e EE RS RE ST E TR
2023 F£55 1 EERE

2023 3 A 31 H

EEBEN: YEEREBEGHERA A
EEEBEAN: YEERBITROBRATR
WEZEHHRE: 202344 H 20 H



SA-h & EE TSR 2023 R85 1 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@RHUTIRO A R A AR AR S S FE, T 2023464 H 19 HERTA
Wt M 5 FhR . HERIAR R AWM EEANA, REERNBEAEREBICE. 1RSI
NE AN DN b

FEG ARV LOSEAE F L R 5T 0 S N B AN IS R R B, (HANRAERE & — e

FEEHE A SRR HARRIL . SV KUK, BB 7R 30 SR A BT 4 ) 1A
2 SAINEEE VLR

AAR s I 55 BORERE H it

AR HIE 2023 4 1 F 1 HEEE 2023 483 H 31 Hik.

§ 2 BT AL

He 4 TR AP &S

e A L 920007

Y (S LT

R4&ERAMH 2020 £ 6 H 3 H

T IR e A A 0 3, 478, 966, 422. 44 ¢

% HbR KRG R FER T TR, ERFFEEAG TR ™
TSNP 2 1 B G TR B P S R T 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 s Bulas R 1E kst
AR UE

AR AL 2 4541 KEGIT RG-S S H R, H IOt
T A 8 = T IR s A 4, ﬁ%&miﬁﬁ @
GBS EER) BEAES., REMNEST™
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 310, 526, 321. 47 {4 3, 168, 440, 100. 97 4}

%20 3k 1l




SA-h & EE TSR 2023 R85 1 R

TE: ARG PR N “He” MO GIEZRA 7RSS 508 B 55 3E O I Rt LR Bt
PR S IR S R D BRAEIRS]) (0 EORET A R R MRS A R KE G B E H ™ dh .

§ 3 FEME e E SR ERI
3.1 ZEM &R
Az NRMIT
3 AR (202341 H 1 H-202343 H 31 H)
B RS R=Y A - — ; — ™
: S tr—rh St R 0 A $Etr—rh St R % C
1 A O sl s 3,079, 796. 45 15, 199, 206. 44
2. A A 5, 475, 724. 58 25, 029, 074. 32
3. AT £5) 38 4 47 AU HH A ) 0.0121 0.0110
4. PRI & % 1l 356, 859, 138. 06 3, 609, 279, 884. 02
5. ARG B E 1. 1492 1. 1391

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

QAW SRR A T RIAIIR BN L #E

3.2 & FERI

\3

0

'~

Weai s HfhoN NS A SR B s Hta)
THBRAR I 57 RIAME FI B A5 2 Ja (1 AR, AR A eIl an in_EA A 22 Fe (e AL B ok -

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

b g b B FE v
VR K bR 45 Lh A S U o
e [fREEKERO ‘ Wi RhrEZEl @ O—0 @—@
HZQ l§aEE)
@
HE=1MH 1. 06% 0.02% -0. 16% 0. 05% 1. 22% -0. 03%
TEANTH 1. 06% 0.02% -0. 53% 0. 09% 1. 59% -0.07%
R4 2.85% 0. 02% 0. 32% 0. 08% 2. 53% -0. 06%
HIE4 5
11. 76% 0. 19% 0. 84% 0. 09% 10. 92% 0. 10%
ERGER S
EE—hEEITR C
‘ ‘ Wb g B Rk v
T E K R BR MY g E s S v -
e [EEKRO » " W RhrEZE @ O—0 @—@
HZQ I EHEAE) o

%30 3% 11l




SA-h & EE TSR 2023 R85 1 R

HE=AH 0. 95% 0. 02% -0. 16% 0. 05% 1. 11% -0. 03%
HLEANH 0. 86% 0. 02% -0. 53% 0. 09% 1. 39% -0. 07%
oEk—4F 2. 43% 0.02% 0. 32% 0. 08% 2. 11% -0. 06%
H#E & AR
11.59% 0. 19% 1. 35% 0. 09% 10. 24% 0.10%
ERER S

3.2.2 HESEFAEMURES RIHFEH KRR L IE S RS R A 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

14.00%
12.00% Jﬂﬁbﬁu/_ga”f;
10. 00% T
8. 00% jj
(!
|
6. 00% L,/LU*W
4.00% fw Lf
. A
2. 00% {l’ A f : A
. [ ﬂ,ﬂ_W N,.(V\/}_J R Y I"-\‘vf-ﬂ-\—'—"-f"
0. 00% {{] A
M\ A . A
~2.00% Vo A et
(3] [ [+ o4 [X3] [ 5] oy O o o4 Ly o % O [+ 4 (3] o — —
(=] od - — (=] (o} od — (=] (=] od — — o od (o] — (=] oD o
‘6 | | | 1 | | ‘b 1 | | | | | ‘6 | 1 | | |
2 5 35 - 5 2 3 33832 - 583 83838382 25 83
L& L &L & I r I 1 1T 1 1 L L L L L 4L L%
o o o o o o o o o o4 o o o o o o o o o o
(=) (=] (=] (=] (=) (=) (=] (=) (== (=) (=] (=] (=) (=] (=] (=] (=) (=) (=] (=]
o4 o4 o o o o4 o o o o4 o4 o o o4 o o o o4 o4 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

14. 00%
12.00%
10. 00% /_’_/_/—v/
8. 00% . /
f pr
6. 00% 1 i
'|*i||
4.00% [
2. 00" J/l/l/H /‘qulk’\f') |/ e ety
B A P
[ _ ] Hvl;‘ﬂh R '»-«,./"'f A NI NS
0.00% {14 N v
. I'\Ir'r \v"\,‘ ) ey e
_2 OOC_‘] LY L, "v‘"
o — oy uy M — [5é3 u I~ o~ — (357 M =3 — (551 uy ] o~ =+
T T ¢ Y rTYYTIRYSY LY TY
E 2 3 - 5 3 3 8§88 8 - 5 3 3L s e 5a
& &b &H &H L L L T T T L L 4L 4L L 4 4 L4
o o o o o o o o o o4 o o o o o o o4 o4 Lo I |
(=] (=] (o] (o] (o] (o] (=] (=] (=] (o] (o] (o] (o] (=] (=] (=] (o] (o] (o] (=]
o4 o4 o o o o o o4 o4 o o o o o o o4 o o o o4
|—#&6—heERESCRIFANKE — £4 P ERAESORINI AR R K]

477 o111

2023-03-31




SA-h & EE TSR 2023 R85 1 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 C | va s A A R BB, 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, AT 5 7 B A [ S R 2 R R 8
W gy omm| R S THF T, so16 dEmABIG B s, BT
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, ARSEHNRET (P NRICRTEIEZR SR 2 i) (ATF SRR &
RRGISFEHINEG) GEFRPIHESE AR AP ZHH R TR (ESE AR R
B WS SIP I A A 1R T R L) S AR A SR, AR IESEE ] 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

o0

4.3 PR GET Y
4. 3.1 AR 5 ERPATRHR

AIEGE N~ B AT AT IrA SRS, MR IUTIER S GERRE RS A
" AP G IR R R AT NERA TSI, MRt B FURISE ) & iR, 8
o RGN T2 55 7 AR S M2 1, IR AT R AN SR AL G, DISeBI b o

2 5t 11m



SA-h & EE TSR 2023 R85 1 R

AN, AEE IS VERT 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

AIREHIA, AAF A REAES S5 T AT 5e0 7 H R A5 5 AL (5058 5
BRI ZIESR 2 H R 5%.

4. 4 5 WA E SR RIS RNZED AT

2023 F—Z=PE, FEMITH, BUFELEE . EREERBOTE, NHIITEARETR,
AR AR JE R LR AT, BeEVR, JT LRSI IRMBGETH, —FER
TR AE PR A BT, BRI AN RS, (EAS DTBOBO AR KR, 45 HRAT I sh M ok — 52
7. fEREEEI R, HRIBETOREBE € ER, Helimid e 2 BERA RN &
FRKK o ZE i, Wt R AR s, S MESAa i, (5 HFIZ KRA 25
FERENER.

AT AR Z RN, AF IR LU R i R s RS B, AR T 28 A & B B AL
I R RRZE L. RN, 7P SRR R TR A, JFIRAE T 16 DUREAT — 2 1 5 R 2,
FEIE 24 B SN RIS N, G PR i e 0k o

JRSEAT i AR LA e PP S T B v E B RCE SRl T oL A A, S EY
fir = fh s R SRR, JF A B A AR WAL AT, AER ™ I OXS RATIR T, 55 03RS A
Weado [R5 il 23 IR AR AR BT 2 ok g itk — DI S i

4.5 MEHRNES NSRRI

BE 2023 4 03 H 31 H, AHEG A BIEGMBUMEN 1. 1492 75, MERITHMMEN 1. 7499
TG, A C RIESMBIAE I 1. 1391 76, M B THAME N 1. 1691 Jo. AN, A4 A K
BEEMEHEIN KRN 1.06%, AFE C RESMTFEMK RN 0.95%, FINMLSHHEY KR

—0. 16%.

4.6 WEHAESIE ABBRE S B PIHE TRV
WEWN, AREESERBIES: PN T/EHESMERFE ANBENN O NsiE e E =15
EET LT eHIER .
§5 MBHAESHRE

2 o6m Jt 11w



SA-h & EE TSR 2023 R85 1 R

5.1 REMRZE R HEHEN

75 i H EH () b 3 A M BRI (%)
1| B ot - -
Hop, = - -
BeB%n - -
[i] 5 i 7 P T 4,418, 287, 673. 66 96. 17
Hope fiigz 4, 408, 093, 890. 10 95. 95
B SCRRIE SR 10, 193, 783. 56 0. 22
il L - -
ST SR - -
SN IR & il ot = 101, 910, 537. 79 2.22
Horpre SEWr=CIRIE 1) 2GR B 4 il Bt B |

F
BATHR MG B &M &5 8,872,401.79 0.19
HoAh 55 7= 65, 202, 165. 13 1.42
it 4,594, 272, 778. 37 100. 00

5. 2 MEHIRIBAT WA R B ER R A S

5. 2. 1 MEMIRFATW T R ARER T A S

AF AR AR ARG R

5. 2. 2 MEHRBATW A ROBRER R EREAE

AR EAMEIRAR AR -

5. 3 JIARAZ A SOMME oy B 3 7 15E LA K/ INHE P B B SR B B8 4
5. 3. 1 EARIEA FOMHE o 2o V7= B LB R/ N HE P R BT 48 R 3 B 4

AR EAMEIRAR AR -

5. 4 EMREFF AT RNBRFRRAE

Fe i 75 A ARME o) B S R E R o)
1 X fi 7 30, 075, 994. 52 0.76
2 JAT ZE YR - -
3 SR 779, 001, 600. 99 19. 64
Horbr: BURME SR 593, 674, 377. 51 14. 97
4 Ak fizz 301, 424, 679. 46 7.60
5 Al U ik 5 1, 315, 382, 734. 33 33.17
6 O 1, 982, 208, 880. 80 49. 98
7 TR AT AS i) - -
8 [ER N - -
9 HAth - -

o7 o 11w




SA-h & EE TSR 2023 R85 1 R

| 4,408,093, 890. 10

111. 14

5. 5 MEARIE A SRAME 5 2 57155 LI K/ HERR BT L4 B 3R A 40

e | il fliFEam  ([HE Gk | ARME Go) | HEEEFEERE] %9
1 220214 22 [EHFF 14 2,100,000 209, 316, 301. 63 5.28
2 230214 23 EIT 14 800, 000 80, 051, 434. 78 2.02
22 BV %
3 1102281199 BT 700, 000 71, 287, 520. 55 1. 80
MTNOO1
22 J N4
4 1102280101 SR 700, 000 70, 875, 057. 53 1.79
MTNOO1
22 R %
5 1012283449 TR 700, 000 70, 483, 671. 23 1.78
SCP006

5. 6 MEFAIRIE A RMME G2 & F 18 LI R/ HEF I RT 48 B P STRRESR R

Gk
F5 [ERAES | RS (BE D) | ARIE Co) | HESTEEHERE G
1 135380 W 2 A 100,000 10, 193, 783. 56 0.26

5. T MEWARIE A RME & B S H ™ 1E LU R/ M HEFF BT L4 Bt SR B R B4

AH AT

WIRARFFASLER-

5. 8 MEWIRIL A SOMME b B2 57138 H B R/ HE R B B T 43 BUGIE B 3 A 48

ATE G AR IRARFFATBGIE

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

5.9. 1 A3 H AT Bt I B BUR
ANH e DLE I ORMELD H KT e [ (5 30 B 45058
BERC A 2 R SRR B R

WHERANELS « 5 R £ E LTS

ARG HEAT IR AR E A E W R 15 HAr.

5.9. 2 TREHIRA RSB B E G SR AR 8 A

e G R G/ AT GE) /“\ﬁgﬁ%ﬂ R A B
12306 10 A4 [ 53 -30| —30, 133, 500.00] -114, 030. 61 -
2306
72309 10 A [ 53 -25| —24,942,500. 00, -111, 468. 75 -
2309
TF2306 [ {7 2306 ~135-136, 424, 250. 00|  -737, 936. 36 -
TF2309 [ i 2309 ~75( =75, 480, 000. 00|  —256, 000. 00 -
A RMELF S ET o) -1, 219, 435. 72
Fl o A B B A AN S (o) -538, 340. 37

8T

1



SA-h & EE TSR 2023 R85 1 R

[ e A A RS O -1, 219, 435. 72
5.9. 3 A E GO BB

ARG Z HEGINTIHRR LS, TR IUE ML G & R BRG], I A 5
MV SR, LR 3 4 ) e A UG A 0 AT 4%

5. 10 FHEA G MHE

5.10. 1 AEESHRH AT BIEF K RT TR LT BB EMITILRFE, K
EREmE HT—FEAZBATHER . LHRER

TG BB RIS USRI RAT B AR I R IS G A, e 5 ] H AT —
FENZB|ATFETT. TSR .

5.10.2 ZER BN TR BEEREGEHES S FRAME N EIERERE
AT GBI AT A4 ISR At 2 e [RDANE (10 6 2 P 2

5. 10. 3 FHARBE =4 B
e £ Fx &% o)

17 H PRIUE S 3, 761, 242. 99
I USCE 7 5K 10, 037, 665. 61
ST -
NSRS, -
JREAT FR K 51, 403, 256. 53
Hopth iR -
Fopth -
it 65, 202, 165. 13

5.10. 4 REHIRFFA HI40 T 7 BT 7] 3 #5355 A 40
AT AR AR R RFAT R AL T BT ) T e #5107«

N[O |01 | [W ||+~

5.10. 5 HEHRET+ 4 B EFHFERBZRIBELF A
ARG AW RARRA RS

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

§ 6 T AESH AN
i

% 9u 3L 11l



SA-h & EE TSR 2023 R85 1 R

Tt H LG & EE i A LG & EE i C

ik 5 AT 44 A A 536, 240, 425. 10 1, 399, 667, 828. 76
ik 5 A ) 2 45 A B D 40 147, 282, 175. 63 2,943, 103, 423. 36
- T S U ] 4 B[] 4 0 372, 996, 279. 26 1,174,331, 151. 15

ﬁ%%%@%éﬁ“ﬂﬂ%ﬁ(%ﬁﬁ
UL =T D

e 15 A HA AR S 4 4 B A5 310, 526, 321. 47

3, 168, 440, 100. 97

$ 7T EEEEANZHEARERRAEEEN

7.1 B&EEARFHEESHBRINIER
AR N R R R A S B0

7.2 RSEENZHERR SRR AR S5 HH

At S A B A BN COR K AR IS T [ B < FR W Bk [m] Bl SESE AR S 1) 1

§ 8 OB EH BRI A EE(F B

8. 1 I EMIN B — R HFEES L ELFIL BT 2055915 5L
P

8. 2 MR & R MM EEE R
x

§9 HEXMHER

9.1 FEXMHEF
() RFUEF rh et sm A R W o £ 5 B8 B TR 45 [R) 22 B 14 [2]
(=) et A& 5 B 5™ 8 BA
(=) e MG 58 B S 45
(PO vh<g A F ot 72 R & 5374 BETHRIFEAE VX
(1) R4S
() EHEA S FASHEE M EL I
B FE A BASHLR M B
O\ T P 45 R 1) 5% T 75

9. 2 T A

Fo10T1 11

Do



SA-h & EE TSR 2023 R85 1 R

AETC AR X E AR 15 E B 3 1B R 42 2.

9.3 HEFHFR
Pt m] B BN I I P s BN D0 3t 9% 2 3] 4% 7 SCAF
B E ARG A B, AT RAE A
HU TG 800-810-8802 ([EEA 43> | (010)6505-0105 (EZk)

ANEIMEE: www. cice. com

B B el A A R A =
2023 #£ 4 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


