
 

 

 

 

 

 

 

 

 

 

Abstract: As the first product index in China's A-share market that 

explicitly determines its investment function, Shenzhen 100 is an 

important index to describe China's new economic development and 

the components of it have the characteristics of "innovation, growth 

and leading". Shenzhen 100 has the dual characteristics of growth 

and blue chip, with good profitability and market activity. The 

variety of products makes it the optimal target of asset allocation. In 

the future, we need to learn from overseas successful experience to 

furtherly improve the product system. 
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