e Em AR A S R E TR
2024 455 3 BEME

2024 £ 9 A 30 H

EEEFHAN: YEHERESMBROFERAF
EEFEN: PEERBITROARAH
WEIXHHER: 20244810 A 23 H



SA-h & EE TSR 2024 4258 3 R

§1 EERR

G NI 2 RO RAIE AR 5 T ORI AR R R 8 125 PRI B 8
TR L A LS L R I A 58 BV AR AN Sl SO TAT

FEFEE AP EE AT RO A IR A A IRIE AR & FRIE, T 2024 410 H 22 HEX A
W5 I S5 RbR . ERIA R ARG EAE, REERAB AR RICE. % SR
NN PN iR S

S RN AR U DLISIAE S B B i) R U A BN I P 2R 4 957, (B AN DRAIERE & — TE B R

FEG RS SOF AR HARR I . A KUK, BB 7R 3 PSR A AT 20 ) 13 A
e N EE SR

AR I 55 BORERZ 1T

AIREWIE 2024 /£ 7 H 1 HEEE 2024 459 H 30 Hik.

§2 &7 Mo
B RIFR EH-heEm G
e L 920007
S (Y LI
EE&ERAEMH 202046 H 3 H
A5 AR B S A 0 S 3, 134, 954, 433. 81 ¢
Bt Hbw AEGI R FERE T Him5", ERFFEG TR

PETAITE R A R A TR B S A RTIR T, 8
AR SR E R, g A TR B R
fEHI{E
B A KGO E SRS, AR E V) RELTHA
M BMEOR. B, W B N 5 BGR
AR, AHTRATIAIMEL, HESRE KT IR0
k. RS CGERRAIE, ER 2SR5 Z [RIREAT S &
E,U%W% TS IR IR (. [ Yieas
SRS UL RME . HRATAF K TSGR
i%ﬁ#&ﬁﬁ%\lﬁ%h&ﬁﬁ%ﬂT%ﬁﬁﬁ/
A S HATF BB AN . T BB S T B AR AT A
WL SIS . SRJRIACE NG . IR S AL S A £

SR o

NiEsaa 315 AEGTHRERA “ v et fs Bl 7 MFEvlkst
Ft A Sk i

PUBS YA 2 4 AR RES TR LS T E BRI, H Pk

AP RS # T he g s 4, IR A2
S RAERESTEBIR. BRI S R
FavE .

%20 3L 11l




SA-h & EE TSR 2024 4258 3 R

HETFHEA T 6] [ B < e 4 A PR 22 7
HEHEN T BARIT B A IR AT

B 7 R S R TR

5T EEMGTF A

5T EEmGF C

EEE S S AR INE

920007

920927

T IR N IR o G2 S 40 B

127, 576, 723. 08 43

3,007,377, 710. 73 11

E: AREIAN “He” BEHIEE QRS A m KRG 578 Bk 5518 H O TG e L
SO EL S M98 P R MDBRAEIR 51 ) B EORIEAT AR A RS 2 5 R AR & B B B i o

§3 FEM ETetrMESHERI
3.1 XEM &R
A . NRMoT

B SR (2024 4F 7 H 1 H-2024 49 H 30 H)
I B K Febn - — X - — ;

: A Ar—rh St R 0 A AP St R 5 C
L AHI 2 e 2 864, 664. 34 19, 059, 282. 61
2. A A 449, 642. 28 8, 988, 396. 78
3. IR £5) 35 4 4 A B i 0. 0043 0. 0032
4. BRI & % 1l 153, 492, 368. 91 3, 564, 860, 278. 95
5. WA I S B 1. 2031 1. 1854

E: Oprid
BT EC 7

@AW OB T FR A A THRIAIR B ON . Bl

BN SHFAS AR RA AN G TRIM ST, TS E bR KT

HAbe N (ANE 2 SEMEZE S

fi ) FHRRARIR B RS PR B2 25 Ja (AR A, A IR 9 A L Se i as n B A1 28 fe i (e A2 5

ISi
Bk

3.2 & FERI

3.2. 1 ZSMBIHMER KR K H 5 FIH ST B AR e 2 57 H
EE-—PEERGIE A

Mk bl e
HEEKE | Gt E ‘ B
B [ EEKERO o o THE 28 b OE6) @—@
MEZEQ | BREEERE »
HEZD
E=AH 0. 38% 0. 02% 0. 44% 0.13% -0. 06% -0. 11%
2R H 1. 10% 0. 02% 1. 43% 0.11% -0. 33% -0. 09%
ok 2.95% 0. 02% 3. 54% 0. 10% -0. 59% -0. 08%
=4 9.67% 0. 04% 5. 41% 0. 09% 4. 26% -0. 05%

%30 3k 1l




SA-h & EE TSR 2024 4258 3 R

H3E4 5
17. 00% 0. 15% 5. 45% 0. 09% 11. 55% 0. 06%
R RS
Lo E TR C
‘ ‘ Mk g s
‘ HHEIE KR | Gt ‘ -
prec eEmkxRo ‘ T 28 A OE©) @—@
MHEEQ | HRZEEG ‘
i =0
HE=1MH 0. 28% 0.02% 0. 44% 0.13% -0. 16% -0.11%
LA 0.90% 0. 02% 1. 43% 0.11% -0. 53% -0. 09%
o4 2. 54% 0. 02% 3. 54% 0.10% -1. 00% -0. 08%
U e 8.37% 0. 04% 5. 41% 0. 09% 2. 96% -0. 05%
H# & A A
16. 12% 0. 15% 5. 98% 0. 09% 10. 14% 0. 06%
AR B4

3.2.2 HESEFAMURE S RTHFHEM KRR L H S RS R E#E R

BRI LR

TSP lEsm A B8 18 < S 5 5] A Ml £ B4R B SR )l 2R S 6D 55 B S 3 H )

18
16
14
12
10
8. 00%

00%
00%
00%
00%
00%

6. 00%
4. 00%
2.00%
0. 00%

F_

II ‘qu\ 1 W
=2 00% ||V e

A

l?h'.»l\‘_,_.\/._»f

-
/f’/*)’
e

o
w""mn
M

.
ffbﬂw'%hfw

[

T

o™

(=)
|

2020-06-03
2020-08-25
2021-05-01

2020-11-16

2021-07-23

2021-10-14
2022-01-05

2022-03-29
2022-06-20
2022-09-11
2022-12-03

2023-02-24
2023-08-09

2023-05-18
2023-10-31
2024-01-22
2024-04-14
2024-07-06
2024-09-30

—
]
=
o

&

|—%%--¢' [EEEFARITHEIEKE — 5P aERGHARTTI S ENESE

% 4u 3L 11



SA-h & EE TSR 2024 4258 3 R

TSP e 525 C it -5 1 - S 55 5] A Al £ B AR BE S G 3R S5 6 55 31 5 324 HO )

16.00% B
14 00&] _ﬂf/
12. 00% j/”/
10. 00% T el
e
8. 00% rrl b /
U
6. 00% IY( L/l . ',;""r‘ﬂ
4. 00% ] ka VL
il W P N/
2. 00% [ |,_JW el NN L WL /‘_’/
0. 00% {f A
|, g
2. 00% et
o [=] [= [=] o =+ e =+ r~ M~ ™~ oo oo — — [ (] o b =]
O N S O T N {
TR E R E R
[—£4--PIERESCRITPEEKE — S6-PRERBESORITU SR LG E|
§4 BEHEAMRE
4.1 B&2H (RELSLH/NH) N
FEATE S 5L G 2 FRARR | 4iF 25 A .
peg | Mg [l S Al i
TEEM | BfEAm | FR
LAt 2019 AEINA 4 A F R
NS TN, DR 7% 7 BE SR [
ZIK%/EE(J 20213212)3 T i %.B}\ L JﬁE/\ﬁi{ﬂi
ﬁ%ﬁﬁﬁgﬁ e - 8.274F |INZRHLFILH . 2016 FEMANBIE A 5%
o &, FHEEEREES R RREH)
M
T, 2012 FEIIAN G A F [ E IR
i EEE ST S BN, MERRERAL 5
I ESER N e S X R
2z AEE4| 2021 4 12 H B 16, 25 4 2018 SR A 2 ) BT Il 55
Hen 1 H ' B, UAELAT B 7 B ] WAL 2 5 B
o 2008 A I HER I BREJ7 € S A
WEHEZHBIBN, HEZS R SRE
M,

e (D EGMEEEeRE, RPN e R, 7RI H 7 9 2 7 il

B 52 IR 303

) AF ARG B, LRI H AN B AR H7 70 AR AR AR 2 ] R 3L 52 RS AT H ST A i

15

H 39

(3) AL AT RIFE G2 PR AT SE BT BRI R e B

(4 UEZE MR LS IRATI A S, BB E

% 500 3% 11

HRMAZ P 5



SA-h & EE TSR 2024 4258 3 R

(5) UEFF MV BRAZ R S B A5G AR RS

4.2 BENNHRE A A S E MM T E 1B LA

ARG A, AEEGEENRIET (PRI EIES R 55 (DTSRI
WREIBMEERINE) . GEFHRRESEH AT AP AH TR (EEEB AT I RE
- BRUEBSI AR S R SR S A FAEARA SR EEM, AFE WA B3R
v TR SRV ERAE I 2E E BE, AERE RIS S 2R b, RS R A BORECRR

» BWHPE RSO BHA AR AT 4.

L=

Bk

4.3 NP5 E TR

4. 3.1 AP35 H| ERPATHE M

AL BN — H IR A TR FHTE RS, PERITIER S GE5 % R o8
AT S AR T L) RIA R YR AFAS BRI, IR . BFFAIAs 5 5 A SEifE, 3@
ok R G RN T P07 RAE & IR e R, BRI AR BER LA, VISEpiTs i 25 4
%,

AN, ARG VERF GRS IR 2 7] 22128 5 il BEE A AE

4.3.2 RERZ AT NRETUH

A A R KA SAAE R W AT N

AN, AAFRFARRAES S5 P AT 50 R B RA5E 5 A8 [ I3 5)
EARBIZIES R 2 H RS R 1 5%.

4. 4 |R5 WA E S HIBR RIENZED T

2024 FE=FFR, WIRFERVEM, BEEm RRFA AR, Rt SR A LT, Sl
FRBERRG TAT, (HESREER, FIRGEHGUESA M. BASRE, 7 Afrkas R E
GERTETE P M A TR W) T2 MAT: #EA 8 HZJa, AT A I 1 S
WITBURATIRE, GUF T N B, FRIRIZIZDEY: 9 AR, RITEE #H7im
BUK, HESUREBEE S, iR BT, Gtk L mif, &R zEt— 0k
¥

RESTHRITER A N BURICE, REE MR LU s B b s PR HI 6, AR 74 38 & 2
BALF, DR EW . FR, Aadefrh @Al JFRGET LT s HE, &
B AL A S R E BRI R, 7 S ORRFB U 2t R4

% 60 3L 11



SA-h & EE TSR 2024 4258 3 R

4.5 EHNESKN SR
2024 £ 9 A 30 H, Ak S BUFEN 1. 2031 T8, AR THAMEDY 1. 8038 JT,
KIS C RIESMHEFEY 1. 1854 0, HIRTFME 1. 2154 Jo. MAWIN, Akeg A JHL
DA G F 0N 0. 38%, [RGB FEAEI S A 0. 44%, AFEG C BESMBUHEIGKE N
0. 28%, [FIHDILST L EFEAER 2t 0y 0. 44%.

4.6 MEMAESTE ANBERES T HEPE RN
A, A EOR DL SE — A TAE A 2 AR A NECE AN — 3 N g 5™ 1
T LT mmEE .

§5 RHEAEWE

5. 1 REMREEHR=HEHN
S BT
g WA S GE) R B

1| Bt - -
Hope SR - -
REH % - -
[ 5 Wi 2 #3 % 4,022,057, 519. 33 98. 27
Hep: iz 3, 767, 240, 942. 98 92. 05

BE 7 CHFUESF 254, 816, 576. 35 6.23
ikl =K gt - -
SRATAE AR - -
SEN IR 4 Rl 7 - -
o SR 1 S N IR 5 4 Rl %

e

>

N

AT RS H AT &A1t 38, 384, 625. 00 0. 94
HoAh = 32, 382, 658. 48 0.79
it 4,092, 824, 802. 81 100. 00

5. 2 MEMIRBIT LA R BERBAS

5. 2. 1 EHIREAT W RHH AR ER T AHE
ARG IRAR AR

5. 2. 2 MEFIRBAT WA RSB E R B REREAS
ATE ARG IARRFF AR

5. 3 SAARAL A SOYME o He B 719 E L R/ INHE e O B S B 3R W 4

% T3k 1l



%

I

G- & EE T 2024 5 3 B

5. 3. 1 REHIRIEA MM E 5 ZS B #E B DR R BT B R B 9 4

AF AR

WIRARFFA IS

5. 4 MEMAREL G M RN MBFBRAS

F5 fie 75 i A ARME o) i R T E R o)
1 K fii - -
2 AT - -
3 SR 718, 742, 407. 69 19. 33
Hodp: BURME &R 544, 454, 503. 58 14. 64
4 kiR 1, 106, 793, 588. 31 29. 77
5 Al B R B 55 10, 038, 794. 52 0. 27
6 Hh S 1, 733, 965, 047. 80 46. 63
7 Al A (Rl A2 #f57) - -
8 EiRIZa:N 197, 701, 104. 66 5. 32
9 HAth - -
10 a1t 3, 767, 240, 942. 98 101. 31
5 G HIRIEA RNE S ST =I8E B R/ HEF R ET 2 for 3R 5 A
e | HEARE | GHELR | BE Gk | ARME o) | HEESTEFEELE] (%
1 240214 24 [HFF 14 2,000,000 202, 484, 673. 91 5.45
2 220214 22 [H I 14 2,000, 000( 200, 644, 175. 82 5. 40
3 230214 23 [EHIT 14 1,400,000, 141, 325, 653. 85 3. 80
4 102103131 21 B 1,100,000, 113,637, 453. 55 3.06
MTNO03
5 112402037 2 fﬁfﬁ 1, 000, 000 98, 866, 560. 00 2.66

5. 6 T HIRIL A RMME 5 E ST 1#E LB /M HEFRIBT 42 B SRR 35

BH 4
e | IERARIE | IERAR | BE ) | ARME o) | HEESTEEELE] (%
1 261617 75 010A 700, 000 71, 625, 093. 15 1.93
2 262094 TEM 11A 600, 000 60, 740, 054. 80 1.63
3 143930 JFRE . 3A 350, 000 35, 852, 101. 37 0. 96
4 261532 Zel 148 300, 000 30, 825, 616. 44 0.83
5 262972 FHL 24A1 200, 000 20, 046, 586. 30 0. 54
6 261686 s 04 150, 000 15, 221, 753. 42 0.41
7 144209 Fe K 1A 100, 000 10, 105, 479. 45 0.27
8 262190 W 02 1 80, 000 8,075, 539. 73 0.22
9 143906 R 9A1 90, 000 2,324, 351. 69 0. 06

5. T MEHIRILA RME GRS T E LB RN HEF R BT T4 & B3R Y4

o8l Mk 11m




SA-h & EE TSR 2024 4258 3 R

ARGAREIRARTFA SR

5. 8 MAERIE A A o 2 & 73 E LB R/ HERF BB 48 BUIE R 3% BT 40
ARHe AR AR ARFFABOE.

5.9 MEMARFE ST H K EFUR 5 & 0L Ut A

5.9. 1 A3 H G B $ B BUR

AEGT RS E B GUNGIRR AL S, WERENIERS . OB G AT 5, 51
Be A H A I H W RPVEBFR2, A ROt AT A BEATR A RS B, I 1SR Se BB K
R fE g (e .

5. 9. 2 R IR AE S4B 9 5 3 B2 Kp A4 25 B A

==y =L N4 N\ A N
g o *‘*@;(*/ A HHHE GE) ‘“ﬁfﬁ}w SR

N RIMEAE S REET O -
[ 5 B B AR S (JT) 2,054, 422. 42
E U AT A R E AR (o) -
5.9. 3 &1 E R B E M

AEASTHS S5 EGRARERL S, FFEREEME MRS SRR EIRS], g
RNV IR, ZH A B AR UG AR %o v 42

5. 10 FEASIE ME

5.10. 1 AEEBH KT B IEF K RIT EEEHRE BB EMITLRAE, K
R G Hl—FEARBIATTER . LTREE

AT G BT+ A AE TR A RAT BARAIR BB BT IS S, srE AR 75 gt H il —
FRZB AT AT

5.10. 2 ZEHHE M+ L BMEREE HESAFME R SRR EE
ARSI BB AT+ A4 B ER AR 2 e 5 R IR B I 2 %

5.10. 3 H ALK =k

5 4 Fx EH ()

1 PR RIES 72, 436. 04
2 |BICIESRTE HR 32, 257, 832. 28
3 MR -

% 09U 3L 11l



SA-h & EE TSR 2024 4258 3 R

2SR,

2T K

52, 390. 16

Fot SR

At

o |~|o|o | e

fif

32, 382, 658. 48

5. 10. 4 REIARIFH B4 T 52 W I 7] 3 #5155 A 40
ARSI AR AR ST AT AL T F I ) ] #4555

5. 10. 5 I HFHIARAT 148 R A E U 32 PR 1% L B 15 B

AIE G IRARFFAT IS

5.10. 6 HFEA GRS MHERFHAMSCF RIS
& DA, 2T M5 & THI 8 ] REAF AL R 2 .

§6 JF A Z & RSN

AL fy

WS

EE&--PE&EmGTE A

EE——PEERGE C

T SIS <ty L

115, 403, 504. 38

2, 859, 638, 752. 85

I ST Ta] i <5 5 FR D 3 0

43,102, 386. 43

789, 095, 020. 85

ik - 1 7 ST 1) Bk < L U ] 73 5

30,929, 167. 73

641, 356, 062. 97

1 T YT 18] 22 <A A B AR AT (A7 AR

/DLL“-T D

T IR < L 0

127, 576, 723. 08

3,007,377, 710. 73

§7 H&EHAZHER R ERREEEH R

7.1 R&EEAFH RS HHRINIER
AR I B R R AR S 3

1.2 ZR&EBENZHBERRERRAEER 5 AH
At S A B A BN R R A T [ A R < R W L R ] i 2SS AR S A L

§8 B R EH RN HMEERF R

8. 1 &AM B — B H A E S ELHIE B BRI 2055915 5L

T

8.2 MR EE JRN M ERGER

o100 3t 11w



SA-h & EE TSR 2024 4258 3 R

L b a7 RAR & B B BT R BRI . KU e N R0 BT B s Bl 55

5
S

2. P laFn R AR & B B R S KB . KR e N K e A Bl 55

Yt
§9 ZECHFHEHZ
9.1 FEXHFER
(—) KRTHET PSR GRS % B RI& R A [ B
(=) e ER RIS R BRI A R
(=) e ERMAERES RS BRI U B
(DY) G EER T 4 R 7 A BT RIFE A X
(F) EHEE R
(7)) BN B EAE . B IR
(b)) FEE NS R E A EALHUR
O\ 35 A PR 40 2 11 % TN 5
9. 2 FFTHCHE K

JE R TTEARH X 2 [ T4 KA 15 E 53 3 B s 42 )2
9.3 AR
P ] B BN T 37 i B BN 9 35 G 9l A 1) 46 A S0
PR E ARG WG SR, AERAEEAN,
A E: 800-810-8802 ([EiFH 1 4%%) | (010)6505-0105 (H.£E)

NE]PRE: www. cice. com

o E E br & A TR A ]
2024410 A 23 H

% 110 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


