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A New Chapter of SZSE SME 300

Abstract: The SME Board of Shenzhen Stock Exchange has
performed well since its establishment, which has played an
exemplary and guiding role in the development of SMEs in China
and contributed to the healthy development of China's capital market.
The companies listed on the SME board are increasing, with stable
performance growth, gradually comprehensive coverage of the
industry, gradually broad geographical distribution of enterprises,
and active market trading. At the same time, they are also effective
in corporate governance and supervision. The long-term growth of
those companies is outstanding, but the volatility of stock price is
relatively large. Based on the long-term index investment, we can
seek benefits and avoid disadvantages. The launch of SZSE SME
300 brings the construction of the index system of the SME board to
a new level, significantly improves the market coverage, further
optimizes the weight structure, promotes the indexation investment,

and lays the foundation for the index development.
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> MR RERE. RSN

2004 4 5 H 27 H, WA/ IEA AL RO R 6 4
FRIRSS TR) P, R/ T m AN I, b Sife i B K, B s AT b 4
ANV I AR B TET, I ACBOEER, R, R 7] R EAN M A 5 T
AT R HRSST SRR ISR, B E /Al R JE R E 1 s
AGIFAER, J9rh E B AT 3 10 {6 B A 1 Dk

> ARTHHEZRE BF

BUEHAT, F/MRETHARSEEE] 373 5K, #2004 FIREH 5K
LI 10 £ . IWTHAESRE, /A B 0E T E & 7142 8200 1476, KAT &
HiE&THE 1.8 J3fdoc, HiRT A B EeAsl 73 7y 25%F0 32%.

R 1. MR ETAFEE ST )

H 3§ MR AR SR A AFISE HMRAT S H
2004-12-31 38 1349 2.82%
2005-12-31 50 1353 3.70%
2006-12-31 102 1301 7.33%
2007-12-31 202 1497 13.49%
2008-12-31 273 1573 17.36%
2009-12-31 327 1670 19.58%

2010-3-19 373 1750 21.31%

R 2: /MR ETN AT HEIHE S 5

wiFTi(ieot) 146010.2 241771.0
wYITiA({eTT) 32494.0 58067.4
H/ R T (12 T) 8201.5 18301.1
HHINARIER T 25.2% 31.5%
H/NRIA i 5.5% 7.6%
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b 2010 4E 3 H 19 H, MR A7 286, bk 24
FokE| 7 AE 13 M2, 22 MTWREE, SRRk, i, B
W AEBFAR VRIS AT B A FIAHZE B, )38 b i) vy G Bt B
NRE, AT A ETE A A

sk F, #EF 2010 423 H 19 H, H/ReEE R 28 MEHK
ITEUX, BRis. M, X Z4h, (UREHR. TE. BRI 34 (HRRX)
W AT AR N AR BT N AR E I SR AL B Th A, SRR T X
SR PR A JE, I T DX M 28 5 4 ) B R R R

> RiFBBE 2000 1270

ik 2010 4 3 H 156 H, Fr/h4bllii 367 2 BT AR 1PO fill 55 g Ak
F] 1593. 56 127G, HAr 63 Ko w]IH L P Al HL S A ¥ 4 382. 83 147E, TPO
P Rl () Rk R A0 R TR B 1976. 38 147T .

H/NRA R FE SRS BE AR T ) SR R, B AR BEE . 2004
—2008 4FLE, 83%H)H1 /MR R SEHE T4 AL, 440 1R B e T
FW, B LHULF] 176 1270, 2009 4FE O RAER Box, SLitifF 10
BRI 3 76 () L B SR AR 1, —2R PR E /MR

> WSRESNERK

GiitBor, AN ML E ML IS R R T SN R IE G K, 2004
£ 2007 R[], EDNVHN B ER T 30%, (RRE A K R
HEIE 10%. 2008 & 2009 52 BRERUEHLTZ M, H /R A A BAARNL 252
B3 rhidy, (R ERUEHLRE I 2ITRTE, R3S T IEREK, B3&
BT A BT I 5K KT

/N AP AE IR BT S 48R A A AE BT AR BN
A TIEMIGK, S R ) 2 005 A OH

R 3: EWHFERHERWEE RS A L)

2004 4 38 94.7% 89.5% 89.5%
2005 12 91.7% 75.0% 58.3%
2006 4 52 96.2% 92.3% 80.8%
2007 4 100 90.0% 82.0% 61.0%
2008 4 71 85.9% 74.7%

2009 4 54 72.2%
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R 4. B HEREFREA G A T

2004 4% 38 76.3% 76.3% 65.8%
2005 4 12 50.0% 50.0% 75.0%
2006 4 52 86.5% 76.9% 38.5%
2007 4F 100 80.0% 50.0% 62.0%
2008 4 71 69.0% 67.6%

2009 ¢ 54 95.2%

> MARSSMREER T R

ERAZ IR AR /N AR ARG ST 1 — 2 X 3 Al AR 2 =] 10 A 4% H R I
AR Z, R LN s P R RE 9RO i) H R NP IR RS o /AL AR AE
PR TR R B A BR8P B T T AR A T AR
NE TN RER S @i s R, A HERE KOS S B RS I, Ak
BAGIRRAE IR T, 2008 4, /MR 7 IR T FE bra il e
DN R S PR A R E A< 8390 %4 &

> TEEREA IR FR

Bl R, HANAR T ACFRE R, PR S T R A A
I /O 2004 4E 6 F 25 HE 2010 4E 3 H 15 H 1) 1) H e 75
9 3.62%, & FAREIHH ST ERP) 1.7 £,

M BT 37 I R I Fe R IE, H/IMREEATaEE 2005 4 6
H 8 HIEA KA LK, F 2010 4F 3 H HA) SR 11K IEIE 500%, [FHAPRIESE
TR _EAEZEAR kIR 23 3] A 360%F1 200%.
B 1. F/MRETR. RS e M _ESEREKIEXT b (2005.6-2010.3)
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NI R T AN RR . FAIRE s Bl i
EAN7 Al XL m RIS ISR, B HIBEh AR, 57
AR AT IR RAC BB, T DO RS .

> H/MREBEERR RIFRKHE

2004 FEZ 2009 4EfH], F/MRCENIRNFRE K, ESE 6 FAERE A IR
T PR 2008 A LAFT, H/MREN NG K 2 A0 E 7E 32% % 39%[1
XTE N, 2008 4F K& 2009 452 @l fapLagm, A MCE RN K Zems A
TEE, (ERE IERIE K.

F 4: FEEMRN KK ESN

H/MR A B
FHIEARA (Z78) KR FHERA (27D |
2004 6.71 32.67% 25.12 31.30%
2005 8.47 39.03% 30.28 20.36%
2006 10.71 33.82% 38.51 16.94%
2007 11.47 33.37% 61.05 29.90%
2008 13.11 22.76% 71.62 17.71%
2009 13.52 9.36% / /

VE: BRI 254 L i B AT H

HREIE K IEARA A TIPSR AteE, AT R E
2004-2009 (754, H/MRA R RS, T A BCE R R K
ZAE 2005 F1 2008 P 4F H L A7UE

2 5: FHSFRNE R KR

HMR Ak HMR
I FIE (I27T) & CPIERNE (IZon) KR FRFAEE

2004 0.39 12.28% 1.24 27.56% 10.07%
2005 0.45 13.63% 1.19 -7.30% 10.89%
2006 0.59 24.94% 2.55 47.87% 11.06%
2007 0.91 45.04% 6.63 56.15% 12.52%
2008 0.96 9.04% 5.53 -14.51% 11.49%
2009 1.15 20.88% / / 11.97%

MG R R AR R /MR =] IR P EE S REFAE 10%LL
£, FRBRETHETEH.
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> HUBRGE ST RS R

HH /AR T 3 B AR R R, ANl , AFAE R o Ak Bk Z A% O 585 70
GG AR L L B IR 5K 35058 2R ORIV B R A% 56 ARG o 52 2 ] BRAE
BN ML RSN R TR, X RG0S — BB A, XM
AT IE R ) B v T EARA F T R A TR AT R K R B)
g, mT DO R SR A A T B AT ML 9 s KU, TR SR E /MR T3
)P 35 A AL i

H/AR 100 8 H 2006 4R ATLAKR, Rt sk 285. 4%, FRERIX
—FRE A E /R ETE LSRR I 0. H %3k 4: 2006 45 6 H 8 H AL
DA, #2010 43 H 18 H, IIsEERGHEIGKAE)y 172%, ERA AL
AR 200 42 RIFGRIE S hHE4Z 41, 2009 4ELISRIGRIME e, =
2010 4 3 H 18 H, /i ETF {#H I K 92%, 7 445 L EA o] ELEdE (1)
TR A HEEE 12 £,

R 6: WPAEE 2009 FEAHEHKHR

SR EELWR | i L FEHE  EENE
159901 5 J7iAURIUE 100ETF 113.64% 1 4 i
161604  REIERIE 100 103.96% 2 9 R
510880  _LiEZLF| ETF 95.56% 3 16 Vali]
159902 /MR ETF 94.52% 4 17 /R
200002  KIRAZEH R 300 92.40% 5 19 PR
160706  Z&SEYFUR 300 91.97% 6 21 PR
519300 Ky 300 90.08% 7 27 abe
020011  [EZEPE 300 89.60% 8 29 PR
050002  {HH A& 88.61% 9 31 PR
510180  _Lif 180ETF 87.75% 10 34 aki]
040002  #£z MSCI H1[H A % 85.11% 11 39 PR
161607  FlUEE#] 100 84.92% 12 40 PR
270010 R IPIR 300 84.80% 13 41 PR
519180  Ji% 180 83.81% 14 47 aki]
510050  _LiiF 50ETF 83.60% 15 49 aki]
519100  KHEHE 100 83.53% 16 50 PR
180003  #R#—IiEITHT 88 82.46% 17 56 /abF
110003 5 /5ik 50 77.36% 18 79 Vali]
100032 & HERMAHUELLA] 67.83% 19 142 PR
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HAr, /MO Z BRI EEAR, JE2I5RIGK AL,
2009 £ 7 H 1PO HJF LISk, ©F 100 ZHA REFR /MR LT, “F4EH
BT 12 5K, G A TTEE 5000 127G, BTG 2 7 AR AN T AE 4 o
INKR ) 3T%HT 28%.

R 6: FEERAWIHEER IPO HHi

2006 2007 2008 2009 2010
BILAR - - - 36 25
VN 60 100 71 54 46
AEFER 13 25 5 9 8
it 73 125 76 99 79

JF: 2010 #1123 19 H

Bt /MR T O RFE PRI R TR AR B B A AN TR - Bt
URHE S AR/ 300 FiE A, A3 B 2 Ab i K B R A FIREA TR R, T
R TR AR R BL R B B

B, HRAEENTHRNERREERTE. 51/ 100 fHHtL
B, H/INR 300 FEHHR i K T B o R KRR 5y 30 24N F 73 AL, K E 95%
LA b AR 300 455508 e AT ML SEIE N 2 4>, SEEL TR 22 MIEM &
AT PRSI 4 T 7 i

B 2: FRACHUNI B i R L
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HWK, FREATIMANMERELEWHF—PMI. S5/ 100 §5
b, Bi= KA n i E S A H 46% RS 41%, HI - KAUE B IKIAL
BEAEPEEH 39% R 25%, 5 AERAIREH 13% FEFEE 8%,

R T ATAERT IRITIL LR

AV S /MR 100 T30 HES HUME 300 8% HZ
BUbR 5 R 19.1% 1 19.6% 1
A e WS, R 10.8% 3 11.1% 2
bR AN FT 15.9% 2 10.8% 3
& BE AN 8.2% 5 8.5% 4
BEZ5. AW 9.1% 4 7.7% 5
R 8: TN EZE R RITI

TRIRVCS th/IMR 100 7430 /MR 300 % ER
LR NEER 5 15.9% 10.8% -5.1%
&, FeE 4.3% 6.6%  2.3%
G, PRI 4.8% 29%  -1.9%
Bl oRk 0.5% 24%  1.9%
EZ5. AW 9.1% 77%  -1.4%

F=, ABRBUERNR BRI IR FES. 2009 45, F/Mi 100
s R A BTk 98. 2%, /MR R G TR AL bk 112. 9%, f5 & BkiE = TR
SR TE F /MR 100 FEET) 100 KEEARBESL, AR K& B A RIFI AN
BRI L, s/ 300 o E0Ks 1 HE i BE IR NFR AL, TR SR
B TR

B, /MR R TR RN E R R R BUE AL . LLrh /MR 300

TREONT G, FTBUIF A — 250 1 /IO SR RO e 4, N Best
R EENFECLA.
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