Al SRR R P LIRS

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

—. T EARAN
P AR A MBARIFE LT &
FE AR AL ZIB002
P ARG A H B 2017-09-05
BHREEA: T EEF 28R A RAE
FE A EBRRRATRG AR
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 (%) (%)




1, 30
3,90
1,13
5.71

944, | 959, | 697, s 19

712, | 747, | 230, [ 1.35 | 1.35| 0

885. | 330. | 609. | 86| 50| "
94| 18] 27

-0. 26

-0. 26

35.50

(=) BHRFAAHR

T | i £

A/ R EA (TT)

B (%)

iRz
(37

AT IE A7 K

2,776, 975.

83

0.29

—HFHUA (&—
) FRRITER

s

—HFHURN (&—
) Efx

—FHUUN (-
) B TPk
RAT B

—EWUA (&—
) FHER/ HUE

E7g
A

INEE S @K

LR

49,131, 454.

83

HHEENE

1,647, 333.

32

0.17

R WCAIE 7% 343

9,863,903.

71

H At

6.71

E)
&
KH

—E W ERAER

450, 000, 000.

00

47.63

— DL b AR AT
=

— 4 1 DA E B

— L E BRI
TF R M RAT R 7

4B

Sl (AF) &

167,110, 500.

17.69

75 Bk ¥

AR

ERiE S0

126, 328, 627.

13.37

AT 2 18] i Gk
TH

P AR

He: RFHFE”"
T

X ERE

&

95.10




{2 167~ & 35, 000, 000. 00 3.70
B AR FE 1 K 120, 000, 000. 00 12.70
Hb - -
AL 41,181, 485. 72 4. 36
s S 3 A B IR - _
(e - -
e - -
a4 - -
R R I A 2,008, 193.10 0.21
BOE (EHFEHRK) - -
Hb - -
Hib | RRIES - -
| HA 16,237, 654. 04 1.72
5 2% IE E 1 -71, 298, 381. 31 -7.55
FA -5,274,860. 89 -0. 56

At 944,712, 885. 94 100. 00

4. 57

1.72

-8.11

*:
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
FRREL.

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)
%7 sz
F5 W AE A7
7 7 > AL ¥ = "
(%)
\ 187, 500. 3,534, 37
. ){)( __-_:—\ b b b
1 B W1z @ 600131 00 < 00 0. 37
\ 69,900.0 | 2,998, 71
N é—é\ ’ . ’ ’ .
2 Bz B 000977 0 0. 00 0. 32
) 2 2
3| wEme | ooa71e | 6930001 2,990,29 0. 32
0 5.00
‘ 400. 2. 791
4 A0 #Z A 000786 78, 400. 0 , 791,60 0. 30
0 8. 00
2 } 2.4
5 | &R A 603129 0,500.0 437,95 0.26
= 0 0. 00
” 225, 200. 2, 405,13
\/é‘ b b b
6 | L 300251 00 . 00 0.25
- 132, 600. 2, 366,91
7 W R 603319 00 0. 00 0.25
272, 500. 2,155, 47
Ak gL ) ’ ’
8 W Bk B 1 600642 00 < 00 0.23
153,500 2,101, 41
N %‘ ’ . 9 ’ )
9 | HEEAs 002155 00 < 00 0.22
155,900 2,059, 43
z _%‘ b . b b .
10 | #4&#E4E 600489 00 5 00 0.22
A% 5 3] 4
: +;@3)ﬁ\fg 630112 49,131, 4 | 49,131, 45 5 20
N Fl4& T B 54.83 4.83
- , | BRI | [1,929,10] 2,008,19 )
¥ BTF 0. 00 3.10 ‘
332,330, | 34,766, 37
£ ) . ) 9
1 HR R 113056 00 062 3.68
326,240. | 33,900, 90
L‘L &= ’ B B
2| LA 113052 00 3 36 3.59
300, 000. | 30, 235,20
@‘—E‘ 9 b b
3 |23&E Y2 | 115276 00 0 00 3.20
\ 246,570. | 27,963, 01
f& % 4 AR (R 113050 2.96
00 0.56
215,180. | 24,023,98
S £ ’ ’ ’
5 FUAR 315 110079 00 6 28 2.54
. 200, 000. | 20,400, 00
6 |21 # 07 | 188402 00 0. 00 2.16
200, 000. | 20,228, 60
E b b b
7 22K YT | 138792 00 0. 00 2.14




8 |22 %AV | 137609 200’008'0 20’068’88 2.12
9 | 2244 | 185283 150’008'0 15’263’88 1. 62
10 |21 %4 04 | 188731 150’008'0 15’213’33 1. 61
3. H MBS AR HHF (A {r)
ERPS
x| o | s | A
wr | T s x| omm | TEF I REET g
7= Wl
(%)
FEET |, o
=1 % [ ==
Bt ﬁgf Ei 35, 000, 0
g | 1 |EAEe |00 sE| s T 3.70
R | 5
X
iﬁ%ﬁ;&@%
“xnr|
] : 80,000, 0
T AR R S IETE o b I W'Y
wark | B .
%It R e
(=3
hl\% X
£= ot
;’;fx 2 BJ%%E&Z;&E 64 | 4.64 30’880’08 3.18
D \ s .
i+4) BRI e
F it &l
BE-R
WARS |+ & %
TR | E R 10, 000, 0
S laman lgmel TFL SR 00 1. 06
M AL | AR F
%tk
%
| - |- - -l - - -
il %
P
x| - |- - - - - -
¥

(7)) % 30 18 7= o i 4 2 B 1R L




. BT

(—) WM RFIRE S REE
1. RETY

W A

RETGAFHE, AFE ARRARTHEZHHFBEN, BEARRE
INETE R, AFEFMK LN EFEN, EFENIELY 682 LT AR T; 1P0 %
ERABEAR L FEARARERSE.

% ¥ el it

— F: 2024 FAGW AL IR TR, RAKIKE 2724 5, #&aE 1 A 30 H,
WIHFLE T, FE4 A Tk 8.22%. W7 T BKJE B A& T R4 5 KAk vk,
Bl —ERAR AN, NEWE, W EIZL, K RIE S 2 5y Bk $ I Av
Blm TV, AL#4&. 7. EIERBRA; MafRENIIER. 28k,
FESENTEAEE. THNRFH—F TR, BOEFEHRE.

ZH: 2024 £ 2 AWk ik, — AR sk kN7 HHENREE
ZE. KIE2 A2 H, AEAA K9 67% HAPEAIR A AR IS R IR
¥, AR EHREMEKSL. AT EHFR M RA™ E NP/ R R R,
AR RRARARE . NRKMEEWE, B TEMAI G RBEHE, ALK
FLAT R R K K.

ZH: 2024 3 AWYHEGEREK LT, 2132 ABZE ke, £AAKE 1
¥k E, 3 ATHBEREIMIRE, O KRR, MERMEELE
A RE R A, AR N ER, BRI AR 2R, A5
B B & A

W2

W R R G B BT 3000 ML E, MAEH RN R K
Sk —Bout [E] X R A E . BARE W E R AT RGN -2 fE AR
WEME, BT HEFAEFUNER, THLRAHTEF LA EE T
Y55 % th BB

BEWMENVEELIASTRAT, RAES VHEREIEFFEREFHIAL.
BMWSBOR R E EAEE R E LR, B 4B 2 5 U 8 o 508 T4
HBEEARA. THEZHAEOAAREBILSTE = AL =3 kg &
L.

2. HET

W 35 A

REETEMAERB LR, RXGFETHERNFHREEME 58 LXK
1.99%. o Fl & B AofE A &, RAEFE5H PSR4 K 2. 05%, R&fE
FE R s Bl A B840 Lo 1. 25%. S AME, KRG AR S0 H1EH
GAME (1FEUT )X 0. 7% REKAMFHENFHELME (3-54F)
F64R Bk 1.49%, B ARG ATE, R G A P IE S R A9 AT Bk 0. 81%. A
W A, FIERMGERIARL, T#HAKxARE.

P HE Bl R v 4 e 2

— 5, GAEREREMNHARETTEHNES, WAEMATHY, R
FZWE, EBRAZERERNEARE, EHGELE TAER. FHRKERMK
fir, Wt TR EHEEENGR. EnZH TREFEHAITHFTATZNE, FK



B SREF AT MWHATH. BRFZFTEREZRER S, fRH MR,

RBE_ZFFE, ) BAETHAHREET, A KEEME, KT HE
MAFERREE, UFERZARKN) B EFE TN RHER LET], U
BAT. R AR ENIE AR FNRESE K ERE. FERENE, —FEHK
FEABK T BRI R, FERERTBRNMERER, B, R
BORAMmIEE, RIT “RAEZTH” WREEMERS, Hm AT HZ 24
AN REEERFHTBORAFER A URENEE . RFmWEAER.

GFEAEE, WRAZFHRELTH, T mERFHEE, £ FTF
K, SHAPMI EERMEEAU E, £ K O xt8ER L E. HmHER @, ¥
FHERNALKE, —FREESRIMATHERS, FH&HTHEAERK,
“FEHBNEFETAT, —EREHNYTERMEER. M H AT LaFRRE
AL, mIERES THE, HWTBEEARE.

BORWE &, 2024 ) A MBFFREFNEEA, TEAFFIE 30ZH,
FFIAM 4,06 F12, th EAETEAn 1800 270, BLZHM T BAFE TR % 3.9
FAL, to AR A 1000 4250, —# A3 An 2800 120, R BSK A E, RATI
EERTRERATREF A TR RN FTEEREEN T AT T, — 2R A
RIREAHEEK, —RAXxpAERTERBKSHER, ZRIEEFAE. L
NGB TR BT IR AL AR L XA R IR RARARZ T e LR AR R
K. ANEL2FPATHBEN &, § T BT R 273,

K P 5 S0y s b, e G T K B AR R AT A 2, AR E AR
M EFERFR G B, BT IFENL. ERKELRE AR, KiE+FE
s fE 5 B B R AL
3. W

W 35 A

1A, RemFEFdd, RATAFTHHRERE, MLF B ESE. T &L,
F #7153 B 5648 R R0 KB s M, OB 18 4% % R AT . K AA
EHWE, KBS EAENG, ERLAIKSK. 1 A 24 H, ARBITENE
i, B 202442 A5 BA, THABIMEREESLE .5 NVNEL A, ERE
B[] e K OHE b e i 3 B

2H, ReEWERRFEFRERTEN, RATAFTGEERSYE, EFaoig
M4 RHEEN, [P EFTRE@E. 2 ABRANA, BETREERBATHE,
UK FEEHAT, FEHEEBEREZ R TR,

3H, WATELRTTM, RATAFTHRMEEE L, HEGEEBEE
EME, BERMNARXERR, ARAETHHEEVAE. TR E. PSL#
EURET G REERB W, ERATHEENFILT, AR S R AN A X 5L
KReMEXATR, RITERAZF LAEEESE#YE, B —AFHHE;.

P Ve Bl R 3 e 2

ZEFE, RRBKTOHIR ERRERE. AT KEIHEEFEL RS
EWEm &R, $E G HERBEE, RIEEE AR 5% m Bk,
AL B B L, RPN AR E . AR IR A E AHE B4R B T BUR
FEEALE, #ENEFEFAFEERTNRTLEINE. EFBEHNIRE,
RABRRINTRESE. —FTEPURLEANEAEZZTENGHFES. —FE
B R EATEE W%, —FEAERET . 7 o R A B 5 & M 7 e ok 7
KmERE, RABREIE— K, TFERERTBORHEAFIL.



(=) FHEBATEEFINL
Egﬁﬁﬁﬁ KA 7 . JE AT DL RO S B DL
AEBREERMEENL “=. (Z) #RH7Aa”;, REsrmELFEL <=,

() & EF miR s BEIL; BARALLEE.

fi. HAF R
(=) DFEHFAANK

RHFFHEAANE ()
kL] R
51 34
(=) HAt
N FEH

NMEAREREFROGEAAR. B, SR KR, EH. TE

o 2] (5] I A it 1 T TR 5]
2024 4 04 F 15 H

AL A

1.
2.
3.

RGEKRE R EERARNARRRTHER S L H.
KEkd =, FRERBEN HWARELAEEAEH.

Z (=) FREFEEMKREELE, X TREBERINTAE, PR
1677 AR AR PR MR R AR

B R B RN FH AT R EHEAGHEART R EIAURNE
.

4 AR TR A=A 4 KR BN+ A B W+ A B R
HHHMBN-ZHE- R HF-BREGEF- G HFA-FE L H-E %A
(BT, HEHE),

&%%ﬁi%miﬁ@ﬁﬁﬁﬁ& W 2% = R A v R/ 0 B -
1. HHEREFES BN, WKEERXASBEHET X, ooz wtE
ﬁ@ﬁﬁ&?%\ﬁzfﬁiﬁ@ﬁﬁﬁﬁ ERRATR. BN ARH A A%
K E= (R E RO LS E + B EAEE) x (REE %y
LTRTHATIE + KB E — K215 AT ) x ... .. x (B RBALEE + R
MG — RO e Bt ) -1



o
LIRS EAR IR B A — X % H R T
AALJE AL AR = LR AL - AL 2L 2
6. WAAREST RES ZH W BRTFEAREE L P B % ER AT
HAER, AL, ®RARALEET BHEFREEAX DT

H (1+ Ri /10000)
(1) 8 SR HRmAR (RET) Fkas- ([ - 1-1)

x100%; HF, R1 A (HELE6FEKE) HEFHTHELFKE, RLA
HA& 7 2 e @i, R A @E R ANE 7 0 A& es ik,

H (1+ Rm /10000)
(2) EABBHFEREE (REH) BEkEE - ([ -1

x100%; H, R1AMEMRIEZ T RENFMNE (AR ERET
A W70 EEREE, Re Y% n- 1 REDHEE 0 K0T &7
e, R1AREMRE — KD FEHARNE 7 025 K4.

He, HEAWASFK =40 28094/ 0 80 FE % x 10000.

1o XTAREM &, BB T A0TSR,

8. HEHK EmMREBMEAT 11 FAMEHEIF”.

9. B BMAFTRARFNRERERIEL ST BEESEFI>RELE
R ATEE DD R S A VI E e

10. & FA ABHE dE B IR A 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

