Ve e T wmEEEINRE

(4R4&HA[8: 2022 4 07 A 01 HZE 2022 409 A 30 H)

—. o EABIL
FRsk: PeeeFEEtRERGERESLFE
7= i R ZJB001
P AR K H 1 2015-01-14
HERERAN: TEERSBRG AR
HEN: FERATREARAE
EMEITA: F B E RS RR G R E

—. FmBEENR

(=) BHRERL

EREHN, EF (DL FLELEENE) (AHEHAL 11 T (XTIl
FEorELeLmRAREAMNES) (ANHEIEL (2013) 24 5) REMA X EEE
AAERGRWNNZ,; BTRRXGFENSF. ZFEGEEN. RETEEELHF
A REMRATHBATEEXFIMEZ AN EATH, MAA REILE L
AR, JF5R WA k.

7

(Z) EAETHH

(AThIVFELirE£LFRE R ANER) (AL (2013) 24 F) F
REBZH (AXTLVSEA4 XL ETEEERER XFANEL) (AHIT K
(2009) 154 &) F & “lERRE” AENEAET; (X ToVF425E4
FRAXEBEHES) (MK (2013) 24 8) B=480 . ~Z*:THE4
FRETEENBEHNE; $REEFRANEN, EhEAEFRE,

W\i%ﬁglﬁﬁﬁqj%ﬁz\ﬂﬁm www. cicc. com Fr & 7 e BE A 4 .

= FaREREL
(—) e g EmlmER

Eaurs | EEAW | Bl | Rem | Bem | Ae ;’;ﬁ
& (o) B (7 AR | MBHE | RBE | g

Wi | gaEE | kEE |
B 8k | B [ Bk (B [ k| (B | W (% | =T




2,21
6,90
2,90
2. 40

1,661,411 1,07
4,880,954 |5,92 | 1.57
0,872,751 5,86 17
5.9318.9210.69

—29,67
1'?1 3,283. -1.55
83

-1. 26

54.74

(=) BEEFK 2 EA

A i

AR/ MR A ()

F &R R (%)

ik
{ER7S

RATEHF A

29,814, 558. 60

1.

79

—FHUA (H—5)
FRRATE

Rl %

—FHUA (&—5)
2] it

—FHUA (&—5)
BR . TE R ERAT
7

—FHUA (&—5)
I /WK

100, 000, 000. 00

01

FOEE B BSF

68,500,961. 63

11

LN T

1,000. 77

00

BREMNS

8,723,678.91

92

L YAIE 577 B 5K

65, 856. 88

Sl|L|e|-

00

H At

12. 44

& =
&
RFE

—FHULERTEXK

— AL b R RAT
21

—FH L L E i

19,952, 000.

—EFUERERE.
BT

& i

b (R ED AR

244,998, 200.

14.

75 A Bk B

THAR

946, 302, 000.

6.

] # it

9,274,132.

A6 TF R 1 i 5k B
TH

61,243,050.

PP XL 5

E: RZFAHFX
FiEH

KX RRE

it A &

188,072,740. 54

. 30

ERiTa

21,000, 000. 00

1. 26

A A H 1t K

74,000, 000. 00

.44

93.99




H A - -

AR 329,981,437. 58 19. 82
R AT LR - -
L | TEER - -
Rit ey

}Ié} Hxﬁ%d:.é - -
XN

F

: 19. 82
REeEE - -

R A - -
FOE (B EHH) - -
A - -

HA | H R4 _ -
i = 24,461, 331. 05 1. 47

1. 47

% 1E B 1 -435,996, 428. 89 -26. 19
AR L -27.72
T ~25,513,644.08]  ~1.53

A1t 1,664, 880,875. 93 100. 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 B “FHEH/MERAA” RET “FFaE”, “HH7 LA
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))

plil
s
g
o
S
g?

2. lE . CRT+4)




ER

K A ‘ _ . =
;,i“ Fe | 4% k@ | mE | wED | FeeEs
tal (%)
683,600. | 31,493,45
YA o ’ ’ ’
1 VB E B 002557 00 5 00 1.89
e 3,861,36 | 28,728,53
2 L ASRAT 600919 5 00 s 1.73
. o 2,002,96 | 28,542,18
3 AR AT 600926 0. 00 0. 00 1.71
763,000. | 25,163,74
] s ) 1) 1)
4 | B A 600887 00 0. 00 1.51
378,800. | 20,652,17
5 W R R A 002714 00 5 00 1.24
i :
586,111. | 18,808,30
6 B % 603883 00 ! 99 1.13
\ 133,610. | 18,772,20
/\ b b b
7 N EH 603195 00 = 00 1.13
— 242,800. | 13,997, 42
8 VLT JE 600754 00 0. 00 0. 84
e 576,553. | 12,459,31
9 SR 603043 00 0 33 0.75
365,600. | 11,801,56
—J:lk\ ’ 9 9
10 | Bl 603008 00 g 00 0.71
5 77 K %
1 KAz A BBt | 000205 52,149,7/ 60,285, 10 3.62
%1 46. 46 6.91
HEEENA 49,069,9 | 50,713,82
2 % A 003156 76. 21 0.41 3. 05
B R ER 2,532, 40, 200,
3 ;%f?hﬁfﬁ{m 004042 | ° 22 8; 0 og ;g 2. 41
X4 HE LR 17,920,1| 19,887,82
4 # A 008791 87.96 4. 60 119
il 4 =] 4 {57 9,530,01 | 10,911,87
g R C 010964 7.69 0.26 0. 66
AT K (& ,912,02 | 6,073, 415.
6 igég‘Iﬁé{m 005771 3,9 ; 20 6,073 io 0.36
L FRiE®
7 %;iizﬁiﬁ/ 511990 10. 00 1,000. 77 0. 00
| 22 JE M ZE MT | 1022807 | 600,000. | 60,606,00 -
e N002 47 00 0. 00 :
Il N —
- . 21 PERZ | 1021012 | 500,000. | 51,410,00 3 09
MTNOO1 44 00 0. 00 :




3 21 UL H A% | 1021014 | 500,000. | 50,740, 00 3 05
MTNOO1 12 00 0. 00 '
A 21 B&#H MT | 1021016 | 500,000. | 50,700, 00 3 05
N002 05 00 0. 00 '
- 20 X & E % | 1020014 | 500,000. | 50,675,00 2 o4
MTNOO3 78 00 0. 00 '
500,000. | 50,665,00
6 |21 #EGI1 188630 00 0. 00 3. 04
. 21 M ZE MT | 1021015 | 500,000. | 50,600,00 3 04
N003 33 00 0. 00 '
- 500,000. | 50,325,00
8 |21 4z 01 188446 00 0. 00 3. 02
9 21 B A | 1021022 | 400,000. | 40,788,00 T
MTIN0O3 58 00 0. 00 '
0 21 Bt B MT | 1021006 | 400,000. | 40,720,00 e
N0O1 68 00 0. 00 '
3. AR @A R (A1)
=R
(XA | FF e KmE | BREeH | &/~ 0%
e S I SURCA L B R S
(%)
TEEE b g
R 158 £ F R 14,000, 0
1 | FFx = 5N 3 4F 6. 20 ’00 60 0.84
FREE % '
5 T%iﬁéd
=5 X - ok
W6 | A X
8 &% 4 |k 7 % 7,000, 00
2 lsser|amra| 2T S0 g %
it (| FEAE
)
F ' - 18
MNFTRE | F £ &
Axax |~ g B 24,000, 0
Ulsams | gmx| 5| *® 00| ¥
A Ko x| | EAE
# % (Z#0)
X S = ,
- ;;a;fxzaz Tan
e | R 20,000, 0
2 | IRk HE L 5 F 5.12 1. 20
oy | AR5 00. 00
A F F At £
X (HED




& B

o £ 1R
-E R I
3 | HRMK Ez = 54 | 434 290000 1.20
wmitn | FER 00. 00
(Jﬁ) PR/ ]
:TIZ )_L'_%E PRISEEE
Nrms | T EE
| EE 10,000, 0
4 | B E#R PR 6 F 4. 64 bo@ 0. 60
> %:_ I .
EERE ene
IS
i
XHE | - |- - - - - -
ik %
K=
XHE | - |- - - - - -
Z%

(W) &8 = & kit 4 B

M. ®E AT

(=) THATEERETE REE
1. RETY
AT

REEABRFEEGAR, THEHARRR, BUORAHARTH, HiEfi
A 3400 B TATE 3000 B M. % EERERE MR, 2R EF R K 48,
FTETGRBATEREE T A RTIHAFRAE, KKNERFERAREE
B, BfEEmL, —7aHEAREEET, KNEELENRE, 25 %R
eimA; m—FHE, 2KEBEKZERDFH, &£EHTHRKERTER, R
CHHmA, SEFHEEE N, ENERL, BEWNEAFEENETET, I
FEHOVEGEH—FAE, BREKBERIMES, EHARFHALAY, EFEBE
FERRMERE— TR, FEFREEAPATETELER. B TFHNE
FEATAFAEEN T, NI, EHOTEIRETEE#E | BmalESFHX
TWHKBEAR, EEME R EENIRNEEHNESE 0,
# % BB

CEE, MFEANEWABES SV SEE—FEA; A A @, &
SRR ETHRAL, WERHE EHT Rk — WL, AAHERESE S
P, M EREKSEEE. N8 AETHEREEE, T EERE
W, FEFHEAHRESE, THBREEAEE. BhL, XAHEERMTF
HEZw, EMEFHEBREMARTZEES, THEA#—FAE,

SEEEAUNARCN A AR, HEREE T L& =808 A wr,
IRFRKAIEEEEARS A, BE L. IHHKER SN AT, B
FoxEgmmynEE, 8%F: 1. REFRFEEFHeNRELERE, &
ERMBHEERTEEFENRES, ABRTZIAHLHEELEFA; 3. BEREE




RAFHF R AR, 4. BTMBEREEN, R TAP o E#ER
W, THEEESRE, AAEERLS.
w4 R

RETHE, ENEENTAZERE, AREFAIBASEBE, 4
ABEG, £ BRI K LI . R E B AR T
SRR AN, EREFRKNHEREE. 58S B % E T
e o 51 B L B B0 T 4 BB TR ACT, T B R R BB AL B K
ATEESBNERT, Tt EARAEAEES, O E & T % 55 74
Konpe A, Bk T A B R B R R, R R
BAS, AHMEEEREHEY. EREZFHRRT, ZURANME 2L
— MR, A EREOE LA L EWRE. MR RE, Ttk P
ShREIAE (% R E A BB A S R WA T, L HE LSRN
BARR— A HANE RE LR A R — R R AR, A
T F R T, F BAFRR A S A AP AR P8 b W, AR
FHRAE — S U B, GEEE, 2 REREEEREEAASE, LGS
FAFHEERESR, THEEL—SRETH, FEEERINE LI
W B EMRE, B4 %R .

R 1 7 B3 M o = 15 R S 2 41, 84 T (T B o
B, DIAHARLEANEEAR, AR EENABNEF . AT,
A RCFHWEENS T EMETFRER R, %k B AR L& IR
K, BT LEZEREIAENL, BIS 20— 2 BT A %1
2. HETH
w4

AERGEREHAE LR, REGETHEKEN S EE LM FHE
LATh. HAIRRFGEASE, REFAEENPELTEHE R 1505, RE
2 R 4 A2 R R T B ASHE L 1 O3%, A AR, A A MR A 1
BAME (1 FUT) #3 EHk 0,505, KEKAMERNEHEEAHE (35
£) HBEW 133, AARBETE, KT EE SRS T 3. 82,
MAER s A, K AR T A, RSBk A MG FRIA RS, A
AR R RIA AL, THERIRE.

% B

ok E, B ARV s bk R, (8 AT R B A E (AT
AR, B TR. KBAEEER S, MRAZEFEE, B8 FHAZ
UK, EEME, FHESRBHRERERT, AAEERDT, EHAHENE
Mk, RAETHEHMA, EEESARGH T, 2EASSEEER. T
FEARE, FEKRAEERE RN ENL. WAL, PERARELL
TR A TAR K & fE. (50 7 E, R T RA R, R, &
AR B AR A . AT A O AR S 4R A, (B R AR T B A
AT, KA AR ARRERE, THLAATERERAEEE,
S PR R N T AT B AR AL, (BATE XA R,
R

EKEE, NEALHEDRETEA. 9 A% PU BEHIE2 ARE
EYREE, £FREABLBTERE, BALTREEEYHBEEE, #
N FREKBEL N LR TREFARNE. G55, RERLTERKA



HRHEHREREUEHRE, HPREEELN, BEHERALKE, BIER
TEA LB, B O T THEFELHN, WATEREEHAZFEEHRNE, FE&4E
FHREABEBATHRRGANERRES T HAFTFEE, REKE, BEREFER
WEREER, REKICRFEEM B BORNG, THTHF AR, &K
FHgKmRE T RN B RS AL, EALABREATRAFEHIKEN, K
o A1 R R A R .

MNRIHEAEE, RAR—NZEA, WTREFELEFIEAER, F1TH
MAERFAERLE, FARTHERIAEHK, 2HEFHE. BKELTAT.
WEREREHFEHEET, TELAREFAmrRERTRRS LR RN E
HEmBAL A, T—FRTELHETRENTTHER, BHFEURIE. BPX
H, RTEBFRFUETANEECHA, ERTERE—F TN AERFTETEH
BHZATHEESY, BWREARTILEESZRBEELRRS.

FHIE, MAEEAHEN LA, AEFEESE M ESE L. BKELIEAT.
CEEANT; NEEE, AHEERERKEREARTIIARE; REK,
FEARKBRELZIH. ATV ABR WS TR E; KA RN
A EKE S EH .

3. RTHH
Dk Pt

TA, WHRHERE, FeBmEEFTMR, MEXHENFEE R — % LHE,
H e M FARYPEE TAT 7 A ROOT F| = F 3 4 1. 66%, 6 A ROOT F| = F 34 X 1. 87%;
7 A DROO7 F|Z=F3 % 1.56%, 6 A A 1.72%, DRO0O7 5 RO07 #AXF| £ % L E T,
A ETWCE

8 ARATE AR AR, ReWEINLTNEE LB HRGWHES, 1
HEBR RN BRAEE, AREHREKLSMNEIEIEHHF. DROOT F KK
7 FH9 1.20% 4T £ 1. 12%, DROO7 F AKX M 1.56% 4T £ 1. 42%, ¥Hi L A %L H
% . DRO07 5 ROO7 #| = /NME R #, EFZE 15bp.

9 AUR, Rewmalrh s, RefEF—E 78 %, EMERTERAE
KF, RS ERH. ARRLE%S AR, KefEFRNMEHEFA. RO0T
HAREE 8 H B 1.56% EATE 1. 71%. DROO7 FAX A 1.42% FATZ 1.60%, ## kA
5, DRO07 5 ROO7 F| £ /NMEE % £ 11bp.

HRE TR EE

RE—NFEE, IFEE. NEEFBERFTEET, RTRFEFLHRHF
FTAMERELE, RS ELH, BRZOMAERER. >, BEEHTEAT
. WEZHESERL, THBRITEANEEZ 0GR ERAE,

EAEE, YMREZNEFEZAEFAREF, 8 AT ¥ mE. BER
FRAREZFBERG TR, O A PMIKEETEY BX |8, %3V IkAx T
BRI E. EFHEEENMTORMA RS, BARTHEFENTATE
HEFERZEREBF], EREFREEMMFRE ., FTRTEEIEX
M, AREFHE. BEEMET. HERENRBEEWNEET, TELLXZF
B B R TR RS 2RFRNREEZ WAL MA, T—F RITHLHETRE
TR E, BHEUKRIE. BPki#t, RTEFRIIETANE ST IRFAH,
MREPREE, T RITEREBRERFLETRERIFEFEA, RATH
MAEREREE T

MEMBCEFIHFRKE, H10 A AEEMBH/NA S8 AA, 745000



LHTH & T By AL 7] B AE 10 A %, JEI IR R Bl L E 2w . At
WZEEMF v EHEE, BHELIT 210, RERTHFEE, TEAA
EE, SENAEREFEREATRE, BUTRATR RGBS L E ST EK
T H e te R .

WM MEEF TR TFER. HkE, PEMNZEEREME, L
RIEEAAE, FAAATFEAEN &, F5E &8 R BOR e K v 6% 3
FEHl, AT AN FERTRENT MY, LERBEFREEER. R
HHTREEFET, Kol tstREget. vHXE, DFEEANE
KEATTRBEAE, BREFHBBCE, ARFRES, FeMNZ2ERL
ks FE BORA R T 77 24T o

(=) TEETERFR

TRERETHASEA T, BLAEILUR K E S EIFRF,

AFEBEERRBELEX“Z (2 L FBRASHEFEE”, Kaal
BoHERLLEX “=, (E) REHEFRRkasBEL, BARILER.

. AMFERANEL
(—) wHEAANTK

mEFEA AN (D)
47 K
91 82
(Z) At
7N, F R

MEABEREEHANALE, KE. RERREEE. BH. TE.

o [ [ R e R A IR A E

2022 % 10 A 26 H
SR 49
1. REHROMHIEEERS BN KB RRHEKF S H,
2. KEk¥ “Z. FREHEREFEN WHNEFEEHEAEH.

3. Z (=) FafFREMREERE, M TREHEKLOHLE, HUE
DALY k& (o g Nk G s

4, RIVURBRUBRAUEEEEARKEEAGEAFT @ T REH KRN R



HHIE.

5. MMEMWEF A=A BRI H A RN+ F AL E gm0 AN EE ]
HAEBRAN-ZRF-REH-HAETER- R HA-AE X H-HE %A
(EfEwITHE, FERE).

B R mEXA s Et BTk KR =R E/ WL asE
-l HHEHEFAELLREIL, WkmRXASBTETX, oL a8
EMNFEEREEPAZENEMEEERRERFF. Bl AHEME
SREREKE= (AHE-RP AW ECRE W EMEE) X CREE
ZRAARMEMBE AR —RD LG EMFE) X X (HAREAr
BETABRE R LREEMEE -1
Hp
SR R EERE HR — R DR EITE
ZEANCE S RES D AN TR R A Rl S AP A
6. RWHAARXEFEAF _HQWT T~ A KEE LT ELFELT
EATER, Ir#ES, RAEARELFEEARERARLT:

ot

[T (1+Ri /10000)
(1) #HE#HGFNAL (KR FHEkFER= ([ 1-1}

X100%; £, Rl AHw (AR AEKE) WELTHELEKE, Ri AH
BHMEeF Y, R AMENRNET R E L% KA.

1‘1(1+ R /10000)
(2) ¥AZE®HBHNAE (KRB F#HEhmE={[ ~ 1-1} X

100%; HF, Rl AREHMRE Z T RENFHE (HEe R EREEHA) W
BAMAESFRE, Ra AF n—1 REBHAEZE n KEMTHE N ET 0 E 2%
feii, R1 AREMRE - RN F RN T T ELF KT

E, BErhEeshka==40EF% /S HE 20 HE 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

