Ve e T wmEEEINRE

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

—. o EABIL
ot PeERrERREEAELS R
=i R A 7JCa03
FE o AR IR T HE: 2019-08-27
HERERAN: TEERSBRG AR
HEAN: PEIFRTRAEARAE
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,

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

= 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




1,07 | 881, | 771, | 669,
1,91 | 986, | 060, | 170, | 1.
6,09 | 355. | 507. | 501.

4.94

76 42 30

39
02

-50,01
1.25 6,561.
17

-5.19

=7.25 31.80

(=) BEEFK 2 EA

A i

AR/ MR A ()

F &R R (%)

ik

RATEHF A

805,

604.

04

0.09

—FHUA (H—5)
FRRATE

Rl %

—FHUA (&—5)
2] it

61,583,

870.

00

—FHUA (&—5)
BR . TE R ERAT
7

23,741,

215.

00

11. 38

—FHUA (&—5)
I /WK

FOEE B BSF

LN T

BREMNS

14, 256,

6105.

L YAIE 577 B 5K

H At

& =
&
RFE

—FHULERTEXK

— AL b R RAT
1

—FH L L E i

—EFUERERE.
R BT

29,543,

000.

00

& i

2,014,

000.

00

b (R ED AR

20,059,

150.

00

75 A Bk B

THAR

] # it

958, 761,

409.

44

108. 70 11456

A6 TF R 1 i 5k B
TH

PP XL 5

E: RZFAHFX
FiEH

KX RRE

it A &

ERiTa

A A H 1t K




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 = 5,775, 887. 65 0. 65

0.65

% 1E B 1 -232,996, 897. 95 -26. 42
AR L -26. 59
A T 1,557,497, 42 0. 18

A1t 881,986, 355. 76 100. 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= “ A KK =7 TRt

10. A 248 8 AN ER B RBTFH O EMA 7. G35 MR ALE .
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




%5 EZ RS
. | FF £ R R AL & W (T | FRERT
£
" Al (%)
BRE - |- - - _ _
4 - |- - - - -
_ 448,330. | 53,385,34
/, == ’ ’ ’
1 KATH 5 128048 00 2 08 6. 05
500,000. | 51,908,00
N == ’ ’ ’
2 H A E R 113011 00 0 00 5. 89
\ 467,560. | 50,821,90
A 5 £k fE ) ) )
3 4 2B A 110067 00 e 5.76
414,120. | 48,162,15
== ’ ) ’
4 4R # f5 113057 00 6 00 5. 46
5 At 3 127039 372,521 | 42,978, 12 4. 87
. 00 0. 29
I
. 372,590. | 42,299, 39
Z & ’ ’ ’
6 2R 113024 00 s 4. 80
X 358,390. | 39,944,71
Z5 =2 ’ ’ ’
7 R A 128132 00 - 4.53
323,690. | 37,862,99
dE T 4 & ’ o .
8 TR 110086 00 0 37 4. 29
350,001. | 35,901,00
= == ’ ’ )
9 B R 5 128129 00 g 4.07
350,000. | 35,060,55
E & ’ P .
10 |22 Ef& 09 019674 00 0 00 3.98
3. HM K RMAETHE (1D
R
(XA | FE5 . R W E | HHLT | 27 wF
44 S IS L e (T | K
(%)
=4
7
AL
#E - |- - - - - -
1t X
#HFE
F& - |- - - - - -
iE %
#HFE

E&ii




(W) 4R 4&H 18] 7= ok an 2 B g L

. HELAH

(=) WHIMEERERERE
1. BEWF

2, HETH
4 H

KEEHEERAKLIH, REREFHEEN T HEAM EHK LR
LATh. HFIRRFGEASE, REFAEGENPELTEHE R 1505, RE
2R 0 P A2 R R T B S M L 1 O3%, A AR, A AN A 1
BAME (1 FUT) #3 Eak 0.50%, KEKAMERNFHEEAHE (35
£) HBEW 133, AARBETE, &R EE SRS T 3. 82,
MABR 3 B, K AT AR, RSBk ABIER RIATAEE, A
AR RIA AL, THERIRE.
% B

ok EE, BRI s Bk R, (8 AT R B A E AT
AR, B TR. KBAREER S, MRAZEFEE, 8EHFHA
B, EEME, FHEERBHRERERT, AAEERDT, EHAHEE
Wk, BETHEAMA, EEEEARGH T, 2EANSEEER. T
R, SE KA EBEERNR SN, B, PARARERS
WA R TARA & R (7 W, HEEE R RAER, RALRE, %
A b B A, S B A A A S A A, (B AR A T B EA
AT, KA ERAEEARRERE, THLAATEREHEEE,
SRR T B R AL, (BAE A R,
w4 R

AKEE, NEEEFELREFEH . 9 AHE PN KEHIG2 A E
EYREE, £FREABLBTERR, BALTREEEYHBEEE, #
AN FREKBEL N LEPATRERARNE. G55, RERLTERKA
HERREIRENGE, AR TELS, BRERARLE, BHER
B AR, o TASBRELN, WABERRRHASHFEEARYE, FEE
AR AN E TR T R AR A A BRI AT R, A5E, BHEFEA
WEREAEE, REKREREER IS RANY, TR R, &
B TR B RS, (DA RRA B R ARSI BN, K
BA E AR,

NETREARE, AE—NFEA, KTREELRRTNEE, H7H
RAMEHABAR, RARTHE DRI, AREFRE. BB ET.
WAL R HENE BT, B4 AE bl B4 B BCES A58 % i
WA R A, T— 5 AAH SR REN R TRE, ERURAE, BE R
d, RATARBEAME TN E S, BRTE RS EAA R ETRN



BHZATEHEFY, BWAREARTILRERERZRRBEL KRR,

IR, MAEEAHEN FA. BT EESE M EgE R, BKELTAT,
LCEEAME; TEEE. NHEBERERARFEREATRMARE; REK.
TEAREXRRZS LI, ATV ERK A T 68 Tk E; 5B H4% ki
A EKE S EH .

3. RT W
AT

TA, WHRHERE, FemEETMR, MEXHENFeE R — < HE,
H e WA FARYEE TAT 7 A ROOT F| = F 3 4 1. 66%, 6 A ROOT F| = F 34 X 1. 87%;
7 F DROO7 F| = F# % 1.56%, 6 A H 1.72%, DROO7 5 ROO7 # XA £ 4% FET,
A FTWCE

8 ARATIEI RN KT, RATENLTN GRS BAHKSH#ESE, # £
HEBR RN BREEE, AREHRKLSMNEENEHHF. DROOL F KK
7 FHI1.20% 4T £ 1. 12%, DROO7 FAX A 1.56% 4T £ 1.42%, ¥k A M4 EH
% . DROO7 5 ROO7 #| £ /NE R #, EFZE 15bp.

9 AUR, Remalrh s, ReAEF—E 8%, EMERTERAE
KF, ReEbBELH. ARKLEEARY, K4FHAEFRNEHEFA. ROOT
HAREE 8 H Y 1.56% EAT & 1. 71%. DROO7 FAX A 1.42% FATZ 1.60%, ## A
5, DROO7 5 RO07 | Z/NMEE & Z 11bp.

HRE TR EE

KE—NZEEE, NEEE. NFAFRERKTEET, RTRRALREEF
FTMERELE, RS ELH, BIRBZOMARER. £ 7, HEHERT
2. NEZNEBSHG LN, THEBRIHIEH N EREF R EREE,

EAEE, YMREEZNEFZAERFAREF, 8 AT L mE. BEX
FRAEZFHREST TR, 9 APMI KEZEYT EX 8, HE L RA T
EFERREE BEPHERBEENZORTAEES, BHRTHEFENTATE
HESEHEFEREHOH], BREFKREER S FRE . #2475 T B K 5 # X
M, AREFHE. BREMET. HERENRBFENTET, TELLXZHF
B B R TR RS 2RF RN REEZ WAL MA, T—F —THLHETFRE
TR E, BHEURIE. BPki#t, RTEFRIIETRNETHRFAH,
MREPRE2E, A RITEREBERFLETRERIFEFEA, RATH
MAEREREE T

MEMREFHAZEE, H10 A yFRUBIE/NA S8 AR, 745000
L3 E TR A KB G 7 10 A &M, MENEIRET 23 A wETrH. o,
WZE MLF h &+ 2 #EE, 88T 2 710, RERTHHEE. REAA
EE, TRAARETREMRE, Bt RTRBEHE ZIEEMER TR
T RN EEEEA .

WM EOEE R EHANTEEL. BHEE, FEAZREEEME, L
EWREEAE, REAAFEEN A, G 8RR TR %2
R, ARMERTEHNPERTERNTGYE, TRBAFTREZEEE. R
HATRAEERT, ReMETRELUNTEEHRA. YHERE, NEEEAZ
FEATTITRHAEAL, AREFHBELE, AXF KRG, FLAIEEKL
¥ A B E A T 773817 o



(=) MEETERFR
FTERETEHFEA TR, BARAURKE S RFERLF.
AFEHREERRBELEX“Z (2 L FHBERAEHFFEE”, Kaasl

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

. AMFERANEL
(—) WA AN

mBFR AN (A
i K
69 58
(Z) H#
7N, A

MEABEREEHOAE, KE. REAMEEE, HEH. TE.

o 2] (2] I 4 kA 0 4 TR 5]

2022 £ 10 A 26 H

HAR A -
L.

2.

3.

RERTHHEELEX LI R ARHEKS, 4 H.

AEkF = FRERBEL WARFLEEAEZ,

= () FERFEERKEELY, STHEE A LRFAE, UL

5 7= AT I IR AT R B IR

RALUFEBR AR AU A LR AR K EEATEAT BT RR R URNE

TR

ﬁ%%%&%%ﬁ%ﬂ%““?ﬂ%% +HR A B A AN EE B

HHEMRN-ZRF-FER-REAECEFR- I FHA-FEXH-HAMFHA
@%%ﬁ%\%ﬁ%%h

BRARTEERA LA ETE T & WA E=RKE S E/ L4

-1, ZUHEHEAFASLER, WKkEEXA2BTHE AR, ooz aw

BABEHKES)UZ GBS EEKEERNE, B REEAE
@ﬁﬁﬁifLﬁﬁ%*mﬁ@mﬁﬂ@ﬁ—%wiu@ﬁ)X(ﬁ%%
RALR BN EE-RIAE —RPLFEMLFE) Xeeeees X (H AL



BHE-AMRE RSO BEEEE) -1

AR EMEEEREHR — Ry BRI EITE

AR U NRE N TP AT R Rl S A T
6. RAARELFREF-HoWFa X s EAREREE T EMFEER
TER, TAEF, RAEARELFEEHARERARAWT:

=

]__I (1+ Ri /10000)
(D % ARG FOAR (LD BkEE= ([ 1-1)

X100%; -+, RIL A8 (A eeFAEKE) W& nEeF ki, Ri A H
BhHMEeF Y, Re AMENRNET M E L% KA.

[j(1+-ﬂur 10000)
(2) #®AE®RGHNAL (KEiH) FEkEER={[ ~ ]-1} X

100%; 2%, RI AAREHRBEZHERERTHE (LR EREETHA) W
BAMESFRE, Rn AE n—1 RERHAEE n KEQFTH A0 EFT7 0 E 2%
feii, RI AMEHRE - R T EEHRNE T AL FRm.

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

