Al SF IR 2 i R P LIRS

(44 . 2023 48 07 A 01 H Z 2023 45 09 F 30 H)

—. AR

Fiatt: PegaEsERAREeT & 12

FEmAR AL ZICE0212

FE AR AP ROE #]: 2019-09-10

B EHEA: FEE AR A R

8 A FEBRRTEOA R

EMEIRA o E E e AR A IR

-, FREEFA

(—) BBRIER

EREYN, HF (DWFELEAEHSEY (AEHA 11 5F) Tk
EAFREAF RS EHENESY (AL (2013) 24 5 ) REfthAEEEE
MAEHELEMY T, BITNRAISENE. BHEEHEAN. RBEAEHEHALR
A KGR FTHBTEEXSFRMEZLZARZHATH, NBA X & IUHE
HARHUA, 3 %,

x

(=) ERERIHA

(X FLUFELREAF BAKF MM EMY (AHHL (2013) 24 5) 4
NEFZH AR TLUVFELELEHEERREA LAY HERY (AT L
£2009] 154 &) A% “lamtfsE” AENERET; (A TOLFLAELE
AR S EY (AMEE (2013) 24 B) B=4A%H. NZETFHREA
R ERNENNE WRGEERIANEN; HMEXERE.

RFERAE T 20234F 9 F 22 BHFENCKTHFe2ARTTELFHRE
HEARTEMERREY, B 202349 A 2054, gArAEHEERSRAHK
EEERTRTCEN S, pERTECEY, HEFLRPHNELEBB ATH
FEAS T £, ThBY S R A TEED . N SaE WL (L TFEANE RS 4
BRE TN R T B IR,

HEREFE LT AANFE W www. cice. com FrE A il BA4E: 2023
£9H25H (FALZEMMERARELLT BT EAKNED.



= FmTFEERFN
(=) 7 BR Al s R
—
EREFE | EEME | BAE | Baw | Bam | R é&i
(1) () (75) WNIHE | IR | kFH itk
W |k | s | T
W B | W WA | B [ BE | (2) | (0 | ()
418, | 418, | 418, | 418,
620, | 614, | 000, | 000, | 1.00 | 1. 00| 5,428,
228. | 667. | 000. | 000. 15 15| 438.70 1.30 3.91 23. 08
68 38 00 00

(=) EHF Ao

iz

£y

K= A2 WAH/ AR (TT) bR A (%)
AT IE M F R 150, 411. 12 0. 04
—FHUA (&—%F) ] j
AR 4T A

GRS - -

—FHURN (—5F)
I 57

—FHUAN (&—F)
PR TP ERAT R
G

0. 04

—FHUN (—F)
I A A

INEE @K

R

HEHE TS

JiE IR 27 V% 3K

HAth

B
&

KT

— S ERATH K

— B L b RARAT
ok

— 1 DA E B

—AEHDL P EREM. T
K EARAT

99. 85

&R

A (AF) R

#E Bk HE

R AR

ERiE S0




FE AT FE 1 5 Sk
TH

= X FFIEH ~ -
Ho: "B
FHl %

KX FEE - -

FArEe - -

12 17" f 418, 000, 000. 00 99. 85

B T & ~ -
o - -

A f% - -
i FR A B R B - -
i (R - -
¥ ,Xz<j;é? B
S RA A - -
A - -
BOE (EEBHK) - -
HA - -

A | BARE A _ -
| H 605, 209. 65 0.14

0.14

~ D

-0. 03
H Ao -140, 953. 39 -0. 03

&t 418,614, 667. 38 100. 00

i

1. &R B /N Tk % P87 BB 34 3% B A& RN T (B sk P R kAR G T
AR ITESE.

LRATEMERAEENER. b RBRER. WEAEERK.

. —F MW (&—F) EMHFR. HFR. PRBRITEZRSGFIE—F
A

4. —FMURN (&—F) Bf. —FHUN (&—F) BUoRkl. FXBERAT
TR RAE—FUA.

5. R BEAR NN (AF ) HIT St

6. T H B IE T ot IR 0BT .

1. IREHR S, REEXSTEELMTHA B FRNFHOLATFZEIE
FHHEA.

. AR ER S AL IF A B FEANFHANLTZEIEFRTHES.

9. IRAVK B AN KT “HAAGE LT T T At

10. A F =2 A N LR E KB R F W EME . B3 KRA L.
RURAF . A 7 PRIE4AEE.

11. S fir 2 48 T K|/ 4163 1E K Rl W Bt BT 70 Bk B 57 5, 6 4 L 1 26t A B 350
FR . MAREMNEE.

12, “Bit” B “w{E/EREART NET KT EE” , “HH” KA
100%,




(=) PR

L %%

TR I

1) AR A e 6 29 & R B RIE4: 0. 00 7T
2) AMMAM R LT oA RNERAE (A RNEHA G LR TR

7))
2. RE. AL, ERK (W)
" \ _ L IZ R A
< F =1
Fo-A A T B IR S R P
e (%)
i &3 - |- - - - -
4 - |- - - - -
B - |- - - - -
3. HM PR HE (A1)
iz IR
XA | FE . NS WiE | HRLF | A7 0E
% R RS ER L S (7T) | W
(%)
#%%%I?ﬁé
. WL 7 E -
248 o b 4 A K 418, 000,
=5 1 ﬁﬁ%é * 12 A 54 5.21 000. 00 99. 85
K415 4% 5
1
Bt
TR - |- - - - - -
A
#
| - |- - - - - -
ik %
#
| - |- - - - - -
Z
() 4 18] 7= 4K 22 B i L
421 H H Wi BAFH (I6) HE

2023-09-26

5,434,000. 00




A1t 5,434,000.00 | -

E: RAAFRZERAF T 2LER.

LIS &

(=) WHHAEKREBE &RE
- BET

1
2.t
3

S E7

W 3 A

TH, FemBEAREMRTMR, RTATTHRERE, 6. AREXR
B s A0 KBS K R R R oot R EBRA R 2T 24T, B A i R A
7. ELRFE DROO7 A EH{E 1.80%, 3tk TAT 9bp, fKFEHAZE 10bp. RO07
5 DRO07 F 4 {EA % 18bp, Rt AT 12bp.,

8 H, HeWERENZHISY, ARARE. RITATFHHEERTE,
KRB A0 RATE T 37 LR AE, MUF NFUE B 2045 i R RATH K. AR
BISEBRA R LTz, ARBRER, RemrisETH, FefRRFEBE
Fl# LJr. BAR%E, DROOT A EH{E 1.86%, itk E4T 6bp, & FEHAIZE 6bp.
RO07 A FE34{E 1. 96%, 3Rt T4T 2bp, RATRRA I LES £ 100p, BRI
PR THRAT.

9H, REeBREEFHEY. MMTREEEARFTIFSE, AvEbenm
vk, ATEHRE SR, MLF B EEE, ARWHITR 14 REEW, =
ZRAME. RAFRSAREERMTHIRANEZ L, FERAKSFKER, RIT
BhLHEH, KBRS EFERAS. BAKE, DROOT AEHE 1.97%, ik H4T
11bp, & FHEOKAZF 17bp, R007 A FEHME 2. 12%, 3Rtk EAT 16bp, & T EKA
% 320p, RATHRAZFWWIBTIE 1500, WAUFETHELYE.

BHCEBREE

W, Bt m BRI R RE . RIT=ZFRRTBEA BN
G R A AR, (8 A 7] B 75 ORI 7 R R B k. B T BOR R
b, mERES REFFRATRR S Mo b T WA R P AREAT RN, A
A oy R TR 1 R A 1

VO 2 A T W B R 20 E R B T BUR R AAT 44 ok R o R B £
%, KAOTERMTRLAN KM, FERERTHRGHERL. KM m, £
FERAREG L, KB LMLRTE, FEAEAEKTBRARAHHMET
Ko B HE R F A B SRR I

(=) BHZATEHEEIL

FEFFEREFSFEA T E . BAHRUBM G 2 BT E.

AFEREERZEELEX “=. (Z) BEFRTHLE"; Ko BiFiE L E
XCZL () R HE P R BRI AR SLIEE .



fi. HF RGN
(=) DFEHFAANK

W H A AT (A)
R HEK
17
(=) HAty
N AU

MEAERE RGN B SR KM EREEL. R, TE

o 2[5 7 4 b A 0 7 TR0 ]
2023 410 F 25 H

AL A :

1.
2.
3.

RGH KA B EER SR AR TR THEK S S H.

AEH =, FRERBIL HARFEZEE AEHM.

= (=) FREFAEMKEELE, X TREME KR LA, PR
677 b AT AE TR VA A B 5 B3R

BOL LR B PRt A AR R AT AT B Rk R
AR

W4 P B3R = A B 3R R R BN+ AL B R 3R R B R
HHMBN-ZRF-REH-RRECHEF- X FA-FHE L E-Hth %A
BEEITHE. BERE),

RN 2 3 R AT 7 ik R = R A4l A
-1, FHEMEGEEILEI, WKEERRA P BTET K, B2
Bl AEMKESpOZ BB E K EERA. B AR
SEEEKE= (AME mﬁﬁmih@ﬁ-ﬁ%iﬁ@@)X(ﬁﬁ%
TR EAALEE + A E R BALEE) X x (1R #Ar
Bl - KYRE — KRR ) -1

o

D EALE R EE W — X 5 H s E

LG BALEAE = AR AL - R LA

RRARELT BER Z N BEFEEREE R F B EEET

[



AAER, TAEF. BRARZLLT BRI RER AKX T:

[T+ R:/10000)
(1) % B &H%pHmAl (R Fkas= ([ - 1-1}

x100%; X, RUAMY (REL6FERE ) §EFHELFKE, Ri HE
T A e iaE, Rn HIREHRNE T 0L E KA.

H[HR:;; 10000)
(2) #% A S H oAl (K Eit) Bk ® = ([ = 1-1)

x100%; HF, R1AHREMREZERERTHE (XELeFEREEHA)
W R 2R AT, Rm A5 m- L RERHE S m K0T E 087 A4
e, R1AIRAEHRE — K0 T2 ARG 7 & o3 K.

B, HEAZWASFKT =48 334/ 0 Ee0FEH x 10000,

T MNTAREM &, BERATHEEREE.

8. MEHF BAMEBMEAT 11 FAITHEIE”.

9. FEBHXBMFATRA LT NRERRERIAEL S G EFEF I XLHE
R TEETD &k S AR E e

10. & FA ABHE dE AR 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

