Ve wmEEENRE

(4R4&HAa: 2023 401 A 01 HZE 2023 403 A 31 B

—. i E A

itk FeRm A EfREETXIE RS & 9 #

AR, 7JCg0109

Frin A e B ER: 2021-02-05

BHREBA: FEERABEHHRA T

FEAN: PEERBTROARAE

EMEICA: FEEReRBEGHRAE

. FmBEENR

(—) @ Nha?

EREHA, FF (bLF2ELEELE) (AEFHA 115D (X TLL
FEefiHeTmAREAMNER) (AL (2013) 24 §) RHAMAE X EEE
AFEBEGRWNE; BTERAXGELF. EFadEdl. RETEESF
ARG, REBRTAHBETEENSIME L ZEAMNGEHATH, MALA K FEILH S
ARG, FR AR T %,

"

(Z) EAETHH

(KAThIVFELirE£LFmRmE R ANER) (AL (2013) 24 F) #
REAFZHART LUV ELELEEE LM EH K AR £ ) (A AE % (2009)
154 5) B4 “laiRE” AEHWEAET; (KT FL&A5E£L7RF X
B ARG 40) (AALEE (2013) 24 5) B=4%H. "B ATAZAFTELE
BRI ANE; FREEIFLNEN;, EHMEAEZT .,

DLEEAFETE N F 45 E W www. cice. com F % 4 = il B A4 o

= FaREREL
(—) e g EmlmER

Eaurs | REAE | SiaE | Bem | Bem | AEY iii
o) ) G| mEE | R | REE | S
wa |k | gae | ST

AT | R | #A0 | R | B | R | OO (%) (%)

300, | 300, | 300, | 300,
428, | 269, | 000, | 000, L (1)2 L 88 2’7;1;6 0. 00 0. 00 9. 58
171. | 844. | 000. | 000. '




‘ 60 ‘ 36 ‘ 00‘ oo‘

(=) BEEFX 2w EIA

A i

AR/ MR A (D)

F &R R (%)

iz

SRAT v 27 A

300,503, 386. 95

100. 08

—FHUA (&—F)
FREATEE

D

—FHUAN (&—F)
& 67

—FHUA (&—5)
BR M TE R ERAT
7

100. 08

—FHUA (&—5)
/T K

FINEE LA

LR

BFEETS

B 7 7 B

H At

—FHULERTEXK

—FH UL RRAT
1

— VL B

—FHU LR, T
ZERAT R F

& R BT

bk (R ED AR

75 A Bk B

FTHR

EEE 3

ENTFE SRR
TE

PP XRL S

E: RZFHFX
FiEH

KX RRE

A e

B~ i

FAEHF AT X

H A

A R%




AT R - -
1% R - -
BEE e - -
e A - -
R A - -
FOE (I BB HH) - -
A - -

Hub [H R4 _ _
HE | Hf 2,231.99 0. 00

0. 00

SR E=] ~935.774. 58 0. 08

-0. 08

A1t 300, 269, 844. 36 100. 00

i

L &R E /NIUE i 38 7 LA 39 #% IR & 25 /N TR T (B S PR R AR & 5 7 0%
ERRITESY.

2. RATEHNEHRAEBHFR. tRBHFR. BPEMNEFHK.

3.—FHLA (&—F) RHEH. MFER. PARTEERFHE—F
PLA -

4. —FHUR (&—5) Bft. —FHURN (&—F) BRE, TRERT
Gt R R HIRAE —F LN

5. AAFEMIANLN (AF) HBT L4t

6. M EET HHhf. TR, 0BT .

TREEE, ReEeTASANTHA BR” FANFHA LT EEL
FEEES.

.M BEEE N LM FTHA “BR FRUFHNATERILEFAREES.

9. AR P A am R 7= “H A KK =7 TRt

10. A 248 8 AN ER B R FH I EMA 7. G35 KR ALE .
MYRA] . R 77 R &%

11 BT R 4 TR/ A 635 18 KRR 3T B BT 0 Ak B9 SR 5T, L4628 A 9 - T3
TR AT & T B

12. “AiF” Bk “WE/EREAAT HET “HFEET, SR EA
100%.

(=) BHKXF~HAHE

1 BB K AE

1) REIH ARG AL E AWRKIES: 0.00 7T

2) AHEAKE AN FECRALMELAHE (N RNE A LA SE
7))

2. ME. E&. fiFpH (W)

RE | FF & A

W
bl

wE D | EZAEE




%

5

R
B (%)

=
DAl
|

R
>
|

w

 HEMEH

FEF 3 (R

%8 | B
1

RATH | R

5 ZIRE
& 7 b i
77 A
(%)

B4
P it

B
it 4

%
X | -
ik %

%
XE |-
ek

() &~ &k ad o B

4T B B W & A E 48 ()
2023-03-24 3,270, 000. 00
At 3,270, 000. 00

E: WA FRZARA TR AR,

U & il

(=) W MEAEFEBRE RE

. BRETT

. BETI

w | N

SR
LikZEkil

1A, #eEERETFHEESE, AeAELETEL, BETEARNARALT
#E, Fe¥MAEH, 1 A R00T FIEFH 4 2. 12%, FFHTAT 21bps; DROO7 #|




F P4 1.91%, IR H AT 15bps.DRO0O7 & ROO7 # 4% F| % 21bps, FF . T 1T 36bps,
EEfE, RESEEME.

2R, ReWmEERPELS . BHRAe, RITFIILEREHES, Sk
BR.BASXRBENEARSEEANBENK. ReHNEEF AT, ReGALE
REFFAL. 2 A ROOT A EH#1E 2. 38%, Itk _E4T 26bps, DROOT F Z H#1& 2. 11%,
W, _EA4T 20bps. DRO0O7 5 ROO7 F| = 27bps, IR, EAT 6bps.

3 A, Re@RHFEHAERS, ReAEEREREY KA LA ETHES,
RASERANZWA, BERE 7 AFIRHTLHEEIEHE. 3 A RO0T A ZHHE
2. 45%, ¥t _EAT Tbps, DRO07 A E ¥ 1E 2.03%, ¥t T4T 8bps. DRO07 5 R0OO7
FlZ FATE 42bps, W36 16bps, ERAFERE AL ELE,

HRE TR EE

RE_ZE, RHBRRIGHIKRFERRE, —FTEX & PIREE %K HBUOR
FIZEE, #EFEBEATET, RePRABOTESBREAE L TH, x#
Bt B B AR K.

EAEE, REZFAATHEELEHET, BE/ZHANEM, 7%
BEMUEEFEENEREE, BWNEFMEFEEE., B A HlE N P #4
EAMARTEARE, FHEVFERFEEAELFGEARNEE—EET,
—RMFHERACERMR R, ENFAE— MR, B E R T w
FRMERE; —RERBEHEZHTURNTERKANTEZE, &R0 A
TR ZREIFRFERE, EOHEAKE, HLEWEFEENTRE, &
TR BEERBEWEWER, S EFE, BMRATRCHES, 5K E
ey, mERBHEREE, YEARTHRRENA R,

AEZFEKEMIEEN 5%, MASEM, wWERNEAKIAERAEREAE
N, RAIBETHMEAZFERRERETLTE, FEFEELRFLRFEKT
FoauERAE, UREEFERRAT N,

(=) TEETEREFR

TEFBETEHTeEA TR, BARILUR K 2 BIFLE.

AFEGEERRBELEX“Z (2 L FBRA TR, Kaa
BHERLEX “=. (H) REHEFRRasBERL, BARILER.

T, EteFERANEIL
(=) FHFHANHK

mEFEAE AN (D)
47 K
13 13
(Z) HAh
7N, 7B

MEABERSERHANALE. KE. RERWFEEE. BH. TE.



b 5] [ 7 4 A TR A 7]

2023 04 A 15 H

AR

. BERFHHEEER 2B RARHER, S H.

2. ARH “Z. FaBRRBEL WAZFEREAEL,

3. Z (=) FaRFEEMREELY, M TREHE R LWFEE, B
36 7 dn A 4p R I (E B TR

4. RIAUKRBR U R AU EZRZRHEARTFEEATCEALAT R T ERFURN R
T ECHE .

5. ﬁ%%%&%%ﬁsﬁ%%““Fﬂéﬁ:+&%%E%ﬁw&ﬁ%ﬁ%ﬁﬁ
HrHMBAN-ZRFE-REF-BRATEF- X ZFA-FIE X H-H M 5% A
(@%ﬁﬁ%\%ﬁ%%x
BAREERABMAETE T & RaEE=8 KRB EE/ 24
“l. HEWHEHEFESLEN, NWREXXA2BTEFTX, SO w0
BASGEEKEEQUZ FNENAESKEERNE, V. AHELE
SHEEEKE= (KMF RO B2 LEE-HMELEE) X (KEF
RO ENEE-ARIAE RSP LEEMAFE) Xeeeees X (AR EAL
BESAMFEE—RyLEEMLEE) -1
H
AR AEERE I — X 7 HNE L EEITE
AN A R I AR AR Rl A A

6. WHAfRELTREF-_HMoWm B X2 EMREEREFELEEER
EAER, JAE, RTAAAELEE T HRTREEAANET:

f[mm 10000}
(D #EE#RMFNAH (KR FEkaFE= {[ = J-1}

X100%; £, Rl AHw (AR ERE) WELMELF K, Ri A H
FhmEeFWE, Rn AREHRET M E 25K,

H[1+Ra}r 10000)
() BABEHTHAR (KR SHHEE= ([ - -1)

X100%; HF, RI AMEHARBEZTRERTHE (EeeFEKEEHA)



WEANhESFRT, Ran AF n—1 KEDHEE n REMFHEANEFT v £ &
i, RIAREMRE —REMFREHRNES £ &% .

He, HEAhELEFKE=YHEL %K/ Y HE LM H L5 X10000.

7. HTEREMFE, FEXNE TEHREE.

8. HMERFEMEHRMENT 11 TLAMENELH K>

9. MERAEMEFRALTHNREREEAZ L SR EELEFT 2 XLAE
B LT IR 3 R AR IE i R % .

10. - 8FA ABEEM BTN E (TA) REFHIL



	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

