Al SF IR i P LIRS

(44 M : 2023 48 04 F 01 H Z 2023 48 06 F 30 H)

—. R EAREN
FaAf: PaEFEERGERELAELE R
AR AL 7TCa02
FE AR AE A E B 2017-04-19
BHREEN: TEERLBREARAF
FEAN: PEBRRATRG AR
EMEIRA E E e R A R

=, FREEFR

(—) BB

EREMA, EF (DL FELELEHIEY (ALHA 11 F) CTFo
WA AFRE AT A E AR ) (AL (2013 24 5 ) REHMA X
BFEMFEELRNAE, BATRNRXSBNE. EHEEHEEN. KRBT
HEARAE. RERRFTHBTECENSFRRETEARENIT N, NA KX
e SUHOE BRI, SRR A T .

x

(=) ERERIHA

(R TFAUFEALFEELF BAH B AGEEY (ALH L (2013] 24 F)
FEREFEZF ARTLUFEALEAEHE LMEA X ANR Y (ALITE
02009] 154 &) A% “labtfE” AENERET; (L TOLFLAELE
PR Y (AEE (2013) 245 ) BZ4A%E. ARETH%
S RTEARNNE;, BROEERANENL; HfEKEHE.

U EEREFFENFANEE W www. cicc. com Fr% 47 &l B A4,

=, FRERFNL
(—) F= P A Fo i 2 1 DL

|j } N, } £ 3 gAY %&%ﬁﬂ ﬁ‘— N }ﬁ‘:ﬁljﬁjz
FERREE | RERH | BEE i WAEM | REDL ok
(%) (#) (70) POV WHR | kR \
Wit | e | g | FHR
: : : (7) %% (%)
B | BAR | A4 | BAR | B | K (%) (%)

19, 35
5, 517. 1.16 2. 04 33.18
07

) ) ) 1.31]1.33
3,641 3,30 3,53 65 18




1,55
5.79

in‘

8,27
1.61

1,57
1.79

7.00

(=) RS DA

J
T it

RS

WA/ R A (TT)

B (%)

AT IE A7 K

2,211, 826.

59

0.

03

—HFHUA (—
) FRRITER

A

—HFHUA (—
) Elfx

iRz
(37

—FHUUN (-
) B TP
RAT B

—EWUA (&—
) FHER/ HUE

E7g
A

1,650,000, 000.

00

24.

47

INEE S @K

U/

100, 023, 965.

31

1.48

FEHE TS

17,696, 011.

65

.26

i1 WK 2 K

23,010, 311.

64

0. 34

H At

26.59

—E W ERAER

1,740,000, 000.

00

25.

80

— DL b AR AT
=

— 4 1 DA E B

— S DL EBORTE.
TR M RATR 7

70, 560, 000.

00

.05

4R

1,120, 372, 000.

00

.61

2V (AF) B

562,599, 720.

00

8. 34

Bl =&

78 Bk B

&

AR

969, 208, 000.

00

. 37

KH

ERiE S0

33,057, 836.

42

0.49

AT 2 18] i Gk
TH

70,000, 000.

00

.04

P AR

He: RFHFE”"
T

X RE

kb

1,087,166, 309.

88

.12

fE 467~

264,929, 687.

00

.93

AL i &

546,000, 000.

00

8.10

95. 85




Hb - -
yie _ _
IR AT R - -
. |ThEK - -
e - -
REEL - -
A A e - -
AGE (EEHEZH) - -
o - -
H | B RRIES - -
" | H 99,200, 529. 75 1. 47
. |HFEEY -1, 603, 989, 428. 00 -23.79
| H A -8, 401, 048. 63 -0. 12

&t 6,743, 645,721. 61 100. 00

1. 47

-23.91

i

1 & RFHE NIk % P BB 4 3% B8 A RN T T SR R AR G T %
AR ITEGE.

LRATHEYMERCEERER. b ABRER. ERAEER.

. —FHUAN (&—F) TYMHFEKX HUFER. FEROTEFRERFNE—F
A

4. —FHN (&—4) Bft. —FHUA (&—F) BORME. FRERAT
FHEBRAYRAE—FUN.

5. R BRI (AF ) HIT St

6. W[ AWM IE T 5 . IR M. 2B o v #1.

TIREHR A, BEXLTLELRFHH B SRNFHNLAFFEIE
FRF LS.

8. AR AK AN LM WA B FRUNFHNAFERIEHFHIES.

9. IRAXK = H N 3 K “HApAzE K H " TR

10. A F = RIGHA N LR E KRB HEME . B RF .
RRF] . R IRIEAE.

11. S 48 T K| / 20 632 1F BORb 9 B BT ik B S 45, 6 46 B 46l A - T8
TR NAREFRE.

12, “B3t” B “WE/ PR RAR” RETF P %E”, “Ht” A 100%.

(=) BRHE"Aa

1. HRHEHENL

1) KR ARI A4k B fRIE4: 0.00 G

2) AMMABM R EAF AR NE T HE (A DMEN LSR5
7))



L BE. e GOREE (D) ]
XE | e N B
LA 4 B R A & (7) ’;ﬁ"?ﬁtljfﬂ
(%)
1R : : : :
T [ PSP o
T s [T TS
3 ﬁ’ﬁéﬂ%?% 004388 10122828 118‘1‘;152 1.76
AR e [
B 5K g B
5 %%Eﬁ{; 008409 103’0235’3 111’2%5 1. 66
KA i A ' '
6 gg%%% 004120 10262226 10022042 1. 48
7 ;‘;%%%’% 004042 | °% 32243 70, 06& Z; 1. 04
8 ’;{;7}\\7—%%{’% 016318 63%01; 65’65?22 0.97
9 ggiﬁj 008798 | > 325021% o 93(3{ gﬁ 0. 81
10 ;/‘féﬁw’% 008104 | > 88008 >0, 64& 88 0.75
M TR
R P et I
22 W
) f,@;%;% ppgany | BB 00| 12230
\ 22
R I O P e e
% o
. 33&%@;@ ;222817 1,003, 88 99,483, 88 o
H4) ' '
s [ =aoo |1s20m1 |00 008'0 0, 86?{ gg 1. 35




21 ¥ E 4R
A 0 | 2128019 800, 000. | 82,304, 00 L2
X 00 0. 00
19 % A3 M | 1019006 | 800, 000. | 81,152, 00 L 20
TN0O1 74 00 0. 00 ‘
22 K477 | 0922800 | 800, 000. | 79,744, 00 18
L% 02 86 00 0. 00 '
21 WS 4R
A 0 | 2128011 700, 000. | 72,583, 00 L 08
X 00 0. 00
20 Rb4R
A 0 | 2028032 700, 000. | 72, 345, 00 o7
) 00 0. 00
3. PR A R+ )
H 7 gk
Byt e A A
48 4 | kEF | BR L'ﬁfff %fﬁgﬁ g
Vs &l
(%)
1515 N
w | P E
”JE%‘ ¥ AR 50, 000, 0
LE S RN sS4 5.2 00. 00 0. 74
ECE a '
4
}ﬁ%%-¥§ﬁ
E&/)NE
AR 44,929, 6
NtES | L 5 48 .05 0.67
‘ = AL AN 87. 00
ELHRA -
N \ N =t
12 #7it%1
H B W
54 911 5% |8 & &
7 LEHAE | H AR 41, 000, 0
£ i k| R E 5% 03 00. 00 0. 61
($EH | F
#)
ERAR
892 5 & | H w1z
EHAGE | H AR 41,000, 0
it X | |/ HE A 24 03 00. 00 0. 61
($EK | F
)
EOGEHE | B A 34,000, 0
N, 5 .24 0. 50
-7 MW | 4T A R i 00. 00




HEHE | 7 HE
&R AaE | H
¥t &
BAEFE
- R AR
HEHE | AR 21, 000, 0
EReE | T EL S 24 00. 00 31
¥ i & | A
(=)
o fE
T REL
24301 5 | & A {2
TR | 48 & 18, 000, 0
RHEE | H K2 3 42 00. 00 -2
R afs 48
xRl (=
#)
o 4=
ST 2
SRER ;%EE% 14 .20 15’880’08 .22
S| . '
% i
FE-B| o oo
Wik | L oA
e | S 110, 000,
R &b - 5 4 12 .63
ey | AR 000. 00
AL FE 1t _
g ()| B4 H
AF-A|, o,
waan | AT
b Z;&f% 94 | 4.53 80’880’08 19
e | D -
- to |7
" =% | o o,
wr merm | TER
\ \ =T o
RE sEaik | " if 3 4 .79 | 70,000, 0 .04
ta | AT
HOE - \
e | PR
BAHNE | o
R | if 15 4 gy | 16,000,0 .68
R4
RFE-E|FEREFE 45,000, 0
By LI e R i 34 00. 00 67




xR | A R R
I T | A E
£
PE-E |, o
Magrm | L o2
o |mmam |l T2l ok | 40| 300001 o
agrgn A R 00. 00
%) £ F]
eox|BEE
1l EEEm | DA g | as| 0001
A L 00. 00
iz'J(:,ﬁ}ﬂ)IKE‘/‘*\E'1
ol e
8 @%%&j%@f 64 | 4.64 ”ﬁ?ﬁ 0.47
A AT A ﬁ@{i '
Fit x|
e
-AN M| £ e R
A BIR | B 23,000, 0
9 | ymni | m 94 | 4.25 00. 00 0. 34
B | PRAE
e
R -
MEAAN | ER
BAFE | E R 20, 000, 0
10 | e | 4 % 94 | 4,44 00. 00 0. 30
BT | A E
B(=#1)
o
x| - |- - - - - -
iE 2
P
x| - |- - - - - -
ZH

() 358 1 7= o iR 4 o0 BL L

LI &

(—) WP/ MRHLFRE S EE
1. RETY



2. fmAEWT

W 37 A

REFFHFEBER LK, REMATIEERN P HREAM E 185 L%k
1.67%, o Fl & BAE R RE, REF EGN PSS LK 1.86%, RE&fE
FfRw B e R e 8 fe 8 Bk 1. 24%, 2 AME, REEAMEHFN PAEH
GAEME (1FDT) 1588 bk 0.75%, REKAMGHFENPHFIHEEUE (3~
54F) 284k Eak 1. 63%. AU A E, AR AR T A B R A g AT K 0. 15%,
MABXT W 25 AL, A T aal, FlE kA,

i 1= it

K LE, ERRWMEER, EHTRETENZ LA M E. AR IFH
", FlEGRFRD &%, WEENRDIEZ T RO I 2. AHGRFFHHE,
P IEE BERIERE, MATEERR, EREEKE, ERAEET, RiF
HE RIEM.

W RE

AAXTE, INMBEZFNE WS, M4 EMKE, HEEENR, Bo
FATAT. D EFBEIR, MEFRLFER, SOV FHEERITES @Y
hEEYIH, 6 F PMI HFEH BB RE R TS, RFERERTABE, KiE
REA K. B K EEGHH et d, R RBFRENKES THEL, Hib AR
Kb, FutEHEBKNE, RERBBREKL € HMELS K.

3. Bediig

Gkl

4 F, RewmpFht, R REER AR, HaF E B S5BRF /N
B, RITSERFZ%/D, BEE T RAEH A BIAEE. LEKF,
DRO07 A JE {4 2. 06%, Ptk F4T 2bps, & FEEAF 2 6bps. R007 5 DRO07 A
JZH{EF| £ 23bp, L TA4T 22bps.

5H, RemEFHETA., ReEFEEEBRMNE MR, RITHER
Fl Z£3— %N, BAKE, DROOT A FEH{E 1. 85%, Xt TAT 21bps, K FEUKA
% 15bps. RO07 5 DRO07 A E#H{EF| £ 14bp, ERth 4T 10bps.

6 H, ReWBERRE, BERAED A, F LARSF EREMFHK
MEZT, FTAMMIFGE, RefEZEFTHEA, RITFERANZEB L ER. B
K%, DROO7 A Z3¥1H 1. 89%, 3tk _E4T 4bp, K TE&EF|Z 1bp, RO07 5 DROO7
H A #£ 30bp, IRtk _E4T 16bp.,

BRE R EE

CEE,BRTRETIT I EREFRE. EFERT T, 2R EF# 2 RE,
BHFGENEFNAE, FRBHAZ, —FF 5k PMT EE =D AL TR
DJEl, Al & FEAXEEEBIN L TH, 6 F MR E RAT K38 & H1E
HENEERI, gAERHARE K, DHELFLRT, RTBRAENEHFE
AP BEAE By 17 T IR

ZEEZERREDH, RITEREBEEL A, RITHARLEERE, &
AAFTIHRERAINA N FE %, REEAEENRASE. WEEH, WR=
FEERFERE R, RITMRLEHEE G —EH .

(=) BHZATEHEF L
FERETEFSEA T . B E LR A2 BT,



AEREEZEFEL L =, (Z) 3 FIBHARBHEATHZR”, Wi
WoEIL ST “=. (W) REHE = Rl BmEL, BARILER.

fi. HAFEUL AL
(=) DFEHFAANK

B HFEAEANE (D)
B b=l
128 130
(=) Hf
N B

MEAERE RGN B SR KM EREEL. R, TE

o 2] (5] I A b R 1 T TR 5]

2023 45 07 F| 15 H

IE AR B

1. RERKROHLTERADNAREK LKL H,

2. Ak =, FREERBN WAREERLE NEH.

3. Z (=) FREFEFEAREELE, TREBERIIAITAE, PR
1677 AR TR R AR

4 RALNKZTHAURBERHREAEREEATHEARAT B ELRURNZ
.

5. ﬁ%%W&%%ﬁ%ﬁ?%%Fﬂ%%kﬂ%%@ﬁ%@&ﬁ%ﬁ&ﬁﬁ
FAHMBN-ZHFE- T F-BRECEF- G HFA-FE L H-E %A
@ﬁ%ﬁ%\%ﬁ%%x
&%%ﬁi%miﬁ@ﬁﬁﬁﬁ& W 2% = R A v R/ 0 B -
1. HHEREFES BN, WKEEXAPBEHET X, Qo w0 E
frigfE kx5, @ZF%ﬁuéﬁﬁﬁi ERRATR. B ARH A A%
K = (R E RO LS E + RS E) x (REE %y
IR HATIEE + KB E — K215 AT ) x ... .. x (R BALEE + R
BB G — R JE A4 E ) -1
o
DA EALEEE R EH W — X B B gt E



O L) AT AR = o AL R AL R (E AL LA
6. WAAREET BESF ZH W T BT FEAKERE S P R FEREAT
AAER, TAES. BRRRZLET BRERERE AR T:

H (1+ Ri /10000)
(1) 8 SR HamAR (KRR Hkas- ([ - 1-1)

x100%; HF, R1 AW (HEAS6FREKE) HEFTHEEFKRE, RLA
77 2 aE, Rn A RE R o 7 i 2k e .

H (1+ Rm /10000)
(2) EABEHFRES (KEH) BEkEE - ([ ~ -1

x100%; H, R1 AMEMBILEZ T REDFMNE (HELERERET
A WA EERRE, Re Y% n- 1 REDHEE 0 K0T &7
e, R1AREMRE —KEDFEHARNE R 025 K.

B, BEARELFUE =L HEeE e/ 4 H A0 F L H < 10000,

1o XTAREMT &, BEAR T A0 RER.

8. HEHK EmMEBMEAT 11 TAMEHEIF.

9. HEHAXBMATRARFNRERERIEL ST BEESEFIRELE
R ATEE DD R AR E e

10. & FA ABHE dE AR IR A E (TA) REFFIA.



	一、 产品基本概况
	二、 产品管理情况
	（一）履职情况
	（二）重大事项说明

	三、 产品投资情况
	（一）产品资产净值和收益情况
	（二）投资资产分布情况
	（三）投资资产明细
	1. 期货投资情况
	1）本期期末期货合约占用的保证金：0.00元
	2）本期期末期货合约持仓和公允价值变动明细（公允价值为负时以负号填列）

	2. 股票、基金、债券投资（前十位）
	3. 其他投资品种资产投资（前十位）

	（四）报告期间产品收益分配情况

	四、 投资分析
	（一）市场分析及投资回顾与展望
	1、股票市场
	2、债券市场
	3、货币市场

	（二）项目运行管理情况

	五、 其他需要说明的情况
	(一) 份额持有人个数
	（二）其他

	六、 声明

