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(1) SAREFES,

/o« BEEEM 1991 4212 A 13 HE2009 411 A 13 H =/

data 1l;

imput date:date9;

cards;

13 - Dec —91

16 — Dec — 91

11 —Nov ~09

12 —Nov—09

13 —Nov —09

run;/* :

XEHTHEFIIRK, ITERE, X TREMEEIE, F2E01%INTLUSHH
WRPHARZR, ABLEARMUA B T HE AR «/



(2) RAREEEE,

PROC IMPORT OUT = WORK s;j
DATAFILE ="D:\work\shz. xIs"
DBMS = EXCEL2000 REPLACE;

GETNAMES = YES;

RUN;

data lwh;

merge sj 1I;

run;

data lwhh(keep =time date year month day weekday);

set lwh;

year = year(date);

month = month(date);

day = day(date);

weekday = weekday(date) — 1;

runy/ * {8 HEAFAL AR AR A L H IS « /

data Iwh;

merge lwh Iwhh;

run;

(3) HBERENRAREE,

/xBETREBREZRARNEAMER, B, ANE, MEMNAVEE -BRENEBHER
(BRWATUHETEA. A MERNEERTE), FBFRITABHES 28 HiE
FBHEWAMERRER, IEEHRNBRAMEPRHEHPHRER, FEHRINMLERER
FRRMEHRITE, MEFEHENZAMENIARER, WEREA BN, FEXEH
e =/

data zsy(keep = date sy dssy);

set wh;

if weekday =1;

sy =dif(close)/lag(close);

dssy =log(l +sy);

runy/ * iHE R * /

proc gplot data = zsy;

plot sy* date;

plot dssy* date;

run;

FRWEL-1ME1-2,

SR MEL -1 FE 1 -2 sfLIEHEE L, B A BRI R Pk s
WK, TS EEIRESH, BRBIEHRTREERNE, £ 2001 ~2006 F£H6—TK
155 AERORETT, XNREIEREERN. XNEBNTSHA TR T BRI E, WiiEsh
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E1-1 FsEfdss
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04 *
0.3 R
0.2 -
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11 000 12 000 13 000 14000 15 000 16 000 17 000 18 000 19 000

date

E1-2 BEEFH

B/, MAETHELZANNE, S5HEHNRRERRE, THRIFEERK, REFEKR
R PR SIEERR, 2006 SFIGHILH TRAL BERE, HER T —Letkh] kiR,
WHHA— 3 FHRETH, W RRE A BB, TN BERA AT
LERH TR T BRATH I EFRE L

proc univariate data = zsy;

var sy;
run;

%%ﬁ% 1 _20



F1-2 HIEFEH A AR AR S T R

The UNIVARIATE Procedure

Variable: sy
Moments
N 867 Sum Weights 867

Mean 0. 00554583 Sum Observations 4. 80823363

Std Deviation 0. 08439139 Variance 0.00712191
Skewness 7. 86117393 Kurtosis 120. 878719
Uncorrected S8 6. 19423631 Corrected 8S 6. 16757067
Coeff Variation 1521. 70917 Std Error Mean 0. 00286608

SiRrPr: R 2GRN, THRLES, FEXGH—R{XHT 867 7, ¥y
G 0.006, FFEHK0.08, LUSSHMEXMTZRBT RGN, 8% A ¥,
UL 8938 7 B B AN/ (B B HRESS RN BER R 5 10% HIFEBRIEFR &) o

(4) THEHHE 1992 ~2009 FHE LR,

/ * X MAEFTA 325 H B AT HIRE « /

data nsy(keep = year sy date),

set Iwh;

sy = dif(close)/lag(close);

run;
data kk1992  kk1993 kk1994 kk1995 kk1996 kk1997 kk1998 kk1999 kk2000
kk2001 kk2002 kk2003 kk2004 kk2005 kk2006 kk2007 kk2008 kk2009;
set nsy;
if year =1992 then output kk1992;
if year =1993 then output kk1993;
if year =1994 then output kk1994;
if year =1995 then output kk1995;
if year =1996 then output kk1996;
if year =1997 then output kk1997;
if year =1998 then output kk1998;
if year =1999 then output kk1999;
if year =2000 then output kk2000;
if year =2001 then output kk2001;
if year =2002 then output kk2002;
if year =2003 then output kk2003;
if year =2004 then output kk2004;
if year =2005 then output kk2005;
if year =2006 then output kk2006;



if year =2007 then output kk2007;
if year =2008 then output kk2008;
if year =2009 then output kk2009;

run

/ * SEEOR BRI ERTF «/

proc means data =kk1992 noprint;
;run;

proc means data = kk1993 noprint;
yrun;

proc means data =kk1994 noprint;
;run; .

proc means data = kk1995 noprint;
;run;

proc means data =kk1996 noprint;
;run;

proc means data =kk1997 noprint;
;Tun;

proc means data = kk1998 noprint;
;run;

proc means data =kk1999 noprint;
;run;

proc means data =kk2000 noprint;
;Tun;

proc means data = kk2001 noprint;
;run;

proc means data =kk2002 noprint;
jrun;

proc means data =kk2003 noprint;
;run;

proc means data =kk2004 noprint;
;run;

proc means data =kk2005 noprint;
;run;

proc means data =kk2006 noprint;
;run;

proc means data =kk2007 noprint;
;run;

proc means data =kk2008 noprint;

;run;

3

var sy;

var sy;

var sy;

var sy;

var sy;

var sy;

var sy;

var sy;

var sy;

var sy;

var sy;

var sy;

var sy;

var sy;

var sy;

var sy,

var sy;

output out =sumil992
output out =suml993
output out =sum1994
output out =suml995
output out =sum1996
output out = suml997
output out =sum1998
output out = sum1999
output out = sum2000
output out = sum2001
output out = sum2002
output out = sum2003
output out =sum2004
output out = sum2005
output out = sum2006
output out =sum2007

output out = sum2008



proc means data =kk2009 noprint; var sy;
;run;

/x4 HK B E) H LB « /

data sum1992; set suml992; keep sy;rum;
data sum1993; set suml993; keep sy;run;
data sum1994; set suml994; keep sy;rum;
data sum1995; set suml995; keep sy;run;
data sum1996; set suml996; keep sy;run;
data sum1997; set suml997; keep sy;run;
data sumi1998; set suml998; keep sy;run;
data sum1999; set suml999; keep sy;runm;
data sum2000; set sum2000; keep sy;run;
data sum2001; set sum2001; keep sy;runm;
data sum2002; set sum2002; keep sy;run;
data sum2003; set sum2003; keep sy;runm;
data sum2004; set sum2004; keep sy;run;
data sum2005; set sum2005; keep sy;run;
data Sum2006; set sum2006; keep sy;rum;
data sum2007; set sum2007; keep sy;rum;
data sum2008; set sum2008; keep sy;rum;
data sum2009; set sum2009; keep sy;rum;
proc transpose data =suml1992 out =suml992;
proc transpose data =sum1993 out =sum1993;
proc transpose data =sumi994 out =sum1994;

proc transpose data = sum1995
proc transpose data =sum1996
proc transpose data =sum1997
proc transpose data = sum1998
proc transpose data =sum1999
proc transpose data = sum2000
proc transpose data = sum2001
proc transpose data =sum2002
proc transpose data = sum2003
proc transpose data = sum2004
proc transpose data = sum2005
proc transpose data = sum2006
proc transpose data = sum2007
proc transpose data = sum2008
proc transpose data = sum2009

out = suml1995;
out =suml1996;
out =suml997;
out = sum]998;
out = suml1999;
out = sum2000;
out = sum2001;
out = sum2002;
out = sum2003;
out = sum2004;
out = sum2005;
out = sum2006;
out = sum2007;
out = sum2008;
out = sum2009;

output out =sum2009

var sy;run;
var sy;rum,
var sy;run;
var sy; rum;
var sy;run;
var sy;rum;
var sy;run;
var sy;rum,
var sy;run;
var sy;run;
var sy;run;
var sy;run;
var sy;run;
var sy;run;
var sy;run;
var sy;run;
var sy;run;
var sy;rum;



data sum1992
data sum1993
data sum1994
data sum1995
data sum1996
data sum1997
data sum1998
data sum1999
data sum2000
data sum2001
data sum2002
data sum2003
data sum2004
data sum2005
data sum2006
data sum2007
data sum2008
data sum2009
data npjsy;
set sum1992
sum1998
sum2005
run:

sum1993
sum1999
sum2006

(keep = coM year);set
(keep =coM year);set
(keep = coM year);set
(keep =coM year);set
(keep = coM year);set
(keep =coM year);set
(keep = cold year);set
(keep = cold year);set
(keep =coM year);set
(keep =coM year);set
(keep = cold year);set
(keep =col year);set
(keep = col year);set
(keep = cold year);set
(keep =coM year);set
(keep = col year);set
(keep =coM year);set
(keep = coM year);set

suml994
sum2000
sum2007

sum1995
sum2001
sum2008

sum1992;
sum1993;
sum1994;
sumi995;
sum1996;
suml1997;
sum1998;
suml999;
sum2000;
sum2001;
sum2002;
sum2003;
sum2004;
sum2005;
sum2006;
sum2007;
sum2008§;
sum2009;

sum1996
sum2002
sum2009;

year =1992;
year =1993;
year =1994;
year =1995;
year = 1996;
year =1997;
year =1998;
year =1999;
year =2000;
year =2001;
year =2002;
year =2003;
year =2004;
year =2005;
year =2006;
year =2007;
year =2008;
year =2009;

/ * SEEAE R H P R FIEIEE npjsy PK */
proc gplot data = npjsy;

symbol 1=join v = star color =red;

sum1997

sum2003  sum2004

plot cod* year;

run;
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(g )
0.007

0.001
0.000
-0.001
—0.002
-0.003

-0.004 T T T T T T T T T T T T T T T T T
1992 1993 1994 1995 1996 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 2007 2008 2009 (£F{%)

1-3 BREFKHR

(5) HERRMENBETE DR AMERRER,
PROC IMPORT OUT = WORK. zjzsj
DATAFILE = "D:\work\zjzsj. xIs"
DBMS = EXCFEL2000 REPLACE;
GETNAMES = YES;

RUN;* SARXMEASARRER, FURARIE AT RIERE, MEE
THEENE* /

data zjzsj(keep = time sy);

set Zjzsj;

sy = dif(close)/lag(close);

run;
proc gplot data = zjzsj;
plot sy* time;
run;
PROC IMPORT OUT = WORK. zjnsj

DATAFILE ="D:\work\zjnsj. xls"
DBMS =EXCEL2000 REPLACE;
GETNAMES = YES;

RUN;
data zjnsj(keep =time sy);
set zjnsj;
sy = dif(close)/lag(close);
run;

proc gplot data = zjnsj;



