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http://www.lseg.com/content/dam/ftserussell/en_us/documents/policy-document/real-time-status-definitions.pdf
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https://www.lseg.com/content/dam/ftse-russell/en_us/documents/policy-documents/corporate-actions-and-events-guide.pdf
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https://www.lseg.com/content/dam/ftse-russell/en_us/documents/policy-documents/closing-prices-used-for-index-calculation.pdf
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     1 4 Z  E P S G , i +  1 4   Z  E P S M   , i +  1 4   Z  O N I 2 G I , i +  1 4   Z  F C F 2 S , i


    Z  F , i =       F  i −   𝜇  F    𝜎  F


  F ∈ {   EPSG ,     EPSM ,   ONI 2 GI     }


    Z  F C F 2 S , i =     F C F 2 S  i −   𝜇  F C F 2 S    𝜎  F C F 2 S


    Z  F C F 2 S , i =   n u l l


     1 4 Z  E P S G , i +  1 4   Z  E P S M   , i +  1 2   Z  O N I 2 G I , i


  纳 入 比 例 =     纳 入 i 量  目 标 股 票 数 量


  保 留 数 量 ＝ 70 % × 目 标 股 票 数 量


    ∑  i = 1  N     (   p  i ×   e  i ×   s  i ×   f  i ×   c  i )  d
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