
MSCI中国A股指数

MSCI中国A股指数综合反映了上海证券交易所和深圳证券交易所上市的A股大、中盘公司的表现。

累计指数表现—价格指数（2000年12月-2014年12月）—人民币
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年度收益（%）

年度
MSCI中国
A股指数 

MSCI全球
大中小盘
指数 

MSCI新兴
市场指数 

2014 46.84 4.37 -2.26
2013 -4.06 17.64 -7.67
2012 6.58 12.62 13.98
2011 -27.15 -13.92 -23.98
2010 -8.65 8.24 12.32
2009 94.98 33.43 74.60
2008 -64.69 -47.36 -57.47
2007 156.15 2.23 27.70
2006 123.28 15.00 24.94
2005 -8.95 6.91 27.06
2004 -17.02 14.57 22.45
2003 3.99 33.26 51.58
2002 -17.28 -18.76 -7.97
2001 -26.50 -16.67 -4.92

指数表现—价格指数（%）（2014年12月31日）
年化收益

1 Mo 3 Mo 1 Yr YTD 3 Yr 5 Yr 10 Yr 自2000年
 12月1日 

MSCI中国A股指数 21.00 36.66 46.84 46.84 14.51 -0.01 13.61 4.45
MSCI全球大中小盘指数 -0.82 1.31 4.37 4.37 11.41 5.20 1.30 1.23
MSCI新兴市场指数 -3.90 -3.88 -2.26 -2.26 0.95 -2.56 2.83 5.67

基本面数据（2014年12月31日）

股息收
益率（%）

P/E P/E Fwd P/BV

1.55 17.62 13.63 2.36
2.41 18.08 15.09 2.06
2.95 13.17 10.58 1.52

指数风险与回报特征（2014年12月31日）

年化波动率（%）2 最大跌幅
换手率
（%）1 3 Yr 5 Yr 10 Yr (%) 周期 YYYY-MM-DD

MSCI中国A股指数 12.47 24.20 23.85 32.35 71.43 2007-10-16—2008-11-04
MSCI全球大中小盘指数 2.92 10.55 14.38 16.65 63.14 2007-10-31—2009-03-09
MSCI新兴市场指数 5.95 15.07 18.13 23.53 68.88 2007-10-29—2008-10-27

 
1 过去12个月 2 基于月度价格收益

中国A股股票以本币（人民币）计价。
 
MSCI中国A股指数于2005年5月10日发布。早于发布日期的数据为回测数据。
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About MSCI

MSCI Inc. is a leading provider of investment decision support tools to investors globally, including asset managers, banks, hedge funds and pension funds. MSCI products and services include indexes, portfolio risk and performance analytics,
and ESG data and research.

The company's flagship product offerings are: the MSCI indexes with approximately USD 9 trillion estimated to be benchmarked to them on a worldwide basis1; Barra multi-asset class factor models, portfolio risk and performance analytics;
RiskMetrics multi-asset class market and credit risk analytics; IPD real estate information, indexes and analytics; MSCI ESG (environmental, social and governance) Research screening, analysis and ratings; and FEA valuation models and risk
management software for the energy and commodities markets. MSCI is headquartered in New York, with research and commercial offices around the world.
1As of March 31, 2014, as reported on June 25, 2014 by eVestment, Lipper and Bloomberg.

The information contained herein (the "Information") may not be reproduced or redisseminated in whole or in part without prior written permission from MSCI. The Information may not be used to verify or correct other data, to create indexes, risk
models, or analytics, or in connection with issuing, offering, sponsoring, managing or marketing any securities, portfolios, financial products or other investment vehicles. Historical data and analysis should not be taken as an indication or guarantee of
any future performance, analysis, forecast or prediction. None of the Information or MSCI index or other product or service constitutes an offer to buy or sell, or a promotion or recommendation of, any security, financial instrument or product or trading
strategy. Further, none of the Information or any MSCI index is intended to constitute investment advice or a recommendation to make (or refrain from making) any kind of investment decision and may not be relied on as such. The Information is
provided "as is" and the user of the Information assumes the entire risk of any use it may make or permit to be made of the Information. NONE OF MSCI INC. OR ANY OF ITS SUBSIDIARIES OR ITS OR THEIR DIRECT OR INDIRECT SUPPLIERS
OR ANY THIRD PARTY INVOLVED IN THE MAKING OR COMPILING OF THE INFORMATION (EACH, AN "MSCI PARTY") MAKES ANY WARRANTIES OR REPRESENTATIONS AND, TO THE MAXIMUM EXTENT PERMITTED BY LAW, EACH
MSCI PARTY HEREBY EXPRESSLY DISCLAIMS ALL IMPLIED WARRANTIES, INCLUDING WARRANTIES OF MERCHANTABILITY AND FITNESS FOR A PARTICULAR PURPOSE. WITHOUT LIMITING ANY OF THE FOREGOING AND TO
THE MAXIMUM EXTENT PERMITTED BY LAW, IN NO EVENT SHALL ANY OF THE MSCI PARTIES HAVE ANY LIABILITY REGARDING ANY OF THE INFORMATION FOR ANY DIRECT, INDIRECT, SPECIAL, PUNITIVE, CONSEQUENTIAL
(INCLUDING LOST PROFITS) OR ANY OTHER DAMAGES EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH DAMAGES. The foregoing shall not exclude or limit any liability that may not by applicable law be excluded or limited.

© 2015 MSCI Inc. All rights reserved.

指数特征
MSCI中国A股指数

成份股
 个数 523

     市值
（百万人民币） 

指数 8,510,860.45
最大值 268,194.86
最小值 2,738.71
平均值 16,273.16
中值 8,973.56

前十位成份股
     市值
（十亿人民币） 权重（%) 行业

 行业
权重（%）

中国平安 268.19 3.15 金融 8.0
中信证券 250.15 2.94 金融 7.5
招商银行 222.45 2.61 金融 6.7
民生银行 221.19 2.60 金融 6.6
浦发银行 160.97 1.89 金融 4.8
兴业银行 157.18 1.85 金融 4.7
海通证券 136.29 1.60 金融 4.1
交通银行 120.11 1.41 金融 3.6
万科A 114.61 1.35 金融 3.4
中国建筑 87.36 1.03 工业 5.9
加总 1,738.49 20.43

行业权重

金融 39.18% 工业 17.51% 非日常生活消费品 9.61%

原材料 8.77% 医疗保健 6.33% 信息技术 5.97%

日常消费品 5.19% 公用事业 3.49% 能源 3.23%

电信业务 0.73%
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指数方法论
该指数基于MSCI全球可投资指数方法论编制。该方法论通过完整而统一的方法构建指数，便于在国际视野下进行卓有意义的跨区域不同市值规模，行业，
风格投资的比较及组合。以无遗漏为目标，实现对可投资机会组合的全面覆盖，并强调指数的流动性，可投资性和可复制性。指数采用季度调整审议，分
别于每年2月、5月、8月和11月进行，及时反映相关股票市场的变化，同时控制指数的换手率。




