Al SF IR i P LIRS

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

—. R EAREN
AR FaEREEREREAELE b
AL 73Ca03
FE AR AE A E B 2019-08-27
BHREEN: TEERLBREARAF
A B E IR RAT R A A E
EMEIRA E E e R A R

=, FREHERFAH

(—) BBIEAR

EREN, HF (DU FELELSFTHAE) (AEHA 11 5) (R TFd
VA FREAF B K E Y (AL (2013) 24 5 ) KHEAMAH < *
HFENAEHEASRNY E; BITNRIEFHENE. EHESFEN. RBETE
HAEFAWE. REMRAFTHETEENSBREZHAFENITH, NtH <
T U BRI, JEAR B A T k.

%

(=) EXERHAA

(R TFARVFLFELT BA XM ERY (AFEEEL (2013] 24 5)
EREEZR AR TLLFLEALEHERMEA R AN B (AL
£2009) 154 5 ) &% “lErRE” AEMNERER, (KTOLFLFELSL
PR R E ARy (AL (2013) 24 8) =244 F. ~ARxTHz
b REENENNE;, WIGEEIRNNEN; EtEXERE,

PLEERETFE N FANEE W www. cicc. com x4 7 il 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 (%) (%)

1,59 11,99 1,15 1,44 | 1.37 | 1. 38 | 1,454,

5,83 6,00 7,47 4,87 87| 1442508 20 70 81




8,52
2. 84

1,02
8.22

3,72
4.12

9, 46
8.33

(=) RS DA

J
T | St £

WA/ R A (TT)

B (%)

iRz
(37

AT IE A7 K

30,765, 544.

68

1.

54

—HFHUA (—
) FRRITER

A

—HFHUA (—
) Elfx

120, 353, 604.

00

.03

—FHUUN (-
) B TP
RAT B

10,983, 580.

30

.55

—EWUA (&—
) FHER/ HUE

E7g
A

INEE S @K

U/

FEHE TS

4,347, 672.

i1 WK 2 K

H At

8. 34

[P
&
KH

—E W ERAER

— DL b AR AT
=

— 4 1 DA E B

25, 052, 400.

— S DL EBORTE.
TR M RATR 7

49,512, 156.

4R

2V (AF) B

78 Bk B

AR

ERiE S0

1, 546, 454, 627.

117.

AT 2 18] i Gk
TH

P AR

He: RFHFE”"
T

X RE

kb

233,389, 671.

11.

fE 467~

AL i &

92.91




Hb - -
A Bk _ -
IR AT R - -
. | - -
REH 4 - -
e Ae - -
S - -
AGE (EEHEZH) - -
Hb - -
Hpb B RREA - -
# FAt 30,209, 600. 94 1. 51
. |HFEEY -29,999, 289. 30 -1.50
R g 225, 048, 540. 55 1,25
At 1,996, 021, 028. 22 100. 00

1.51

-2.76

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 TN LR E KRBT HEME . 17 KRF .
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%.

(=) #RHI”H

1. HRHEHENL

1) KR ARI A4k B fRIE4: 0.00 G

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



2. MRE. HA. AR ()
X Al EiZ %
F5 W AE A7
7 7 > ALl ¥ "
(%)
BE - |- - - - -
7R 0L A 4 87,858,5 | 94,412,82
1 \ * 1009617 4.73
#%C 71.78 1.23
e g (E 2.2 7
) @iﬁ%#ﬂ%Lﬁn 006437 67,702, 69,597, 86 3 49
Hh &% C 07.12 8.92
- . |WEL&RE [ | 38,2545 39,677, 66 | o9
&% A 90. 67 1. 44 '
R T 4 A 23,153,5 | 29,701, 31
4 * 1004994 1.49
f&# C 07. 76 9.75
1,053,99 | 124,107, 9
= ’ ’ ’ ’
1| B #4E 127045 P Y 6.22
876, 350. | 99,256, 27
4= &N ’ . ’ ’
2| AT 128048 00 7 35 4.97
676, 330. | 83,178, 44
N = ’ . ’ ’
3| 3 22 845 | 110085 00 < 05 4.17
684,150. | 79,252, 62
Ny = ’ . }) })
4 |22 %45 | 110088 00 015 3.97
607, 620. | 66,019,12
5 | Rb#4% 110087 ’ P 3.31
o 00 8.24
)\
600, 000. | 59,996, 40
=2 ’ . ’ ’
6 |22 E4E23 | 019688 00 0. 00 3.01
517,700. | 58,940, 14
wE = ’ . ’ ’
7| T 110086 00 < 00 2.95
497,180. | 58, 445,49
= ) ) 2
8 | KEHAE 113647 00 B 2.93
499.930. | 56,954, 52
&k % ) ) 2
9 | Afk AR 113545 00 < s 2. 85
430, 780. | 54,192, 55
/\:é i b 9 9 .
10 | ZRl 445 110080 00 4 g 2.72
3. HFERMAETER (A1)
SRCE
KA ‘ e X4
o L R Jl%‘ bl
2t | T s | xex | mE L’i‘fﬁ &(’ff\’ B %
7 A8
(%)
B4 | | _ ~ ~ ~
7




AL
BFE| - |- - - - - -
%
%
XHEF| - |- - - - - -
il %
%
XHEFE| - |- - - - - -
=4

() 358 18 7= o iR 4 0 BL e L

M. BEA

(—) WHHGMREHEB S EE
1. REwY

2. fRFT

Gkl

REFMF[BER LR, REXRETHERNPHREEGM TR LK
1. 67%, o Fl & BAE &, REF RGN PSSR LK 1.86%, RE&fE
FAR o PR AR R B 4e 3 bk 1. 24%. 2 AME, REEAMREN HEH
GZAEME (1) 488 bk 0.75%, REKAREREN P EHEZEME (3-
54F) 284k Bk 1. 63%. AU AT W, AR AR T A4 B PR A B 8 AT K 0. 15%,
MAE R 35 f P, AR i s, FEFRAKE.

5

Kegk L&, FREGERERS, EHTHETENE LN ENE. # R FH
W, FIEGRFRDEE, WEENRDIEZ RO IS, AHGRFFHE,
B IEE B RERE, MATEERR, EREEKE, ERAEET, RiF
HE RIEM.

W REE

HEATE, ANMELFWAED RS, HHEMK, HEERMER, Ho
FETAT. D EFHERR, MEFRATHE, o E50KEFIHE L mH
SEEIH, 6 A PMI iE 0 B RER L%, EFERESTIABE, K&
REF K. Bt K EEGHHZ e, LA BRRENKES THEL, Hib AR
Kb, FtEmEBRIE, RERBBREKL 6 HMELT K.
3. el

Gkl

4 F, HAmEFHE, PR T; AR, AR = B 5 BEF £/
Wik sh, RAITSERFZ4D, BRE 7 AAEHHm A BIAEE. BKF,
DRO07 H FE {8 2. 06%, 3Rtk EAT 2bps, B TECEF|Z 6bps, R007 5 DRO07 K
JZH{EF £ 23bp, IR TA4T 22bps.

SH, RempEFHETL. FeALEEBRMNE N NER, RITHER
M Z#—F4/N, BARE, DROOT A Z A1 1. 85%, BRELTAT 21bps, T B KA




2% 15bps. R0O7 5 DRO07 F JE3{EF] £ 14bp, FRHLT4T 10bps.

6 Fl, RemBErRE, %éﬁﬁﬁwmﬁ H AR F) R EAL TR
FE2 T, #T@%%%% KefzFHubt, RATERAZZ S AR, £
K%, DRO07 F JEH1H 1. 89%, Eﬁtt_tﬁi'4bp, i FBUK A 1bp. R007 5 DROO7
H A £ 30bp, FREb _EAT 16bp.

&%@W&%%

ZEE, BT BRI S RERE. ZFERT T, B E F A ERRFE,
%Wﬁ%éwﬁXﬁ ERB AR, ZFFHE N P #5 = A A A TR
X, dE#ENATFEAXEEEHIR LT, 6 F K ER A4T b A5 7 3

HEHEZARI, GAMRABEL, HRELFOHEN, & HBENELEFE
E&ﬁﬁ%%“ﬁﬂ%

“EEZERRER, BRI EREBEL A, RITHRLEETH, &
TAFHFRERANE N EE %, SEREABENLNSS. BEF, wE=
FZEERERE W, RTRLTREEIE— M.

(=) BUHZATEHEFIL

£¥&%ﬁﬁ A 7 . B 201 LD BOK A B UL

AEREEZFEFEL L =, (Z) 3 FBHARBHEATZR, KH
WoEIL e “=. (W) REE = R mEL, BARIAEE.

T AT Z UL AR
(=) wHEFAANK

WHEEH AN ()
A R
98 122
(=) Hf
N B

MEAEREFRGENAE. B, S KM EE. EH. TE.

o ] I B B TR
2023 4 07 F| 15 H
SEARCH A
1. BEBRHEHBEERLINATHARHEKR, L H.
2. Ak = FRERFN WHNEFTETEEAEH.
iy [l

= P EAR A L, X T ARE R AL T A A, AT
T8 7 o AL AR 4TV IE 1 R R B B AR



4. BOLDAR B K F a8 B ARSI E A AT BT R URM R
.

5. R B0 B MR = A HT R HE A BN+ AL B W A+ B R B R
A HMBN-ZRE- T F-BHEHEL - T T -F B -H b 5% A

(BT, HEHEL),

B PN 2 R R A T vk R R = B R A B A B -
1. HHEMEEESLFENL, NWKEEXAQBITET R, Boaz e

g EKEE Iz GBS K RETRG. B K EwLed

K= (R E RO LS E + MRS ) x (REE KD
TR HATIEE + KB E — R 215 AT ) x ... x (MR BEALIEE + K

WG — Rt )e fr il ) -1

.

M LR E B B — R D H BT E

41 J5 AT EAE = LR AL R - AL LA
TRRESTRES ZHOW T RBEFZEFEMKERE R P B EEHET

FAER, I8, RRAREZAT BEEKER AR T

P

d\

%

g2
n

N
A

ﬁ(1+ R7 /10000)
(1) #%HE&pgmAl (RE) Sk = ([ - 1-1)

x100%; H&, R1 MW (HELEFEKRE) HEHFRELFNE, RLA
a7t e e, Ro 4 REHRNE 7 0 & oK.

ﬁ(1+ Rm /10000)
(2) #& A S H Al (K ET) Sk ® = ([ =~ 1-1}

x100%; ¥, R1 AHRENRBEZERERTHE (REALERERE Y
A) &R RESFKAL, Rn Y% n-1 REDHFHEE n RERTHE &7
Rk ed ke, R1AMEMBE —KE 0T EMREGE R 0 E LK.

Hob, BEFMEASNE - Y ERAB RS/ Y B RAHHAH x 10000,
1. TG B, B TA RS E.

8. FE{ABMERMEAT 11 FAIENRF .
9. FEBHXBMFATRA LT NRERZRIAEL S/ B EESEF I RXLE



HEHATEIE &R AR E e N
10. o A A SR BE T ER A B (TA) REFFFAIN.



	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

