HE ORI UE 800 A BB EIALIF R B R AL 4 (LOF) 2021 458 4 RS

FAS PR HE 800 A A BBLIESH R E S (LOF)
2021 £55 4 ZFEHE

2021 412 A 31 H

HEEHEAN: PERBELSEEFRAA
EEEEBAN: YEBRITROAERAF
WEXHHME: 2022401 H21 H



FRAE LR IE 800 A (g BANIE S0t AL 4 (LOF) 2021 55 4 T

§ 1 HERR

S A HE 2 T A AR TR R A M I 1S PR SR KR, R
PHIELIENE . YRR 5B AR T R4 AT

BEEE NP EEITRN AR A RREAR S SR E, T 2022 401 H 20 HE& 7 AR 0
Fiatn, HERIAEHESMEFEANE, RIEEZNBEAAERIRICE. R PR =R .

B BN ZUE LSS H L R ST I B A B IS R 2R G 057, (R PRIESE & — e )

FEA A SRR F AR AFI A K, $50 3 10 1t B8 e AT 0 A 2 4 4
SEUIP,

A 5 R R A

KFAEHAE 2021 &£ 10 A 01 HES 2021 &£ 12 A 31 Hik.

§ 2 HET= RN

2.1 BEERFM
B & AR {3 AR HIE 800 A a4k (LOF)
A TR A LOF
Fe g FARUG 165520
B S (YN LTIFF A
B&E AR 2021 %01 H 01 H
5 AR JE 4ty AL 0 1, 356, 305, 154. 47 43
AFE G AT R E AR R B, i P R B B A
BBt H R FRLY R, SEPL HIE 800 A (44 IR TR R A UERER, AT & fi2

F— MR TR

AFEA RN R 5e 4 VAR ER RS, BRI BRI b3 AR 45
B (AR R A E M I R A
AR AR I B 3 B B HA F ) AR AL B AT L RS, F1 5 IR
FF IR G A AN AR 2 5L G b s ik v 22 (] 1 H 35 BR B Al 25 B2 1)
AEIHE AT 0. 35%, FIREARZE AT 4%,

T A YR ARG O CUnp i B SR o B R AR it
A T B il R AR A A FAT N T
PEASREE), BRI S5 4 1 B DAY A0 [ 5 o) A 3k 4 R o 1) 45
(R AT R SRS RN, BRI AR |88 A5 A )5 R 5 3
TR R IR BR AR I FE 50T, BT DA 5 &
TS YA, SRR R 2

2




FRAE LR IE 800 A (g BANIE S0t AL 4 (LOF) 2021 55 4 T

BB H R B e i sV EEAT 08, R Bl A PE R AR
AN B T BER & BT iR oRE A R E BB BUR 3K
M A 1 AR AL 1 -

(1) FEAT AR 4% B AR SR 2 AR T S AASAR LA S
eI RR AR BUSAR IR AT B AR A e

(2) AHRVER G : TR 0E e rh % I 2 S AR H i
PRI HH 5% 28 BB 20 B 5 A AR SR A S M A v A B S 2L P A
Ao, UG SH AU B = P 5 A R R Bk
MR E AR, RAFA G B AURER IR, JH B AR
R E AT BAR T, DRSS R A ik 2 A
EMIBCR F bR e AN A B U BB BE PR AR AR U 7 21 S
W, PLEORE Y H B, XS PTIERIRTR T, ARG R,
S 5HARIII ST, E BB A S RS E N, Skl
B RESSRE R BRAh, A EidoRt iz F BRI BORNS o s
RGOS A R RS DAEAT A R B B, an Uy s
Wizl KR LA, DL ik PR E A R R BUE A RUR B
PRETTEEUR RS o

B E KR LB R MBS ) G T BN AL, SRS SE (1
BN R DR AR I DT BB LRI, RIS B R 1 5 aL
1] 5 B 5% R SRR AN R, £ 1) S8 1) B2 ORI S b ofE .
B, e BN B I AT 2 AR
XFTAAEEIER T, AR AERADT TSR |, e
PESI T € B HTEETT A, TR B A ST R UE B AR o

kg Lk v 95% X HHIE 800 A €44 JB 15 ST 2 28 + 5% X 43 R [F] VA7 3 26

S S RIS NERER R B B B 4, HLTUH R AN U S = T
mmimEse. FMESIRAHES.

REEFHEN HE RIS E AR A

BEEEEN H EERAT It A PR A )

R A A M i FE R HIE 800 A tadi &L | BRI IIE 800 A tafik
(LOF) A (LOF) €

NI L35 P fRTFR At LOF -

B RIS A 165520 013081

i R T I8 2 Gk 4 i 4 e 0 1, 258, 072, 343. 40 {7 98, 232, 811. 07 {4

§ 3 FEMFIEIPNESFERI

3.1 EE WM&

Hfr: AR

L EM SRR

AR (2021 4F 10 A 01 H-2021 4F 12 A 31 H)

3




FRAE LR IE 800 A (g BANIE S0t AL 4 (LOF) 2021 55 4 T

HE ORI IE 800 A tA 8% | 5 AR I HIIE 800 A (1 fH

(LOF) A ¥ (LOF) C
L AR sk i 64, 323, 474. 77 2,591, 881. 61
2. A HFE -92, 116, 922. 50 -3, 561, 887. 96
3. BT 3515 4 A B A R ) -0. 0751 -0. 0665
4. IR I & 0 1 2,251, 578, 106. 92 175, 603, 004. 57
5. JAARFE A B 1. 7897 1. 7876

SECE N wb o B A ATk = A N SR i S S DANVN AL %R 7B St S 04 PR NG S DM N L &b -3 iR

SIKT

2. AWIESI a fE R S AR . BB HABISON (V&2 e B AR sl as) FnBRAH < 28 1 S
(RIARA, AT A Cse B s I _E A2 fe (B A2 Zh I e «

3.2 & HEEIN
3.2.1 ARG S MU E N KR KIS FNL St B A 28 R Y LR

rP SR TPAE 800 A e % (LOF) A

b 55 e
ERKR | KR | ggs | T
B B N o L | el AR | -G @-@
©) EZEQ | WkRRe |
He 2@
TE=Z=AH =4.71% 1.62% 4. 47% 1. 64% -0. 24% -0. 02%
o ENNH 18. 60% 2. 25% 16.51% 2.29% 2. 09% -0. 04%
Hedr A R AR kS
Eii;f Rk 37.99% 2. 36% 32.31% 2.41% 5. 68% -0. 05%
5
rR SR HHIE 800 A 353 (LOF) C
b 455 A
WK R | KR | Wgss | T
B B 5 ﬁ@;® @&%zé wiEEE | 00 | 9@
" WED
TE=ZAH —4.80% 1.62% 4. 47% 1. 64% -0. 33% -0.02%
Fe 4B A A A0k
R %E Rk -12.52% 2. 05% -12. 22% 2. 09% 0. 30% -0. 04%
4

3.2.2 RS S FEMURES RIHHMER KRR R 5 RS R A s R 22 )

bER

HRAS AR FRAIE 800 A %L (LOF) A




RS A R4 (LOF) 2021 4F55 4 ZREEIR 4

Y
H

R HIE 800 A A

HiE

=i

| — sEmesireooEEs (LOF) A — damisambasss |

- 2021/12/31
L 2021/12/11
L 2021/11/21
L 2021/11/01
L 2021/10/13
- 2021/09/24
L 2021/09/05
- 2021/08/17
L 2021/07/29
L 2021/07/10
L 2021/06/21
L 2021/06/02
L 2021/05/14
L 2021/04/25
L 2021/04/06
L 2021/03/18
L 2021/02/27
L 2021/02/08
L 2021/01/20

80.00%
60.00%
40.00%
20.00%

2021/01,/01

LRI FIE 800 A e % (LOF) C

HifE

=i

[ — sism=irsoosans (LOF) C — dampiimtutsss |

- 2021/12/31

L 2021/12/23
- 2021/12/16
L 2021/12/09
L 2021/12/02
L 2021/11/25
- 2021/11/18
L 2021/11/11
- 2021/11/04
- 2021/10/28
- 2021/10/21
L 2021/10/14
- 2021/10/07
L 2021/09/30
- 2021/09/23
- 2021/09/16
L 2021/09/09
L 2021/09/02

20.00%
10.00%
0,00%

-10.00%6
-20,00%6

2021/08/26

!

EZF A
A AFERR

Pa =3
=

AL H Y

FEAS T G (5 G 22 BRI IR
FEER H )

§4 HEAMR

LF/NH) N

HEE

w4

4.1 &L (




FRAE LR IE 800 A (g BANIE S0t AL 4 (LOF) 2021 55 4 T

WEME L, MR,
AT ER T o [ [ Br 4 i
BRAR, HETE
PR A, TP
EHFARITEAR, H
fEr=fh& ., 2015 4F 6
NG R 6
HARAF, JifE4:m
TR Re LB,
BUE A 45 R AE 500

BRI HERELS
(LOF). S L g
2019 4E 09 TFRFR BRI 5 45t Ak
: FH L4 - 10
TEHE eaH Ho4H 4 (LOF). W S LRI

iE 800 BEZjFaHALIES:
HH-4 (LOF). 13
{9 FHAIE 800 A 5%k
BIE BT 54 (LOF),
HE AR IHIE TMT 77l
TR B AIE S5 4% 5t O
% (LOF). R{E Rk
TEfE B2 e AR SR
IS (LOF). F1E
PRI IR R R 57 T 2
BF T4 (LOF)
OB Sz S LN

E: 1 EAERIH . SR H IR AL &8 B AN A S H IS
2. AEFF AN & SCEMATIE oy GIEZRA LN R BERE A INED HIAH R IE

4. 2 BEENNRE H NS EESEEEM TS50 U

TEARMAE WP, RS FN AL GEFITIESIER) MIHAR SRR BLE DL (RS 1R
WFHIE 800 A (R B TE SR 4 R 5L 8 (LOF) He 4 A [ (P& LRI P IE 800 A 4R B IE F7 4 B2 6 4 (LOF )
AV WLE, AB WG BRI BEAE Y 2R 0 77 o ARG BN AN T 58 3%
VENIGERGERE R R BT, Do N B0 B, R AE Gt . ARSI, RIS E SR E M, WA KA

FRE AR AT

4.3 AP HERHHA




FRAE LR IE 800 A (g BANIE S0t AL 4 (LOF) 2021 55 4 T

4.3.1 AP 5 EKIHATIEDR

AR I S GEF RS E AT AP SH R FEL) |, U ARER (fE2E
SRR EBBIE) |, AFERE T — RINRAT B LPRE LA T G E B S I E R K ER T 5
PAT B m) FLI, BT TC R S AN 58 3 WE T E AR RS, B IR B BB G A AT R B R
B2, FESLATAE 5 WM FE IR 52 5y A1 N AZ AT (1 B, MIRTME AR ) RGN T A8 AR RE Y
LI R, B ORANFI R e X [ UESR 58 S I R 281 5 24 ) [ IR AS W 56 38 A0 5k 221
TGRS, ARSI INEL T 7R AT A%, AT PPk LR AR s 515 B o I A m AR NP2 B il L
PAT DL R AT, KK T AT 5 IR E L.

4.3.2 REZ BT AKIE I

AN, R & 5L ER A G WA 1 G SBA AT 5 A g R w5 . id
WA, RIS 5525 B AJT 540 TR H B R 58 5 RS/ 1) B0 58 By Blid iR 27 24 H S & 5% 5
G R TR EIEERRAL) -

4. 4 MEHHNESKR B RBRZEES T

[ 2021 FEPUZRRE, HESMEEAPTRE, B 2R R Ry # R i st S orar sttt . 5
BCAE Taper i, SERREE 1A FHRMAKE I RFER2E T, S HUNA Frasfe. A TIZREEZ5 M A st
L%, JREEEE I M B T E IR R AR U AT R T I 75 RS« s e AN TR e 55 =
HIET), MNETTEHAFIWEA TR, SR AR I BN RS & IR 3R T EOGR

Wt AP, A e SRS R 5 EAT , B AT BT IRl . EAEFRH BK 2. 01%, Ui 300 LBk 1. 52%,
FHIE 500 Bk 3. 60%, GNLARTE BTk 2. 40%. v, AREE, EEEEL. dE. BRLENE. B SmIkEkiE
JERT, TR Bk RIRRSS . HRAT P AT R I E

ARFE S PRER AR TR EON HHIE 800 A B & BAREL. WG WIN, AFEE RRFIEE MR E LI kg, R
) 4z R PO R R o IR AL e S A A G I SR AR B 2 S AR (IR B AT ROR ER . AR G\ TR
R R I | JRER], AR T 00 o B 15 SR A B e A e B R A ST, A0 B R R R 22

FIEERINS SN, LS o

4.5 MEHNESE KSR

AIRAIAN, AUELRIHHIE 800 A 484 (LOF) A MrEiidHEIE KA -4, 71%, LS BRI e
7



FRAE LR IE 800 A (g BANIE S0t AL 4 (LOF) 2021 55 4 T

=4 4T%; PEIRIEIE 800 A A firE (LOF) C Al (H I K20 -4. 80%, [FIHNL LT AFEAEI 2t % N

—4. 47%o

4.6 MEMNZSTA AHRES H = HETE VN
AR I, AHE R LR 20 A TAE FES BB EIS T 1T /50 GRS A A KR AN —
[EPNIIA

§5 BHEAESHME

5. 1 EMIREEF~HEHNR

i H

s o)

b BB IR ()

2,290, 595, 764. 08

93. 80

2,290, 595, 764. 08

93. 80

K
KNIRE i 57
Herbre SCIR IR ) S NGRS < 6 7

7

AT E g e At

140, 897, 671. 53

5.77

8

oAt 557

10, 564, 659. 27

0.43

9

it

2,442, 058, 094. 88

100. 00

T RS ARE RS 5HREUEIES B 5 HAEE SR A SR E N 247, 100, 197. 00 76, & 857~ 15H
Eb A 10. 18%.

5. 2 MEMIRIBT U RIRER R AS

5.2.1 MEWIREHEBHET W RIBABRERRAS

R 1725 ARME GO B G TE AHE ] o)
A e ARG ALl - -
B [RAME 726, 284, 785. 60| 29. 92
C |l 1, 528, 685, 097. 52 62. 98
D [y AT R BOKA P FIHE R . -




FRAE LR IE 800 A (g BANIE S0t AL 4 (LOF) 2021 55 4 T

R4

HERFIZE B

LB s A REAEREDL

HAE IO

5285 BAFAE B EARMRS5

Rl

23yl 4

AL SRR 55 iR 55 k.

RHABEFEAEANR 55k

IR IR 3L B,

JE R MRS  AEFA AR R 55

A

DA T AR

SO AR AR IR L

I "o | |Io|lZ2l=I0" 9| H|l= | |™|E

(= VAN
gia

27,992, 939.

04

1. 15

it

2,282,962, 822.

16

94. 06

5.2.2 MEFRBRBH LTI ROBARERRAS

R 1725 RUE O BT ] (%)
A VN NN G [ - _
B KA - E
C [|Hilig& 6, 840, 510. 41 0.28
D WA B3 AR RKA PR AL RO - -
E (25l 11,519. 99 0. 00
F R mE S 193, 376. 00 0.01
G |iEiEf. SEAIEENL - E
H o [ffE1E Ok 4, 608. 00 0. 00
I 588 . BARAME BRIk 339, 094. 17 0.01
N4 - -
K |k - -
L |[FHGTAIRS % g5l - -
M R TR AR R S 137, 566. 22 0.01
N KH]S FREEFI AL it Hl 50, 198. 91 0. 00
0 [EERMRS. BEAMHAD RS - -
P |HE - -
Q |DAMSTAE 18, 161. 78 0.00
Rt R E MR 37, 906. 44 0.00




FRAE LR IE 800 A (g BANIE S0t AL 4 (LOF) 2021 55 4 T

L

N>

it

7,632,941. 92

0.

31

5.2.3 MEFREAT W REIE BB R B R A G
AT AR WIAR AR AT HE R B

5. 3 ME AR A RMME G E S F = 1#E IR/ R BB B 9 4

5.3.1 AR F A SO E G H ST 35 E I R/NERFF AT+ 42 R34

e | R JiE SR A4 FR e B | anfME o) |bEE R EHE S o
1 [601899 St A4 30, 155, 200| 292, 505, 440. 00 12.05
2 002460 ER B 1, 682, 795| 240, 387, 265. 75 9.90
3 (002466 RFFH, 2,163, 000| 231, 441, 000. 00 9. 54
4 1603799 He R 2,043, 719 225, 442, 642. 89 9.29
5 1600111 Bl e 4, 560, 058 208, 850, 656. 40 8. 60
6 (601600 EESEEEN4 16, 415, 565 99, 970, 790. 85 4.12
7 1603993 & PN 14,782,015 82, 483, 643. 70 3. 40
8  |600547 R4 3, 780, 548| 71,149, 913. 36 2.93
9 1600392 R 2,937,328 57,630, 375. 36 2.37
10 601168 VEEH 3,988, 049 54, 277, 346. 89 2.24

5.3.2 R EHIARBRB R LA Fo M E o 2 & ™ 158 LB R /NER P B A 48 B SR A A

Y B 447 wR G | anhi o | AR
e (%)

1 |688303 KA REVH 44, 168 2, 672, 605. 68 0.11

2 |688176 MPAT R 24 37,990 873, 010. 20 0. 04

3 1688499 FooF 2, 149 629, 657. 00 0.03

4 1688151 HearRH 12,238 413, 889. 16 0. 02

5 1688789 PR e 1, 400 362, 404. 00 0.01

5. 4 MEMIRE M MR RRAS
ARG AR IRRIEA 65 .

5.5 MEHARE A RMME 5 H S H ™ 1#E AR/ R AT T4 SR B 4
AFE AR AR AR 657

5. 6 MEFARIE A FRME & H ST 13 E LB R/ BRI 42 B SCRAES R 30R A 40

10




FRAE LR IE 800 A (g BANIE S0t AL 4 (LOF) 2021 55 4 T

AT AR AR R RFAT B SRR SR

5. T EHIREA RIE SHESHFE AR/ NIRRT L REREE A
ARG RARFFA SR

5. 8 WMEHIRIE A RME GRS T = 1#E EL B K/ HEF R IT LA BGER F A A
AFE G AR WIRARFFABGLE

5.9 MEMREE SR B HIB AR R 57 F O v A

5.9.1 ] FHRAEE BB I AR KR S 157 2 B 40
ANHE G AR T P R EAT BRI BB

5.9.2 AF S B B MR R BUR

NI R IATR, DU S o S A ik B AR G (A 0T H s o ARG TR IR M B3 ¢
RS RS BRI SR, LB ORAEDY H B, RS TR RIS . AEIETEEN], 25 B i
B, DVEESRRAG I ARGENS, SeEA S MRS E . thAh, ATk EHis R I DR N
RIS AR I U AEAT A B B, AU R R e ] . K 2055, BAROx o PR F Al iR A
T ETCIEA REREAAR TR RS -

5. 10 MEFIREAE ST FE K E RIS HB R UL
5.10.1 AR E RIS FBUR

AR A3 R Y AN B [ 5 B 45t

5.10.2 EHAREE SR E K E MR RIS EHN

AT GARE I AR AT B GO S 5

5.10.3 A< B B R # SR B B AP

AT GARE I AR AT B GO S 5

5. 11 BFEH A ME

11



RS LRI HIE 800 A (AIREANIE T 4 (LOF) 2021 458 4 A

5.11.1 BER BRI T RIS RT BRI R E R IR A ERERSHH BT —FAR
BIATTHETT KETIH

AHE SR IR A 10 AT B W I IS R, AR 55 i) D — 4R 2 B ATF
N i

i 1

SH

5112 BERENH +HBRERTHEHES S FME SRR ERE
AR T AR, B R & FIUE %k 2 AN S

5.11.3 H AT =14 B
5 ZFR &8/ O
1 R RIES 287, 831. 00
2 PGEREER 71,122.17
3 SR -
4 YRS 89, 422. 29
5 RIUSCH K 10, 116, 283. 81
6 AR -
7 A -
8 &It 10, 564, 659. 27

5.11.4 REWRFEHE KA T #E B H vT H #e £ 35 BH 41
RIS A MR AR A AT 5 B AR T #4555

5.11.5 RE WK+ 48 B B AR IE 52 FRI% oL B UL B

5.11.5. 13 &5 BIR AT +44 B 5= AP AR T8 2 RR 5 L A

FE | BEmAT | RIEaH ﬁﬁigfﬁ?ﬁ“ﬁﬁiﬁgfﬁm B
1 |600111 Bl s 56, 906, 500. 00 2. 34| FhidE I E 57 R
2 1601600 rh AR 28, 570, 626. 00 1. 181 i 88 V7 18 52 R
3 1600392 AR 13, 898, 808. 00 0. 57V b iE I8 527 fR
4 1601168 PE A 5,031, 617.00 0. 21| fhid it iE 5z fR
5 1603799 He R A 4, 963, 950. 00 0. 20 fib 8 V7 18 52 R
6 |600547 AR 34 3, 287, 854. 00 0. 14[/% R J78 38 32 R
7 |603993 TS BHAR 1, 796, 202. 00 0. 07| gyt i 57 iR

12



FRAE LR IE 800 A (g BANIE S0t AL 4 (LOF) 2021 55 4 T

8 1002460

sl

1, 628, 490. 00

0. O7[% i I 18 52 FR

5.11.5 23 R BR BB AT L% B AP AR TRIE 2 R AL B i BA

N b YRy

p | me | s “ﬁﬁﬁiﬁmﬁﬁ Eﬁiﬁgﬁ O R 5L
1 688303 KARelR 2,672, 605. 68 0. 118 I 2

2 |688176 P AT EE 2 873, 010. 20 0. 04pT R A b1ili

3 688499 e F 629, 657. 00 0. 038 5 AR 22

4 |688151 HeGRRHL 413, 889. 16 0. 028 72 HAME 3

5 688789 AR 362, 404. 00 0. 018 52 B

5.11.6 FHA S E ER KM 2R E 5
DRI DU F N R, B 2 2 v T A o 12 R A 1) 40 T2 R & T R A A R 2

§ 6 TS MR

AL fy
5 HRAE CRIRIE 800 A 1 | FRE LRI HHIIE 800 f
” SH (LOF) A t3s% (LOF) C

T SIS BE <y B

1,212, 667, 495. 00

30, 277, 849. 61

0 ST ] i <5 5 FR M 3 0

884, 970, 159. 34

153, 462, 380. 93

Pl T ST 1) e < B ]y 450

839, 565, 310. 94

85, 507, 419. 47

T IR B G PR AT (A /b Ll <=7 311D

T ST AR L <y B 0

1, 258, 072, 343. 40

98, 232, 811. 07

§7 ZEEENEHBEAREREELEERHIL

7.1 B&EENZHERRERRFEER 5 AH

A, S EEARIEHEA TSR ALE,

§ 8 MEMRKERESKERSRFHHHFR

§9 R EE PSRN MEERFR

13



RS LRI HIE 800 A (AIREANIE T 4 (LOF) 2021 458 4 A

9. 1 EMIN BB EFEESHLFIXBIBGEL 20589155

9.2 B EE RN MEEGER

¥

§10 HEXHER

10. 1 &#EBEXHFEF

1\

2\

3\

v () fF I 800 A (G HU > PAUEFF AR B 34
B RIHIE 800 A TR B IEZR 5L T 5
 PERIHIE 800 A (4R B IEZR 5L T 5
v AR ST P 9 I E B (R A I

fEIHAIE 800 7t R H oy UETF BB Ik e Al AL HE S
A DRI 6 B PR A =) Ak

(J5) fF I HHAIE 800 A a8 PETF it 3k ik &
5 Ui S

(LOF) #:4&4&1H

g 0
e
0|

&
&

(LOF) HHZEUim 4

10. 2 FET80HE 5

SN/ B S NEPT.

10. 3 TR AR

BT H AR B a2 A F) I s S A ], AR AT 4 TA 9 W SR B
AR A PSS A, A E RI3EN www. citicprufunds. com. cno

WS PR S S FEA PR A A
2022 £ 01 H 21 H

14



