HE ORI UE R R B TR OISR B k4 (LOF) 2021 458 4 RS

FEFRBFIEE R B EENER R TRES (LOF)
2021 E5 4 FHEHE

2021 £ 12 A 31 H

HEEHEN: PERBELSEEFRAA
EEEEAN: YEBRITROAERAF
WEXHHME: 20224601 H21 H



5 PRI IE R BESUR TR BORIE B i & (LOF) 2021 4E5% 4 F/EHR &

§ 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 BRI

2.1 BREEXRIFH

B G TRIRR S PR P IE R BE S JE P4 (LOF)

N TR R R R

e AW L 165524

A (S LT

EE&ERAEMH 2021 £ 01 H 01 H

A5 AR S BB 50, 791, 299. 86 {7
AFESHATECE AR SR BT, i M E AR A B T

ot Hw LY, ST IR B8 5K i B A ORI, AR T A
— MR E T

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




5 PRI IE R BESUR TR BORIE B i & (LOF) 2021 4E5% 4 F/EHR &

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 -

Ly FEATHE A, 4265 A UBE SR 2R A T S AR AL S
I8 FRR AR BOSAR IR A B AR A I

2 MHRVEASSS: VAR & i v A BRI B AUBE H Uil &
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 SRt 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 BRI B I AR 2 AR

b &5 b e v 95% X FRIE Y BE 5% JE Fi8 BN % 28 +5% X 4 Rl 5] MU A7 7R 3
e AT G N ER IR R B B ST S 4, L FOURA IXURS: AN TR A 2 v T
X WA 2 AR AIE » e i
WM se. GRS ARG IS,
FHEEHA HRAE R FE & B TR A A
HEFLEN W EARAT I A R A
22 o1 anh oh ST &0 Bl 5T ok 22 (01 ok th 3TE 28 Ak 52 R e
R A A M i WS PR T UE B e X R FR 2L | P E R R R RE R R FR AL
(LOF) A (LOF) C
@ I 43 N TR BRE X -
NIB D FFEE T BT 165524 013084
5 B T 43 20 3 4 14 AU A0 47, 405, 595. 05 1y 3, 385, 704. 81 15

§ 3 EEMSHEIAESIFERI

3.1 ZEMEHER

Bfr: NIRRTt

Bt JEE L

AR (2021 4E 10 H 01 H-2021 4 12 H 31 H)

HE DRI IE B BE SRR | S DRI IR B BE SR 4R
0 (LOF) A e (LOF) C




5 PRI IE R BESUR TR BORIE B i & (LOF) 2021 4E5% 4 F/EHR &

1. A S s 2,672, 023. 23 94, 007. 96
2. AR 4,926, 577. 31 91, 650. 00
3. IR $5) 3 4 4 BUA B i) 0. 0879 0. 0602
4 RIS T =13l 47,408, 281. 28 3, 381, 668. 19
5. FAARZE S % E 1. 0001 0. 9988
L. ERESSHRRAEIEEE NNWEEE SRS, TENTR A SZhri s /K EAR T B
IECT

2. A C eI fa sk AR . BB . HABSON (N 2 Se AR S as) FHERAH < 2% A
MIARE AR A L SeBc et in LA 2 o (AR S as .«

3.2 e F#ERI

3.2.1 AR E MR S A E K FR K5 RN St B A 2 % 1 B
A5 DRI IR BE S TR 2 (LOF) A

b 55 bl g Jk
FEEK R | M EERKR | kg |
B - o Ml =R | D0 @-@
® FrfEZE®D U H G e
HE®
HFE=AH 8. 53% 1. 09% 9. 78% 1.10% | —1.25% ~0. 01%
TEANH 2. 05% 1.17% 3. 43% 1.19% | —1.38% 0. 02%
e A R A
Eii;/n\ Rt 7.77% 1.19% 10. 20% 1.21% | -2.43% 0. 02%
4
RS RPE R RE R JEHR L (LOF) C
Ml 45 b 3
Sk | ks | s | T
BBt - SN Wl sss | O-0) @-@
@ PEZE® Mt lEnESe) R
HEE®
HE=AH 8. 42% 1. 09% 9. 78% 1.10% | —1.36% ~0. 01%
4o FIE A
Eii;/n\ R 2. 24% 1.11% 2. 33% 1.14% | —0.09% 0. 03%
4

3.2.2 RS S FEMUREES RIHHMER KRR LI 5 RS R A s R 22 )

245
5 ORI IR R BE SR TR E0 (LOF) A




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

PRI IE B BE ST 5%

—
=

o

| — siERerrEssEEs (LOF) A — tmidimbwis |

- 2021/12/31
- 2021/12/11
- 2021/11,/21
- 2021/11,/01
- 2021/10/13
- 2021/09,/24
- 2021/09,/05
- 2021/08/17
- 2021/07/29
- 2021/07/10
- 2021/06/21
- 2021/06,/02
- 2021/05/14
- 2021/04/25
- 2021/04/06
- 2021/03/18
- 2021702727
- 2021/02/08
- 2021/01/20
2021/01,/01

PR IE R BE K R a2 (LOF) C

=5
=]

e

[ — siepesirsersEs (10F) C — wmndambeiss |

- 2021/12/31

- 2021/12/23
- 2021/12/16
- 2021/12/09
- 2021/12/02
- 2021/11/25
- 2021/11/18
- 2021/11/11
- 2021/11/04
- 2021/10/28
- 2021710421
- 2021/10/14
- 2021/10/07
- 2021/09/30
- 2021/09/23
- 2021/09/16
- 2021/09/00
- 2021/09/02
2021/08/26

10.00%

5.00%

0.00%

-5.00%

-10.00%6

§4 BHEARE

H) s

4.1 &2 (REELE/D

!

EZF A
A AFERR

mX
Wmm
# | o
¥ &
<
el
R
&
Wﬂm
N
H




5 PRI IE R BESUR TR BORIE B i & (LOF) 2021 4E5% 4 F/EHR &

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 BE AR E P A S BB EERFEHB KA

FEAR S I, A B BN RAZ I GIEZR SRS k) AR SSE R IUE B (P s R
IR R B 2K TR BORIE IR 1% B G (LOF) FE G B[R] P o3 DRI P e 3 e 20 1 B E 2 $5% 58 2 4 (LOF)
V) LE, AEWMSAEH . B RUSER R B B ATIE I R 77 . A SE G BB AW 72 3%
RN EEEE R RN PN A R, o P B B, RV s A . AR I, SR Ak e, A R A

FRE AR AT

4.3 AP S ETIRH




5 PRI IE R BESUR TR BORIE B i & (LOF) 2021 4E5% 4 F/EHR &

4.3.1 AP 5 HEKIHATEDR

AR I S WU GEF RS E AT AP SH R FEL) |, U ARER (fF2
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 RAF, KRR T AT 5 IR E L.

4.3.2 REZ AT R T BYL

ARG, RRIUAIE S 5T A S 2 04 1T A S BN AT 5 FIR RS L R 5. e
WA, LS 558 5 BT AT 3640 7] LR IRIAS 5 3825/ 1) 830158 S e 12T 524 1] FRAS H: 5% 11148 5
(FRAEHITEEIE SR o

4. 4 MEHHNESKER KRB IES 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
2%, JREEEE B B T E IR R AR S U AT R T  75 RWedi « Bhas 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

AFEGERER AR R ECH TR RESUE 18 5. RS I, ARG IR RRIEE s B s B sems, s b
2 AR Fa R P B IBEAH A B FCA A B B R AL A SIS B R4 B0 R o AR S\ LR
B, BEE, ARSI B B AR G I HR S AL S, A R B R IR 2

4.5 MEHNESKNL SR
AR WA, P ECRT R BESE TR AL (LOF) A (A (E 30y 8. 53%,  [F) b 47 b e R i ik

9. 78%; TECRM T IEE REX E TR AL (LOF) CMmailidEII ARy 8. 42%, [FIHML St HEl 2 %
7



5 PRIBHIE R BE

FIRTEEIF RS (LOF) 2021 4E55 4 ZRERE

9. 78%.

4.6 MEWNESFA ANGEE S BT HETE UL
AR I, AT R LR 20 A TR FES BB EIS T 10T /50 GRS A A KR AN —
[EPNYi]ipios

§5 MEHEME

5.1 REMARESFTH=HEHEMR

i H

s o)

B BB TR ()

B 2 A5

48, 000, 169. 35

93. 44

Hor: R

48, 000, 169. 35

93. 44

ey

[ 7 A 2 A5 %

Hr: fige

PSRRI

BaE LRy

<ERRAT AR AR TR

SN IR R 5

erbre SCIR IRl A S NGRS < B 7

HUT R S 1 e it

3,044, 469. 68

8

Hfth 557

323, 518. 26

9

it

51, 368, 157. 29

5.2 WMEHIRIZEIT W RIRERRAS

5.2.1 MEHRBHEBRE TSI ROBARERRAS

Rt 15 ARME o) b B T AHE ] Co)
AR Bk AL DI i _
B PRE 5 -
C |l 39, 403, 460. 47 77. 58
D [y, AT R SOKA PRI R - -
E (23l - -
F R MmE S - -
G |iBizf. EEAIEENL - -
H o [fE1E FE ok - -




5 PRI IE R BESUR TR BORIE B i & (LOF) 2021 4E5% 4 F/EHR &

FEAR . BATANE REAR RS

7,457, 842. 88

14. 68

Rl

Stk

BRI 55 I 55k

BEABEFEAEANR 5k

IKA S AR > 3L it B

JE R RSS  ABBEAEAR IR 55

HUH

PA RS T A

A B AR

1, 138, 866. 00

2. 24

0| IIlOo|Tv|Io|l=2|l=2|C0 =N |—H|H

ZiE

27

fif

48, 000, 169. 35

94.51

5.2.2 MEHARBREBE T U RNOFEARERRAS

AT AR IR AR R AT 558 A BB A

R HE
'J_'\HXZ_\‘O

5.2.3 MEFIRIEEAT W KRB BB R B E R R AE
AT AR AR RAT P A B BB R

5.3 MERIREL A RMME 5 E ST 13E IR/ HEF B BRR B 9 4

5.3.1 MEHIARIGEHB LA Fo M E o 2 & B §+E BB R/NER P B AT+ 48 B R A

e | RS JBE SR AR HE B | antME o) | b EEE T EHE S o
1 1603801 EHXE 21, 700 660, 114. 00 1. 30
2 1603008 A 15, 900 620, 577. 00 1. 22
3 300413 TR 10, 500 600, 810. 00 1.18
4 1002475 LG 11,821 581, 593. 20 1.15
5 1600637 R 7 B Ek 60, 250 569, 362. 50 1. 12
6 (002384 Rk 20, 250 548, 775. 00 1.08
7 (000810 e 54, 900 540, 765. 00 1. 06
8 1000156 AL 63, 600 538, 056. 00 1.06
9 688127 R 23, 400 537, 966. 00 1. 06
10 002508 RS 14, 844 534, 680. 88 1.05

5.3.2 MEHIARBRRB R A RMHE S ST 5HE LI/ N R TR 12 B R SR
AT G IR AR FFARIR BT R -




5 PRI IE R BESUR TR BORIE B i & (LOF) 2021 4E5% 4 F/EHR &

5. 4 W EWIRILF I M R BFRRAE
AHE G AR IR ARFFA 657 -

5.5 MEARE A RHHE S HESH#E LLHIR/DHEFRET LA SRR 4
I G IRARFFA 557

5. 6 EWIRE A RMHE G H S F P #E AR/ HEFRET 42 B SCRRESR 80 40
AT AR AR R RFAT B SRR SR

5. T MEHIRE A RIME S E ST #E AR/ DHFRIT LA )RR EIH
AIE ARG RARFTG TS

5. 8 MEWIRIE A M E 5 S B 18 LI KN HRF VAT LA BUE S B B 4
AFe AR AR AR A BUE.

5.9 MEMRFE SR HI BRI 5 F Ol A

5.9.1 MEMIRFE ST B MBI L7 A5 2 BI4H

AT A WY AHEAT AR A U B B
5.9.2 A ESH BB R KB HBOR

G TN TE PRI 0, AR REVE ROR T A A B A SE G (O F bR . AR3E G IR 01 S B %
PFOREARR KRS ER I JSON, DUBSIIMREN i, 8 RSP R AT T, ARSI, 2 5 RISt 5
B, LV EBB G I RGNS, S RSB RF . BEAL, AREE G NS BRI SR
FRA UL A R AT A R R B, A U [ KB 205, ARt o ) A
FECHAT R ARI TR B KU

5. 10 R E AR A 33 1 B FUH R 5 o i 9
5.10.1 A3 H G R B R BUR

B 5 R PR A LA 0 4%
5.10.2 B WK AE: & Bt i) H FOI S 7 SRR 2 B 41

10



5 PRI IE R BESUR TR BORIE B i & (LOF) 2021 4E5% 4 F/EHR &

ARSI AR I R BEAT [ G B e

5.10.3 <51 5 3 B 5L B2 DR
AT AR I R BEAT [ G B e

5. 11 HFRA S MHE

5.11.1 EEHFATBIEFRRT EEAFE R E WML KA ERER G HF BT —ENR
BIATFES. ARTTUEEA
AHE G BB T A RS I AAT AR BA B B 1AL S A, B AR ) H AT — 4 N 2B ATF

i, AT

5112 RSB ENHI+HBRERLGTEBESSRME S EREE
AFEETBHIAT A2, B e R RE #6182 AR B

5.11.3 HARBE=HI K

—

s
d
X
s
i
&
g

17 HH ORIIE 4 9,237. 49
EYSCIIE 55375 K -
INthdivel -
A& RS 316. 46
AT FR ) K 313, 964. 31
LAt RSO -
LAt -
At 323, 518. 26

O[O |O1 |k |W (D |+

5.11.4 R B HIRFEH KIAL T I i T 45 #e it 55 PA 4N
ATE G AR AR R AT I T H B TR 7

5.11.5 2 BRI 46 I 3= A 7RI 8 32 BR 17 49 ) i BH

5.11.5. 13 & MR T2 B = AP AR TS SZ IR R 00 A it B

AT AR IR A A FR B AT+ 2 B A AR E SZ BRSO

11




5 PRI IE R BESUR TR BORIE B i & (LOF) 2021 4E5% 4 F/EHR &

5.11.5. 23R BIR I B AT T4 BEEE A E Ul B2 PR AR L Y 1 A

ARHe AR AR A IR AR 0% iy 44 B S8 vh AN AE LI 52 BR 5O o

5.11.6 BB A AR & PHE B FHAN S AR

IO & TN R A, 35088 A ity o B v B B ) 0 T AN B T T RE AR AE R 22

§ 6 JF RIS MRS

AL

B HE PRI HHIE R RE K %%ﬁﬁ¢ﬁ%%

JEFEEC (LOF) A FIEfa% (LOF) C

35 B A B A 66, 114, 100. 95 798, 622. 85
0 7 A D) 4 W A 73 0 9, 362, 616. 38 6, 377, 413. 63
e R S 1) ik 5 Bz [ 47 A0 28,071, 122. 28 3,790, 331. 67
et WA I S A5 B A (R Es /b DL “=7 3HE1)D - -
5 I A FE A B 47, 405, 595. 05 3, 385, 704. 81

§$7 EEEENZHBERAREREEEEHIL

1.1 Z2SEEANZHERREBRR AR S5 HA
AR, e EARIZHEA R ERRAEE.

§ 8 MEHARKERESRKERSIFERIB LR

§9 mIEE RRNMEERFR

9. 1 EMIN R —BHFFEES LI ELHIE B BGET 2055915 5L

9.2 MR R E R MM EEE S
P

§10 £AEXMHHFR

12




5 PRI IE R BESUR TR BORIE B i & (LOF) 2021 4E5% 4 F/EHR &

10. 1 &#EXHFEF

1\

2\

{5 VIR B BE 5K S 1R 070 SRR SR BB ik Rl S b ST
Hh (5 DRI B B PR A =) iR

v UR) B IE R RE R R A JOET R e R S

v UR) B IR R AR B PO 3 B e i S Ui W
 PERICTIER e R AR IR R Ak & (LOF) 4

- BRI IR e KB R BOIE SR FE AR (LOF) Ut
v AR ST P 42 BRI E e 1S T

10. 2 FFJHb 5

SN/ B S FEE NMEPT.

10. 3 ERAR
P AT E VIR ) 25 00 5 70 A Hb 5 G0 SR A B, AR RT3 TA 0 S2 A Bk

JRE] I AT S BB, A F P3RS www. citicprufunds. com. cno

13

WS PR S S P A PR A A
2022 4E 01 H 21 H



