20l EAA3A T SE WIS S b E R 5
JEHC EL 5 0 I SN sl 5 2 B

ANEEHHBE: 202384 H27H

IAERAER

HEL0 Pl Ze5A 3 H E AP UGB & de eI 1 e ey
EEER S0l Ze5A34 A E TR A AR
HeERE 005388
HaEfes R ﬁg%ﬁﬁ&fﬁ s A B DU AT i s s, BIL 3 A AR AR S & 1Y
HEeEREHNHE 20174E12H29H
FLEE AR SO EEE AR E
&8 ALl HERITIRA A IRAE]
E &Py ek SO ELSETRARR A H]
(FRfe N REFENES R RS ) (ATTHERIF SRR ESBIEE
NERRYE YDA 2022573 B & BRI 5 AL E iU A 1 e S B A1 ) |
(2 ZE5L34 A E IR B A AU R T OIE A2 P RS IS )
FIEfSIG H 202385 H4H
Rl EG H 20235 H4H
e NG H 20235 H4H
i G H 2023E6H4H
& HAE A kA H 2023465 H4H

s ARFEE N E RIS, ARG 9202385 HAH—2023E5 H31H

2 I JEEEN LSS 7 B A A

2.1 FFEH R FF R A

AREESFFREAN , 2 % AEF A H 0 BB S &R B IERIIEE] , BRI RIS RN _EHHIESRE 5T .
RYINESRZ G N IE 32 5 H R SR, (R A P AMRE AR A R ENE R S E SR AR 4 &
[FIFELE A 5B I SRR RN, EPAEAY, AREE AR F I SIEENSS , AR B2 5, 20234F
5 HAH AR B AR RIS MG H #

2.2, FRIE JEEREIFFFIE H Rl 55 RN ]

RE (alZsA3 ™ H e B G R R R IE AR RS EES AT ) O Z5A34H & IR
ARSI R ZESHEERAR ), AESHEMHSER H N — N LIEHEHE AT,
(R E] AR BRI SEENLSS . ARESENFREIA DTN TIEH B AES 20 TIER , FFEIR
BRI R DRSS N BN A S 9,

BHEEH ANANEEERSERAE /N H BHaiE B R EE G 4y &5 HR W S el f et . 1E AR
AN, #8 ATEEL G S TRIZUE 2 N0 H BRI (R 32 H BRI | e[l el e e B s HUBICN U FAIZ Z 1, H
B0y RS AN N —H R H SO E RS RN ARG ER S — L
H, B NEEEGE LT < /NUETRIZE H I R Rl sl e RIS Y, U TeRK RS .

3 HEHBZ

3.1 FHIEEERIRS

TR BESESEHEAEFEYWUSNVHESTMEERFEAEESH, SMESKFRERKHE
SEON1 T (SHIEEE )  BUESEE ANEFEI WE R BIWARESH, 50 e HERIRH S
BN ( SHEEE ) , REEFENREEERKRST NI ( SHEIBEEE ),

R L B EC R SRR TR S MEIHT , AN Z Rk R S ZI R

KRBT Z IR B, 5 NERE RIS E RENE IR, IEFEM P EE =5 EHERIBRIN,

3.2 HE#HR

REGHI R BT RRE AR, R AESW 2, FERTARSGI TG e B0 ESI
.

BENFE—RZNURE LR, EHERIGHEESFITTE, BRFRITR:

PSR (M, & FIE S ) FRIEZR
M < 100/57% 0.6%
1005 75<M <3005 7% 04%
3005 7E<M < 50057 0.2%
M =500/57% FEEEMTER, 10007T/4E




4 HEEEENSS

4.1 TERIERPR ]

RE TS H S aE S BES M EFEER, RESXEMNMEE NS NEEZ 5K AR SR
REAAPRSE

4.2, LA #R

(1) 7E[F—"DFF RPN BRI f5 SRR, 2] 25 209 1.5%

(2) HAB B IEERIF R N0% .

M2 B FH FR ISE e S A3 S (0 8 A N, fE RS &R A AL R 2 S D ARA I ER , 4%
AW 2,

4.3 Hth 5EEAE IS I

7o

5 BE&EHAMI5S

5.1 EEHEhR

& P R HEL G R R 2R IR S N Rk 2 R Rl ot ak,  ERIBCEUS R EE
PRI AR R IE T R AL R PR RN E R E N ME . Bk ARESREE ARE,

i MR 62 28 FH GRS H B S LRI # R EN, T2 R AT EEIE R R ESHET IR B e
INE Y IBLE GBI T AR HE SR GV >, RS 4 | L m] 28 AU R IR A o 3
EHREIAB AT FFRE S HN ) shE RSB S AN AT,

RN EZ TR IEH NG SR RSN R 222, Y AZSHRIBETHER S THRHEESGIIH
WaFh 2RI, N SR ANEE N TS BB R IE T 280, s 2 WIANKE W« 2 ; 2B R IE R L
HEWHEENIBREEE A0, (i AR RS EAEE TN, W B RN 2ZE 2 h i B e 2
FREE F P T

B NYBTE RIS A AR IER R/ INBUS B RIGL, -t~ AR R ZE T ARSI 2,

HHEL G IS 2E A e e A B RN 2R PR B /INBUS R R AL, I U IER PO T, FH
=R ZETT ARSI 2,

HEHEHIE AR

L] 28 = B YA x e B x B HE SRR

HHESH=4 B < FHES Y HESHEERE - BHESE R

N2 (IMITE ) = Max B HEF x B AR SIHIEZER/ (1 + BABRESHEZRR ) - HEH
S x BHE S HEE R/ (1 + BHESHIEEER ) 0]

i gh = P BN, + FRgrhET:

BN = (RRHEE - HilrhES ) /A ANES Y HESHEEE

7 RN R A B 2 RigE L A RAIRSE B RO S R AR T, NS I 2%
R

Fan : FIEEMERFE AFA 10,000 X0 IINEESNOELEG (K2 £ ) IREEIAMEE G
N

BENELS W42/ T 100 /5 7¢, FHIEZEZRN0.8% , 1545 HARRIH 1 FE A0 24F , 2E]#90.05 % o

MELS FHIEEE/NT 100 /5 7¢, HHIEZEZM0.8% , 15548 BARRH 1 FF AR 24F , I52E]#%90.05 %

B EE Y H BB S MBIV E R 1.0507T, B ARSI SRR ERE1.1957T , X M LR RN
0.05% , FRIARNZZEZ N0, N BB RIEEH RN -

B ELE 2R = 10,000 X 1.050 X 0.05% = 5.257¢

B H4%5i=10,000 % 1.050 — 525 = 10,494.757¢

FHIE RS (MO ) = Max[10,494.75 X 0.8%/ (1 +0.8% ) —10,494.75 X 0.8%/ (1 +0.8% ) ,0]
=070

R =5.25 + 0=5.257T



B N5 = (10,494.75 -0 ) /1.195= 87822213

Al RESHERA AFFE 10,000 MNEESHEFIES (K2 £ ) IREERANIMBEESMHE, Ri%
et QMRS M EREE1.06507t, BARSHNEESMEHEEE1.1957t, NE B8 NEHDETN
8782221,

5.2, Hth S AEIRHY I

(1)l S

AR RS NIE R A — B R E |[F—EeEHEANEH HIER —EMEIC U LbE
EICNES, RO HEESEISSHET, 52 T e b T R B EIRAS , ¥ AJT G A Zidh
FEJHIEIRAS . Bl kB IRTTmHEESIN, [F—E e ARSI ES ORI A E B 5

RE A e RS H HIE OB ES S, BAOER R SEESRE, BEENESS B TRAE
[, ANAFNSESEHE R EE B BRIN

R AIREE WA R ST SR B BRI A B st AL R PRI HAE .

R Z RIS EE | 7Y 32 S N R4S PR AT O] U , 22 BN TRIES R S NS .

HEHARECRAINE , RSN S IS Y H &S B ARSI SO EERE N E
A A =

HEFEW U REUy AL TS, &5 oo RN, B EEM HRR7ERT I Seie e, (3%
FEMHETE GRS . BEEEHEEEHNE SO EA TR A,

FEMPEICH S LI 2 e B U RVE VISR (TH ) . [EFEEN T, BRI,
FEAPECH G ZET + 1 H X3 T H RS 0 55 RIS H T A A, DB HE SRS
FRDANEE ARG IIRGREID, R E 0] H T+ 2 HE RSV B R E S IR GG, FA N EE )
EEIEE AR IR B 85

iSRS E FESNE S SR NMBEINIA B T EE B E M HE, WREERE
WHIESEE R E TR NRZ B NES OISO TR HE SRR SR, EeEHAGN
B R BZTEZNRZE B N ZE ST D E— R M 2RI ,

HEMHRE AP E 2B eE S ES D Ee s AR G, BB RIS LU 2 {213
FHRIA PSR T E SRR BHFHIEIE .

IR H R £ BRI, RS H 5SR-S R EA AN A, ESEHE A REES R
PR EIEL, RE 2R H e R, FE BN T RS HAIES A B REERINEEFIEIA ( B 7A
ERIN ), BEEREREIE XA S E SRS S RSE R A E T,

BEHW G, ANESHFINE BN EESITE, I ANESHH N EIE HEE AN S0
B A HEEEHT AT,

e A0 UIRET B NEAAE A REEEIE S S RPIIE 2 a1 R R FEHR
M ZS RN Rz A TR

(2) alEtntd <

ARESHBERNGE NRFOFRIEGINYEMARAE S ( HE—FREICH I EEEMEIE
M, HE A S BEESELS ) Z RIS, Z RGBS T IR SN 22 B RS WA A
A

(3) M NS

RANFIFFBAFGHEISS , KRESHEN MRS TR S N S5 N BRI ME L
HEEENMEHIE I,

EEIRIEIA e EEE AL AR EMIR— s EN D RS S

6. & HAE R 7\l 55



6.1 EREIHETT

RE T E S P ERIA 2 B E RS EN D EAR G E S E RIS, BIRZHEHS
B EN M HIAEIHLE .

(1) #EEENAEEN AL EFIZH;

(2) SHEEN UL IR R & SN A E S IHIZE | RESEHIZK, B IEES T H N E
NUASHIRERBILE o , FRE o 2 FR IR SERR Ik H FBOON B W HIEH (T H )

(3) WEE TR E HEN AR BB M E Dy B E 0

(4) ¥ HREDE FRESHIERLSS , SR ICE R ST S R IR SR — 2L 7T 2
A S B R, s EN X IR E R S FE EAE , WIDLBS SN UL S BLE i,

6. 2413 522 Z A

AEESWESEMEICHZBESHEBEH (TH ) WEESOERE R E B W0, a6
BUEAE T+1 HERAIREETH T+2 HEEEHERIZE;

6.3 FH 5iRZ

PR H AT A IS ER A0 H I 007 e I E LSS 5 B S ET IR HNE

7 BERETE

7.1 HIMEENIE

711 EHENE

LR LS EHRARAT EE 0

ERr: EEAEINTHEEX HVOEK 13755/ 7251%

EERFEN HIE

Htik: EE TR X RS 167513.14)2

BRZA BRESHR

HH1H:021-22211885

f£H.:021-22211997

Wk http : //www.cib—fund.com.cn

7.1.2 SINEE ST

AEESIEEHHET G BIENESEE AN AR, UEREERER ., ESEEARES L
FREBIESR, B A R S EN M, HEESE A MG A RESHEN MR, RS BRI
S BB S HENEHIE U, B ES E B S ENMEIAEICIE , SRR HEEN MDA
HEHEISSHY , 15 BIE S EN L SN SERVERIE

7.2 SHINEEEN G

7o

SEEMEFEN S/ B SA SR EEZHE

(EEER ) ARG, FEEVAEAN , RS AN Y 2 /D EEE Mk e — RS mEiE [E A
HEEWMHRITEE, 7EFREEN, ESEE AN UEANGE TSN HBR H , B e s Ea e
U5 a2 BN N R, I B2 PR H RS B EAE SRR T E . S AN YTERK T4
FEEMNEERG—HIRE, 7EfEENuiiErEENEERE - HNESHTRENESHHRIT
H#E.

9 EMFEERRIVEIT

AREG AN ALEEHE AT RE,

WA E AR, B 5ARES HEVEEARA TR,

RN RS HD RS

400—009-5561,021-22211885

Wk http : //www.cib—fund.com.cn/

AN AN E T A H S I B2 E] R N B A R I LU . #RE AR T AR 1Y
FEANE G, B S A FIB R E A _ B Ol 22543 H B HIFF U5 AL R R TUIE 5 Fr 2
SHEVIAR ) M EEHT, H 8 RSV ST 2R LSS , B S R MR A S IE i,

A EEE NG ELE A SR RNENEEN s RS, ERMRIEES — /A, 1
REE RIS . BUEREE THREINABNSRAES (EESAR ) (BERIAR) 2R R E )
SERHRTA RS

LS/

M EEEEGRAT
2023%F4827H



