Ve wmEEENRE

(4R4&HA[a: 2023 401 A 01 HZE 2023 403 A 31 ©)

gt Feim A REE FOF £ 4 7~ &
7= i KA ZJA009

P ARG R H A 2020-04-01
RREEN: FEEREBRGHRAE
HEAN: FEIFETHRMEE R
EMEITA: FEET S 8RR RA

—. FmEBEEN

(=) BHRER

EREEN, EBF (b FeELEHENE) (AHEHA 1L T (X T4
VESHRE LT BA XM Em) (AT R (2013) 24 5) RHEMHF X &
BEAMERGRWNE; BIIRNAXSERF. EFESEEN. RBTE
BaFAE., ROBRAHEBETEENSEIREXHAMNZNAT A, RptH X
e AR, FREAE T %,

7

(Z) EAETHH

(AThIVFLArELFRERFANER) (AHIL (2013) 24 F)
BREAE R AATOLNVEALELETEFERER XFANEL) (AT K
(2009) 154 &) F & “lERRE” AENEARET; (X TV F425Es
FRAEXEMNE ) (AHEEK (2013) 24 8) F=4£F0. ~RKEXTH%
SFERTERNRNNE; BREEFRDNENL; EHMEAETE,

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

= FeREREL
(—) FafFaEmlmEl

NN NG . WEH | . | oEeR
FRESE | KRR | sfsE | o0 | wEm | ke D00
& (o) ) () qég ABH | REH | g L

Vo | aEE |

Wy BA | B BE B BE] Y | @ |

174, | 179, | 126, | 126, | 1.37 | 1.41 | 5,612,

333, | 945, | 889, | 880, | 30| 81| 187.64| | 2] ALS




048.
09

235. | 187. | 187.
73 82 82

(=) BEEFX A fEI

TP/ U AR 2

A/ R A (D)

G # Bl ()

BATERE A

15,614,902. 17

8. 68

—HEHURN (F—
F) PREATEE

Rl

—HEHUN (F—
£) Eft

iz

—HFHURN (& —
) BORE. T RE
RAT B

W FE
S

—HFHURN (& —
) REFR/ PRF

=+
=

FENRE BT~

LN E T

BREMN S

450, 309. 12

0.25

S YIE 577 B 3K

15,555,853. 37

8. 64

H At

17.57

—FHULERTEXK

— AL b RRAT
1

—FH L L E R

— AL BRI
TR ERAT Bz

& i

bk (R ED AR

Bl =

75 A Bk B

&

THAR

] # it

KHE

A6 TF R 1 ik 5k B
TH

PP XL 5

i RFEF
SXFFIE#

KX RRE

it A &

5

A A H 1t X

0. 00




H A - -

A B% 28,819, 654. 14 16. 02

76 F 3 AT H iy - -

o — -
i (AR
sy [REES 42,690, 687. 10 23.72| oo oy
e wAEEE 74,824,014. 97 41. 58

75 i% G K e 3,990, 757. 27 2.22

AOE (FEEHZK) - -

H A - -

H b | HARARIE A - - 0. 05
K| HA 81,551. 40 0. 05 '
% 1E B Y - -

s A ~2,082,601. 23 R

At 179,945, 235. 73 100. 00
E
L &FHENREERFLFIHEEE L NN TERES KAS K%
EAERITHEEY.

2. RITEREHAEERER. L AEHFER. BEAEFH,

3. —HFHUA (—%) BHEHK. WIFR. PRETEREEFHE—F
PLA .

4. —FHURN (B—F) Bfe. —FHURN (&—F) BURKE., FRERT
AR R EARAE —F LA,

5. AAEMANALY (AFD) BT Lt

6. I HEMAFT T HEM., TR®HT. 2FXT %R

TREES. BAXSTAELHFHE “BR” FRANFHEANTEEIE
FHREL

B.BREREL WL FHE “BR” FRNFHENAFERIEFARTES,

9. RAK K IR KT “HMNERE " T4t

10. A K 2B AN LR ERXBZ AR FNEART =, B3 LKFH E.
MR R ZRIES % .

11. 7T =238 1T R /40 635 1 RRk 9T Bt BT 70 B B S, B3 LA 40 il A Y - T
%R, NTREFREE,

12. “Bi7 T “WE/IERRAT HET“FF=EE”, “HH A 100%,

(=) BFH A

1 BRI RIE N

1) REIH ARG AL E AWKIES: 0.00 7T

2) AHEAKE AN FECRALMELAHE (N RNE A 7R ESE
7))

2. BE . £&. firpfE (A1)
& A HE




R

kA o : oy
%ﬁ e S| AR
(75) &P
(%)
199, 900. 5,343, 32
/_\ : 9 b b
1 1 7 R 300546 00 7 00 2.97
. 49,642.0| 5,287,36
2 W& R AR 300833 2.94
0 9. 42
N 46, . ,443,1
3| MIEKMA 002841 6,000.01 3,443,10 1.91
0 0. 00
v 14,100.0 | 2,777,70
4 iR 000858 0 0. 00 1.54
LAY e ’ . 2’1 ’
5 | s |oozrs | 090000 09,51 1.17
P 0 6. 00
- 31,700.0 | 2,055,74
A é b 9 9
6 A% 603369 0 = 00 1.14
15,300.0 | 1,773,57
%U \\ N b 9 9
7 iy 301312 0 5 00 0.99
e, 17, 314. 1,743,1
8 | BRI 688677 7,314.0 743,17 0.97
0 3. 52
\ 70,900.0 | 1,732,08
9 AR % 600685 0.96
0 7.00
X 93,000.0 | 1,647,96
10 | 4K x4 000933 0.92
0 0. 00
BN 4,117,78 | 15,783,45
1 1391 .
EHEREC 013919 2.38 9. 86 8.7
R ERAR 4,818,64 | 13,914,81
2 i 2 .
SLRA A 005233 8. 41 1.01 .73
HE AR
X . 4,135,74 | 11,168,1
3 ERE R A | 161729 32 ;5 62 1; 6.21
(LOF) A ' :
46 77 81 1% 5] 7,676,18 | 10,731,30
+ b b b b
4 . 10761 .
WA A 01076 6. 09 8.15 5. 96
£ 4 A E0
- X 6,371,23 | 10,260, 22
Ea 5 |V ERE | 016074 0 36 g 5. 70
K H#C ' :
B4 PR 3 5,581,20 | 8,992,99
6 ‘ 003015 5. 00
00 45%% A 6. 49 8. 02
EH K E R F 2,437,70 | 8,195,32
7 o 001907 4. 55
ERA A 5.81 3.16
5 77 BB 2,747,25 | 7,724,19
8 o 007346 4. 29
A F 8 A 8.34 1.55
2 77 L2 2,513,16 | 6,934,81
9 . 002910 3. 85
K EIR A 0.14 4. 09




2 = 25 4,945,58 | 5,344,20
: 11 2.97
FEiRA 011598 7.65 2.01 )

x| - |- - - - -

LRE
e
K
7= W 4l
(%)

%1

ew | F5 | sm | waw | mp |KEE|BEEE

(%) (7o)

BE
P8

FA
wE | - |- - -l - - -
4

%
w# | - |- - - - - -
%

%
w# | - |- - - - - .
248

(W) R4 #1872 o BL g L

M. #EST

(=) WHLAZRERE EE
1. RETH

k72l

—EEEAMEFREFRGREESBE, BT RG X HFERRES A,
WHEN LB, I ET, HHREEHEME TN, TrRTREES
3SARMABRTHEEHZERNSARTHF R — 2w, BHEEESRTELELEHR
X FRRUR TR ERER MR AR ERNESE, Tt #Eng i LT,
ABFIEEES, ENBRERFER.

% E

—ZEHAVINERAH B AR, 558 T X% = o018 # b,
TRFRKEIEGEEERE A, BELL2UR., THHKEREH AT A
BEXERHTHNEE, €#F: 1. RREETBRARLEBRGES, XHTHX
H; 2. BHFEANNBEMERFS, AFATERERNNToEXFE L EEIE
B 3. AR ERETH, THRIRRERL; 4. BLBRREHMNZ X E
Ext R AT EEEFETE, FhiEmARSHERRE; 5. LHAFEH#AN LS
KAH, BEAXENVEETHWIS,

WHRE



BRETHE, #EXELFBREIL, TRRAFIALE. BIHETE, HEHH
& TR 2 AR ATy 5 R VEAE X AT 3 R R TR, W8 SR AT R = 1) 5% K iE
EHFRREAR—F TN, WA XBREPEETEARE, RMA R THEEE
FHEEHAEERNE, NCEREFeREAESEARTY R - . BAX
B, 3AGEY PMI ZE=AXTAKKERN, FHFHEMRSFHEFE
ROBEAFLHCEERFBEEALE, BATIEOEE. SHRAIFAEZ
T REER, EFVHFEFRERLE ST, LHWHT RV &5l 55 T
FEER, BHFLHEHRBCRIFRS, BAL, BREEEMAEZESRT
R#EW, ELBRRERALFN T NALE L EHM, XiE4AF T EITH
FRBEER W, REET, S WHERGEEMESRRK, FRARE =K
Ko BUBREREZFBEET L, wzHERK, #HM_FEEKH*—FEBE,
BHRENEHEOHLERE, RHFIRNKEERERI; RKREFTE, A
THEIBNFRUG AT E & ERE, ZIRETHEREER, HAHH
R 7 5 o B o M ok B SR R T RE A R B U, B | A B N Sk
M, EARAELVFEMANNES.

B L, ETERTIEEAT. REENTL, 6 KHRRTEAMEGFA
BHATAME, THARTHERETINEATAR. W BERRE S EHE I x
FREITNEEHEER, EFALEARHTLENLE, FILEZ 2023 F 2
Z BB R A 2 T R AR A B BT BOR LR AT E s e i 2 F A
FHEREHESE AR ET A BAmEI, (227 I BOR R R B A B A6 2 18
EEFEFROZW, R BANNSUESHHRE, BT TR LE TSt —
TR, SEATHEBMAEANBHERN M ERR, aHEER. B
TEFERELXRNXRATHFEEANRAZE W, XETEFRAKRELES,
DLRE WA RSB 5%, 2R AT ey T oRA EE B IEF F 0 e0g K AT, %
7 E T R S ORHAT L B B A P
2. BETIg

3. R W7

Dkt

LA, Re®WERALTFHELSSE, HeflE2xTEL, BATEARAT ST
Y, KeFmEHE, 1 A ROOT FIEFH 4 2.12%, P T4T 21bps; DRO07 F
FFHF 1.91%, I _EAT 15bps. DROO7 5 RO07 FAXF| % 21bps, IR TA4T
36bps, B G, WmHMES EEE,

2H, ReWEERTEHESS, BHRKA, RATFNAEREMES, S
BH. EAEXENERLBEAILENA, REAEEGF LT, RAEGHLE
R¥EE L. 2 A ROOT A E#1E 2. 38%, FFH_EA4T 26bps, DRO0O7 A Z ¥4 2. 11%,
W, _E 4T 20bps. DRO0O7 5 ROO7 F| = 27bps, IR, AT 6bps.

3 H, HeBRFAHAERS, FeAFEREREIEFNEME ETHES,
RAGERAEWMA, MRS 7T AFAIEH et EHABIE, 3 A R007T A EHE
2.45%, FFH. AT Tbps, DROO7 A ZH1E 2.03%, * . T4T 8bps. DROO7 5 RO0O7
FlZ£ E4TE 42bps, AT 15bps, ERRAEEA S ETE.

A B EZE

BRE_ZE, RHRRIGHIKRFERRE, —ZTEX & FPIREE %K HBUR
FIZEE, AEFFEENTET, REFRETOUTERBEAE TR, XE



B R BB

EAHE, KELZFAATRECRAET, CRAMZHENEN. 2T &
BRERMUELFEENEAEE, BWNEFMERFEBEE. B4 HEl PN &4
EAAMTEARN, FRElFEREaE A ELFB AR T E -2 EN,
—RBFHEBRRDEMRRE, EMFAE—REME R, FMHE RN
BIMmERE; ZRERBEFEZHTRANTERATHR S, &R A
TR ZREBIFRFEUS, HORSEAL, HLEWEFECENTRE, ®
TERA A& RER R A, SEFE, BIMRTRAEHIESE, EF5HRMEME
ey, MEEHELRE, NENKTRRERNFR.

ASEZFHKERREA 5%, MIE, wEHAEKESEASTRITAE
71, RABRRMUHEAEFERERELTE. FEFRERRELFHEKT
FoEERMAE, URRERRNTL.

(=) MEETERFR

TRERETEHASEA T . BRI KRGS EIFRF,

AFEHBEERRBELEX“Z (2 L FBRAHHEFEE”, Kaasl
B LEX “=, (E) REHEF R RkasBERL, BARILER.

T, HeFERANEIL
(—) wHEAANEK

WEFEA AN ()
A7 K
1 1
(Z) At
AR

MEABEREEHAIALE, KE. RERWEEE. BH. TE.

T F [ PR 4 8 A A IR E
2023 £ 04 A 15 H
AR A
1. REHROMHIEEERS BN KB RRHEKF S H,
2. KEk¥ “Z. FREHEREFEN WHNEFEEHEAEH.
3. Z (—) FREFAEEAEEELY, N THREHE A THFHEE, W
187 A K ISR BB IR
4, RIAIURBFHZ ARG EREARRTEEATEARATRTREHZRURNE



TR
5. MEHARAKE=ABRE XA BB AR AL E KT+ A AN EE HH
HAEMBUN-ZRE-HEHF-RATER- R FZFA-FAR L H-H %A
(BFEFITH. FEHEL),
REWHERF S FETE T R T =8 RS/ B4 -
lo EUHEHANFES LB, WkHZmEXA 2 BIUTETR, ooz g
FAERKEEN O Z FHEMEERKEERAF. B AHE0EL%
BHKFE= (KB F —RPAWMEAE T BHWEEE) X (KREE Ko
R EUAEE - ARHE - RPLLERMEE) Xoeeee X (HA R B AL+ A
HFRE— KT ERAEE) —1
HoF
AU EMEEEGR R HN — X F g B &
AN =R A e AT A R A A
6. RAAARELFRES ZHPWFE R FEAKEE R T L FEIT
FIAER, JAEF, RTEAEEFRRAREE AL T:

ot

[T 1+ Ri /10000)
(D #HHEHBFHAL (KRR #EkmE= {[ = 1-1}

X100%; %, R1 484 (BEeeFAERE) WEAMELFWE, RI A
H&7mAEeE KM, Rn AMEHARNET 0 £ & F KA.

H(1+ Rm /10000)
(2) ARG HNAH (KR #EhmE={[ ™~ 1-1}

X100%; ##, RI AMEHARBEGEREDTHE (L2 eREMNEE
A) BT HhES%KE, m A n—1 REGHEE n KEGTHEWET
fEesin, RIAMENRE - REDREHARNET v £ &% K.

£, BErhEeshka=2=40Fe% /S HE 20 FE 8 X10000.

. HTLREMF &, HENNETEHREE.

8. HEHHA BMELMENT 11 FLAMEHHE T

9. HMEHAEMEFRALTHREREEAL SR EELET 2 XALE
B 4 TR e 3 3 B AR LR e R 4



10. BT AKE B EM BT L E (TA) REFHI.



	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

