e EE RS RE ST E TR
2023 55 2 EERE

2023 %6 A 30 H

EEBEN: YEEREBEGHERA A
EEEBEAN: YEERBITROBRATR
WEZEHHRE: 202347 H 20 H



SA-h & EE TSR 2023 458 2 R

§1 HERR
HEL NI H 2 S BORAEAR G b T BOR AR AR 3 R SRR 5 s,

FEXTFL IS HER R e B AR A ) S DT

FEGIEE NP E@RHUTIRG A R A AR AR S S FE, T 2023467 H 19 HERTA
Wt M 5 FhR . HERIAR R AWM EEANA, REERNBEAEREBICE. 1RSI
NE AN DN b

FEG ARV LOSEAE F L SRR 5T 0 S N B AN IS R R B, (HANGRAERE 6 — e A

AN SOF AR IR RRZI . BRI, BN 3 AT A2 ] 1 A
2 SAINEEE VLR

AAR s I 55 BORERE H it

AR IE 2023 4 4 1 HEE 2023 4£ 6 H 30 H k.

§ 2 BT AL

He 4 TR AP &S

e A L 920007

Y (S LT

R4ERAMH 2020 £ 6 H 3 H

T IR e A A 0 3, 463, 578, 581. 80 1

% HbR KRG R FER T TR, ERFEEAG TR ™
TSNP 2 1 B G TR B P S T TS T, I AR
Wiﬁmm@,ﬁ%iW%Aﬁ%ﬁF%&%%@%ﬁc

LT SR KRBV GRSV AT . B MEBCR. WBuBsE
W BUR & E R BOR AR, TR AR TR IR,
EHEARAE TSGR KSR RHE, 7ESIR%
PR TEIASECE, LB S THRIE A K R fd
1A .

b 45 b A F v AEATRIERA “h e Bulas®” 1E kst
AR UE

AR AL 2 4541 KEGIT RG-S S H R, H IOt
TR IR = TR i i s, IRTIRAHESE. @
GBS EER) RS, REMEST™
B,

ﬁ%%ﬂk Hh ] [ s 4 il A A BIR A )

EeE R ARAT IR A IR A #

Tﬁﬁﬁﬁ 12 4 TR FH—PEEE S A £ E—hEEE S C

B WAL AL G 920007 920927

WAEWER T8 4 B4 (1 LA 151, 721, 725. 13 f 3, 311, 856, 856. 67 4

%20 3k 1l




SA-h & EE TSR 2023 458 2 R

TE: ARG PR N “He” MO GIEZRA 7RSS 508 B 55 3E O I Rt LR Bt
PR ITR SR D BRAEIRS]) (0 EOREHT A R ML A R KGR E B dh .

§ 3 FEME e E SR ERI
3.1 ZEM &R
Az NRMIT
3 AR (202344 H 1 H-20234E6 H 30 H)
B RS R=Y A - — . — ™
: S tr—rh St R 0 A $Etr—rh St R % C
1. A 2B s 2,837, 017. 54 40, 998, 617. 01
2. A A 3, 120, 630. 83 41, 851, 840. 44|
3. AL 35 3 4y B0 AS BRI 1 0.0124 0.0105
4. PRI & % 1l 176, 152, 592. 19 3, 807, 567, 200. 77
5. WK I S B 1. 1610 1. 1497

T OFrdES RN ST ARG ANZ SRS RIS IR, A HE Lhliat KT
LS PRk

QAW SR FR R A THRIASIAL BN . Fesidicas . HflloN ORE 2 et EARshfiat)
THBRAR I 57 RIAME FI B A5 2 Ja (1 AR, AR A eIl an in_EA A 22 Fe (e AL B ok -

oS

3.2 & FERI

3.2. 1 ZSMPFUHMER KR K H 5 FH ST B EE AR e 2 5 H
EE-—-PEERGTE A

VB IS R Al S Pl S o | MY 21 L e v Uk
e R EIEKRO ‘ » o O6) @—@
T =0) WHEKO | HERIMEED
HE=AH 1. 03% 0. 02% 1. 03% 0. 06% 0.00%  —0.04%
21 H 2. 09% 0. 02% 0.87% 0. 06% 1.22%  —0.04%
HEk—4F 2.90% 0.02% 1. 35% 0. 08% 1.55%| —0.06%
U o 12.99% 0. 18% 2. 34% 0. 09% 10. 65% 0. 09%
HIEE& A
12.90% 0. 18% 1. 88% 0. 09% 11. 02% 0.09%
R RS
EE—h I EI TR C
‘ T B R R ML 47 b e S v b 25 LU 3 B HE R
e [REE RO ‘ o OFE) @—®
i =0) WG | dEirEZED
HE=ANH 0. 93% 0. 02% 1. 03% 0. 06% -0.10%  —0.04%

%30 3% 11l




SA-h & EE TSR 2023 458 2 R

HEEANTH 1. 89% 0. 02% 0.87% 0. 06% 1.02%  —0.04%
HEk—4F 2.50% 0. 02% 1. 35% 0. 08% 1.15% —0.06%
U e 11. 66% 0. 18% 2. 34% 0. 09% 9. 32% 0.09%

H#E & AR

12. 62% 0. 18% 2.39% 0. 09% 10. 23% 0. 09%

ERER S

3.2.2 HESEFAMURE S RIHFEM KRR R RS RS R EHE R

R R

Tt —— b 1 T SR A BT T K 5 S 1 U] Sl £ EC A% R S sk S HE i T S A 3 5o L 1

12.00%

10. 00%

B. 00%

M

6. 00% PA,J v,/
_ i

4.00% II

v
ALY g — .
W\ st 70 N W A’

0. 00% 4t/ Py ot "
| A y
S ~ )

2. 00% |V s
b pT ’
] — o [ Ly Ly o — oD el =t =t ] =] M~ uy o ] — (=]
(=] o od [} (o} od od [} ~— - — ~— - - (=] (=] o (=] (=] o
b H 4 L L 45 L L4 L L o4 5 L L T T L 5
L& L L 4 r r I 1 T 1§ L L I 5L 5 5L L5 5L &
o o o o o o o o o4 o o o o o o o o o o o
(=) (=] (=] (=) (=) (=] (=] (== (=) (=] (=) (=) (=] (=] (=) (=) (=] (=) (== (=]
o4 o4 o o o4 o4 o o o4 o o o4 o4 o o o4 o4 o o o
|[— &6 heERESARTRANKE — 4P ERAESA R AR R K]

Tt —— b 1 2 T 25 C B TS0 T - 05 5 1 301 sl £ HC A% R S sk 5 HE b T S S 3 5o L 1

12. 00% /
S

10. 00% T

8. 00% hm /

6. 00% | ‘ﬂj

4. 00% ”)(l
| Mo s _

2. 00% /%MMWWM — ooty e

FJ . ‘—N"j-—.f W M o LWL W
0. 00% [k 1"'. ;_,.a'\‘ --..‘_/‘j
II'\JI\V/I‘ H;,J\W"_dw.zf A

— LN V'\.r.--n.___rv'\ e

2. 00% W
o el oD o gl el o (=) O o o o el o o gl =t [=] (=3 o
T T2 Y9I TIZSESISTSTYSYTYRYERTLTOT
2 8 2 - 5 8 85 8 - 5 38385 8¢2 933 3
L& L & 4 I L ¥ 1 1 o+ L 1 L L L &L L 5L &
o o o o o o o o o o o o o o o o o o o o
(=) (=] (=] (=] (=] (=) (=) (=] (=] (=] (=] (=) (=) (=] (=] (=) (== (== (=) (=]
o4 o4 o4 o o o o4 o4 o o o o o4 o4 o o o o o4 o

|—#&6—heERESCRIFANKE — £4 P ERAESORINI AR R K]

AA

o400 11|



SA-h & EE TSR 2023 458 2 R

§ 4B ANRE

4.1 RG24 (REGLBE/NH)

(TR A 2 TR | S ol )
a | BE T rmam [ mERw | #R B
2012 4 N o 2 ] L 2 2 5
S WAFIR G5 FIR g
At GO IESATE S G, 2018 FF MG
425z gi;£2””zuﬁl S| va 004 | A TR BIBL BT v
} R U IR . 2008 AE I HAR
P A 2 e 25 3 252 53 A, 4
TH5R. BREH,
2019 4 N 2o 2 7] e Al 2
X AREAR2021 12 H 1 BN, BT 5 A B[] s i 2 B
W gy omm| R 5-99F . so16 AEmABIG A, FIIEH
R R B TR

E: (D EENEEEeSH, BERAMN VRS RAERH, T EPE M IRYE 2 = S i
predin) 3 AR R

@) B R e, R AR BAR B 20 I Fa AR e 2 = S iOifh e B BS A H AT s
H 391

(3) AL BRI e 2 BEORSHEATAL 55 507 BRI 3 e e 2

(4) U7 ML IR LS IRAT ML A OGO E AR B A R Mk 22 )1

4. 2 BHE ARG PN S EEBE RN FEH KU
AN, ARESEHNET (P NRICREER SRR 2 i) (AP R
RRGISIFEHINEG) GEFRPIHESE AR A TPZHH R TR (ESEH AR R
B WSS P A A S 1 T R L) S FIANARA SR, AR A B 5T
R B B AT IS P 2R B 7, PR P BRI R 2Rt b, D3k e B A N TROR B KM 2
B IE e B AR 22 AT N

4.3 PR GET Y

4. 3.1 AR 5 ERPATRHR

AIEGE N~ B AT AT IrA SRS, M RIUTIER S GERRTERSE A
" AR G IR R R AT NER AT S IR, MRt BSOS ) S iR, 8
1 R G AN T 5507 S & T A% ], SR AP A A&, VISePiiad ot

2 5t 11m



SA-h & EE TSR 2023 458 2 R

AN, A GISVERT G IRENE IR 2 7] 2158 5 il BEE A AE »

4.3.2 RERZ BTN E UL

WG N RE AR SR FZHIT A

AN, AAFFAHRRAES S5 T AT 5N R A A AE 5 A8 (1 3058 5)
BRI ZIES: 2 H RN 5%.

4. 4 5 WA E SR RIS RNZED AT

2023 L, MBI, G R BN T R EE, S,
PATUEFFAE AN VE S BT, AR A T, EMZE T, ARG R T, EH
il ai F 56 T a L, (5 A NMEED

AP AR RO, R e R m RS 60, ARIE T2 & B AT
Fry R ERIZE G . AN, P e RF SR A, IFIRAE T T LT — s I R
FEIE 4 PR I SN RIS N, S OR Ry A an 0 1

JRERA TS S EEARATI LL b PP A T B Dy T B B A, M T S SR P R A, AR
= fh s e SRR R, IF & B AR WAL AT, AEFE R dh RO RTSE T, 55 T 3R AS R A
e o TR, 7 it 2 PRI S R 3 e BT S R A7 4 it — D 1 T b A i

4.5 WEWAZEESHW SR

BE 2023 4 06 H 30 H, A A RILGMAUAHEN 1. 1610 o, HERIHAMEN 1. 7617
TG, AFEE CRIESMBAEN 1. 1497 78, MERTHIEN 11797 Jo. RGN, ARG AE
BE AT EG KA 1.03%, K54 C RIESMPUHEIKEN 0.93%, FIDLSEHEHK 2R

1. 03%.

4. 6 WEHINEEFE NBERE SR ETE U
WG I, AR ER M BRESE A LA A B MR NECRE AN — 0 N e 5 1
BT H TG

§ 5 BEAGIME
5. 1 MEMREEH~HEHNR

F5 i H &5 (T SIS EHI LB (%)
1| B - -

% 60 3L 11



SA-h & EE TSR 2023 458 2 R

Hodpe SR - -
Fe st - -
] 5 WA 7 $5 % 4, 688, 549, 806. 96 93. 25
Hrp: fiid 4, 647, 346, 900. 11 92. 43
e FFIESF 41, 202, 906. 85 0. 82
Dit AL iy - -
SrRATAR SR - -
SENIREE SRl 284, 731, 007. 18 5. 66
Horpre SEBraCIm e ) SN R B 4 il Bt B
- _
RITFPNEHE &6 46, 899, 465. 36 0.93
Hoptr g 7,528, 084. 01 0.15
it 5,027, 708, 363. 51 100. 00!

5.2 MEMKRIZAT VR BRERRAHE

5.2. 1 MEWARBITVWHRABABRERTEES
ARG AE W RAFFARE.

5. 2. 2 MEIIREATW A RKBREFHE B ERTHE
AR G AR A R AR IR

5. 3 WIRIZA fUUHE 52 B =18 E LB K /INHE R i B B 8 B B 4

5.3. 1 MEBIREL RIHE 5 ZE T = 1#E IR /NEEF R0+ B =R 3% B 4
AR G AR A R AR IR

5. 4 MEWIRE R MM RNRFRRAS

e i 75w ARME o) i 4 TR E R )

1 EELhes - -
2 P AT YR - -
3 SRfiZF 1, 983, 905, 547. 85 49. 80

Hrp: BURME SR 836, 137, 130. 57 20. 99
4 ki 292, 263, 066. 95 7.34
5 Al U ik 5 916, 294, 261. 69 23. 00
6 P A 1, 356, 842, 943. 29 34. 06
7 Al (AT RS ) - -
8 [ERZEa: 98, 041, 080. 33 2. 46
9 HAh - -
10 it 4, 647, 346, 900. 11 116. 66

5. 5 METARIL A SME b2 37135 L K/ HERR B BT 142 e 3R TR 40
| 75 [frRm] ek [HE GO [ 2anE GO [SESHPHERE 3 ]

o7 o 11w




SA-h & EE TSR 2023 458 2 R

1 220214 22 [®FF 14 2,000,000, 200, 426, 086. 96 5.03

2 230214 23 EFF 14 1,800,000 180, 869, 820. 65 4. 54

3 1232280012 22{?%H%Eﬁf::g& 1, 600, 000 168, 445, 589. 04 4.23
PEAL 01

4 210303 21 @t 03 1,500,000 152,298, 196. 72 3. 82

5 1092203007|22 #HiE & 007| 1,500,000 150, 321, 929. 35 3. 77

5. 6 MEARIE A RAME 5 2 S B =13E LI R/ R BRI+ 48 B SCRAESR IR

G
e | IR | ERAR [ HE () | ARNME GO | HEEESRERE] G
1 135767 E AR 300, 000 30, 930, 320. 55 0.78
2 135380 E 24 100, 000 10, 272, 586. 30 0. 26

5. T MEWARIE A RME & B S 13E LU R/ HEFF BT L4 Bt SR B R B4
AREAMERARFFA SR

5. 8 A MR A RME G E ST 1#E B RN T BT LA BUES B B 4
AFe AR AR ARFFERUE.

5.9 MEIRFE ST T K E I 5 1B 0L it A

5.9. 1 A3 H AT Bt I B BUR
I e LB OREDN H DT R G B 35058, I B alPEls . S oGk E I & AT 5
EERCH e H R EHGRE, A OB R M B E S ORME 9 5% 58 H s

5.9. 2 R HIRAH SH B B E i B Ke @ A48 25 B A

K G R G| AT GE) /A\ﬁgﬁ%} R A5
12309 10 47 1 H i ~140-142, 751, 000. 00|  -944, 816. 68 -
2309
12312 10 A E 5 -120/-121, 890, 000. 00, —126, 705. 88 -
2312
TF2309 [ i 2309 -170(-173, 680, 500. 00| —1, 398, 742. 80, -
A RINEZ S BF AT ) -2, 470, 265. 36
o B B A s (o) -6, 031, 003. 88
o PR B S A A e MEAE S (o) -1, 250, 829. 64

5.9. 3 &1 E R R BE VR
A4S GEBIIIREER S, AR e I 4 4 R SR, M SF A 55
V25, Lt P S R AR X T4

% 81

1




SA-h & EE TSR 2023 458 2 R

5. 10 BEHSMEME

5.10. 1 AESER R KT +BIESF K RAT AR R T WA EMITLREE, =X
FEHREmE Hi—FAZBATTER. LTRFE

SR E R I AIFEDT. LTI Il ARSI F3h B AARAT IR SRAE TR BB R AL 15 5 A
FAEAE R B R 2K

5.10.2 ZER BN TR BEERGEHES S FRAME N EIERERE
AT GBI AT A4 ISR A Hh 2 e [RDANE (1 6 8 P S22

5. 10. 3 FHARBE =4 B

5 4R &% o)

17 H PR IUIE 4 7,442, 836. 74
IR 77 Sk 85, 247. 27
ST R -
NSRS, -
AT U 3 -
Hopth iR -
oA -
it 7,528, 084. 01

5.10. 4 REHIRFFA HI4L T 7 BT ] 3% #4555 A 20
AT AR AR R RFAT IR AL T BT ) T e #5197

F
d

(N[ || |[W ||+~

5.10. 5 #RE AR HI 148 B TR AP AFFEUUE 52 PR 0 O Ut BA
RIS ARG AR R B

5. 10. 6 BFEA AR & FHERHALSCF IR IR 2
M0 NIRRT N5 & B 8] AT REAFAE R 7%

§ 6 AR EE RS
BAL: Ay
i H ELH P S EI G A EE5 e lEm S C
15 B A3 4 1 AU A5 310, 526, 321. 47 3, 168, 440, 100. 97
15 HA A (] 5 4 e HR D 7 0 32, 579, 372. 31 2,232,611, 529. 68
ek - 5 SR 3 ) 3 4 R R [B] 43 191, 383, 968. 65 2,089, 194, 773. 98
i TR 2 S R 0 B S I B (4 B = -

% 9u 3L 11l



SA-h & EE TSR 2023 458 2 R

//I\u “_» iﬁﬁ”)
S H I R I 4 A AL AT 151, 721, 725. 13 3, 311, 856, 856. 67

§ T EEBEANCHEREREBEAREEHEN

7.1 R&EEARFE LS HTRNIER
AR Y 9 2 A B RS AT S A

1.2 Z&EHENZRBEARERRAR S 5 WA
ASH A A R BN R R 2R A8 T T B e W e ] sy SIS AR I < (O i

§ 8 MR H IR HAMERE B

8. 1 IEHIN BB REFHESHBELAIABI BT 20581550
P

8. 2 LR EH R M EERFR

L. o ] s i il O A R 2 ) 6 T e A3 i 2 B A 4 B A B O R A KA B BR 18
WA R RN A

2. PEIEI GRS VA BRI R RN B E AR I A

3. P E I 5 AR A B BRI S KA R . KA N L R Y AR L 5
AT (2023 45 H 10 H)

4. g fE T R AR A VT P BT RIS AR W KA e N L R R AR M 5
N (2023 4E 4 H 24 HD

5. HhIE [ bRl PR A F MR E SR A

§9 HENMFAR

9.1 #AENXMHEF
() RTHET PG o MY G A 2 5 557 BT H KI5 [ 22 B A [ g
(=) P& RS WP B R A A
(=) gt 7 M4 & 54 BRI SR 3 B B
(PO Hh G 5 AR & 8 7 A B R B
(D W+
V) EEENN S BERAL S 1 B VAU

Fo10T1 11



SA-h & EE TSR 2023 458 2 R

B B NG B LR A B LG
O\ 37 9T P 40 3 1) 4% T

9. 2 TR
AL s T H X 2 15K 1 S5 3 ) B 42 2.

9.3 HEFHFR
Pt ] BTN I A BTl N 9 6 B 7 ] 4% 7 DA
B E ARG A S, AT AE A
FHHE: 800-810-8802 ([EEH 42> | (010)6505-0105 (EHZD

ANFEIMEE: www. cice. com

B B el A A R A =
2023 #£ 7 H 20 H

% 10 3% 110



	§1  重要提示
	§2 基金产品概况
	§3 主要财务指标和基金净值表现
	3.1 主要财务指标
	3.2 基金净值表现

	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 公平交易专项说明
	4.4 报告期内基金的投资策略和运作分析
	4.5 报告期内基金的业绩表现
	4.6 报告期内基金持有人数或基金资产净值预警说明

	§5 投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.3 期末按公允价值占基金资产净值比例大小排序的股票投资明细
	5.4 报告期末按债券品种分类的债券投资组合
	5.5 报告期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	5.6 报告期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	5.7 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	5.8 报告期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	5.9 报告期末本基金投资的国债期货交易情况说明
	5.10 投资组合报告附注

	§6 开放式基金份额变动
	§7 基金管理人运用固有资金投资本基金情况
	7.1 基金管理人持有本基金份额变动情况
	7.2 基金管理人运用固有资金投资本基金交易明细

	§8 影响投资者决策的其他重要信息
	8.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况
	8.2 影响投资者决策的其他重要信息

	§9 备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式


