Ve wmEEENRE

(R4 #A(a: 2024 4 07 A 01 HZE 2024 409 A 30 H)

—. FaEABRI
Faath: PetESABRREARE SR
7= i KA 2JCa07
P R e P H#A: 2015-03-05
RREEN: FEHEREBRGHRAE
HEN: FEAARATHRMAEHRAF
EMEITA: FEE TS 8RR R E

=, FaEEERR

(=) BRI

EREHN, BF (bLFLELEENE) (ALHA 115D, (T4
WESFEEF BAH K ANE ) (AWK (2013) 24 5) REMHA K E
REAPECEGFANNR; BANRXGFERLF. #Fazdl. RETE
BoRAE. REMRTHBETEENFIMEZX B AN BERATA, MEA K
B d A EEA, FREAET %,

7

(Z) EAETHH

(AThIVFLArE£LFRERFANER) (AHIL (2013) 24 F)
BREAE R AATOLNVEALELETEFERER XFANEL) (AT K
(2009) 154 &) 1% “lERRE” AENEASET; (X TV FL£5E4
FRAEXEMNE ) (AHEEK (2013) 24 8) F=4£F0. ~RKEAXTH%
SFERTERNRNNE; BREEFRDNENL; EHMEAETE,

L REFANAFBFER “FL-BRAREMZHERIZTEITX” ¢ UT
BAR “HAAATRID B4 =W

BT XI5 AAS T 2024 £ 9 F 23 HRpi, 42024 5 =F

FEF B BB B SR R A 2024 4 10 A 30 HEl, w7 2024 4 10 A
%EmLﬁ HRAMARE, REAALEFEN —FALEFRE,

BRI X ERZEAAST 2024 59 A 30 HEREL, AEBRAEIET
2024 £ 9 A 30 HEL 2 # 26. 6 A&, SLORARAT s LKAt 8] g (R 8
T 2024 410 A 30 H), #¥ 2024 456 A 21 HEtWHE A AL FAERE
3. 85% AT, AKMGHELKFIHEAE,

2024 10 A 8 H, A& BB G X4 By & A & KO R 47 %
&

LENEFHENEREMEAEZTTAEENLF 422 FE KN www. cice. come

—_



=, FEEEER

(=) 7= P~ i B A i UL

m e | s . BEH | S| ERR

PR A | KR 4% b WEH | RFELL ok
& o) () (7T) PO HEE | RER \

B |y | pam | RITHK

\ \ \ () IR e ()

B4 | BAR | HAAm | BAR | HAAm | HAR (%) (%)

670 1o | 908 | 918 | 1o |1 g 141

9 5110.48|7.55 | 7.55 a4 96 7’97§é 0.63 3. 84 47. 26

0.66|3.4419.72]9.72

(=) BHREFF 2 AER

TP/ AR 2k

W/ PR A (T0)

ERE Sl Y]

SRAT & T

12,576,847. 88

0. 54

—HFHURN (& —
F) FPRE|ETEE

L% %

—FHUAN (&—
F) Ef

—FHUAN (&—
WA ) BRI, TR

Hx | RIORF
oo EHUN (B —
F) REFER/ DK

=
=

100, 000, 000. 00

FOEE BRI

10,000, 215. 00

LN

BFEEMS

4,807,633. 28

B 7 7 B

Htt

5. 51

—FHU ERATFXK

490, 000, 000. 00

21.20

—FHALL_E o RRAT
2

B | — AU EER

216,309, 000. 00

Wgr | — A H DL R BRI
K | T RERTEF

653,205, 000. 00

28. 26

i

627,079, 280. 00

27.13

bk (R ED AR

61, 164,500. 00

7 H R o

TR

354,842, 000. 00

15.35

116. 26




Bk 17,258, 432. 19 0.75
FENTFFEEFSRE
TE
R X FIUEH - -
2 XGHF
X FFIE
KL R - -
FHEE e 71,309, 257. 65 3. 09
(EEiTa 53,862, 500. 00 2.33
FAAZ Pt & 142,000, 000. 00 6. 14
H A - ~
A B - -
7B Y 3 AR Y - -
L TR - -
BT mEsa - 0
T BAEA - -
B A A - -
AAE (EHEZK) - -
H A - ~
Hib | B RIRIES - -
K| HE 44,626, 828. 46 1.93
% IE B 1Y -544,997, 765. 66 -23. 58
S A ~2,833,245. 36 T0.12] 270
At 2,311,210, 483. 44 100. 00

1.93

e
L &R E /NI i 3 7 LA 49 4% R A 25 /N TR T (L S0k R R 5 8 0%
BRI AR Y.

2RABHMERCHEFHER., L REBFR. BEANEFH

3. —FHLA (B—F) RHEHX. BNFER. PRARTEERFHE—F
PLA -

4. —FHURN (&—5) Bft. —FHURN (&—F) BRE., T RERT
g MR B IRAE—F LA

b. ABEBII AL (A F]D HIT Fit.

6. M EAET . TR, 0BT ™ .

TREEE ReEeTASANTHA BR” FANFHELTEEL
FEEES.

BB AEEE LT HA “BR” FRUFHNLATERIEATEES.

9. BAXRI P o A R 7= “HMA KK~ TRt

10. At 248 A AN ERERBEFH N EMA 7. @K ALE .
MYAl R 7 RIE& %

11 BT R 4 T R/ 4635 18 ROk 9T B BT 0 Ak B9 15, L4826 fi A 19 - T
TR M SR EE,

12, “E& 7 TP /MR RAT LET K FRE, “EH7 A 100%,

3



(=) HFRH=HLH

1. BARHAER

1) AEMKI R AL E ANRIES: 0.00 7T

2) KEIHA KIS AT N A METFHHE (N RWE A 7L 7R SHE
7

2. BE. A&, GiIHFEEK G+

%5 R T i
55 LikE] b PG
e e 7 e " >
2R 2R KA & () % 7 WAl
(%)
i - |- - - - -
Ak B H f= 4
{ f%ﬁmﬂ 004042 33,705,8 | 45,068,07 |95
4 # A 39. 24 7.65
‘ 2,580,00 | 26,241,18
o i b b 9 9
2 WA AE ETF | 511220 0. 00 0. 00 1.14
21 #E4
_ 1,340,00 | 137,778,8
/, é_;.!:, == 1) 1) 1) 1)
1 Imaq&{m 0 | 2128019 0. 00 00. 00 5.96
1,200,00 | 124,332,0
B
2 |23 @EHF 15 |230215 0. 00 00. 00 5.38
22 R 4R
- 1,150,00 | 118,024,5
/, é%b == 1) 1) ) )
3 Imtdwm 0 | 2228011 0 00 00. 00 5.11
1,100,00 | 116,754,0
b b b b .
4 |21 B 15 | 210215 0 00 00. 00 5. 05
23 ft & & 900,000. | 102,672,0
it # 0 5 23 230023 00 00. 00 4. 44
900, 000. | 90,801, 00
Eq
6 |24 BEIF 10 | 240210 00 0 00 3.93
24 A
B e ;54;& o | 2424800 | 700,000. | 69,706,00 3 02
X AU 04 00 0. 00 '
600, 000. | 65,370, 00
Eq
8 |20 EJF 15 |200215 00 0. 00 2.83
500,000. | 54,480, 00
£
9 |21 EJFF 05 |210205 00 0. 00 2.36
500, 000. | 53,850,00
B
10 [18 EFF 10 | 180210 00 0. 00 2.33




3. KEMEFHE BI040
LRI
e 4% mm | BEF &(%gﬁ R
’ = Ho
(%)
T 2154 L
o T &z
?iAé E R 43,862, 5
—tmE = £ 6 4,82 1.90
PR % A 00. 00
ek TR |
;% T 2154
FHZ)\B | F £
—+tWF | AR 10, 000, 0
gans|wan| °F| 482 o] O
F#it % | 3
(Z#D
T
i_”%; s 7
- b % 7
o = R AX E*fz 54 | 434 12:000.0 1.82
e | EBRA 00. 00
¥ EAT X B 7
(Z#)
T % -1
NHIXE | F %2 &
WAk | =g & 35,000, 0
HERE | AR R 6 435 00. 00 1.5l
bl I I 2/
(Z#D
%% N M| £ a R
N S N N N
o FHEOE | R F & 29,000, 0
|
Al Hapki | & 2 H 0 F 4.25 00. 00 125
A E | RAF
Sl
BAMNE |,
gam | ° 154 | 4,82 20,000,0 0.87
s e | A IR 00. 00
B # N
it % 3
T -1 | T
MHFRE | 7~ & 14,000, 0
AR | R 6% | 435 T o0| 06!
£

AR

=

iy




# it &

(=Z#D

A=

i TER

6 %&m%i;@ﬁ 34 | 599 &%8% 0. 09

AT EQ%\ '

X (H#D
v
TE | - |- - - - - -
it %
x =
TR - |- - = — - -
e X

(W) & H 8 7~ kit 4 B g L

o, wHE M

(=) WL MEERERERE
1. RETY
2. HHETT

TN, BEAERR TG REE

AEEFERAF/HE LR, RERFTHELRNTRE LS M B/ LK
0.90%. 7 FlERZFEAEE, REAEFHFHEMEIGE LK 1.05%, K&
FGREERERGEMEHE EHK 0.29%., 2 AHE, REEAHGHN FHHT
GAME (1 FUTOER LK 0.43%, REKABRFE LN FRE LM E (3-5 4F)
a2k L ¥ 0.90%. AT H 7 E, K&K W F IR fRig 2 3K 0. 58%. MAH
Ml AE, FIEFREART, GRAREAREZ.

ZEE, RAREER_FZEERTAT, EEARBEEFFE, KEELT
Jat, Bk, WERE. BUFFELRE LT R ITF B A X 7T H
AR EN, T EE A B R 55 R B T BRCR B T AL U RS T R .

RENEE, PHE, FASBIMALE R, —FEHEATHIMA T EHE
B, ¥HAFEAHEEONARLE, 7— 7 H, WTRKEABMEMEL TR
WMEH, A ERTREFARCAKT. EHE, GTREE— K. TEZ
i EHEFERBETHF N TN T AUR TR RTHRATRARF-T
M,

ZHAERTE, —FEEFHEMILTRHIXE, £FRTEKR, 4FE
THENEEESE, HOBRTHM, HREE, TRt~ E22 ML TREA
T, ABEERERFEIY, EREAVERERMASELE. MI-M2 8 7] £ H4
WA, BROVEREHRZERELS R

BREE, RTHRIXFLEFLREANREREK, ZFF REEMELEM,
WESNEEANERE, RTRRN S 0237, MBRERERRBR, BiEA
SWERMAM B TBCRE BHEY A E, (RIELERM R, 71 HsrE
B “=ZR” THE. BRATERFREBKER A B A7 BF £ T, EHREK

6



PR HER . BRABNF THLKEE, HH6EFEREFEHE. I
HE. BEAE.

KLWE, NEFUE, WERRSMRAYEFRALA, AOEEALE
bk A AR AN TR T, AT IR YRR S 2 AR AR
AT, (EABBET =5, 4 T AR T A R4 57 L f 2 A T B
T, HTHHEE LS THH

BELM b, 0 BT R I E &, 1% 5 B (B0 LA SR W TR
AL A R R A — R A WE MR E R L, O
FEABEEGRAE, Bivd T AR RS H SRMAER S, WFE A
R A

E PRSI R b, AR BT, R EA TR, R
AT RARORE, B EERER AW, BAREE S L, RAE LR
th. WX ETHEASIA SH R ARENS, WEELEFHR.
3. T

AT, REERR TR

TR, FATEGESHE R, BRI A B R AT B U
RATRAERGET, FLTRHER. FoAErE, KARTERAL
(B E SR R AT. ROEHR “BE” ERE LS RTLER,

8. %A EBARBAR R, B, SOOI REK RS, %
SRR NG AT, BAERTEARKETE T, ARG AT, KA R
FRRBTEREZBE, SFN 1000 27, EFEEK, HFHEAR Y F
WA HAEE. RAAETE, KA KR EMELFELBAT, REA
ANETAT A8 TAT 1B B R AT 2 10 B R4 25 (R R AT, 3 M £ 4

9 R, BRREREHRE, AL LT REE, KETAFKE. KA
A RAT BRI ONO K MLF B AT RS MEAN T, TR T RATRAEREH KB A
Ko BRI REHIEHAT, BARKIRAMEA | T, ARATK LT RA KA
K. FIE, STENTR 14 RHEW, THEEAKSE, RARKEARES
T

mE R, HTRERGASREEN, EFEERAEE, LHE, —RK
BRI, £ ZFRRFRIPERTE, BEERARBEATE. EREN
MR ES B EH R, TR ST AR, — BRI N, WEERA
ONO 7 MLF B3840 A, S47 56 R DU 5 B BRI 8 B 18 L B 08 08 5
SEHR—RRI . = REGNMIBEE R . 575 P85 467 7T #6428 45
RRER . AEELAEIN, EERRNERRLTBHRRBALL, #
T4 20 4047 4 4RI 2 A 1L

(=) EHEZTEERL

TEHETEHFAERA TR, BARLUR K2 BIFLE.

AFmERHEEL “=. (Z) HEFFHAAE"; haasRELEL “=.
(D &2 7= a0 BEAE UL 75 “F 20— RBA B 3 26 Al R AR 3% 31 11 K| 7
BAEIFEIL “=. (Z) EAZIUH"; AT EENEILLE.



. ERFEHANEIL
(=) wFHFHEAHK

waFAE AN (4D
47 K
33 33
(=) H
. 7

MEAGERSEHANALE. KE. RERREEE. BH. TE.

o ] ] o A 0 TR A

2024 £ 10 A 25 H

AR A -

woho=

6.

RERTHHEEEX LI R AXHEKS, 4 H.
AEF Z. FRBEABENL WHNEAFEHEAEZ.

= () FERFEERKEELY, STHEE R LWFAE, UL
5 7= AT I IR AT R B IR

RALAK B AR ARG EZREARAEEATEAT BT REF LR AR
T IE.

ﬁ%%%&%%ﬁ:ﬁ%%““?ﬂéﬁ; +H T B A AN EE B
HHMBEN-ZRF-REF-BRAETEF-ZZFA-FI A -H % A
<@%$ﬁ%\%ﬁ%%x

B dam ERA A ETE 7 W E = R B/ B % (-
lo HHHBEFESLENL, WNREEXA 2 BIUTHETX, AL wl
FLEERKEEHUZ GBI EEKEERNE B ARECEL%
K E= (KPE R IR B E - WL LEE) X (REE %k y
ﬁmiuéﬁ7¢%%~mﬁﬁéﬁu@ﬁ>x ------ X (B RBALEE R
B G — R4 G A% E) -1

Hod

AR B AEEEREH — X 7 HW L% E T E

AR E=0 UM A S-S LeH.
RAAAREZLFRER oW R XA EMREERE T R2ALEERT

8



i\

EATER, IA#ES, RAREARELFERHARERARLWT:

fj(1+}a.f 10000)
(D #HE#HBTHARE (AT FlEkmE= {[ ~ 1-1}

X100%; £, Rl AHwW (AR AERE) WELTHEL% K, Ri A H
B EeF W, Rn AMEMRGEFT O£ 2% K

[ I+ Rm /10000)
(2) ASE#HDHN AL (KRR #EhmR={ ]-1}
X100%; -+, Rl AMEHREEZERENTHE (XEeaFlENEEHA)
W& MESFRE, Rn AF n—1 KEQHER n KEQFHEANEFT 0 £
g, RIAMESARE - REDFEHARNET 0 £ &% WK
E, BErhEeska=2=40Fc% /S HE S0 HE 8 X10000.
7. MHTLREMF &, HENRETHREE.
8. HMBRAEMEAFRALTHNREREEALL S R EEIET 2 XALE

Y 4 1 TR e 3 3 Bk A LR i R 4

9. M HFEA AKEmEMEBELLAE (TA) ®UHFHIA.



	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

