Ve wmEEENRE

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

—. FaEABIL
Faath: P4 EFTEHERERAELE &
7= i KA 7JCa02
P o R R K HH: 2017-04-19
RREEN: FEEREBRGHRAE
HEAN: FEEREATHRMEERAE
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

NV N Yo WEH |, . | oEER
FREFE | FERE | REEE | on [ REE | ke LD
H (T ) () NS S \
Ik 35 . | Btk
Gy | HEFE | REE ]
M | Bk | #a | WA | B | K %) %) '
62,53
7,57 | 7, 5,801 5,46 | 1.30 | 1. 31
6.44 | 2.38 | 4.75 | 3.30 59 65 9,788.2 0. 87 0. 87 31.65




4,98 | 7,55|6,44 | 8,27
8.58195.79(0.15|1.79

(=) BEEFX A fEI

TP/ U AR 2

A/ R A (D)

G # Bl ()

BATERE A

10,252,732. 48

0.

14

—HEHURN (F—
F) PREATEE

Ak 5

—HEHUN (F—
£) Eft

—HFHURN (& —
R | BURK. FRE
& [RAT Bz

£
oo EHUR (B —
) REFR/ PRF

=+
=

400, 000, 000. 00

. 96

FOEE SRS

2,700,032. 00

.04

LN E T

200,095, 571. 07

.18

BREMN S

4,582,776. 67

. 06

S YIE 577 B 3K

H At

8.99

—FHULERTEXK

1,830,000, 000. 00

25.

44

— AL b RRAT
1

—FH L L E R

— AL BRI
TR ERAT Bz

5,016, 000. 00

.07

& i

384,015, 200. 00

. 34

bk (R ED AR

963,873, 000. 00

13.

40

B | EHEE

Wi | FHEE

1,044,733,000. 00

14.

53

43,822,811. 72

.61

KE | H#HBMR
O EATFEEGK ST
TA

259, 312,860. 00

.61

PP XL 5

i RFEF
SXFFIE#

KX RRE

it A &

1,394,550, 307. 60

19.

39

ERiTa

265,000, 000. 00

. 68

A A H 1t X

546,000, 000. 00

.99

93. 66




H A - -
A Bk - -
7B R AR R - -
— — -
i (AR - -
EH o -
ps wAEES - -
76 Y 1A 4 - -
AAE (B EFEH KD ~ -
H A - -
HApb | B RIES - - a0
K| HA 102, 369, 688. 02 1.42 '
s [P EETA —247,997, 048. 32 345 o
RE -15,939, 375. 45 -0. 22 '
A1t 7,192,387, 555. 79 100. 00
E
L&A B NI E SR AIAE BRA RN T ER R RAL =%
EHERITHERH.

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
FHERE L,

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))

pili

2. Bk

Ee. FERHE D
% KA %E




R

%%U N N
2}? e 1 S
o) & FE
(%)
BRE - |- - - - -
. 200,091, | 200,091,8
1 | FZHEA | 003034 872 18 79 18 2.78
FLwmEF 132,457, | 151,465,2
2 _ \ 007017 2.11
HRFHFA 581. 81 44, 80
gz B 4 121,024, | 131,614,2
3 007935 1.83
it A 579. 76 30. 49
= > =L
= K =
101,860, | 110,345,3
4 | A | 008409 — o 1.53
i3 A : '
% 77 K7,
, 98,633,9 | 100,281,1
8 49 7 7 2 2 T e 1.
4 5 f%ﬂmfw# 00666 81 18 71 7o 39
Z 77 3k & F 99,699,9 | 100,218,3
v \ 1 1.
6 ERFFA 006319 00. 30 39. 78 39
[ B %2 48 157 69,297,8 | 70,510,55
\ 1 .
! B A 008108 47.08 9. 40 0.98
4 B LA 58,257,4 | 61,088,72
8 Jmpman [008798 |5 0 3. 48 0.85
4 &R 50,000,0 | 50, 360,00
\ 104 .
J # A 00810 00. 00 0. 00 0.70
[ Br %2 6 /) 49,999,0 | 50,218,99
1 \ 1 .
0 F & FF i A 00770 00. 00 5. 60 0.70
1,000,00 | 100,568,0
N= \% ’ ’ ’ ’ .
1 | 223 04 | 137555 0. 00 00. 00 1. 40
292 4 &8 MTN
e | 1022817 | 1,000,00 | 98,650,00
2 | 006 (7] 4z o6 0. 00 0. 00 1.37
H4) ' '
N 900,000. | 91,080,00
3 |18 ®# 09 | 152011 00 0. 00 1.27
it % N 800,000. | 79,025, 10
~ ] .
4 |21 4402 |197808 00 0 00 1. 10
- 21 B3#E M | 1021006 | 700,000. | 70,497,00 0 08
TNOO1 77 00 0. 00 '
700, 000. | 70,077,70
;H: % ) ) )
6 |21 #£ 2 03 | 178423 00 0. 00 0. 97
700,000. | 70,000, 00
%A—%—— ) ) ) .
7 121 8501 | 188067 00 0. 00 0. 97




. 22 # 8 MTN | 1022801 | 700, 000. | 69,874, 00 0,97
001B 40 00 0. 00 '
20 Rl 4R
9 | ATAZMO0 | 2028032 600,000. | 61,620,00 0. 86
) 00 0. 00
19 KAV 4R
10 | T&ZME0 | 1928023 500, 000. 150, 735,00 0.71
) 00 0. 00
3. BB A R MAE /K (4D
ERrEis
7 iE | REEH | L
e || an | xer | wm | HEF %ﬁj g
7 bl
(%)
1515 Lo
. | B E
WL 7
1| REEs igﬁ% 54| 5.21 50’880(’)8 0. 70
z%%%e% a '
el
TEEE g
ER/NE * AR 45,000, 0
2 | ATEE | 5| 405 T 0. 63
%/e.\z%% a '
12 #63 %1
B E W
911 5% | & & 1z
tREGE| AR 41,000, 0
Jyn Solw i x|k E R 5F | 405 00. 00 0.7
;E, (# B | F
[wiwi ﬁ)
B E W
892 5% | H I 5
EReE | AR 41,000, 0
1 TR ®AE 2% 4.05 00. 00 0.57
(#E % | &
%)
B A=
5 | HRHZE iﬁ;ﬁ% 5 & 4,24 34’88068 0. 47
BHEEE | 5 a ‘
A&l
ECER|B O 21,000, 0
0 -W W | AR e 4.24 00. 00 0.29




HREE | FAE A
KA | F
it Xl
(Z#)
1
FRE2
2A301 & | ¥ it 12
ITEal| £ Kk % 18,000, 0
RHREAS | AR N 3 42 00. 00 25
KAEER| A
TRl (=
#)
A 2 f=
28 01| £ X8
TEEK iﬁgﬁfﬁ 1 5 .20 15’88068 21
bR |2 :
1 7
N ==
;;;;ﬁ;iz ; ii ;f'ﬂ. 110, 000
i e % Z. EE:E o 5 4 2| .53
S @_Mﬂ '
X (E#D
PSS
AN AN > /:‘5
2 Z FEE/}% 94 | 4.53 80’880(’)8 11
FAREHK | 2 a '
i
7 »—‘—r_zé . R
)jlrlifﬁfz TR
SR - 70,000, 0
A A% &R * 3 & .79 ’00 (’)0 .97
# K B H Tﬁz\é‘lj\ '
it X i
B-7 i
e | PR H
BAMNE |
> B2
2R ; fﬁ f 15 4 .82 46’880(’)8 .64
B # - ‘
o N
1 X
zf@g ﬁiiﬁ?’é 45,000, 0
A% 1R ; ISEE = 5 4 Y I .63
WAL % 3t 7 '
‘ N
e
FRE-EBE|F R R 36,000, 0
MNEHE |- & & 10 % 10 00. 00 90




EEmdft | A R X
M E A | EAFE
Xl
Svox EEE
T | EEmEmR Zi 5; fz 0% | 406 000 0. 49
warwit | F \;ﬁ 00. 00
s~ | B
FR-F| 5 o,
MR & iifﬁ 32,000, 0
8 |mE#anx| ° T 64 | 4d.64] " 0. 44
e A IR = 00. 00
7 it A 4% e
] i
K A P
AN M| A A R
FHOE | R F 23,000, 0
Y lxmpm|emg| 0T 4B Tg00| %2
A F | R
it X
R - U
FEAN| P E R
BAME | EE 20,000, 0
10 g gE | A R 3 IE | AM 00. 00 0.28
A EA | EAF
X (Z#D)
=
XHE| - |- - - - - ~
iE %
=
XHE| - |- - - - - -
2

(WD) &8 = kit 4 B g

. ®ESHT
(=) WL MEFREB S REE
1. RETF

2. RHFETY

AT

REEFRARBPERLEK, REFRATHIEERNTRELM E I LK
0.95%, A FlEEFfEHABE, REMNEFNFREMEIE LK O0.67%, KEfFE
FlEH R EAGEM T4 9K 1.48%. 9 AHE, REEAH AN+ HE



SAEME (1T 5% %k 0.70%, REKAHFEHRNFHEHRELGUE (3-
5 ) LK 1.01%. &G 77 @, K& 6 F 4% i 48 2 3K 3. 53%.
MAE sz A B, WMREGERARE, FAMRKZ, KK TEAH.

# % B

Kk tE, FewmEdRE, BEHW T ERKREMIHAR. #ATHI14AE,
FREBN KL ENRE B, BEAFTHARTFKETE, EmirkaX
HEH#—FITFAETZE., EFREATILES—%, BETELE, Kk
HREEHEANBE, RERGNL. ARENEFT THHRUZULE B K
et E M E, EFEERARNRWIRT, FHAMEDE,

wRE

EATE, _FEHTEERN, ZrELEKEHELHE—FT A, EF
T MERFREA TR A mEEREITTRENE, RERFAEFEX
ERRIXFRERGCEREN. Tk, ERhABCENEZESIEE, XHTE
RGN B BT, HR R RFHREEKABEERK, A E mR T
RO FERNE, HoNZRFEENTZE, FEKEESR . ERF Y ERFK
Rl ER T, MHEFEEBERSE,

3. mH W

Dl E il

LA, #e®WERALTFELSSE, HefExxTEL, BATEARAT ST
Y, 4P EH, 1 A RO0T FILFI A 2.12%, IR T4T 21bps; DROO7 F
KFH A 1.91%, I EAT 15bps. DROO7 5 ROO7 FAXF| £ 21bps, I TAT
36bps, B, WmHMELEEE,

2H, FemEERXFEHELSE ., B, RTAITa4GREMES, S0k
B, BAEE RN ERAHRIDLENA. REFREF LT, KeEHLE
REFFAL. 2 A ROOT A B 14 2. 38%, 3Kt _E4T 26bps, DROOT F & H41E 2. 11%,
W, _E 4T 20bps. DRO07 5 ROO7 F| = 27bps, IR, AT 6bps.

3 H, HeBRFHAERS, FeANFEREREICESEMAI ET R,
RITEERAEZMA, BEE 7T AR EH e EHAEE, 3 A RO0T A EHHE
2.45%, ¥t _EAT Tbps, DRO07 A E3#41E 2.03%, ¥t T4T 8bps. DRO07 5 R0OO7
Fl#£ EAT £ 42bps, LT 15bps, ERAFEE AL ELE,

# &K B EE

RE_ZE, RHBRRIGHIKREFERRE, —ZTEX & PIREE %K HBUR
FIZEE, AEFFEENTET, F&FETIUERBOEAE TR, X#E
B B B A K.

EATE, REZFIAATHREEEHEF, CEFMEHETEF. &7 &
BEMLMEEFBEHAREE, BWERFMEFEBE., B F 6% PN #4
AAMTEARNE, FREVHFERFEEAELEFBEARNAE IR —EEN,
— =M HERACEMRRE, EMFE—EEMERA, FHE R T n
FERPmERE;, —2ERBEHEFZHTRATERUATEZHE, BRI A
TR, ZRENFRFE WS, BoFEAE, BHENEREE N ARE,
MHRENBEERERBWERM, S E 7@, BIMRATRRHESE, F5KMERE
ey, mEEBELRE, YEARTERRENFR.

AEZFHEKEREERN 5% AR, w0 EKEKEKSNEE RS AE
N, RABERTHMEAZFERRRELTLTE, FEFEELRFZFEKT



RoEERMAE, UREERRANTL.

(Z) MHEEZTEEEN
FTEHETEHAAFERA TE. BABN UK ZE S EENE.
REBFERMELEX“=, (Z) 3. R EASHEFEHRE”, KELHT

BHERLEX “=. (E) REHEF R RkmsBEL, BARILER.

h, AMFEURANE I
(—) WA ANK

WEHFEA AN (D)
A7 K
127 128
(Z) At
~

MEABERSEHANALE, KE. RERREEE. BH. TE.

o 2] [ I 4 Tk A 0 4 TR ]

2023 & 04 A 15 H

BRI A -

L.
2.
3.

RBTF AR EEEXR AR R AT HEKRF 4 H.

AERF “Z. FREERL WAEFERLEAZ K.

= (=) FREFEERERLT, A TREHERLOHFLA S, HAE
PRy RS N (o N

BRAUK B H TR EREEARTEEATEARAT BITREH URE R
.

ﬁ%ﬁ%&%%ﬁ:ﬁ%%““?ﬂ%%: R F BRI AN EE BB
HAEBPAN-ZRF-REH-EAETER- R FA-AE X H-H %A
@%%ﬁ%\%ﬁ%%h

B R ECRETE % R FE =R B AL E/ B e

Lo B EHEFELAEIL, WRkEERXALBEHTHETX, oo mn#

fLEEEKEE) @zF%?ﬁ@ﬁﬂ%? Fefrim. Bl AHEMESF

EHEKE= (RPAF - RO EFE T W EMEE X R kS

a ﬁuE:“iﬁ@fﬁf%k}i}ﬁ%(ﬂméy\él)éﬁiﬁ@ﬁ) Xeneees X (AR AL E A



HEE— Kot EEf%EE) -1

\E{j:

AU BN EEGEHN — X 7 HN A EITH

41 J5 AL E = LR AL EE- AL AL 4 A
TRAREeFRERF oW e R EMREE R T ELEEER
FER, TAEF, RAAREZLFHRARFEARNLT:

S \

o R

ﬁ(1+ﬂ.~' 10000)
(D #HHE#HBFHAS (KRR #EkmE= {[ = 1-1}

X100%; ¥, Rl ##w (HEeaFEKH) WE7THEe%kaE, R1A
H&E7AmEeE KM, Rn AMEHARNET 0 & F K0,

[j(1+-gu; 10000)
(2) BAZEHRBNAL (KA FHEkmE={[ =~ 1-1}

X100%; %, RI AMEHARBEGEREDFTHNE (L2 eREMNEE
A) e hEL%KE, R A8 n— 1 KEGHEZE n kKEGHREAWET
s, RIAMENRE - REDFREHARNET v £ & #F K.

E, BErhEeska=2=40EF %W/ S HE 20 HEH X10000.

. HTLREMF &, HENNETHREE.

8. HEHA BMAELENT 11 FLAMEHHE T

9. HMEHAEMEFRALTHNRERZ AL SR GEELET 2 ALAE
Y 4 F0UHA e 3 3 B AR LR W s R 4

10. @ BRA A B EM BT A E (TA) REFHIN.



	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

