Al SRR R P LIRS

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

—. T EARAN
PR Ha RS B R A R e
PR AL 7ICa07
P AR H B 2015-03-05
BHREEA: T EEF 28R A RAE
FEE A ERAKRAT R A R
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

(=) ERETUH

(X FRVFEFELET BAH KB AGFEEY (AHEIL (2013] 24 F)
FREAFZK ARTOUVFALEATHEGERERERA RN ALY (AL
(2009 154 5 ) H% “lr s AENERET; (X ToLFLFEEL
FRAEEEENEeY (AL (2013) 24 8) B4R L. NEETFEE
SFERTERNRNANE;, WRFEFANENL, EHEXRERE.

1.2024 48 01 A 18 H (X FHALQGARTEE NV FHEEREAR T AL
&)

L|MEMART BFEA “TR-BAIREM T EF IR WK
M

2024 3 F 23 HA B % 3 A KSRk, BETL-RWAHR AKX
FEFAFL T AT R 2024 4 —ZFFHF) BT HHE: 2024 43 F 21 H T A
2024 £ —FFIHF K 32,270,511, 10 TART, 2024 &£ —FF R L5 B
10, 000, 000 AR TG Z 2024 4 5 F 31 HE LT, HHGEHEMLFL T
£, |EMA, A58 L REGAT X 2 B8 B A EARARARE AT 2024 4F
— 2= JE A BB Xt LB BT AT R 3R 2

AN B AR ARAT B AT R 2 3 AR R B iR ACR, R RS %Y =¥
&7 i A AL 3 .

I EANEFANEREMEREFERAEFE LT 4AFE K www. cice. com,




P BB

(—) = d % 7= g E Al s 1 L

A =R
Fasra | wree | easn [T e | s | ER
 (55) (#) () 4&{ RS S < Sy

" Lo | Btk

(7) WaE | kasE %% ()
Hiwn | BiR | B0 | B | B0 | IR (%) (%)
ae | 418|048 | o a8 | 1at| aa| 3502
0., 00 ’ 7.55| 7. 55 %) 30 6,59;.7 1.75 1. 75 44,30
1.58 9.7219.72

(=) EHF 0

VORISR S

T/ EREAR (TT)

i B (%)

AT 75 7 2K

1,970, 383. 59

0. 09

—FHUUN (-
) FRRITER

7] b Fr

—FHUN (&—
) Efx

vkl
{37y

—FHUN (&—
) B, TFRE
RAT B 5

—FHUN (&—
) R/ HE

x/,
A

150, 000, 000. 00

INEE @K

iR

HEHE TS

1 WIE 27 ¥ 3K

H At

6.71

— S ERATH K

490, 000, 000. 00

21. 64

— B L b RARAT
ok

Bl &

— 41 DA E Bl

100, 161, 000. 00

&
KH

— UL BRI
TR ERAT R 77

531,577, 000. 00

23.47

&R

615,504,200. 00

A (AF) R

67,163,940. 00

2.97

FE A Bk

R AR

418,907, 000. 00

18.50

112. 60




EEEn 20, 656, 648. 07 0.91
AT E 16 4 e K
TH
R X FFIEH - -
He: G %>~
X FEIE %
K XFER - -
HHEse 54,280, 582. 85 2. 40
{2 F6 7" dn 74,890, 000. 00 3.31
B T & 177, 000, 000. 00 7.82
Hpb - -
A Bk - -
AR AT R - -
5% & - -
M B A - -
ReHb - -
S e - -
AOE (FEEHEHRF) - -
HAb - -
Hib | RRIES - -
Fm | H 47,397, 432. 24 2. 09
Gt %I E Y -481,998,477. 00|  -21.28
SR 2.723,110.30] 0. 12
&1t 2,264, 786, 599. 45 100. 00

2. 09

-21.40

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
AR R RAE —F LA,

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” RLETF P %E”, “H > R4 100%.



(=) {HFH

L BB EI

1) AH A e 629 & R B RIE4: 0. 00 7T

2) AMMAM R LT oL RNERAE (D RNEA G LR TR
5l)

XL | e ) \ e N B
% FR %4 FR X A ¥E () K A
(%)
| gi;}iigg 511220 2,58&88 26, 323(9)3 1. 16
e | 2 ;"z?’aﬁ%% 004042 19?3942 25’943{(7)2 1.15
3 ﬁfq%{% s11380 | 184 608‘0 = 00?‘? 2(2) 0. 09
1 | 23EF15 | 230215 1’50&88 152(5)(2)008 6.73
21

2 fié!ff‘ 2128019 1,34&88 138, 33508 6. 11
| Astio |on | BISLO0| e

1 . .
s |aEFgs |aos | b 108j 83 14, 35908 5.07
& % 5 ?%3 E{i‘%‘ 230023 900’008'0 100, églog 4. 42
6 ﬁiff‘ 1928018 700’008'0 70’46& 88 311
7 |20 EF 15 | 200215 600’008'0 64’553j 83 2. 85
s [21@msos | 210205 |0 008'0 >3 83?{ 83 2. 38

. 2
9 |18 EF 10 | 180210 500’0080 23,3 8 88 2. 36
10 jii“gg‘ 2128022 | 0% 008‘0 oL 64& 88 2.8




3. HMFHEEMAMESHR (BTL)
%7l S
<A > e, > ?%’.%‘}ﬁ
aw | T s | zar | we fﬁi %?fﬁ R
° 7t =t ol
. (%)
FZEIE| o b o
EHRNE TG
1 | —4me AR 64| 4.9y 5800 1. 94
PR TN : 00. 00 :
fdtital | O
RO |, o .
- A %ﬁ[‘é 13, 000, 0
2 1N A ’ ’
ﬁ%gi % an S| 4,24 00. 00 0.57
- gtk |
o PR
EHxRNE | F & 1E
—tHEE | £ AR 10, 000, 0
3 . b b
e ana | &G 3£ | 4.82 00. 00 0. 44
fe#tithl | A
(=#)
515 .
L I 5% :Eig;; 8. 000, 00
4 | RIEL 7
%&%ﬁ% % N 54| 5,21 0 00 0. 35
el |”
EHTT |,
“EEA %2& 42,000, 0
L B | e g . P
g;{ﬁg T 5 4F 4,34 00. 00 1.85
N \E
(= ) R\ ]
% - 78
MIRE |+ X H
B ) H AR | g 6 4 135 35, 000, 0 .
2k WA | B % ' 00. 00 =
1% 1T x| A
(=#1)
R
- M| £ A fR
AT | R 29,000, 0
3 b b
S | 9% | 4,25 00. 00 1.28
TAFLTE | PR F]
el




-

HOE
BATL N B M
o |h TR 5| 48| 20000 88
L A N
1
HE-E b
"l‘* % /%10 A8
)_lii&t = 4 19, 000, 0
Emum SR E 10 48 .10 .84
T2~ 18
MIXE | X%
HEax | - % & 6 4 35 | 14,000, 0
WG | AR % - 00. 00 62
KA x| £AF
(=H#)
R o
- 1R A | £ 4 1R
R Nl A e s 4 20| 10,000, 0
BARK | % B A - 00. 00 44
T8 (= | RAFE
)
& g W K 6, 000, 00
;;r%z;fjr & % 10 48 . 06 0. 00 .26
A=) | R0
I g - BN
Hhss | T xR
e e 2,000, 00
b SR E 3 4F 99| T .09
R 5t 0.00
A FL At _
(b | FEH
%
X - - - - - -
ik %
%
X - - - - - -
=4

(79 ) 3R A 18] 7= i 0 4 B 1R L




. BT

(=) AT RIS 2
I BETH
Y ST

AT

AEEEEWAU LR, KRR TS 0 6 845 L
199, ARl B Aofa A, ARG B (I B A LK 2. 090, A
R B AR 1. 25, AR R A
G ATHE (14 DT ) 4980 LI 0. 7%, K AMGE 5 073 (h 25 61 (3-5 %)
B 1A%, A AURES B, KA SR8 R T B 0. 81% Je
RS AR, FAERILR, TEERILRE.

B EBUR T 47 2

—B, RRNEEEN A R TR RNE S, WEEBATH, WR
FIZUCE, 5 RA 25 HOF 6 /MBI, 158 B RILE TA 48, (R4 0 1k
fr, T THE R E AR, R HTREAEYAITF TAER, FK
S SATER . MATTY. BORES N BAERAR S, ko &,

RE-F, &) AR TANERT, R mKERE. P R0
AR AT BAR, LA R KA MR R TR RE S,
BAT. RIAREBAM A AN RER R ERE. FELENE, —FAH
FORBBAH— 5 BT K, FERIE KT IAMBEIE: R, #T
AR, TR VAT A 8K R B, ST A9 % 53
4, BUETERENF BRI AR AW E . TR (A,

S RAEA, W ALHREATN, ThE AR T AT, AP RTE
%, 3 F ML BERAEA L, &7 RH 0 ED R, BT E, 3
FHEANVRKE, —FFEERERTHARS, FH7THRALRK,
S FHHMORBE T, —RRENY TR E TR, WEH T EREE
ffe, BTERES TR, B~ GL5E.

WHEA, 2004 7 SURBORF R EMEH# A, FLAH T W5,
FFAUE 4. 06 71, t BT An 1800 17, #1% #EH07 BOAF £ 4 3. 9
FAG, W EFR A 10001270, —F A1t m 2800475, A BOR |, RATH
BT BT S DA TR AN LRSS SR EATE, —REHBE
BT ST AR “REAKERTERHAF AR, = REBEAE. I
WA R THA SRR AMT AL BRI LD a8
B, SUBREGDATE IR, % B B R 0E.

FEIK 2 S o A K AT R0, AT R E AR
FIERRIR S B, Aot FRIE. ARBERBHA, K+
S5 P e B ML
N

4 04T

LA, FAEREEY, RTAFTHRIERE, WF M EEE FEL,
P At 1 % 2 A A KB a0, SOBL 86 AT 5 R . % A
FHE. RAEAEARIG, ERRAFRE. 1A 24 B, ARRTERE
B2 E A5 BR, THARIAGRESLE 0 SAE A, EHE



B JB] B JE b 24 A 3 T

2 A, HeWBEARRE T ERTL, RATATTIEARSNE, FVTol%
K14 RFEEN, WP ETEEE. 2 AGBA/DNA, IR FEERRATE,
VLB P YEAT, AR T B X R T

3HA, ReWESRETMN, ROATFTZHEEFEE, LEEEHREE
EE, EFRHAARERK, ARFAETFHTEAL. ZAMEE. PSL#E
EURETEFERRY I, ERTHEENFEILT, BRFT LR Z A AL,
K RLIAFR, ROTERMNEZF LAEEEHLY, KE—HAZFTERT.

BT R T 7 e

R, RRBORTI A AR E AR, RO KBETEE R FEARS
BT, BEGRMBERHFE, REE A L AR o 58 T BOR,
PR B R B AR 2 AR R o [ TR O FE4R Bt UK B9
BEELE, RKENZFEF T EERFN T LG, ZFEEHTRE,
RHEBRREETRESS. —FEYHACTANERERZAGRMES. —FK
B AATRE W%, — R A ARE . [FH2 8 A B 5 K77 4% ok Rk
iR HEE, HAWHEIlE — R, FEXRERTBORNELEFIL.

(=) THETEHFIL

FTEHETEF AT . B L ERL LR g B

AFEBEEREFEL =, (Z) KERFAE"; KasBELFL <=
() 008 7= R g - Bt L5 <P — B W 2K 2R 4 B e AR 1
BAmEL “=. (=) EAEIRA"; LtIEBEAFIALFE.

N

. AT Z A AR
(=) wHEFAANK

nH A AN ()
B K
33 33
(=) HAt
N B

MEAGERE RGN N, B, R ERSE. B, TE.

b [ [ 7 AR 0T R B
2024 42 04 F| 15 H

AR
1. RGEFZREHEEERLNARREA S AER L H,
RGN HAREEILE AEM.



3. Z (=) FeEmeEfikaEm e, T HRENERIHES, WE
T8 7 o AL AR 4T P IE 1 R R B B AR

4 BLDAR BRI AL R 48 B AT EA T AT PR U ok R
.

5. R B0 B MR = A HT R HE A BN+ AL B W A+ B R B R
g AN - - E - - B A AR I - A % A

BIEFITF . HERE).

RV A R AL R 7 ik AR = R EALG/ B #0 A0
L EHEHEFE B, WK RRA BT X, WMo me
fr G KRG - 2 )5 i B B K R RPTAF. B A A ed
R K= (R E — R R AL~ AR g ) < (RME — ke
LR R s A E R E L) < (BARBALARE + A
s — R 2LJE AL ) -1

Hoo:
LIRSS AR IR B E A — X % B R T &
LG BALEAE = AR AL - R L
6. WHARLEEST RES WM BE T FEARGEE P B % E A7
HARER, TAEF. ®RARALE” BHEFREEAX LT

ﬁ(l+Rr‘ 10000)
(1) #%E&pFmAl (RE) Sk = ([ - 1-1)

x100%; X5, R1 A (HEALEFEKRE) HEFTHELFKE, RLA
B2 ad e, Ro 4 REHRNE 7 &3 K.

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

x100%; Hi, R1AMEMRIEEEREOIME (HEALEFRERE"T
A B0 ESRKAE, Re Y% n- 1 REDHEE 0 K0T &7
Rk ed ke, R1AMEMBE —KE 0T EHREGE R 0 ELF .

B, BEANALFUE =L HEeE e/ 4 H A0 F L& H < 10000.

T AT AREH B AT A A,



10.

SRR B AR AT AT 11 5 A MR MR
B B R W R R AR B B A 2 X AE
S PR SRS

DR AR B A BIEAT (T1) REHTHN.



	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

