100



100

— N IO ©O© O

...10
A7
.24
.31
.33
.34
...35
...36
.43
.44
...45
.52
.54
...56
.57
.61
...63
...64
...65
...66
.67



100

100

100

> [2006]172



100

10
11
12
13

14

15

16

17

100

100

100

100
2005 10 27
2006 1 1

100



100

18

19

20

21

22

23

24

25

26
27
28
29
30
31
32
33

34
35

T+n



100

36

37

38

39

40
41

42

43

44

45

46



100

100

4%

100

100
><5%

1.00

><95%

100



100

1.00



100

1.0%

M
M 50 1.0%
50 =M 200 0.8%
200 =M 500 0.6%
M=500 1000 /
T+2
1
= x<
2

99,999,900

100

0.01



100




100

10

5000

30

200
10

200

200
20



100

9:30-11:30
13:00-15:00

1 ® & E

10



100

T+2

T+7

T+1

11



100

99,999,999

25%

12



100

1+

13

T+1

T+1



100

20

14



100

10%

10%

20

15



100

16



100

1999

10000

1979

1338.65

3

2

23

13C
18

1999 6

23

[1998]23

17

1979 056

21



100

10

11

12

13

14
15

18



100

10
11

12

13

14

15

16
17

18

19

15



100

19

20

21

22

23

24

25
26
27
28
29

- N ™ <

20



100

10

11

12

15

13

14

15

21



100

16

17

18

19
20
21

22

23

24

I N ™M < 0

22



100

23



100

N m < 1O ©

N~

10
11
12
13
14

24



100

25



100

— N ™M < 1O ©O© N~ o

26



100

27



100

28



100

29



100

30



100

A W N

31

50%

2/3

50%



100

A W N

32

50%

2/3

50%



100

100

33



100

34

100



100

15

— N o™ <

35



100

100

100

S%

><95% +

4%

100

100
100
100

ETF
ETF

><5%

36



100

100

100

37



100

100
A 4
A 4 A 4
\
| \
A \
1 72
1
100
Amount, , = ,; , x netvalue,
Volume,;, = Amount; /P,
it 100 i t
Amount;, . 100 i t
Volume;, . 100 t
Netvalue,: t

38




100

100

100

39

100



100

0.8
covir ,r )

PT VAR VARE )

cov VAR

40



100

4%

41



100

10

42



100

43



100

44



100

45



100

46



100

47



100

48



100

0.25%
0.5%

49



100

50%
50%

50



100

0.0001 5

51



100

0o N oo o B~ w NP

0.75%
H=E><0.75%—=
H
E

0.15%
H E><0.15%—=
H

52



100

53



100

- N ™M I

50%

54



100

55



100

31

12

M - 0 o©

56



100

(

)

57



100

— AN MO < 10O O r~ o

58



100

10

11
12
13

14
15
16
17
18
19
20
21
22
23
24
25
26

59



100

(http://www.csfunds.com.cn)

http://www.sse.com.cn

60



100

61



100

30

- N MO < IO O© N~ o0 O

15

62



100

63



100

64



100

65



100

66



100

67



100

100

68



