Al SRR i PR LIRS

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

—. T EARAN
FAR: PaeenReRREET &
=R AL ZIB003
FE AR AE A H B 2020-01-10
BHREEN: TEERLBREARAE
FE A P ERLARAT RS A R H
EMEIRA E E e R A R

-, FREHEFA

(—) BBRIER

EREMA, EF (DL FELELEHIEY (ALTA 11 F) CTFh
WA AFRE AT BA  E AR ) (AL (2013 24 5 ) REHMA X
BFENFEELRNAE, BATRNRXSBNE. EHEEHEEN. RBATYE
HEARAE. REMRFTHBTECENSFRRETHEARENTN, NA KX
e SUHOE BRI, R A T .

(=) ERERIHA

(R TFOVFLFRELT AR AAFEMY (ALIEL (2013] 24 5)
EREAE R ARTOVEARAETHERBREA R P AN ALY (AT L
02009] 154 &) A% “lamtfsE” AENERET; (R TOLFL5KELE
AR R Y (AL (2013024 B) B=4A%H. NZETFHEE
S RTEARNNE;, BROEERANENL; HfEKEHE.

120234 11 A 11 H AR THEQAEFEFKEHREEAR R HAED

220235 10 A 24 H AR THEAAEFTKAERERARLHNAED

32024 09 1 22 H AXTFTHAQARTEHILSFHREEARTEHL
&)

4.2023 48 08 F 28 H (A THEHERABGEHHRATETHIFL LS
GEAE AT, E L S AL

L EANEF N A R AT KA W A 8 B W www. cice. com,



= FRETEL

(—) = d % 7= g E Al s 1 L

Lo
Fasra | wrns | ewsn [T e | asn | DER
& () (#) () R T AR s A
S e
W | k| B EA B ma| | | o | BEF®
850, | 862, | 782, | 787,
343, | 486, | 456, | 963, | 1.08 | 1. 09 | 4, 385,
881. | 451. | 903. | 815. 68 | 46| 623.51 0.72 0.72 . 46
39| 64| 86| 97
(=) HRF= AN
UL E T AR () | DA
RATVE B AR 5,816,203.13 0.67
— WU (&— B B
) HRBITER
ERZ: - -
—EHURN (&— B B
) Efk
—EHURN (&—
WE | BRME. FRE - -
MH |RATHR A 6. 37
oo EBUA (-
) EMAFZ/ A 20, 000, 000. 00 2.32
A
ENRE b gk 112, 001. 33 0. 01
1o w7 47 2 A 9, 348, 780. 29 1. 08
HFHEA S 13, 930, 562. 36 1. 62
L WIE 5 7 B K 5,729, 949. 95 0. 66
Hb - -
— M ERITERK 150, 000, 000. 00 17. 39
— DL b AR AT ~ B
28
B E | —FH U EER - -
W2 | —4F L ORI ] | o1 06
EE (| FEARBRITESE '
Y 102,253, 000. 00 11. 86
A (AF) 80,258, 000. 00 9.31
A2 3 R - -
I EE 241, 876, 000. 00 28. 04




ki3 38,980, 593. 91 4,52
e FF 7 i i S ik
TH
R X FFIEH - -
He: G %>~
X FEIE %
K XFER - -
HHEse 39,998, 990. 00 4. 64
{2 F6 7" dn 3,000, 000. 00 0. 35
B T & 129, 000, 000. 00 14. 96
Hb - -
A % 88,270, 986. 55 10. 23
AR AT R - -
5% & - -
w |[REHES - -
KH TN - — 10.23
S e - -
AOE (FEEHEHRF) - -
HAb - -
Hib | RRIES - -
Fm | H 15,218, 393. 63 1.76
Py %I E Y ~74,716, 294. 52 -8. 66
SR 6,590,714.99]  —0.76
&1t 862,486, 451. 64 100. 00

1.76

-9.43

i
1. & RFHE /NI % PE 7 P 34 49 R A& 2R/ N T B T (B P AR R AR G LR
ErRITEGE.

LRATHEMERCEEYR R, b RABRER. hEAEERK.

. —FHUAN (&—F) TMHFERX HUEX. PEROTEFRERENE—F
A

4. —FHN (&—4) Bft. —FHUA (&—F) BoRME. FRERAT
FHEBRARAE—FUN.

5. RN BRI (AF) HIT St

6. WAL IE T . IR MM, 2B X o v #1.

TIREHR S, BEEETLELHFHAH BB SRUNFHNLAFFEIE
FRF LS.

8. A BEA SN LMFHH “BR FXNFHNLAFEEEFRIESL.

9. IRACK T H AR KT “HAA LT T At

10. A F = RAGHA TN LR E KRBT HEMAE . B35 RF .
RWRF] . R T IRIEAE.

11. S fi 2 48 1T K|/ 4635 1F BORb ¥ Bt BT ik 1 S 45, 60 46 B 1 46l A - T
FH. NAREFES.

12, “B3t” B “WE/ PR RAR” RET P %E”, “hHt” kA 100%.



(=) #%

Vo

L B8R oL

1) AH A e 629 & R B9 0RO 2
2) AMMAM R LT oL RNERAE (D RNEA G LR TR

0.00 5

7 )
2. BE. b, FEEK ()
7 sz
F5 bikEd A
T 7 > L ¥ = -
(%)
o 122,000. | 6, 664,86
1 | EHEH 000333 00 0 00 0.77
25.800.0 | 4,212,10
2| FrERA 300750 ’ Pen 0. 49
0 8. 00
137,700. | 4,053, 88
E| £
3 H [E A5 600150 00 8 00 0.47
- 1a . ) 1a
4 | ZHEELE 603259 51,7000 3,761, 69 0. 44
0 2. 00
. 18, 4
5 £H A 300679 89,600.01 3,718, 40 0.43
P 0 0. 00
- . 119, 500. 3,573, 05
6 VL E JE 600754 00 0. 00 0. 41
4 .
7 FH & v 600600 7,700.04 3,365, 57 0. 41
0 5.00
y b . b b 4
8 | FEfILE T 600563 37,9000/ 3,509,5 0.41
0 0. 00
_ 66,000.0 | 3,499, 32
9 H % B bR 688981 ’ P 0.41
0 0.00
‘ 262, 600. 3,279, 87
10 | BxAH 600522 00 400 0.38
K8 F & 18,445,0 | 19,999, 99
1 \ 007347 2.32
% A 70. 55 0. 00
=K 3 =
B 7
‘ 17,210,8 | 19,999, 00
)| AT H AR | 000252 Pe A 2.32
A ) 43. 37 0. 00
% EKE 9,348,58 | 9,348, 58
1.
3 5 B 000790 027 027 08
4 | EiHi 511990 2. 00 200. 02 0.00
21 TH4R
C 5 .| 51
x| 1 | magEo | 2128021 | 000 000 | 51, 380,00 5.96
X 00 0. 00




23 KEX
) W, MTNOO04 | 1023804 | 400, 000. | 40,504, 00 470
(R JRORAE | 72 00 0.00 '
W B 45)
23 KEX
; W, MTNO03 | 1023803 | 300, 000. | 30, 384, 00 3 5
(REJRPRAE | 23 00 0.00 '
W B 45)
20 R b4R
. . 27
4 | 4TAEAE 0 | 2028017 300, 000. 130,279, 00 3.51
X 00 0. 00
i 300, 000. | 30,161, 70
5 121 2302 | 185089 00 0 00 3.50
20 K 4R 200, 000. | 20,594, 00
o 2.39
6 A 2028037 00 0 00
) 23 I Ak 1023803 | 200, 000. | 20,262, 00 ) 3
JEMINOO1 | 59 00 0. 00 '
g 21 Fr#ege M | 1021022 | 200, 000. | 20,104, 00 ) 33
TN002 34 00 0. 00 '
) 20 AL [ 1020010 | 200, 000. | 20, 068, 00 ) 33
B MTN003 | 55 00 0. 00 '
; 23 &P | 1023819 | 200, 000. | 20, 060, 00 ) 33
#MTN002 | 94 00 0. 00 '
3. HAMHEEAR SRR (B T{L)
iz 5
KA | L ; e Ay 47
NN RS Vel e
s | FF | an | gay | omm | KEF | SOREE) L
(%)
T2z 4
-%& 61| F %z
24 3 BEES | AR 3,000, 00
1 | ‘ 3 5.45 0. 35
7 TAER | FE A i 0. 00
itk (= | F
)
=
PTG | e g g 50, 000, 0
1| ERl% < 15 4 4. 82 5. 80
iR Ax v 0oan e | AR 00. 00
R L (N
e a4
S Y 22, 000, 0
2| 1R A b % 5 4 4.20 ’00 ’00 2.55
Rz | !




i % #E
ikl (=
)

i}
b
af

MR 2]

RIS

-E &
B AR AL
# &R
(=#)

‘ﬁ>
=

= o B
B

N
Hy

5 4F

.34

18,000, 0
00. 00

.09

%R
M # %
GESTE
HAR
itk

Ryl ST
= oml W
pai e Gy

>
|

6 4F

. 64

13,000, 0
00. 00

.51

F - 15
M X &%
W SRRl %
AT AR 3%
i %l
(=)

W 4

w ¥
o

AR

6 4F

.35

10, 000, 0
00. 00

.16

H A R
PRA % &
I 5h P A
A HE
Al

5 4F

.40

9,000, 00
0.00

. 04

Tz -

A B 3
Al %
A FE T
BICE#)

34

.99

5,000, 00
0.00

.58

H PR 5T
- R O
A%
5T A AR
il

5 4F

.60

2,000, 00
0.00

.23

%

F&ai
il 2

%

XFF
ok

(79 ) 3R Al 7= i 0 4 0 B 1R L




. BT

(=) WM EBFKEE RE
NS E

W37 AT

IR TG AT 8, AR AR T A FEE T, &MU T 7
WA —, RIAETIU LKA E, BERKIG TH AT, FWARTIZAL £
T, —ZFERGASH, FEERFAELR, RA&ERIKT 2,974.93
B AR A R, KAVERE AP T, R BRI SR MR
5, WHRESHRK, LBREFEEIN 437 04 LART, AN LEE
HAG TPO REREARFEER SRR LFEBRAEE TR, REEAF AL
BOAT Bk, B ANEREIGE T RER; RS8Rk A —, 3o H 5 Rk e &
B RE R ILBA .

WEE 7 a8 BBl L, ZREHRENME, ZEBKFSENE,
HA T EOR RS, R RS AT AR T R TR SN B
AR, 2024 SFHRRE RS, HGoF K FHOEAF E M2 R4 T8
WRANE, BENEE L, ZFERAHEHEL, ZitHHE 2 NS E,
FERHSE. ThAWFEREEZEECE, HoEBEEK, SARFRENLR,
Piide B, Bk PMT R, J5 3 " R AR B R R - RAWRHER. S
HAGEAMRARE, &n AR5 T BOR R B RBOR, 2024 4 A W47
WA R#— IR, Tt TR BT, KEEE LKL
AE BRI BB T KT E A

Y E B

AT BLE b, 54T b B2 A R IR, A (AR A AR R A T R B AT B9 4T k5

—FEHEEERRT IR RHE N EE. AT IR ERETE
THEALWEE, DHEN. 2T, FEEZETRFEN. AT RN EA
E, INAEMALHFFRLED;

“EREAATET, ET Al RRRERE, MO FERE;

ERRACHROMEE AT WRBERAIOR L, BETIHEN. BT
FolE 25 B9 Bl & ;

WEEZRTGNAH T, #— PR THEFRE, BT Lk
JB A B AR B ROR O BRAR T, P T b kg

W ERE

AT BEBRAEINS

LTIREARTIRARH EBRAEARARIF A LI, KITANERS
FHEZE A BRES RGRA WAL R, TipRE— B4 sunfh. BAL, T
BART G EEAT. RGN, Z6BANNBORME A AL E, B
T 37 LR S iy BAR, A2 A W O A B B B, R A DU A BT B 7 3 R 4%
B NEERT 7 B Pt B0 A BRAR B B AL, T DAHIIE T M B 45 T 3L & T
[P A xS
2. FirEme

W

AEFETERFHEBA LK, REXGFETHEERGFREESMEEH LK
4. 75%. A 2 G Ao fE i A, R SR A o o R W B R Bk Bk 4. 63%, KR



F A oy A2 A B B A8k E ok 4. 68%. o AME, REEAB AN R R
GEME(1FLUT)HEH LK 2. 62% REKAMGENFHRESME(3-5F)
164k Bk 4. 33%, B ARRATE, RGP IE SR Ag AT Bk 0. 47%, A
MW A, 15 Ak A AT

i 1= Bt

B PR RREAL T A R, AW AR EF R MRARKT, A AT AR
W, RETHAT R SR, SRR, Xy A EEEBE, it
B, ERAFETI, RFLERERE.

W REE

B 2024 F, AW ARTUHEREFERGHA TN AL T/ED. A
BE A Z 5 AT 18 e — 8 X fodk ik, #Ema R E R R, W b
W, oM RESF. EFNEDERBNTET, WB WKy ZWE 5
W RER T, B TR BUR LR A R, R BUR O R, M AR AT
TR, ZRIBRGBEHKH ., BERTRB XUBKR S, #l#EL R
EEGRE KRR XFTIALEA. HEZH TERNZFEKURERY
KNG T, 2023 SO G ERESETIHIRELS. o FERBSHF
W R s, BA— WA, [EFITnAa N % TS SRR E R .

BORE, 2024 SFEEEIN DUHRR. RLEH”, SBRREHRRL.
k. SEL, FHRFT KEMBEIH, 5215, WERBEEFRITENLS, &
HWE, ERNRAFEAZE, EALHEREQAF B ELLE. RTRE T, ¥
RHEBMHOMESE, RTBREMAURS FEFEA NG EMR. 12 AFRE
FIERP R TBORAER: “RENRTHRRERGEEE. MEAR KEF
WA EAETW, Lo AAE. 0T 4R ERF Z 53K B K-T FE E AT
CHL, RAMSEEBERARFTAR”, FHRTBRKEMTEENE, B E
AR Aot AL
3. BediTig

Gkl

1A, %ewmERARLTHISY, REAEETEL, BATEARARAE
Y, WA EMH. 1 F RO0T FERFH A 2.12%, IR T4T 21bps; DROO7 F
P 1.91%, 3tk _E4T 15bps. DRO07 5 RO07 #AXA|Z 21bps, 3t TAT
36bps, BFEE, WAL EEZME.

LH, RewmEs R THEAS. 2k, RITANaGEREBED, %
B BHERBERHEARKATRAEENK. KAERNREG LT, REGHLE
RAFB AL, 2 A ROOT F B34 2. 38%, EREh_E4T 26bps, DROO7 A 3444 2. 11%,
IRt _E4T 20bps. DRO07 5 RO07 | 27bps, EFLk _EAT 6bps.

30, REWRFHERS, KREHNEEREEAEBSRANEWR ETH,
BTG ERAEZmA, BEE T RAEH 2o HIEE. 3 A R007T A EHHE
2.45%, ERt 4T Tops, DRO07 F E4{E 2. 03%, 2Rtk 4T 8bps. DRO07 5 R007
£ AT ZE 42bps, HthiH 150ps, FERMAREATELE.

4 F, WA mEFHE, SRS T; AR, AR =B S5 BRF £/
Wwiksh, RAITSERFZHEDN, BRE 7 AAEH,m A BIAEE. BEKF,
DRO07 H FE {8 2. 06%, 3Rtk EAT 2bps, B TECEF|Z 6bps, R007 5 DRO07 K
JZH{EF| £ 23bp, IR TA4T 22bps.

SH, RempERFHETL. FeALEEBORMNE N NEE L, RITHER



F E3t— %N, BARE, DROOT A FEH{E 1. 85%, Kt TAT 21bps, & FEBURA
2 15bps. R007 5 DR0O07 J JE 4 {EF] £ 14bp, 3RELT4T 10bps.

6 F, ReWBERRKE, BER AR A, F EaFF FREATFHE
MEZT, FTAMMITGE, RefEXEFTHEA, RITERNZEB S ER. B
K&, DROO7 F JEH1E 1. 89%, ERth 4T 4bp, & FEKAIZE 1bp, R007 5 DRO07
H A £ 30bp, FREh EAT 16bp.

TH, ReETEREEMRTL, RITAFHFHRERE, BM. AREFLE
R KR . AR K ut BB A £ 2 T 54T, B A ARAHE
7. EAKZE DRO07 Fl EH{H 1.80%, 3L T4T 9bp, KT B AR 10bp. RO07T 5
DRO07 F JE 3 {EA| £ 18bp, PR tLT4T 120,

8 A, RemBEREINHESS, ARANKK. RATLXAFTHEMERTE,
KGR B KA TR LR 1E, MLF NFUE B SHE R i R AT R K. A%
BSBORAE LT, AFREE, ReERFETH, HoF ERAFERRE
Fl& FJr. BEAKE, DROOT F EE14 1. 86%, ¥Rt 4T 6bp, & FEE A= 6bp.
ROO7 Fl FE3414 1. 96%, BREL T AT 2bp, 4RATIEMRFIEINLESE = 10bp, FF4RIT
M TRAT.

9H, ReWELE R THAY. ITREERRRIVFIEL, AvEbed
M, AFFH3IR1E R G, MLF 3 E44E, AR R 14 R¥EENY, = FEE
Wt KA REFEZERMFREANEZ L, TERARSFERER, RITH
H R, K e E LS BT AORA . BRE,DROOT A 448 1. 97%, 2Rtk E4T 116D,
BT B A2 170p, RO0T F 418 2. 12%, 3Rtk EAT 16bp, & T EEK A% 32bp,
BATERFA ZIRLIEFZ 150D, RHEZTTFTELE.

10, ReWELE B THAY. MATERBERE, 2AFAFTHHRIERL
GERR. AR EEIR K ENEZTHTAT, LAFEREF EERETEK
FlEz b, fiT@EEE, FRETEREA, EHALEME. DRO0T A ZHHE
1.98%, ¥Fth_ 4T 1bp, R007 A EEH1E 2. 33%, 3Fth_E4T 21bp, 4RATIERA E4
F#% 35bp, EFEk _EAT 200p.

11 F, #"e\mELERTHESS. RATEFERHORS, OMO #1E X vE, MLF
BHELSE. ReMETHE, KRARSHEREFEM, Rk BEd—F k. K
K&, DROO7 Fl 318 1.97%, 3RELTAT 1bp; RO07 Fl E344H 2. 36%, 3Rth EAT
3bp; 4RATIE4RA|Z 39bp, FRtLiE 7+ 4bp, FlZ#H —F £ 1.

12 A, RewmERLE, FowmBKELEHNEZME, RATERT LA E XN
b, RATIEARA| £ & B . DRO0T Fl L4 4E 1. 84%, ZRELT4T 13bp, RO07 F E#
{8 2. 5%, PRtk _EAT 14bp, 4RATIEMRA|Z 66bp, th_EAT 27bp.

P R T 3 2

A8, ReWMEABRK. —ZEZIARTERANAREZD W, FRELE
ERETHAY, AAZETH, FHMAFEAME, RETWEP TH, RATER
FZRE. 8 AEER, WINBIE Hn k. BFHREFLTEN, RA4TES T
FE ST, ARLZHENRFEERITERAZZS EH.

BHE 2024 F, BREBMIOTBRHANEGRER AN K. EHFEALEE, =X
PR P R T HREAR T LR R AR AT AT X Z 5 R —
R, RAEFREFIWIHFNERTHLEZH S ANE, FlELERE
BRELENA N XE, ANEZH TAARITEORREERS IR, [EBE
HHTRT s TEHERTRAN R, BogLI M ®m T, MitkiEss



AETBCE, BEARFERTEBIFERNESTN. HEHL2FTEKETE R, K
Z M B BT RATHE N S BRE, RN R R EFRRIORR, 2 EA
FERERAGHETRA T, BARESR TR, UHRRNEREZT. £4
FREFAEE, BRBETO TR E S A R EAT, RIS
A, BT BER B £ K AN AR AT T E AR B ARRRIE B S
SR RE B b fh, B A E e 0 6 AR R

(=) FEHZTEHEFAN

FTERBETERAEH T m . JBAE R EBGE »BE L5,

REBFEHEEFENL “=. (Z) RFFAHE;, KELBEEFILIFL “=.
(1) HERE T BR S TE I, “T%- B P 2oa W Ak #eit &)
BABNEN “H. (=) HMh”;, EMTEBRARILES.

. HAFEZHRANEIL
(=) wHFHEANK
I F A AN ()

B Bk
57 49

(=) HAt
F e I O A K B X R KRG & A AN P

202348 8 F 31 HAIGH X s A K&K RAIL, T%- B WP 3800 i
TR CAT AR “Braatk]”) B ZE 2023 4 11 F 30 H sz &2 A
& BT K.

202349 A 27T HA W% s A K FRFEAIE, FAutR] 2023 £ =FFF|
By 37 ORI 2/ AT R RS TZE B —H I, AT R R4 FT
H AT 2023 4£ 11 F 30 H.

20234812 Al 1 HAGH Z 2 A KSR RAIT, T8RP ERMEOE AR B A
EHWAERT, FEGAGTR AR ST HIE G E R WA AT 2024 5F 6 F
30 H.

WEWN, A7 REEFRAGAGTR 2R =, BDEEZEXREF L.

B AN B B ARIRAT S AUT R % 3 AR KA AR, REARSHEF T
& B A AR .

AL
MEAEREMRANNE. B RRKREREE. BH. TE.

o | & BT R B A TR ]



2024 £ 01 F 22 H
AR
1. REFEFHHHEEXLRNAZT R HEKR, L H,
2. AEH ‘=, FRBEHREN WARFETEAEM.
3. Z (=) FREFEEMRERET, X TREM AL AHFAE, BaR
T8 77 o AT AR 4R AT 1 B B AR
4 BRAIURZHEFARERHE RBETEHEATERT BT REZEFUKRN R
RS

5. AW UE=AR I TR BB+ A B R 2R+ 0 E A 2 B

A HMRN-ZIEF R F-BRREEE - TR -F B -H b % A
AFEEITFE. HEEE),

B 3 R AL E 7 ik R = B R AL/ A0 e fE -
1. HIHEHEFES LGN, NKWEERAPBIUTET X, o miaE
LMKk E Sraz B EE KR ERTE. B RE x4 %
B K FE= (R E — RO BALEE ~ MBS ) x (RHI%E =Ko
IR EALEAE - A E — R AL BALEAE ) X e x (BIRBALEAE + K
ME s — ko) Bl ) -1
o
DT AL R R E W — R 5 B Bl E it &
AL JE BALEA = AR AL E - e

6. WHALREAT BES Z WMo &7 EEW ARG L P B ERT
HAER, TAEF. RRRFELST BHFWEE AT

ﬁ(l+Rr‘ 10000)
(1) #%BE&pamAl (RE) Sk =- ([ - 1-1)
x100%; H#F, R1 4 (AL EREKE) WEHFHELERE, RI A
H4 At A%, Rn A e RNE 7R Ee% K.

H(1+R;;; 10000)
(2) A& F A (REH) Smlkix = ([ =~ 1-1)

x100%; Hi, R1AMEMRIEEEREODIME (HESERERE"T
A B0 ESRKE, Re Y% n- 1 REDHEE n KT &7
Rk ed ke, R1AMEMBE —KE0 T EHREGE R 0 ELF .



B, BEAREASFUGE =L H K3 a/ 4 H S0 F L H < 10000,

1.
8.
9.

10.

KT AIREA = s BRI A H R

FH R Mz T 11 TR HRH T,

BB MR AR ORERTEFELET GG ET 2 RALHE
B9 746 B MK A 3 3 AR PR MR A R 4

R FA NS dEMERIT AT (TA) REIFFHIA



	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

