Ve wmEEENRE

(4R4&HA[a: 2022 404 A 01 HZE 2022 4 06 A 30 H)

—. P ERBRL
Faatk: FePREeRAEBRAREALE S &
7= i R 2JCc02
FE o AR IR P HE: 2018-12-13
REAECEAN: TEER2BRE AR
HEAN: PEERBETRGARAE
EMEICA: +EHERSBRGH R

S FRERER

(—) BIRER

EREHA, EF (Db FeEe TR E) (AHHA 11T, (Tl
FerHeFmBARFANES) (AHIE (2013) 24 5) REME XEEE
AMmERRNNE; BAINRXSERLE. EFEEEEN. KETEELR
ATE . REMR T BATE B S R EF X a AR AT A, RS X JLALH
AP, srRHAET %,

7

(Z) EAETHH

(RT L Farterah RFANED) (AEHK (2013) 24 F) &
REAFZHR AXT LU FL AL TEFEREA R FANE L) (AHITLL
(2009) 154 &) F & “lERRE” AENEAET; (X ToVF425E4
P kA BB A) (AHEE (2013) 24 B) 4% H. AR ATHESL
FRETEENBEHNE; $REEFRANEN, EhEAEFRE,

PLEERETELF 28 E W www. cicc. com 4 7 i lm BF A2

= FaREREL
(—) e g EmlmER

EREES | EEMW | BASE | BAH | BAH | Asul f;i
GO | GE) | I | W | RHE | g

b | dEE | gEE | S
B | Bk | B | BE | Ba x| GO | (%) | BT




2,60
4,14
1,88
5. 27

3,972,281 3,11
4,57 7,05(0,45 | 1.
8,8519,7919,79
5.35|5.78 | 8.94

13
86

L] 202

92 99

7,832. 0.93

1. 36

14. 92

(=) BEEFK 2 EA

A i

AR/ MR A ()

F &R R (%)

ik

RATEHF A

92,087, 248.

20

2.

58

—FHUA (H—5)
FRRATE

Rl %

723,204, 000.

00

20.

23

—FHUA (&—5)
2] it

—FHUA (&—5)
BR . TE R ERAT
7

—FHUA (&—5)
I /WK

FOEE B BSF

39,990, 576.

o8

.12

LN T

BREMNS

1,656, 648.

45

.05

L YAIE 577 B 5K

10,000, 000.

00

. 28

H At

24.25

& =
&
RFE

—FHULERTEXK

370,000, 000.

00

10.

35

— AL b R RAT
21

—FH L L E i

—EFUERERE.
BT

& i

626, 254, 840.

00

17.

52

b (R ED AR

689, 330, 720.

00

19.

28

75 A Bk B

173,134, 100.

00

.84

THAR

451,172, 300.

00

12.

62

] # it

42,078, 044.

22

.18

A6 TF R 1 i 5k B
TH

235,000, 000.

00

.97

PP XL 5

E: RZFAHFX
FiEH

KX RRE

it A &

198, 228, 896.

o8

. 90

5

62,000, 000.

00

.73

A A H 1t K

157,000, 000.

00

.39

84. 04




H A - -

A F% — -
76 F 3 AT H iy - -
1 58 B - -
B &4 - -
REEL - -
V6 R A A - -
AAE (FEEZK) - -
H A - -

/k\/ E;\i

o kS

HA | H R4 _ -
i = 96,273, 362. 36 2.69

2.69

= 5 & - -
bl 1 5 IE B 14 288,998, 378. 33 8.08] 0 g9
Hu -103, 833, 502. 71 -2.90

A1t 3,574,578, 855. 35 100. 00

e

L &R E /NG i 38 7 LA 39 1 R & 25 /N TR T (L S PR R R & 5 77 0%
ERRITESRY.

2. RATEHEHRAEBHFR. tRBHFR. BPEMNEHFHK.

3.—FHLA (&—F) RHEHX. BMNFER. PARTEERFHE—F
PLA -

4. —FHURN (&—%) Bft. —FHURN (&—F) BRE, TFTRERT
ot R R HIRAE —F LN

5. BB ANLN (A F]D FIT it

6. M EET HHh. TR, 0BT .

TREEE, ReEeTASAMTHA BR” FANFHE LT EEL
FEEES.

.M BEEE N BT HA “BR FRUFHALNTRER IR T LS,

9. AR P A s R 7= “H A KK =7 TRt

10. AR 248 A AN ERZ R FH I EMA 7. G MKALE .
MYRA] . R 77 R &%

11 BT R 4 TR/ 635 18 KRR 3T B BT 0 Ak B9 S50, 46 R A 28 A 19 - T3
TR AT & T B

12. “&7 BF “THEH/MRRA” NET “FF@E”, “H” K
100%.

(=) HHRK-HAHE

1 AR RIE R

D) REIH ARG AL EAWKIES: 0.00 7T

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

. Ee. 612

3
o4

CRT T

gl

2. B




£ EZ RS
e FE £ R R AL & W (T | FRERT
tal (%)
BRE - |- - - - -
iy 4 3 {5 4 45,478,2 | 62,296,11
! 5 % 000054 57.09 6. 56 L.74
= > =L
= I K 30 =
34,642,4 | 53,002,89
B W) 4% 2 D T .
2 cj WAEH | 000386 15 99 = a9 1. 48
i 42 A5 R 28,599,4 | 34,728,28
4 3 | 7 7 000338 27.99 5. 41 0.97
B EEAH 19,048,3 | 24,035,19
4 R 5T & 005078 37. 17 1.84 0. 67
B LR 20,206,6 | 22,566,80
5 % 008791 63, 50 7 23 0. 63
A B V] # A 1,000,00 | 1,599, 600.
-+ BAS ) ) 9 ’
6 P, 005273 0. 00 00 0. 04
20 KR AT 1,100,00 | 111,034,00
1 A 01 2028017 0. 00 0 00 3.11
) 22 B K ARAT | 1122090 | 1,000,00 | 97,840,00 5 74
CDO18 18 0. 00 0. 00 :
; 22 KAV AT | 1122030 | 1,000,00 | 97,740,00 5 73
CD029 29 0. 00 0. 00 :
A 22 KAV AT | 1122030 | 1,000,00 | 97,740,00 5 73
CD030 30 0. 00 0. 00 '
- 22 W E4RAT | 1122040 | 1,000,00 | 97,740,00 5 79
e CD021 21 0. 00 0. 00 :
I
- 850,000. | 84,479,10
6 |22 &% DI 196130 00 0 00 2.36
20 ¥ E4RAT 700,000. | 73,178,00
7 A 03 2028053 00 0 00 2.05
20 H A4RAT 700,000. | 72,828,00
8 Py 2028037 00 0 00 2. 04
9 22 AR AT | 1122060 | 700,000. | 68,495,00 L 92
CD041 41 00 0. 00 '
20 F E4RAT 600,000. | 62,418,00
10 A 02 2028048 00 0 00 1.75
3. A F MK R E (AT
y " | BiZEE
Fil = e RS F o oo
RENFET | gm | gay | mm | FEF|BERH) L ap
% %) (7o) s
il




(%)

it
P 8

2R E
-8 & 391
SEAR
&z ¥ 1T
X

3 F

AT

20,000,0
00. 00

. 06

LR R
~%f1 158
=R
FREE

Tl

3 F

.20

16,000, 0
00. 00

.45

T2z 4
EH/NE
—t+mE
L4
£ £ 1t %I
(=D

3

.82

11,000,0
00. 00

.31

FZfEH
~H % 613
TEAR
4 12 #81t
X (8D

A\ Ay 3% K

3 4

.45

10,000, 0
00. 00

. 28

L R 15 #E
-4EF 35
SE AT
& 15 #61t
X (8D

A\ @ 5F B OE

3

.62

5,000, 00
0. 00

.14

i AX
BHF
X

T —%
MN&FF X
By ]
A K
it X

oo

3

.79

40,000, 0
00. 00

.12

T2
MN#H X &
W A Al %
7 A
oAt X
(Z#D

R @t K
s m gt

=

|

RIE:S

. 35

24,000,0
00. 00

.67

F%E-R
45 &
A 3
e
X (EED

w3t
il
e

5>

|

5 4

12

23,000,0
00. 00

. 64




SR EhE
4 | IR Ez g; fz 5 4. 34 20,000, 0 0. 56
e | B E A 00. 00
# %At x| A
(Z#)
R - 18
MFTXE|F 2 H
AR |~ g B 17,000,0
S lwmmalem e OF| B 00| 08
Kot R | EAFE
(EHD
& -18
MFXE|F &
AEax |~ g B 13,000,0
S lwpwu|rmal OF| % 00| %0
Kot R | EAFE
(ZH#D
& -18 U
wrms | TEE
| R 10,000, 0
T | BEK o 6 F 4. 64 0.28
e " R * 00. 00
i 57 A 3% e
FAt X
E-K
EERE | ER
WV RshE | o 10, 000, 0
8 HAREH | H R &= 3% 0. 02 00. 00 0.28
Xl (= | FAF
)
x
THE | - |- - - - - -
iE %
x
XHE | - |- - - - - -
ZiE

QUDIE S AL &2

. ®E DA

(=) TR FTEBEXETE RE
1. RETY
2. RHFETY
L7
REERARBEAE LK, REGHFATHERNFHEESME 88 LK 1. 05%,




AFlEGFERRE, REAEGFHFHREM B LK 0.93%, REEFAMKN
FREAGEAMEE LK 1.22% 2 AHE, REEAMREANFRELME
(1 FUT) 8% ¥ 0.73%, REKAHMEANFTREAUE (3-5 F) ik
F3 0.9%. ERFEHEFTE, K& EGHFIEEFIEHOATE R 4.68%. MAR
ukri A E, FEGERARET, ERARAERE TR MR, KREZKAHEAMREK
AR B, EAMAEREIAAASRE,

# % B

wEE PR, YR B RERAEZMATHESRA, fIPFE, A8 R R mE
W, LRGN L R AR A EE, EEFEAABTREL L —BTR, *FE
KT AFR RIS ENS, kit . A @, 6 A UEREHRE TR
HH—EHE, BN AT E, BETH, MURSIERTEHNSHEEE N £,
L ALMBFRERRATRTHREAEAT, FEALAERETE S, 77
MAFAFHEN RS, AR ZFERATIE, FEESEEAT, REXFR
TEM .

w2

EAXTE, —ZEZFAENGENESRE. MEREVENRHARLKE. &
TEFRWL, GFRENRTFEANTEARANF L. YWENEGFERE A LR
#,6 A PMI ##ERE4 ARERY BEXE, A RFAFREALEAEZERELU L,
RAlZX BB ERANRS LR EH LT AAR, BEKA A TENERL X
WK A, HE 7 B FFI RS AL, PMI B R R 58 4H 788 1 X 3 T
H, FlEVHEALAKERTERNERMARET, FA4HMNK. AR, HEEN
BBETAT, PTHERREMENL., fELrRERBERETERKRENE
E. ALERE, GETHKSEREFEARENREES, BEREFTEMS
] 5% ] F A4 Gk S LR A TR K E R

IMNRTIHEAEE, RE—NFEAN, WTRRFERAKELZLERMNEHRE, &
FRRALSRAE, MEARTREF M. NETRTEREZR2 Q HL-FS
TRKEHEAAE, EAREFHKKE. BT, HEREFREHEET, 4
WAREELEEF, BNEFEHEFHEMAESRE, G ARAE RN =%
EAMKHART, RABRKESERFELERNHARIEFELFE T

FHIE, RAEEE RS B SRR ES RS R, BENELAEFSHERRT
FRBERI, BFHEBZ S OB, WA ZEH T HERLITEER, =28
WA EE S, REE NG AR RS 'R R &

3. HewEg

AT

4 AEBEEESNTRETEA TS, RATH RS RHBZ B, £ R K LM% H
EAMK, RoksBENKS, K2MBEFRBAETIT. 4 A ROOT FIE-FH N
1.95%,3. A ROO7 F|FF 34 % 2. 34%;4 F DROO7 F|ZF 3% 1.81%,3 A X 2. 11%.
DRO0O7 5 ROO7 FlZH K% LET, AEKRE.

5 AWM E RATHE FBANE, WG KER MR, Kb@HEETENZE, Koe0
S KR TAT, M e o B RERAL, A& ME PR T EAR SRR,
18 2020 (K &. 5 A ROOT F|ZE-FH# 4 1.74%, B 4 A #H/NETAT 21bp; 5 A
DROO7 F| =3 4 1.63%, %% 4 H @ A& T4T 18bp, % &N B AR RS BR A
#, DRO0O7 5 RO07 F| = F AR kS d F

6 A FATRAR O, BEHEHFEZMAXRLEHR, KewmRETRE, EXE



BE MATGEREEESTE, Ke@sEHs, FEARXRKENE LA LK
N, K4 FRA/NEHRIESZ .6 A ROOT FIEFIH 1.87%, 3 5 A% _£4T 13bp;
6 F DROO7 F| & F# % 1.72%, # kA 4&F 9bp. R0O07 & DROO7 F| £ % T f5 k.
RALEF, 6 A R0O07 5 DROO7 | Z#1E % 15BP, & _E A ¥ K 4bp.
HRE TR EE

KE—NEFEE, MEREHERPHERE. ETE7FMNL, GHEANRHE
AT ERAHE, EEFNMZREERTE, ZREFNERIFTEE, K
THREPAEUEAFLRETNNEE. £EATE, YWENEFEAERL
R, 6 A PMI iERTE 4 A G EEY BXE, £ FERKEFEAEZR~FRE
b, BARZEEFTEBRANRG R ERLZEHAR, REKL N LERNE
Ml ZRIRAAE . HERARRES AR TG, FlE ek gk TER
BB R, EAVTEIMG. KB, HBERANBHRETAT, FTHEFRK
EEWE,

EH, WREARTHEZA2 QHALRGITKWRTREE, E2REFEK
ME. BIKEA. MEREFRNEET, MK EENEEE R, BREEDH
EHEEMKESRE, 2FABREERN=ZEEATRFAL T, RTIREH
ERFLETNREIFLFEN, BATERAMEREREETE

BRI AR E L @HNEER, BRmafE2mAERTERAE, £15
Shm BB B4 a, Bt im B AR W, FlzalE. LEEN— 28 E LA
AT BRY REER N, ERFEAELEHA—F TRE, THAERA MK
KA EE R EREZ, EMERSE. KATE2ERFES . BEXEEFE
AR, FAZEBENLE, THAERET L THERAE,

HHIE, MEENEFELS R, EARATNRTERER TN LFRE, wHBRE

MR RA A 2R

(=) TEETEREFR

TEFBETEHTeEA TR, BARILUR K 2 BIFLE.

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

. AMFEERANEIL
(=) FHFHANHK

mEFEAE AN (D)
47 K
63 73
(Z) HAh
7N, 7

MEABERSERHANALE. KE. RERWFEEE. BH. TE.



[ & BT 2 Bk i A PR A 5

2022 & 07 A 15 H

HAR L«

1. REHFOHEETERLINAELEAFREKRF L H,

2. AR® “Z. FRBRABEL WAZLFEREAEL,

3. Z () FREFEEARFZELY, dTHEH AR LWHFESL, B
15 7 o AT A 1R H AT AR BT R BHE

4, BRI BUBRARZEZHEOARRERACEASEFERZ R URN A
THIE .

5. MWMEMNIRFK K IE=AB K A BRI E Wi+ A AN EE R
HHHMBUN-ZREF-REHF-RACELZ-XFFA-FEXH-HM4%A
(BEFITH. FEHRD.

BARYRERA B AE T T Tk WaEFE=RE S E/ AR E
1. BEHEHEAEELLER, WKFEXAPETEFRX, ooz wl
BRNEEHRKEES)OZ EMEMNSGEERKEERME. B AHEaE
bHEEKE= (AME KD UM BERLEETHWECEE) X (KHE
TRAUAR BB A E KDL AL ED) X X (HA R A
BE-AYRE-RSULEEMEME -1
o
AR B EEREHW — X B S EitE
AL BALEE =R R ALF E- L L2 F
6. RAAAXRELFGEF -—HoWFRERT2EAEERF LSBT
FEH, AFEG ., RAEFRELF SR REBEE AL T:

D R

ﬁ(1+}a.~' 10000)
(D) #HEHE#pHmNAE (AT FEkzmxr= {[ = 1-1}

X100%; £, Rl AHw (AR AERE) WELTHELE KT, Ri AH
BhAMEeF Y, Rn AMENRNEL R E L% KA.



T[T (1+ R /10000)
(2) ¥MAZEHRHNAL (KA ) #EkzmE=([ =~ 1-1}
X100%; H#, Rl AMEHRBEZT wREG T (RELAEREREE A
WETRELFWE, Rm AF n—1 KERAEZE n RERGFHENE T HEE
Bz, RI AAREHRE —REGHEHRNE T RELE KA.

E, BHErhEeshka=240Ee% Wi/ S HE 420 F5 8 X10000.

7. HTEREMFwE, HENNHTHLNRIE,

8. HMEEF&MEHMENT 11 TLAMENELE K~

9. MEHAEMEFRALTHNREREEAZ LR EELE T 2 XALE
Y 4 1 TR 3 3 B A LR s R 4

10. o 8F A ABIE @ EM 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

