Index Brief

2021.9.16(Y-Research 1B21-069)
XU, ZFEE/BE—ERFRREATR
liuxin@yicai.com
Committed to Improving
Economic Policy.

www.cbnri.org
/"

o ARIRSIRS

F—MERRKARTREER
(2021 429 A 8 H-2021 49 A 14 H)

ARTREARTHE, cEBKMEACIHS

#OE

A RIART 4 X E YL E4% (NEER) £ & — B LA
0.48%, 4T 95.61. #|F T # K v 09 5 — M £ 5 5 I A R T 52 IRA 4%
L& 4540 (REER) 3L & — & L7+ 0.48%, #T 124. 36,

EIOHASHEIA 4 HWLE, ARTRARN S XIBEXRMEERE
FATHER T AE.



Index Brief
o

9A 13 H, ANBKEAHKRAERERDT, 458 AR, THHM
T FEMEKE Y 5. 2%, FHREELEEZLI0MA LA ZFEWE
R T 4%, ANBMEXTURE T 2013 FIT46, MR H T IE A6
T B UM R E LT,



Index Brief
G

E X

—. ARTICREAAAZME (202149 A8 H-9A 14 H)

F—MAHRIART S X E YL EHESH (NEER) i = — A LA
0.48%, 4XT 95.61. #| % T # K v 09 8 — M £ 4 % I A R T 52 IR 4%
LR 4540 (REER) #E3t & — & L7+ 0.48%, #T 124. 36,

K1 % — U 25 % Bt A K TNEER 5 REER # %

—reer neer (AH#HID

130 98

96
125

94
120

92
115 90

88
110

86
105

84
100 82

2020/01  2020/03 2020/05 2020/07 2020/09 2020/11 2021/01  2021/03 2021/05 2021/07 2021/09
ST Pl EE I

EIOASHEIA 4 HWL A, ARWMRXAHS; RELER K
THAE. £F, ART AR TAREAEBERA, 24 A E 1. 17%
A1 1.00% ARTHRWT., RTHHFE=ZTHAEEBERZ, 24K
0.88%. 0.61%% 0.60%, A K™ % HxHETHE 0. 29%F 0. 27%.
ERA, ARTR 2RERE, &EHN 0. 18%,



Index Brief
]
2 ARTRFELRAERRTICLENEAE L

I
]
I
Lo e
e I
HiTT |
|

ElIE o

Fit BS
=0. 4% =0. 2% 0. 0% 0. 2% 0. 4% 0. 6% 0. 8% 1. 0% 1. 2% 1. 4%

Ki: Wind, H—M AW

MNERNEXE, N\RT AT ABEREAAE. ARTXH
To. RTAE BN T EE E & e, 4 A4 7.26%. 5.38%F0 4. 89%.,
ANRT R EEMp T EBERA, 47 A 1.85%F 0.50%; AK
M i % T A FHE 0. 32%.

BHEZI9AM4H, =T ARTILEN6.44, RTHARTILL
X T.62, EERXARTILEN 8.94, 100 Ht w ARTILE X
5. 86,

3 ARTRFERBERRTILEHNFANLT N
(202141 A 5H=100)

eSSV KK TG Hoo Y G === JIJG === Fioe BOMIEIC = = = i bp

110

2021-01-05 2021-02-05 2021-03-05 2021-04-05 2021-05-05 2021-06-05 2021-07-05 2021-08-05 2021-09-05
HKPg: Wind. ZB—IHLHF 7T



Index Brief
o

MNFATHERE, EIOASHEIA 4 HWY A, ARTAK
W TEHATHEXETAE. £+, ARTRAKZZZRNAERE
ERmA, A 1.49%; X EtHHEEuA@FF@mntERERZ, 44
A 1.36%40 0. 98%, XX EEHT A E, BEHA0.46%, EEREFEEZI
A 10 H, SZHFATHEEFZN6. 5% LR E 6. 75%, MmEAEEANK
Z H (9 A 13 H) AR XEE H 7 A AE 0. 40%.

B4 ANR™ £ BHXTFER T RIC R 8B R E A
R
B A —
e
e
B
B
PR
ER S
R

7= [H Bk

~1. 0% -0. 5% 0.
KF: Wind, F—IEWF AL

% 0. 5% 1. 0% 1. 5% 2. 0%

(=]

MNERKRE, NRTI ALY EEFXTHRTAE. £+, AR
TREFEBHHEAFERERS, b 14. 16%; %5 E4RFETHE N
FHEBERZ, 271K 10.05%F 7. 81%, AR #4247 5 A #1215 1@
E&RA, H 2. 48%.



Index Brief
G

Ko ANRT R EEHATHERRTILENFAN LA
(202141 A 5H=100)

e TR PG AR e T — T R e G 5 2 e 7 20 RSN
=== BIEEFHR === YRR == G AR === ZREEk e AR W A
122
117
112

107

102

97

92
2021-01-05 2021-03-05 2021-05-05 2021-07-05 2021-09-C

Kz Wind. S—IWEHFIER

Z. EnE¥KEEITY
9 HASHZI A 14 HWW YA, =354 d 92.54 LA F 92. 66,
ETHRARTICEH 6.46 T £ 6. 44,

El6 xmEKEGxTAARTILE

. —XRuiEH LMD —RITAARBICE .
102

7.2
100
98 7.0
96

6.8
9
92 6.6
9

6.4
88
86 6.2

2020-01  2020-03  2020-05  2020-07  2020-09  2020-11  2021-01  2021-03  2021-05  2021-07  2021-09
KF: Wind. 55— ERFBE



Index Brief
G

FEI0FHERREZEEAN O ASHEI A 14 H) EF2.5bp
F2.89%; x[E 10 FH E ez & A N T 10bp £ 1. 28%, F % 10 &
HE A = Bl A BT 12, 54bp E 160. 58bp.

MERWRE, FE 10 2 E 6o F T & 26bp; X E 10 £ 5 E fit
W2 % £ 7 35bp; % 10 FHE Al = Rt T £ 61bp.

bv B7 X0 MERMNEZSART AXTILEAH
—— i TR 2 —— ARTHFET (D

300 0.170

ghw 0.165
T\
250
’V/ V U\J" | 0. 160
200 J \ 0.155

0.150

150
0.145

100 v 0. 140
v 0.135

50 ! Y Y
0.130

0 0.125
2013-01 2014-01 2015-01 2016-01 2017-01 2018-01 2019-01 2020-01 2021-01

SKUE: Wind, H—HEHF B

TI9OHASHZEIA M4BYAE, N=nHHEZTER,TRTEXE, =

TR EER, ok SR 4B T

https://www.yunbaogao.cn/report/index/report?reportld=1 26783




