3H A T2015%, 2016%F . 201 7=, R IRAT 75 B =AM A B N I B 22 & 0F 5
BEAT AU
data a;
set HF201511.StkHF2017 000688SZ
HF201611.StkHF2018 000688S7Z
HF201711.StkHF2019 000688S7%Z;
where gdate >= '03Jun2015'd and gdate <= '03Aug2017'd;

run;
ABFS: LR 7R F keepiB A1) 3EA 748 & & L
data a;

set HF201611.StkHF2016_600000SH;

where gdate = '29Jan2016'd;

/ RIEHANFEEcode qdate gtime oppr hipr lopr, HMHZEBEHATE, TUERMTHBEHRHES
*/

keep code gdate gtime oppr hipr lopr;

run;
A LR 7R A B dropiB A #EA 748 & ik L
data a;

set HF201611.StkHF2016_600000SH;

where gdate = '29Jan2016'd;

[ RRBUIANFEEDepthl Depth2XWMELE, HMMNEEHFTE, TUERWE TRBAHEST/
drop Depthl Depth2;

run;

AN DU AR R Ak lobs M & . A AT RABBULFEIRE B, FFATERAH, X
AJ DU FH s Sk Tilobs .

data a;

set HF201611.StkHF2016_ 600000SH (cbs=10) ;
/* A EIBRREINIES Fobs=108E RN AFTELORYN, KR MURIEE CHFEHITER/
where gdate = '29Jan2016'd;

run;

3. BEHEESH AR WENHAMIE S E K, oA B AR TR A, 10T LUR SASE s
S AHAM R . SASEAF ISR S 1 FE 45 B proc export, @R EAS FIZEAY I dbms g 17 B AT 5 HUAS [F] 4%
Rt NS HERROHEcsy, Excel (xls, xlsx), MS Access¥iEEE, SPSSEHE LAY, STATA%HE it
%,

THER, W Hrsubmi tim FEERAT 7 RAEIZFE IR 5 o8 6 T 84, B ELEdproc downloadid #220
BEAEE T H B A M I endrsubmi t 5 3T S H . B EHZES N, BIEEE S S B B FEAR S 2 A R AL S,
A AL

A= DN R SR a T H N esv U, S HCHALTD: /out. csv
proc export data=a /*datalt TS ERESHNEIEE R, BNETEFANR,
FEREB C KRB TIES ~/

outfile='D:/out.csv' /*GHXHMNE, FREXHNY REFEMXHREIXNN, Fla0
dbms=csvif, outfileXfH¥ BB Acsv, WMRARE, MBASASKEBMERHEML . csvlIFRE*/



dbms=csv /*IEERHIETN Acsvr/
replace /*MBREBRBXHNBENEE, WRANEEreplace, 4
SASESREBEXMH, AEEAN*/

run;

A= USRS HE S a S S AccessBUdla e XA, & HSCIFALTD: /out. acedb, FH Ha

proc export data=a /*dataltTIEE R ESFHNEIEERR, BEEFEANRZ,,
BERIEES CNLFRERIHITIES /

outtable='a' /*GHE, AccessHIBERIZFREN BT/

dbms=access /*IEEHHIER Haccess*/

replace /*MREBRBXHNBENESE, NRAEEreplace, APASAS
SREBEX, AEEAN*/
DATABASE = 'D:/out.accdb'; /*SHEXHNMNE, ARXHNYT BREFTEMXCHRENR, Fla
doms=accessff, outfileXH¥ REN HaccdbHmdb, MRAE, MASASEEENEFEIMN EXRAY
BRE*/
run,

A= DU E R S a T H 9SPSSEHE S, T ST D: /out. sav
proc export data=a /*datalB TS ERBZSHNEIEERR, BMNETEEANE,,
FEREB C KRB TIES ~/
outfile='D:/out.sav' /*SEXHMNE, FEXHNT REFEMXXHRENN, 5
Mdbms=spsshf, outfileXH¥ RBAN Hsav, MRAFE, BASASEEENEFEMLE. savlIEEHH*/
dbms=SPSS /*IeER B ISR Hspss*/
replace /FNREFEEXHNEMNES, WRAIEEreplace, FBASAS
SREBEREXH, AEBEN*/

run;

I DL AR EE a3 o StataBids SO, SR TD: /out. dta
proc export data=a /*datalf TS ERBESENEIEERR, BRMNETEFEANZ,
BEEARIEE CHERRERHITES*/
outfile='D:/out.dta' /*SUEXHMAE, FEXHNT BREFTEMGRIINK, 4
gAdoms=dtaff, outfileXfHH RBNAdta, MRAFE, BASASREAMAEREINL. dtafIFEREZ*/
dbms=dta /IR R HIET Adta*/
replace /MREFEEXHNBESNEE, WRAIEEreplace, B4
SASRIRERX M, AEBA/

run;

AT LR EE a3 H NExce 13U, SO TD: /out. x1sx
THER, EFHExcel U, BRVF 23 KN R G Ae A1 (1 o) T tH AN RE D) & H A o0, B DR AT R 3 A
HFL A 22250 Fice . OFfice AR IIALERISAS T H A (Al I AL A — 35, BISAS 2236 [v] JAE 22 FhAS [A) 15 V0L
RItE, FESERRfE R, BEORTT DABEAT S5 A, (RS R AT BEAS BRI 2504 4R B3 5 Y NExce L SUAFIX T2
Vv
proc export data=a /*datalBMIEERBESFHNEIEERR, BMNETEFEANE
a, TEERIER CHERIERHITES*/

outfile='D:/out.xlsx' /*SHXHMHNME, FTREXHNYT BEFTEMXHEEIITR,



4.

fBlandbms=excellf, outfile XM BRBN AxlsHxlsx, NRAZE, BASASEHEEINERE I EITRAY
BEz*/

dbms=excel /R R IR Aexcel, FHexcelBEANMII, B UZHE
FAxlsgixlsx, {BEEdbms=x1sREESH x1s{, dbms=xlsxREESHx1sxH*/
replace /*MREBRRZXHNBENEE, NMERALIEEreplace, A4

SASERBEXMHE, FAEBAr/
run,

AR5 B R R HAR L F A & HF TG R WIS AT T2 SR RS2 5, A AARLEA g v
OB Z AR, R R B 1 Ay PRI BRSSP RSS2 A F S 1 45 SR T AR B AR . X
T3 AU AAE T AT AL AR i A B A, TR (AR5 A LACHE S, B Pakss REdRER . @
WAEILT, 45 RBARE IR /D ez /T IR GG R R A S o DRI AR AT LA 29 A], $ i8R

rsubmi tifEAARICIERRIRAS TG, ZIBEAEMATAER), HEESlendrsubmitZ i/, #opEiesd 2wz R
Fds EPAT, AWLR A TUEER) LA BT RSAE, HASPATIREER) . 0] ATE D B b 4 5 S A 21
2, A B S AR A RN, o — 1 X A i i A AR AR I AR R S A% b, AR A
AL, AR T IR IEAN SR EEIANL, FE(EHproc downloadid 54T R k.

. IS AT PU R A RITT AN 2014 SR BT [ o T B 2014-12-31 1 RS B A Bl O T EREIA
(e A

rsubmit; /* JFIG@AREIRAS, DUSHIE K SEaiE ke 4% Listr +/

/* UL R IEAITE TR RS 4% OV FERF201601, TEEAHI R EASH BZBHE*/

libname HF201411 'D:\Resset HF\HF2014L1';

/* LU R BRI AR IR S5 ds M wor kIZ AR R h G @ B tha, 7EIEAHE)SASE AT Mwor kiZHR FEA R Fla il
fx/

data a;

set hf201411.Indxhf2014 000001sh;

if gdate >= '31dec2014'd;

/AT R A B T T e 2L A AR/

run;

/* UM IR ARZ AR IR 55 2% Hlwor kKIZ R i a Bt 4R T B A wor ki@, 744 Wb I AT 45
s BRSERNKwork@ B ETE Blofdite, HALE B aBIntEr/

proc download data=a out=b;

run;

endrsubmit; /* GWITIERA, PUERfRSHSEARNIBT *+/
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signoff;

& SAS

NOTE: [a] RESSETHF 1migiEirmtle

v s &R o e XOS
SAS HRETESE |E| A= - (FTEE)

NOTE: “DaTa iF0E1" FRFAARTE (2 AHE4ED
:‘;:B&Fﬁﬂn 0.68 3
CPU BYE 0.51 b

i proc download data=a out=hb;

7 run;

NOTE: IETEM. data=WORK.& TEZE out=WIRK.E

NOTE: 1042845 =T fEH: 3547464 =45 Ao

NOTE: SIHBE WORK.E A 2556 MU0 51 -3

NOTE: %‘F% 25ER *’I‘EW {51 *i:g 1e

NOTE: FHBE WORK.4 B 2558 ﬂﬂ,ﬂ%ﬁlﬂ 51 A"“%o

NOTE: * PROCEDURE DOWNLOAD™ BRFRRTIE] (bt iHE)
SRR 0.87 |
CPU BT E 0.03 #

s

FEHERFBER: WIRAT AT 585, mTLLE

B mEE — T -

rzubmit ;
libname HFZ2014 "E:WHFZ20147 ;
“'data =;
zet hf2014. Indzhf2014_000001gh;
if gdate »>= " 3Jldec2014™ d;
run;
“'proc download data=a out=b;
run;
endrzubmit ;

KI3

FYE ® B T R T YT O

1L AR iy - VE A R 55 A R %

E 3

(B %L} 5NV IER0 E7TR SEFES show)  ##8H)

4 I D E S8R © | D@y X
NOTE: EER:;# BiBigEES | HF2007-
NOTE: SRS AEGSsERES| S HR2008.
NOTE: 2BUHBuSgEES (A HE2003.
NOTE: 2ELSAEGSsERES | HR2010-
NOTE: EEVE - EGSEEES A HF2011 .
NOTE: EBVE A BOSsERES | S HR2012.
NOTE: SELATENEEES|HS HF2018.
MOTE: 3485 Institute Inc., S&5 Campus Drive, Cary, NG USA 27513-2414
MNOTE: Fs_gs_,?%ﬁ AR iE
T ~E%I[E| 44:11.40
CPU BB 14,90 #b
MOTE: M. RESSETHF imiE:FilTtlo

B mEE — T -

| zignoff;



7. HBIESIRSRER:: R i 5B RITIT SAS B o B S 08 1 th RS 28 s B s B @ LA i
AEE, WA AE S P i SAS (3542 N (Ul: C:\Program Files\SAS\SAS 9.1) ¥#—1> SAS F&/F7, %
N :autoexec. sas, HEIALIR 1 HH a2 5 RAFRI AT,
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