HRAE LR HIE 500 FEEE SRR R4 (LOF) 2022 &35 2 R

H {5 PR E 500 FeBBNES R FEE S (LOF)
2022 4E5H 2 ZEEFMRE

2022 £ 06 A 30 H

HEEHEAN: PERBELSEEFRAA
EEFEN: PHERBITRGARAH
REZEH ER: 2022407 A 20 H



HRAE LR HIE 500 FEEE SRR R4 (LOF) 2022 &35 2 R

§1 EEERR

FEG AN 2 o BRI TR AR R R % SRR B IR, R H A
BRI A R e B AR A ) B AT

FEFEE AP H 2 WRHT IR A IR A A IRIE AL & FRE, 2022 4 07 7 19 HE& 7 AR S+
FWE 5 Fa 5« FHERIIAIR R A SR ENE, REEABAAAEREICE. R FUERR IR B 8RR .

RGN R LLSEAE . B 51 i SR A BRAE I RE  8 7, (EANRIERE & — 2 BF)

FE AN SOFACRHAKER I BB KL, B LA 5T O SRS A48 ] 1 A < R
FEULHI.

AR I 55 BORER Z T

AR AE 2022 4E 04 H 01 Hi2 % 2022 4F 06 A 30 H k.

§2 B& MM

2.1 BEERFH
L& TRIFR R P IE 500 F54k (LOF)
Yy W i FR S 500LOF
e AL 165511
FeiafE i LTIFF A
EE&ERAEMH 2021 4£ 01 H 01 H
5 AR JE 4 3 0L 0 147, 951, 926. 32 43
REE G AT R R ACTR B BT, i P AR A BRI 4R BT A
5 Hw AL, SN IR 500 FREL A RO ER, AR Bt fe ik — AN

BEHIE 500 5B R R

A3 R A BCE AR BAR 58 05 1%, 4% IR A IEAE FHIIE 500 55K
HH K SEAERCEE DAt DA A SR 0 SR R T e AL B B 4
o JFRIEARIREUR i BE CEAFFEEIE) B A bt
ITAHRLARE, 04 DR PP 2R I R 5 W B BB 2 [T
BB MG I 22 PR B O 25 2 ) 28 0 (R ANBE IS 0. 35%, A BRER 1R 72 AN I 4%,
2T B A R R AN A B R BRI MR P ALSEAT N
IS, B DR i < Py R O AR [ 52 06F AR e < R e 14 i R0 10 28 SR T
e RS, A R LR R R O T BB VEAN A2 I, Bl
V2R LE P A LA 5L IR 3 BUIG VR A ROR A AR B (1 45 2

2




HRAE LR HIE 500 FEEE SRR R4 (LOF) 2022 &35 2 R

I, JEp i HNTT OO B 4H &8 BT & A AR B,
SRR ER R % o

B B B R AV EEAT b, IR BB PR R A
(I BERE T RER A BE TR S BN IS I AR 3
M A 1 AR AL 1 -

(1) A A LS PO AR PR AT, AT S A
FHALRA SR, 3 B — B8 AR B9 B b i 524 D B AU % ik
J%E 5

(2) AHICUERG SR THELA I e rh 25 1B 22 5 i AUBEER H e 6
AR R BOF S e AR AR M v A B SR A A
Ao, UAE 5P AU HGEE 3 Fr 1 A % R 8wk
NP B b, SRR G & AR IBCE, @B ARG .
S EHA S BRI, DI S BB R A A B4
BT AR o AT S AR IS I DB AR AR U B B ) Jit
W, DAESIRAE Y H i, £ XS R RTSE N, A EAE R,
S 5BHRIII ST, VS BB A I R G, s
SRR BEAh, ARIE G iz T AR I TR by
R DL N B BH R XS AT A R B a8 B, Ayl ot
VEsEIEl KRy LA, RO DR H A iR A 3 B AT RR B
PREIFE A RS o

e T NN S ST BRI B 5 5 DR SRR T T/ N, SBURFSE 1)
(CEEVNANIw: ' EisE S giE P aAaEE i = SUPCTT K PUpE R s
Ty ]R8 $5 5% phe SRR A DX 2 1) S5 1 B O AR EE S b
b, Bk E BRSO R I AT e 2 AR
XFFAAFLRIES R, AR AERAW ST SR b, 3l e 1
oM e BT TR N AT SRR BRI

b G b i v 95% X HHIE 500 F5 H0IK i Z6+5% X 4 il [F) Ml A7 3 R %

AFEG IR EE AR B A L G, LT XU RO TR 36 s T
X6 WAL 25 R AR
PR A BT e . FEsAE e AR A,
FEEEN H A AR & A R A ]
REETEN rh ] 28 AR AT B A PR A )

=R R AE 500 48 %

R I O e R b 2 B P 500 4% (LOP) A E'EJOF?";M”E LR
B R R a3 N R =9 500LOF -
T @ 4y I E 1A SRS 165511 013119
4 WK F 8 40 2 3 4 A 451 A 25 142, 470, 869. 71 {4 5, 481, 056. 61 {3

§ 3 EEMSHEIAMESFERI

3.1 EE WM&




HRAE LR HIE 500 FEEE SRR R4 (LOF) 2022 &35 2 R

Bh: ARMJT
AW (2022 4 04 H 01 H-2022 4 06 7 30 H)
FE A5 b PSR E 500 SREC | PSRRI 500 45 %
(LOF) A (LOF) C
L AHA L SeE i as -7, 118, 387. 49 -391, 262. 16
2. A HFNE 8,091, 035. 88 175, 709. 98
3. IR S50 4 A A AR Ve 0. 0576 0. 0242
4. IR I & 0 1 238, 191, 122. 44 9,128, 319. 21
5. HIOR - 1y A1 E. 1.6719 1. 6654

e 1 BRI SHRIR AU A AW BT 5 5 & & W2, T3 R Sebiicat KT ZAR T i

7k o

2. AWICSI a fE R S AR . BB AR CINE A Se i EAZ sl at) R 5% 2 F AN

{5 A A IR KA, AR DAY 2 s Bl e in_EA A 2 Se (B AR 2o

3.2 e F#ERIN

3.2.1 AR EHESMHHEN KR RS RS LR B 2R 1 LR
HAE R FRAIE 500 F5% (LOF) A

. . . ‘ . N&sd =8
- R | RO | SIETE | s oo | o
NN . . NN — —
® FHEQ | Mk xE /ﬁ; @
M =AH 3.19% 1. 64% 1. 99% 1. 66% 1. 20% -0. 02%
i EANANH ~10. 86% 1. 53% ~11. 65% 1. 55% 0. 79% -0. 02%
i g —4E -0. 13% 1. 25% ~4.83% 1. 26% 4. 70% -0.01%
H 344 R ARG
- g;x\ 12. 21% 1. 15% 1. 46% 1.16% | 10.75% ~0.01%
4
FRE AR 500 F5%0 (LOF) C
. . . ‘ . N&Sd=aEnS
- UMK | RO | s | o o
— V. Ryyay YN N a a
® FEZEO | Wiz |
HEZ@
HE=ANH 3. 08% 1. 64% 1. 99% 1. 66% 1. 09% -0. 02%
A ~11. 11% 1. 53% ~11. 65% 1. 55% 0. 54% -0. 02%
3L 42 A A Rk
N ~7.39% 1. 29% -9.21% 1.31% 1. 82% -0. 02%
4

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

25




BLFSR R RS (LOF) 2022 FE55 2 ZEERE

Yk
H

AR AR IE 500 F

—
=]

o

{98 HIE 500 8% (LOF) A

=
=]

He

| — RSP T00EE (0P 8 — dSdEdEghaR |

— 2022 08,30
~ E022/08,/01
- 2022 05/03
- 2022 f04,/04
- 2022,/03,/08
~ E022/02,/03
~ 2022/01,/07
- 2021/12/09
- 202111410
- 202110012
- 2021,/09/13
~ 2021/058/15
- 202107417
- 2021 f0B/18
- 2021/05/21
- 2021 f04/23
- 2021f03/26
- 2021,/02/28
- 2021,/01/23

30.00%

20.00%

10, 00%

0. 00%

=10, 00%

—E20. 00%

2021401501

i HHIE 500 5% (LOF) C

=
=i

e

| — RSP T00EE (0P ¢ — dSdEdghLE |

— 2022 /06,30
- 2022 06/13
- 2022 f05/27
- 2022,/05/10
- 2022/04,/23
- 2022/04,/07
- 20220322
- 2022 f03,/08
- 2022f02/18
- 2022,/02/02
- 2022 0117
- 202201,/
- 2021712116
- 2021/11,/30
- 2021711/14
- 202110/29
- 202110413
- Z021,/09/27

- 2021/03/11

10, 00%

=10, 00%

—20. 00%

=30, 00%

2021/05/26

§4 BHEARE

4.1 ZE2E (BESEE/NA fhr

!

EFF A

FEAS T G (5 G 22 BRI IR

A%

w4




5 PRIBCHIE 500 FEBCRIES B & (LOF) 2022 45 2 Rk

A | Bray | LR

WEME L, B
W AT HR T v [ [ By 42
AIRAF, EEE
M, TP
EFARITEAR,
fEr= 4, 2015 4F 6
H IS IR 4
HARAR, JiMT4f
TR, Fe P BhEE
BT S PR HIE 500

5 BB AIE I3 5% Bk &
(LOF). 15 W HhiiE 8 2
2018 4 07 TREFE AU RLIE S5 £ T 5
R &% - 10 ;
S ResH A 25 A & (LOP). s it

ilE 800 EZjFaEALIES
B E4E (LOF). H1iE
R FE 800 A i FE %L
REFF B R4 (LOF),
HE GRS E TMT 7=k
TR BRI I3 45 5
& (LOF). E LW
S B2 e BUAE 5
B E4E (LOF). HiiE
PRI A IE R e 5 a2
RUE R4 (LOF)
ML LH,

T 1 ERERE ], B H IR A e A S R (AT S H IR
2. MEFF M & SCRMATIE 2 GIEZRA ML R BERE E B INED HIARIE

4. 2 BEENNRE H N AT SIS TS 150 BB

FEARRE A, AL G BN PR I IEFR 4 R AR i) AHARAE VAR R L€ LA A, (P fE 1R
WAPIE 500 FEBCIIESF RS (LOF) FE&A D) (S RIEHHIE 500 $RBURIE S B 564 (LOF) 835
YA ML, AEWSLEH . SRR R NS B AE L. RS E N ES AR e EEA
VA EREE R AN A FR P B2, Do A B, MR I . AR I, BEBIESES L, WA KA R
SAR A AR HIAT A .




HRAE LR HIE 500 FEEE SRR R4 (LOF) 2022 &35 2 R

4.3 AP ET A

4.3.1 AP 5 HERIBATENR

R P I AT ) QIEZF BRI B A R AP S IR TR D), U AFRUER) (fEd
BN TARGEBBIEL) |, AFRE T — RIMATEI LRI LA T AL 5 E B B TESR . BATIEA TS
AT PP % ] LA, BT U S AN 58 W U AN B R, B IR IR S A A T IR B SR
B2z, E L AT A 5 WM L3RBT 52 5y A1 N AZ S AT [ e, A RIMEAE RS 5 RGN T AR Y
L E AR ], ORI e — . R [/ RS 5 S I 1 5 24 ) [N AS W 58 38 AN St 221
LG RS, FE SR LD T ™R AT A%, Pl LR 515 S o A m AR 1A S il
PATTEOL RAF, RAKDATHT 2T 5 R DL

4.3.2 REZ BT AKIE A

AN, R & 5L ER A G WA 1 G FBA AT 5 A g R w5 . id
WA, RIS 55 At st Al B S R385 i I A8 5y Bl I iZAIE 27 24 H AR 5%I3E 5
G R TR R -

4. 4 MEHNESRR TR ES T

[ 2022 4F —Z= P, SMEIKARSEETE . B RSN, T T3k H A SR I A AN
BFt. ENJTTE, 3 HUASkEE KR, 4 AW EdRET, 5. 6 HEREMmZEIRE, ENEFEHTIRE
B b, 5 4R LPR A T 15bp BT AT, B ARSI SRR T .

WA HIN, AT ek, WiniEE 4 A MR AR R0 AR . EUESRE LK 4. 50%, I
% 300 L3k 6. 21%, ik 500 FfK 2. 04%, GMVARTE Bk 5. 68%. o, K4 BRUCEH HBTRESAT I
BKURJERT, M= tH LT R % .

ABE G IR AR RO TPHIE 500 FREL. RN, ASTEGFE ™Ak P2 4R HOI R e 2 1 B At b, SR
HOEN TR R IR BUAR B A, SO BRI FR U RO . AT SN LRI BT HA Il T2,
WRIE T IS B 15 R R B 2R S AN Sk, A R FRER R R 22 . A SE I TG W St AT
2B MR R ACER, N EN 250 R AR A SR

4.5 MEHNESE KSR



HRAE LR HIE 500 FEEE SRR R4 (LOF) 2022 &35 2 R

AN, PERBAE 500 F880 (LOF) A 3 AFEIG KR N 3. 19%, RISt b LUt IR 35 R N
1.99%; A{E PRI HIE 500 $8%0 (LOF) C i {EE KA 3. 08%, [FI ANV St b e 235 % A 1. 99%.

4.6 MEMAE ST ANBBRE ST HETE UL
AR I, AHE R LA 20 A TR FES BB EIS T 10T /50 GRS Al A SR AN —
[EPNIIA

§5 MEHAGRE

5. 1 REMARESHHEHMR

e i H &8 ) R4 S BRI )
1 Rt 229, 190, 006. 85 91. 66
Horb RS 229, 190, 006. 85 91. 66
2 PEEHT% - -
3 [l e P 16, 903. 19 0.01
Horb: fiigr 16, 903. 19 0.01
BE 7 CHFUESF - -
4 [REEWE - -
5 [T AR - -
6 PEANREEHTE - -
e ST [ 0 ) SN IR A 4 i % - -
T BTG E AN AT 18, 985, 619. 60 7.59
8 |[HAhwE™ 1, 862, 849. 64 0. 74
9 &t 250, 055, 379. 28 100. 00

5.2 MEMRBATIV R BREREHE

5.2.1 MEHRIEHEBEIZT W RFBEARERRAS

A5 1725 ARMME GO i B S T E ] o)
I VN N5 G 1 1,501, 799. 92 0.61
B LRI 10, 301, 217. 74 4. 17
C [Hilig 135, 679, 692. 72 54. 86
D [HA. BT R BOKAE IR, 7, 140, 554. 00) 2. 89
E [l 2,993, 472. 00 1.21
FofteRmEE 8, 934, 910. 64 3.61
G |z, g AHEELLY 6, 162, 277. 89 2. 49




5 PRIBCHIE 500 FEBCRIES B & (LOF) 2022 45 2 Rk

H o (Aol 486, 080. 00| 0. 20
I (B R BAEAE BRI S 17, 110, 390. 01 6. 92
T Rl 20, 531, 718. 83 8. 30
K |k 5,274, 024. 10 2.13
L |[FEGTAIRE 55 g5k 2, 801, 008. 00 1.13
M R SR AR R 2, 886, 562. 00 1.17
N KRS FREEFI A L it i . 1, 681, 875. 21 0. 68
0 &R BRI AR RS - -
P |HH - -
Q |DAEMMSTAE 544, 250. 00 0. 22
R [3C4b ARE AL R 3,091, 551. 52 1.25
S |&E 1,701, 362. 00 0. 69

At 228, 822, 746. 58 92. 52

5.2.2 |EHRBRBE LT LA RAFNREREAS

(e

eS|

NfE o)

B T HRE ] o)

A

Y SN e 4

KA

il g b

283, 482.

11

LT 3T RS ROKE R R

R4

HERFIZ B

11, 736.

.00

LB A REATHREOL

ER e Y84

E R BAAE REAR RS

25, 394.

.01

4

Lyl

AL G AN 55 i 551l

7, 834.

.00

BHEWT FORBAR MR 55

30, 454.

.01

KA PR Lt FY

JE R MRSS « ABBEAEAT R 55 L

#UH

DA TAF

8, 357.

.00

b RE AR R

n|I"mlo|v|o|lZ2l=2I0 "9 H|IZEooTm|m|Oo|O|®

e

it

367, 260.

.15

5.2.3 MEHIRBT U REBBRERERERRAS
9




HRAE LR HIE 500 FEEE SRR R4 (LOF) 2022 &35 2 R

ARSI AR AR R R AT B BOE B BB R

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

5.3.1 |WEHIRIGEBFE A FOME o5 2 & B $+E BB RN F BOAT -+ 2 B S R AA

FFa | RS JB SR AR e () | antE Go |HIEETEHE S o
1 [600522 HOREHE 96, 100| 2,219, 910. 00 0.90
2 |601615 HH BH 4 e 59, 200 2, 000, 960. 00 0.81
3 1600256 I REIR 161,800 1,705, 372. 00 0. 69
4 1300769 7 9K 3,700 1,512, 116.00 0.61
5 600096 PAp N A 45,300 1,426, 044. 00 0.58
6  [300012 SRl 59, 200 1,374, 032. 00 0. 56
7 (002497 e 40, 600 1, 325, 590. 00 0. 54
8 (002407 EZ €7 27,000 1,320, 570. 00 0.53
9 (002240 RHTELRE 21,300 1,285, 668. 00 0.52
10 [300390 RAE 14,500, 1, 267, 300. 00 0.51

5.3.2 M EFHARBRB LA FoE o5 S B 5+E BB R /NHRFF B A FL48 B3  A

| B 4R WR G | bl Go [T
e (%)
1 |688175 miE(E R 1,973 63, 589. 79 0.03
2 1601089 TR 1,749 36, 816. 45 0.01
3 [301215 A 2, 825 18, 051. 75 0.01
4 1301120 BriFr A 1,032 15, 985. 68 0.01
5 301122 KN 197 13, 862. 89 0.01
5. 4 MEPIRZBEF MR FHRBELE
FF5 {5t 5 i ARME o o 3 BE P B L] (%)
1 [ K i - -
2 |RATEE - -
3 |ERfRd - -
Horpe BURME SR - -
4 |k - -
5 (kAR TSR - -
6 [HIHEE - -
T AR CRTAZHD 16, 903. 19 0.01
8 [l A7 B - -
9 |HAh - -

10




HRAE LR HIE 500 FEEE SRR R4 (LOF) 2022 &35 2 R

10 |#it | 16, 903. 19| 0.01|
5.5 REBARRA M E 5 EE T =18 E L K/ EF IR LA R R R 4
. e e
o T 4 T i R
5 IR it 4% BE G ARME ) B )
1 [127064 WUAFE 5 169 16, 903. 19 0.01
VeSS SN S Ve S SR L Y i =
5. 6 A BARIRA RNE G E ST = 138 L X /NEER IR 28 B P SRR SR 3 B B 4
AFE L AR AR AR T B LFHIESS
5.7 & BARIZRA RE 5 EE T = #E L /MR T L 7 &R 5 4
AFEE AR ENRAFEREE.
5. 8 A BARIRA RME 5 E & T = BHE EL ) X /NEE R B8 8 BLUERE 5 B 40
AT L AR AR A A BUIE
5.9 MEMRAE SR EWRBHREZ SBEREHA
5.9.1 EHREAZE S BRI AR AR HA
=S AN =N N4 VAN AN 1 N
R 47 BER OV mmmon | PR e
L) (JB)
1C2212 1C2212 3 3, 756, 120. 00 181, 080. 00
AR EZS R AT o) 181, 080. 00
e HA T B A U S (Je) -168, 630. 08
IR AT B R A A e E RS (o) 337, 413. 33

T AR SR 0 G B S SRR . UEFR 4R R R R I B R vk 52 55 4 GXAT) )

Jo (ailb 2 v g T AR AR E, “ HAATA TR-BAR s 7 5 U E A K- R

By H B S S e A7

BB IR fedir i DLREH 5 B AR, U8 %E

5.9.2 FEE BB R BRBUK
G TN TG RO 0, AR RO VE ROR ST Ik B A S G (O 0H FIRT . ASHE G/ IR 01 B B8

FE6 R B 5 Rl B IRE B AR F, ok < HARATE TR IRHR T

HROREAR S RS B RN, DL ORAEDOY H B, RS TP AT S T, AE BRI, 258 5




HRAE LR HIE 500 FEEE SRR R4 (LOF) 2022 &35 2 R

B, DVE BB A G ARGENE, SRS RS R E. thAh, ARG Hs R I DR Ry
RIS MRl PR U DAEAT A L B, iU R e o] KB 055, BAROK i DR Al Ji 4]
T ECIEA REREAAR KT8 E RS -

5. 10 G IR AZ BT B H UK 5 F 00 i 9

5.10.1 A< #A B iR 4 R B B BUR
ARIE L BT B AL B A e .

5.10.2 R EHIR AT S B H K HAUH 5 A5 28 91 48
AR A 9P AR AT R B

5.10.3 2= #A B R R B PP
B 4 AR A5 W P AT [ AR T B

5. 11 HBAAMEIE

5.11.1 SR BEHRIUESF R AT EARAB M E VLR FERER SR B —FAZ
BRI AT

A AR VR I 44 25 1 AT A S AR 3 D RV 2, AR 5 S T — 47 P B2 S A T
Ny i

S

5112 BERBEHH +HRERGHEHES S RN E K SEBRRE
AIEEIBHIAT A 2, B e R R 6 8 P 2 AR BE SR

5.11.3 HABBEF=HI Ak
75 FR S (B

1 ORIIE 42 647, 476. 14
S SCEF7 i K =
ISUkeiiel -
IVLkeRIBSS -
95 FR K 1,215, 373. 50

LA MR -

N | O[O || ||

oA _

12



HRAE LR HIE 500 FEEE SRR R4 (LOF) 2022 &35 2 R

8 |t

1, 862, 849. 64

5.11.4 R EHRFFH KA T He B I T 4% #5135 PA 4
AT AR AR AR FFAT AT B T e 555

5.11.5 R & HAR AT+ 48 B = AP A AETIE 52 BR A5 0 ) i B

5.11.5. UHRISHE K AT T4 R E P AA £ S FRIE SL B i B
ARI AR IR B IR BB B A1 44 I S8 b AN AF ARSI 52 R D o

5.11.5. 23 ARBIAR I B A F.48 B SR A AE U B2 PR AR L A 5 B

Frg | BEEAE | IREEAAR

PRI SZ BRI I AT | e B8
i EEEB] (%)

LI 52 R DL 1

688175 I ERS

63, 589. 79 0. 03(8 & I 22

301215 PR R

18, 051. 75 0. 01181 5E HA e 22

301120 A

15, 985. 68 0. 01 {8 & M 22

> L [ DO | —

301122 KGN B

13, 862. 89 0. 01 (8 & W 22

5.11.6 FHEA S E ER KM 2R E S
DRIP4 F N B DR, Bt L4 v T A o v 0 A ) 40 T R 5 & AT R R R 2

§ 6 JFAE MR

XN

i H

HRAE LR HIE 500 F5 2 | HRE R IE 500 $5
(LOF) A ¥ (LOF) C

T SIS B <5 B A

136, 183, 518. 18 7,493, 596. 08

&
e ST ] e <5 5 R DO 3 80

24, 306, 443. 24 10, 805, 377. 11

Pole T TS0 11 2 < S 450

18,019, 091. 71 12,817, 916. 58

T W R S PR R A (At Ll “ -7 381D - -

e ST A S < 00 A

142, 470, 869. 71 5, 481, 056. 61

§7 ZSBHEANCHERREREARESH I

7.1 B&EEANZHERRERE SRS 5 AH

A, S EEARIEHEA RERTE AR S,

13




HRAE LR HIE 500 FEEE SRR R4 (LOF) 2022 &35 2 R

§ 8 MEHRKERESKERSIFEHFH L

§9 MR EE RRNFMMEESFR

9. 1 EMINE—BREFEESHLFIEBIBGEL 200K 1§ 7L

9.2 MBI E R M ERE R
P

§10 HREXMHEZR

10. 1 REXHER

Lo () FE U HIE 500 45 %073 GIE T3 5% 55 ok B AH St v SO

2. BRI S B BRA 7 E R

3. PELRIHIIE 500 FRENESR B4 (LOF) E441H
4, FFE LRI HIIE 500 FREAUIE S LG (LOF) FHEE U4
By ASHR T ST A 2 MR S 48 R 1) 5 T

10. 2 FFTR0Hs i
B )R/ B A NAEFT

10. 3 & AR
Pk A e BV I 2 A T I A S G 2R A b, AR AT % T A B L Bk

JRAlIET AT R BB, 2y &) M3EN www. citicprufunds. com. cno

AR S A TR A A
2022 4F 07 A 20 H

14



