Al SRR i PR LIRS

(44 . 202348 01 F 01 H Z 2023412 F 31 H)

—. AR

AR B eZES EART I RIBRL S R 14

AR AL 7TCg0114

FEm A AE R B ] 2021-09-24

BREEA: HEEFABRRRARAT

FE A E AT R A IR ]

M EE A o T E PR B A TR

=, FREHERFIAH

(—) BBIEAR

EREYN, HF (DU FELELSETHAE) (AEHA 11 5) (R TFd
VA FREAF B K E Y (AL (2013) 24 5 ) KHEAMAF < *
BFENAEHEARNY E; BITRRIEFHENE. EHESFEN. RBETE
HAEFAWE. REMRAFTHETEHEN SRR EZHAFENITH, NtH <
TS BOE BLAR LR, JF4R AL 7 k.

(=) EXEHUH
«%?Aﬂﬁé%%éFwﬁ%@ﬁmLﬁ»ﬂkﬁ%ﬁ[NB]M%J
FNREE AR AR TV EAEAG G BREH K FBRNEE) (AL
£2009) 154 5 ) x4 “WrifE” AEWERET; (X ToLVE45KEE£4
Fwﬁ%MﬁmLﬁ»cAﬁ%krﬂnN2$v)””T%ﬁ NREKTHRH
S RTEARNNE;, BROEERANENL; HfEKEHE.
1JMW$HH118«%?*é&ﬂ%?%&%%%@Aﬁﬁ%%&%»
2.203F 10 A 24 H AXTHAQAEFKKBHREEARTFHHAED
320234 09 F 22 H R THANARTEHIVSFHREEARTEHRN

£

L EANEFANBEREMEREFER AL FE LT 4AFE K www. cicc. com,

=, FRERER
(—) 7= d % 7= - fE An i s 1 L

= . N > S AN %&%;ﬂﬂ ﬁ; N }ﬁ‘:ﬁljﬁjz
R EE | R0 AT Y 3 WEH | AFEL e

() () (70) POV R | kR \
& Z itk




Wan | WA | A R | A R | o) | kaE® | K E | mE %)
(%) (%)
300, | 303, | 300, | 300, 12 53
190, | 335, | 000, | 000, | 1.00 | 1. 01 ’
690. | 775. | 000. | 000. | 06| 11 5’0834 S ). 84
200 24| 00] 00

(=) EHF A0

i B (%)

Vil
{37y

P&/ St P 2% WAE/ PR R (T0)
RATHE IR R 3,374,829, 49 1.11

—FHUUN (-
) FRRITER

R 7 %

—HFHUN (&—
) Efx

—FHUUN (-
) BORME. TFRE
RAT B

—FHUN (&—
) RIB AR/

E2
A

INEE S @K

iR

HHEENE

32 WK 2 B K

H At

1.11

E)
&
KH

— W LR R

— L B R ARAT
Ck ]

— 4 3 DA E Bl

— B DL EBORTE.
TF R M RAT R 7

4B

A () R

#E Bk HE

AR

ERiE S0

AT 2 18] i G e
TH

P AR

He: Ry k-
XL

98.90




KX FER - -
mrie - -
15 F7° - -
B FE 1 K 300, 000, 000. 00 98. 90
Hb - -
A Bk _ _
s S 3 A B IR Z _
2% & _ _
e ER S - -
a4 - -
S e - -
AOE (FEEHEHRF) - -
Hb - -
Hib | RRIEAS - -
| HA 184, 768. 81 0. 06
2 1E E )l - -
o -223,823. 06 —0. 07

&1t 303, 335, 775. 24 100. 00

0. 06

-0. 07

*:

1. & BB B /N ok % 08 7 BB 35 49 B A& RN LA T B PR R kAR G B
AR EA .

LRATEMERAEENER. b RBRER. WEAEERK.

. MW (&—F) EMHFER HFR. PRBRITERSGFIE—F
A

4 —FMURN (&—F) Bf. —FHUN (&—F) Bk, FXERAT
TR RAE—FUA.

5. R BEAR NN (AF ) HIT St

6. WAL MM AT T S . R MR 2 H X 7 #1.

1. IRER S, REXSTEELMTHA B FRNFHOLATZEIE
FRREL.

8. B AEK S NL WA B FRUNFHNAFERIEARTES.

9. IRAVK T = H AN 3 K F = “HAAGE LT T T At

10. A F =2 AH AN LR B KB HF N EME . B3 ERA &,
RURAF . A 7 PRIE4AEE.

11. S fir 2 48 T K|/ 4163 1E K Rl W Bt BT 70 Bk B 57 5, 60 4 L 1 26t A B 350
FR . MAREMNEE.

12, “Bt” B “TE/ PR BAR” RET P %E”, “hHt” R A 100%.

(=) #RR™ 40

1. HWRTEEN

1) A ARMGA4 E FRIES:  0.00 T

2) AP ARI R EAFLOMARMEL S8 (A RNER B DL 7T
7))



Liki:!
(75)

e
&7 i
7 el
(%)

3. HM#mk

i s R S,

i

AR | RATH | BR

o
(%)

LRVES
# &7
i 19
7= Al
(%)

(EEi"
= o

A
L
A

KT -#
P A7)
N
FAREEK
G

= oy

o B v

5 4

4. 43

000.0

300, 000,

98.90
0

&=
XH | - |-
ik 2

5
XF | - |-
ok

(V9 ) 3R % 18] 7 i 0K g 0 B 1R L

/21 H #

WK 4 - B 4

F (L)

i

2023-03-31

3,090, 000. 00

2023-06-30

3,150, 000. 00

2023-10-10

3,150, 000. 00

Lt

9,390, 000. 00

H: RAASRZEAAN SO E

J.




LIS &

(—) W MEFFEE REE
1. JRET
2. fmAEWF
3. MW

3% A

1A, #ewmERARLTHISY, REHAEETEL BATEARAKAE
MY, FePR EMH, 1 F RO0T A EFH 4 2.12%, K TAT 21bps; DRO07 A
KX HH 1.91%, It E4T 15bps. DRO0O7 5 R0O07 FAXF|Z 21bps, FRELTAT
36bps, BFE, WAL EEME.

LH, RewmuES BT HSY. BN A, RITAITAERTKES, 2E
B BHERBERHEARATRSEENK. KARNEREG LT, REGHDE
R¥FEL. 2 A RO0T H EH1E 2. 38%, 3Rth EAT 26bps, DRO0T F & 3#1E 2. 11%,
R HL_E4T 20bps. DR0O07 5 R007 F| 2 27bps, 3Fth_F4T 6bps.

3 A, REBWRFAERS, KA EEREEAEBRANEWR LT,
WATHERFN Z A, BEREG 7 XA FH o8t 5 HIE . 3 A RO0T A EHE
2.45%, ERHL 4T Tops, DRO07 F E44E 2. 03%, 2Rtk 4T 8bps. DR007 5 R007
FlZ FATE 42bps, ERLbiEA 150ps, FERFTAHERE AL ELE.

4 F, RempFht, R REER AR, HeF E B SBKF /N
Bz, RATHGERAZSE/D, BERE 7 RAEH A BIAEE. BKF,
DRO07 F E#14 2. 06%, EREh _EAT 2bps, BT EEF| R 6bps. R007 5 DR0O07 A
JZH{EF £ 23bp, IR TA4T 22bps.

5H, RemEFHETA., REFEEEBRMNE ML, RITHER
FlZ£3— %N, BAKE, DROOT A JEH4{E 1. 85%, Xt TAT 21bps, & FEKA
2 15bps. R007 5 DRO07 F EH1EF| 2 14bp, Rt T4T 10bps.

6 F, ReWERRKE, BERARAMA, FLaF&F FREMATHE
MEZT, P TAMMILGE, RefEZEFTHEA, RITFERANZEB S ER. B
K&, DROOT F FE3414 1. 89%, PRtk H4T 4bp, K FESKA % 1bp. RO07 5 DRO0O7
H A #£ 30bp, IRtk _E4T 16bp,

7T H, RAhmERRERTR, FATAFTGHEERE, 8. A RERHE
e KR . R R Koot R EBRAEZ T 54T, BAR AR
T+, EAKZE DROO7 F 3418 1. 80%, 3Rt 4T 9bp, 1K F B AR 10bp. R007 5
DRO07 F JFE#{E A £ 18bp, ZF L T4T 12bp.

8 F, WeWEKREA[HIH, ARAPKRSK. RATAFWFHHRMERE,
KREER B KA TR LR 1E, MLF NG B SHE R il R RATH K. oA H
BSBORAE ETHs, AFREE, #eERFETHE, KoF ERFERRE
Fl2= Fgr. E4KE, DROOT F FEH41H 1.86%, IRtk 4T 6bp, & FEEF|ZE 6bp.
ROO7 Fl L3414 1. 96%, ERLELTAT 2bp, 4RATIEMRFIEINLESE = 100p, FE4RIFT
AL FRAT.

9, WemEs R THIE, ITREERRRFTFAE, AvEtem
M, ANFFH IR RiE, MLF 3 E44E, AR R 14 R¥EENY, " #EE
W, RARSF EERNTFHREAEZ L, ZERARLFTREE, RITH
0RO, AT A B TR A BRE,DROOT Al B4 4E 1. 97%, 3t 4T 11bp,



B F k45 F 2 17bp, RO0T Fl E 41 2. 12%, IRtk _EA4T 16bp, B F B & F = 320p,
BATERA ZH B E 150p, WABFTHELIE.

10, ReWELE B THAY. RATERBERE, 2HAFAFTHRERL
GER. KA EEARENEZTHETAT, LAFBERAF FERFE M THRRE
MEz b, RITREEE, FRETREAEF, EHALEME. DRO0T A EHE
1.98%, Rtk 4T 1bp, RO07 H EE34{H 2. 33%, EREh _EA4T 21bp, 4RATIEHRA £
F % 35bp, b AT 20bp.

11 H, #"eWELELRTHELSS. RATEFEHBORS, OMO #1E X &, MLF
BELSE. RefEm, KRARSHNEREFEM, Kok EHd—F k. K
K&, DROO7 Fl JE34E 1.97%, RELTAT 1bp; RO07 Fl E341E 2. 36%, 3Rtk EAT
3bp; RATIEMRA|Z 39bp, FRLEHA 4bp, FlZH—FE M.

12 A, RewmERLE, FomBRkELEHNEM, BRITERTLFE LA
b, RATIESRA| Z 4 8. DRO0T F 318 1. 84%, EREL TAT 13bp, R0O07 A EH
8 2. 5%, 3Fth_EAT 14bp, 4RATIERAF|Z 66bp, Itk 4T 270p.

P F ot R T 3 B

S, ReWEAIBRK. —ZEZIARTERANAREZD W, FRESLE
ERETHESSE, AAZETH, fHEFEAHE, RETEERT TN, RATER
FlZWE. 8 HEHER, BISNEE K. BRmEFLATEH, R4WEP T
FE BT, NRAEZ RN FEFERRIATIERAZZ P & M.

BHE 2024 4, BRBMITBHHANGRER AN K. EFEALEE, =X
PR R R T RFEER O AR A ARARE AL T A7 X B R —
R, RAEFREFIWITAFNERTHLEZH P ANE, FlELHEEE
BRELEWANZE, ARBEZH TAARIIE O REZR ) HRE, EEK
BRI cETEERZHAEE. B o EE RN Z T, FitBiEss
HEWE, BEARFERTBNITROES T, HESEFEKEIMEX, K
FHFR TR A X HE. BRE, EAB SR ZFRIPBEKN, EHFBE
FHERNEHRITNMET LT, BERESA TR, WHRANEEET. £2
FEFARF, RABKFOTTREEELS R R REET, rFTRAELE
FAE, B AR B A R K R A KT B B AR . BRIRAE B SR B
T RE Ao, B E i E A R R R TRFOR .

(=) MEZTEHEFN

FTERETEKAFER T BAEFERUF K> TERE.

AEBEEHEEFEN “=. (Z) ERFTHE”;, KELBEELFL “=.
(M) HEHE = BREPEFEL; BABILIEE.

. HAFZRANEL

(=)  WHFFAEAANHK
nF A AN (A)
4 WK
20 20




(=) HA

AL

MEAEREMRMEOGAE. BE. BERKMEEE. #H. TE.

b 2] [ 7 4 L4 7 PR A
2024 £ 01 F 22 H

AL A :

1. REFAHEHEEERLRNARARHEKRK L H.

2. AW ‘2. FRERBFN WARTFLEREE NG,

3. Z (=) FREFFEAREFLE, STREME R LAFTAS, HUZ
16 77 AR A6 A% B R B R B AR

4 MAINKRBHHRAREEZREARATREEATERT B RLH KN B
e

5. A AR R =A A F IR BN+ R LB R 3+ N E R 2 3
HHHMBN-ZHE-HEF-BRCEF- D FA-FIE I H-HEh A

WIEHIT . FEERE).

PR R A E T E T ik WK% = MRS/ A0 24 {E -
1. HHHEHEFEIOFIN, MKEERAPBEITE T X, QLM%
L EEKEG PO F B EE K RERTE. B KL 4%
K FE=(AME RPN EALIEE + A% ) x (REE Ry
LLRT AL EE + A E — R LLfE BALIEE ) X oo x (R BATEAE + R
W& fE —Rp1 g Bfrgf) -1
Ho
DT EALEEE R EH W — X B H g it E
ALE BALEAE = AL R AL - AL L

6. RAARELLTREE ZH W™ BT FEREE R T BALIEFEET

&

AAER, TAEF. RRARLLT BRI RER AT



H (1+ Ri /10000
(1) 8 SR HRmAR (KRR Skas- ([ - 1-1)

x100%; e, R1AHH (RELEFAERE) WEHRELF KT, RIA
B 2 e e, R A ®E MR NE 7 o &2t .

ﬂ(1+ﬂ;;; 10000)
(2) #% A St Han Al (K EiH) Sakeg® = ([ = 1-1)

x100%; Hi, R1 AMEMRIEE T REODFTMNE (AR EREET
A BE AW ESFKAL, Rn 4% n- 1 REDHEE n KEQTH &7
e, R1AREMRE — KD HEHARNE 7 25 K.

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

T XTAREM B, BT xR T4 A0 e .

8. FEHFBMEBMEAT 11 AP TN F .

9. HHEBKBMATRARFNRERERIAEL ST BEESEFIRELE
HEHIATEIT &k S S AT G

10. A ABCHE diE A ER A E (TA) REJFHIA.



	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

