Al SRR R P LIRS

(44 . 2024 48 01 F 01 H Z 2024 48 03 F 31 B)

—. T EARAN
FRAR PeaRiTREATELT R
FE AR AL ZIB004
FE AR AE A E B 2021-04-02
BHREEA: T EEF 28R A RAE
FE A BERATR A R F
EMEIRA E E e R A R

-, FREEFA

(—) BBRIER

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. REMRFTHBETECENSFRREZTEARENTN, NEA KX
e SUHOE BRI, SRR A T .

x

(=) EXEFRHA

(R TN EAFEAST BA <R B (A4EE %L (2013 24 5)
EREFE R AR TV EALACHEBREA < FBE R (AL
£2009) 154 5 ) #x4 “lamiRs” AEWEAET; (X ToLEL5E4E
PR Y (AEE (2013) 245 ) BZ4A%E. ARETH%
S REBEARNNE, PRIFEFANENL, EMERERE.

1.2024 £ 01 I 18 H (X FTHAELQARXTEELFHRAEEAR T
&)

DL BN N B R A B K T4 WL A 8] B W www. cice. com,

=, FREAER

(—) 7= b % 7= - fE An i s 1 L
F= b R

Fasra | wres | ewsn [T e | s | ER
& (55) (#) (70) SONZE S S E e \
Wit | e | g | FHR
- . - (75) 27 2 (%)
B | BAR | A4 | AR | A | K (%) (%)




242,
108,
531.

27

228, | 252, | 238,

783, | 381, | 656, | 0.95| 0.95| -315,8

146. [ 028. | 263. | 93| 86| 43.74
37| 43| 77

-0. 07

-0. 07

-4. 14

(=) BHRFAAHR

T | i £

A/ R EA (TT)

B (%)

iRz
(37

AT IE A7 K

1,225,197.

43

—HFHUA (&—
) FRRITER

s

—HFHURN (&—
) Efx

—FHUUN (-
) B TPk
RAT B

—EWUA (&—
) FHER/ HUE

E7g
A

INEE S @K

2,612, 030.

95

LR

HHEENE

3,079, 554.

10

1. 35

R WCAIE 7% 343

10,902, 785.

80

4. 77

H At

10. 41

E)
&
KH

—E W ERAER

30, 000, 000.

00

13.11

— DL b AR AT
=

— 4 1 DA E B

— L E BRI
TF R M RAT R 7

4B

21,510, 500.

00

9. 40

Sl (AF) &

40, 415, 300.

00

17. 67

75 Bk ¥

AR

30,168, 000.

00

13.19

ERiE S0

12, 641, 188.

49

5.53

AT 2 18] i Gk
TH

P AR

He: RFHFE”"
T

X ERE

&

82.06




15457 - -
B AR FE 1 K 53,000, 000. 00 23.17
Hb - -
AT 20, 451, 528. 96 8. 94
IR AT B R B - _
L | K - -
i megs - -

S RAEA - -
S - -
BOE (EHFEHRK) - -
Hb - -
Hf M RRIEAS - -
| HA 4,218, 003. 88 1. 84
5 2% IE E 1 -6,999, 834. 17 -3. 06
FA ~441,109. 07 -0.19

At 228,783, 146. 37 100. 00

8. 94

1. 84

-3.25

*:
1. &R B /N ok % 8 7 BB 35 49 B A& RN A T BB R kAR G B
AR EA .

LRATHEMERAEENER. b RBRER. WEAEERK.

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

4 —FMURN (&—F) Bf. —FHUN (&—F) Bk, FXBERAT
AT R RAE—F AN,

5. R FEAR NN (AF ) HIT St

6. WAL MM AT T S . R MR 2B 7 #17.

1. IRER S, REXSTEELMTHA B FRNFHOLTZEIE

8. B AEK SN LM WA B FRUNFHNAFERIEARTES.

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

10. MR RIGE A PN ERE R B RR W HEMAE . B3 KA &
RURAF . A 7 PRIE4AEE.

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

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

(=) HHH A4

1. HWRTEEN

1) A ARH R4 5 FePRIE4S: 0.00 5

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



2. BE. b, FEEK (A1)
) sz
F5 W AE A7
7 7 > AL ¥ = "
(%)
i 174, 400. 1,451, 00
1 V- [H 4F b 603993 00 8 00 0.63
ot 176, 745. 1,216, 00
) | ERB 688387 00 < 60 0.53
D 23, 504, 1,093, 64
3 B AR 688777 3,50 8 ng f2 0.48
) 1
. TR 600118 39, 300. 0 ,008, 83 0. 44
0 1. 00
1 ) 1
5| BobEH 002049 53000 005,95 0.44
o 0 0.00
B 976, 991. 4
6 | MBS 688037 | 8,745.00 ’ ‘0 0.43
48, 200. 22 .
7| B 002747 8,200 8 922, 066 8 0.40
) 11.
8 | Hlk 000960 >7, 300 8 363, (0) 0.38
14,400.0 | 844,848.0
9 | A 603369 ’ 0 ’ 0 0.37
58,800.0 | 825,552.0
10 | femiFk 601688 ’ 0 ’ 0 0. 36
A4 N - - - -
20 KL4R
B 1 .| 10,282
1 | 474%4& 0 | 2028032 00,000 0,282,00 4. 49
) 00 0. 00
. 100, 000. | 10,271, 60
> i ’ ) )
2 | 20FE 05 |152663 00 0 00 4. 49
100, 000. | 10,094, 00
é,;—,ﬁ ’ ’ ’ .
3| 2382 05 | 240046 00 0 00 4. 41
. 20 HEyE 11020006 | 100, 000. | 10,088, 00 41
&% & MTNOO1 | 28 00 0. 00 :
; 19 = M g 1019009 | 100, 000. | 10, 056, 00 440
JE MTNOOT | 80 00 0. 00 :
100, 000. | 10,041, 00
‘)‘L ’ ) )
6 21 H4E 03 | 185082 00 0. 00 4,39
) 22 E AT MTN | 1022821 | 100, 000. | 10, 024, 00 138
001 50 00 0. 00 :
‘ 100, 000. | 10,008, 70
217 2 |1 ’ P 4,
8 R0 88808 00 0 00 37




21 ER
9 | mazE 0 | 2128019 | 0% 0000 6,195,00 2.71
1 0 0.00
19 If@ﬁ%‘( 50, 000. 0 5,033,50
10 3 AL lE 1928018 0 0. 00 2.20
3. HMFHEEAMAMESHE (BTL)
iz 5
xm | N R YN
w7 e | ir | omm | NEF I ERET ey
7= il
(%)
(EEin | _ _ _ _ _
7=
R
- M M| £ e R
EAETR | R 20, 000, 0
1 %E'ﬂlﬁﬁ@ % iﬁﬁ 9@ 4,25 00. 00 8. 74
R FE | R E
4]
-~ ‘; FE % H 14,000, 0
2| HEAhika R A 34 4,53 00. 00 6.12
i g | 7 '
i it
iﬂ)zu TE-A
MHEE | T % %
WA | =% 13, 000, 0
Solemma wmal °F| 4] o] O
T K| A
(=#)
HOE - i
S|P ER
WL 3 2 B
S = 6,000, 00
4 Eﬂji 7ﬁ " ﬁ 10$ 4. 34 0. 00 2.62
F TR g e
it
#
| - |- - - - - -
il %
=
x| - |- - - - - -
Z4




() 35 T 7= o R 4 20 BiL 1 0

LIS &

(=) W EEKEBE &RE
1. RETH

T 4 2047

BT AT, AFEABRRERT G EZERRKEIL, BRRRE
NEHR. REEIE T2 EFIN, FEINAHEY 682 LT ART; 1P0 %K
BRI B EF ARG,

B BB

—H: 2024 SFAE TG BAL I NI, RAKERE 2724 &, &L 1A 30H,
WL T, A4 A Tk 8.22%, Wi TR B F %4 5 RS Akl
A —E IS L. NEAE, TR AL, R BHE B 2 T Bk O A
BlE TR, AT#A. BT FIFREEA; MAOMNRREFRER. /K.
REMFNERIALE. TREREFH—FTE, BEEERE.

ZH: 2024 £ 2 AWIEKEK, — AR MEHRET KRG R FERNLEFE
SR, #aE 2 H 29 B, FEAA LK 6% HEAARM] kAR H kA
4, RFBHMB S . TG A B B M SRR E R MR R R B AR AL
BLFBRARIR M. NRKEEWE, b T AT RGPS, AT R
AL KA K

ZH: 2024 F 3 ATREGEEARLAT. B2 ABE EKE, EAKE 1
ABkiEE, 3 AmgEm 2IMARS, aA X EEREE, BalmsEXE
FBMAKER A, AARAER, BEAHS MG R ZERRE, A HE
B A I o I T

GiE7D: 3]

WA ROR R E B B 3000 RANAL B, st R 5 M Ak
R — BB R XS T 3 R M AE . BERE T4 B R AL TR -2 AT
EEME, RETHEFAERIANER, THLRAHTEFEFRAAL T
W55 # th BB

EMEVERTAS FRAR, BRAFE VEREIEFFREGHIAL.
B I 2B A B R R R, T R R 4 i BN S AT AT B A T AR
W EAORES. THEZHRECHRRBIGWI M AL =L kgl &
R
2. fxWH

T 3 247

AFEERGAHE LR, REXGHFTHERGTHESME U LK
L 99%. oAl 3 & Anfa i db &, REA| S 670058 M B 488 bk 2. 05%, KakfE
L5k oy b A R R B AR AR Rk 1. 25%. 2 AHE, REE AN BERN T H
GEME (LFUT) ALK 0. 7h REKAMGHNFREEGME (3-5F)
ALK 1 49%. SANBRAT E, AR G R H R R A T B 0. 81%. AAE
ikar A, R RFRIRE, WHARARE.

KA B BRI R E

—FE, AR aEREmARE TERENEY, KaxhaTH, R



RMERE, BRAMNZRKFER/MELME, &HGRILE TG, fsrkaE
fr, W THEEAREAGRE. A bl THEME AT TATRE, #K
B G AGFE T MATH. BRFZTHEARR AR S, i KR,

RE-FFE, ] BAETANTRT, W aKEEME. =8I
MEFERTRAR, UFRAA KN A RFLETAT AP K2, D
BRAT. PREEH RENHA AR N B E R R B, FERENZ, —FEMR
PR B A — B B G BB, T EORIE T BRI RIRR; R B, B
BORA M RIER, RATX P oz oy BN IHBE, ik TAT IH X 2 #
4y BB REREHTBORNFEGUURLAHE . RIwe W S 1E A

G AAEE, WAAZFHRELTH, TLEPERTEE, £FFTH
R, 3 A PMIEEIRMELU L, &7 R0 MR k. = 5K E, #
FHERRADKE, —FFEEBRMTHARE, FHf= w3 = LRI
“FHRERNEHETA, —ABREHGTERMEEER. & HATEREE
&l HIERES TR, HTELRE.

BOREE, 2024 57 AMBOF FREF/DERA, TENF T I0LH,
HFHM 406 10, o EFFER A 1800 1270, ML H T B L Tz % 3.9
FAL, H AR A 1000 4050, =3 A&t An 2800 40, B RBORTE, KATH
FRETHERAREF A THEN T ERBERENEAT T, — R RIFR T A0
RHLRESHEK, —RANPKERTERBRI IR Z2EEFAE. L
F NI TR R AR A E R AN B R AR B e L R A
. LB B AL T AW B, 3R BOR U KR A 28

K P Ja SR ey sk b, G K E B AR BT R, RATHRIFE AR,
MEmERR S BE, R TIFENR. GERRELKET AR, REFHE
S {5 R fit oy 2 EAMEL
3. BEm

Lzl

LA, femRFed, RIAMFFHERERE, WFEESE. TR L,
FI A R [B] S840 RATARBY KRBT 2h M, AP ] 4% 0 % 8807 P e . A
RAW, mAEa BEAL T, EXRWAFRK. 1A 24 8, ARRITENE
fi, B 202442 A5 HE, THERIMERESEEE 0.SNEL R, ERE
B[] B b 347 A T 37

2, FAEWMBEERRE T EMREL, RATAFTHEERSE, H0awiE
M4 RHEEN, TTHEEFEEE. 2 ABBADNA, BIWET K EERBRATIE,
VAR FEYEAT, (15 904 T AR IR S04

3A, REWEERTTAM, RATMFHHREFEE, LG ERES
EME, EFRMARERH HRAETFOEEAD, AL, PSL#
TEULBCET 5 A B R, TERATH BRI T, BRI & W RO AR 3¢ S04
ReARXIFR, RITERANZT LARSERELY, RE—AF TR

BB R R

SHFE, BHBOR T A R R RATAT KB R R B KR
Fidin b 3R, W 4 SR EN B F, RE &R KA A 5% T BOR,
AR R B BRI AR I T 4R R R B A
BEZLE, LN AFEI T EE RN T ERAS. 2RELNTRE,
BHRBRRKN TS T, —FEYMELENEAREENFAMLS. —FHK



ﬁﬁ%kﬁxﬁ%% “REHAERE . F R R A E 5 R M7 4 ok R
FmEEE, KeWHEIE—TED, BE LR R B L A1

(=) THETEHFIL

EE&%EE i I RNV &l T R0

AFEREREZEFEL =, (Z) ARFFHE"; K BEILEIL “=.
() & miRaEBEIL; BARLLEE.

fi. HAF R
(=) DFEHFAANK

RHFFHEANE ()
L] MR
14 13
(=) HAt
N FEH

NMEAREREFRGEAAE. KA. S KM R, EH. TE.

] [E Fr 4k R A R ]
2024 £ 04 F 15 H

AR

1. RBEHXREHEETERS BN ARRHFTHE K L H,

2. Ak =, FRERFEN WABRFELE ALY,

3. Z (=) FRESEEAREELS, S TREMARLAFAL, HE
6 77 B AL AR YO AT ME BT B 3R

4. BRAURBUHHRRAEFEE AR K ECHEAEERT B RZ I UK R
.

5. WA A B R =A IR A BN+ A B W+ R E A SR
A HABRN-ZFE T R REEE - B A -F B - b % A
AAEEITH. HEHEE).
&%%ﬁi%miﬁ@ﬁﬁﬁﬁ% YR 2 S = M K B o/ AT A
1, HitEMEFESLE, WREFFERA P BITET X, oL

g EE KRG 7 ﬁzF%ﬁﬁ@ﬁﬁ&? ERPTAT. B I A A g
KR (R E — R a3~ R E) < (KME %k



LR AL+ RS — R e AL ) X x (MR BALIEME + &
BB — R4 ) AT 48 ) -1

Ho

LA EALEEEIREE W — X B B AT E

15 BALEE = LR AL E- B A F

TR RE AT RIS Z W0 7 8 AR 15 R AL (AT
HAER, TAEN. RARKEEST BHERREFELA T

B\ \|

P

[ T+ Ri /10000)

(1) % B & pFmAal (A #abaex= ([ = 1-1}
x100%; e, R1AHH (RELEFAERE) WEHRELF KT, RIA
H&E 7 e 225K aE, R A REREE TR 3 .

[ I+ Rm /10000)

(2) A& FmAN (REA) Fabaasx= {0 ~ 1-1}
x100%; H, R1 AMEMRIEZ T REDFTMNE (HELERERET
A BERRESFKAL, Rn % n- 1 REDHFEE n KERTHE &7
e, R1AREMNRE — KD FEHARNE 7 25 K4.

He, HEEAWASFKE =40 25494/ 0 80 FE % x 10000.

10.

KT ARG =, AT BT A A H R

FH AT R MR AT 11 T AR HH .

B mMEFEERPORERZHR LT REEET 2 RLHE
B Al T W 3 3 B AR LRI M g 2 4

RHFA NS dE MDA E (TA) REHFHAIN,



	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

