HE ORI UE R R X B TR OISR B k4 (LOF) 2022 4258 2 ZRAER

FEREFIER e R BB R®EES (LOF)
2022 4E55 2 EFHE

2022 £ 06 A 30 H

HEEHEAN: PERBELSEEFRAA
EEEEN: PRHBITROGERAF
REZEH ER: 2022407 A 20 H



5 PRI IE R BESUE TR BORIE R B i & (LOF) 2022 4E57 2 /4R i

§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 N ERAT R A IR A FRE AR & FAE, T 2022 £ 07 H 19 HE X 1 AR iy
FAabr. AFERIMABR A SIEFANE, RIEERNEAAERRICE. =S VEME e B

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 BEERIFH

L& TRIFR Hh {3 DR IR R BE 2K JE FEE (LOF)

W M TRIRR R R

e AL 165524

FeiafE i LTIFF A

EE&ERAEMH 2021 4£ 01 H 01 H

5 AR JE 4 3 0L 0 53, 706, 657. 99 17
REE G AT R R ACTR B BT, i P AR A BRI 4R BT A

5 Hw A, SEIN IR e 5K s 1 B BUR R, AR R A
—ANE R T A

AT G IR N _ER A e e E AR IR ER TR A, BB b AR A A
B A CEAAEEIE) B A E M R B A S
FFRRAE bR AR RO e S AL (AR BEAT AL A, 040 R
R G 2t 2 5 b S b o 2 1) 1 340 R B 25 52 14
BB MG HaXHE AT 0. 35%, FFREFRZEANKIT 4%,

BRAERFRTE DL CUIRSA BRI R it A A AR AR B L Ry
A - B s AR e A AT N T E)
PEAN AR, BRI 3 < AR P U A0 G [ 458 0 4 < R A ) 418 K
IR AT REAt REZ M, SR ENE AR 185 S Hoh 5 ) 5 2

2




5 PRI IE R BESUE TR BORIE R B i & (LOF) 2022 4E57 2 /4R i

ToVEA R FIER AR (0 Fa ), BB BT DI R B A &
BT I AR AR, SR BERERER R %

B B B R AV EEAT b, IR BB PR R A
IS B T RE R & B R TR E A B B NE I BUR 35
M A 1 AR AL 1 -

Lo HEAT AR, 4% o AU SR AR T B UASAR AL 4 B 0 5
I ThR B RS B A O B AU A e I 5

2 MHRVEASIS: TR & i v A BBEER 5 B AUBCE H Wi &
1A 5% 28 B 10 -5 A AT SR A S P A vy 14 M S 2L A A
Ao, VA 5P AU FCGEE R Fr 1 AH 2 R8sk
MR B AR, RAFA G B AR AR, JA B AR
S EHA S BRI, DI E BB R A hiA B4
BT AR AT S AR IS I DB B AR AR AU B 2 ) Jit
W, PLEHORE DY H B, XS PTIERIRTR T, ARG R R,
S 5BHRIII ST, VS BB A A I RS S, das A
SRR BEAh, ASIE G iz T AR I TR by
RGOS A R RS AT A R B B, an Uy st
VEsEIEl KRy LA, LR DS H A iR A 3 B AT RR B
PR IR A RS o

S E KR LB W TS ) RGBT 1 BN L, SRS SE (1
CEEVNANIw: ' EisE S giE P aAatE (= SUPCTT K pURE R d
Ty ] RE $5 5% phe SRR A DX 25 1) S5 1 B2 O AR EE S ot
B, e NI M B I AT 2 AR

kg Lk v 95% X FRIERY 8 5 i B0 a8 R +5% X A Rl R A7 3R %

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 A DR R R R KR TR A | PE R BE R R R AL
(LOF) A (LOF) €

FIE A I L35 N AR MR E -

B RIS A 165524 013084

i R T I8 2 Gk 4 i 4 e 0 49, 890, 839. 54 {7 3, 815, 818. 45 fj

3.1 XEM &R

§ 3 EEWM SR MESHERI

Hfr: AR

L EM SRR

AR (2022 4F 04 A 01 H-2022 4£ 06 A 30 H)

3




5 PRIBHIE R BE

FIRTEEIF B RS (LOF) 2022 4E55 2 ZEERE

A5 ORI PR R e X R

{5 ORI PR B BE S 1R

¥ (LOF) A ¥ (LOF) C
L AR sk i -1, 199, 778. 66 -89, 751. 58
2. A HFE 1, 254, 284. 25 4,784. 02
3. AL S50 4 A A AR Ve 0. 0260 0.0012
4. IR I & 0 1 39, 932, 038. 75 3, 044, 252. 52
5. JAARFE A B 0. 8004 0. 7978

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 R S AR . BB AR CINE A Se U EAZ sl at) B 5% 2 F AN
{5 A AR A KA, AR DAY s Bl e n_EA A 2 Se (B A2 3o

3.2 EEERIN
3.2.1 AR E IR S BUFE N KR K5 R LS b A 28 R i EL AR

5 PRI P IR BE SR TR H0 (LOF) A

NZSE e
FHEMK R | pEKR | kgt |
B i e | MG | O | @@
©) FrifEZE@ Al g ESAE) @
iHE=AH 3. 13% 1. 92% 2. 86% 1. 94% 0. 27% -0. 02%
o EAAH -19. 97% 1. 77% -19. 99% 1. 78% 0. 02% -0.01%
o k4 -18. 33% 1. 49% -17. 25% 1.51% -1. 08% -0. 02%
H 3L 44 FAE R
- g;/\ ? ~13. 75% 1. 41% ~11. 83% 1.42% | —1.92% -0.01%
45
REREHPIE R RE R B a0 (LOF) C
NZS R &S
HHEIEK R | AR | kgt |
BBt - LU | ek AR | -G @-@
©) FriEZE@ Al g ESAE) @
HE=ANH 3. 02% 1.92% 2. 86% 1. 94% 0. 16% -0. 02%
T EARANH -20. 12% 1. 77% -19. 99% 1. 78% -0. 13% -0.01%
H 3L 4 A FAE R
- ;;/\ $ -18. 33% 1.53% -18. 13% 1. 55% -0. 20% -0. 02%
4

3.2.2 RS S FEMURES RIHHMER KRR KI5 RS R A s R 22 )

25

Hh A DR IE B e

KIEFREL (LOF) A




ANFS R R4 (LOF) 2022 4F55 2 ZREFR 4

PRI IE B BE ST 5%

—
=]

o

[— bisFrRrTanaEEE (LN« — Lhd RGeS |

— 2022 /06,30
~ 2022/06,/01
- 2022/05,/03
- 2022 f04,/04
- 2022,/03,/08
~ 2022/02,/035
~ 20220107
- 2021/12/09
- 202111410
- 202110012
- 2021,/03/13
~ 2021/05,/15
- 202107417
- 2021 f06/15
- 20210521
- 2021 f04/23
- 2021 f03,/26
- 2021,/02/28
- 2021,/01,/23

Z0.00%

10, 00%

0. o0%

=10, 00%

—20. 0%

=30, 00% —

=40, 00%

202140101

PR IE R BE K R a2 (LOF) C

=5
Ei

e

| — wisRErTERFG SN (0P ( — LHTESHEEE |

— 2022 06,30
- 2022 06/13
- 20220527
- 2022,/05,/10
- 2022 /04,/23
- 2022/04,/07
- 202203 22
- 2022 f03,/06
- 20z2 02/ 18
- 2022,/02/02
- 2022 01,17
- 202201,/
- 2021712116
- 2021/11,/30
- 2021711714
- 202110029
- 202110413
- 2021,/09/27

- 2021,/03/11

10, 00%

=10, 00%

—20. 00%

=30, 00%

=40, 00%

2021/05/26

§4 BHEARE

H) s

4.1 Bg2H (RESZLH/)

!

IEZEM
VAR

m
==
HH»DH
i
XH | =
¥ | =
%
Mﬂmwﬂm
58
R
jmig
=
&
=)




5 PRI IE R BESUE TR BORIE R B i & (LOF) 2022 4E57 2 /4R i

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 RN KL S
(LOF). fZ i HhiF 2
2019 4E 09 TFRFR BRI 5 45t Ak
Ty F4 44y - 10 o
T E L H o4 H 4 (LOF). *{E{Ru+H

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). FR{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 EEANRE AT ESBE - TEH KU

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%
IR NGBS R AN PN R R, g P B B, RV s A . AR I, SR AR e, A R A

FRE AR AT

4.3 PR G E TR




5 PRI IE R BESUE TR BORIE R B i & (LOF) 2022 4E57 2 /4R i

4.3.1 AP 5 HERIBATENR

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 REZHATAKIE T

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 EEEERRAL) -

4. 4 WEHNESKR B RIBAZIES T

[ 2022 4F —Z= P, SMEIKARSEETE . I R SR, T T35 H A SRR I A AN
BTt EATTE, 3 HUCREE KR, 4 HATEIEES, 5. 6 JEEHMEHTHOE, EHNEHEIKE:
B b, 5 4R LPR A T 15bp BHTTATUN, B ARSI SRR T .

WE AN, AR ERK, TR s 4 H RS EES ek, Eiukfas Bk 4. 50%, )
% 300 L3k 6. 21%, ik 500 FfK 2. 04%, GMVARTE Bk 5. 68%. o, K4 BRAUCEH HTER&SATI
BRIEREET, TR TR EAT R I

AIEGERER AR R ECH TIE R RSB 1 8. I, AT IR RR I e IR B B w5l b
2SRRI TR S b B0 S 2 B FUA R R B S R A A, SRR A B A A R . ASTE SN BN %
B H R, B, RIETSEN . R R E E RS A Ak, AR IR ER R

4.5 MEBNEES KGRI
AN, P ERR RS e KRR E (LOF) A &y E e K2R 3. 13%, [FIY 4% b s S vk 25
FN 2.86%; TSR IEE RE XK BB (LOF) C M 8sEIE KN 3. 02%, [FHML SR L L IR S R A

2. 86%.



5 PRIBHIE R BE

FIRTEEIF B RS (LOF) 2022 4E55 2 ZEERE

4.6 |EMNEES A ANBEE ST =R ETE A
AARERIN, AEE4E 2022 45 1 5 Hg% 2022 4£ 6 A 30 HibEE&E -~ iEIK T A T HoT, o

LGN TAFA UL, ARSEHACHEHUE M BRER 23T 7RG IR TR %

§5 BHEAESHME

5.1 REMARESFTH=HEHEMR

o i H

EH (o)

A BB I EL (o)

40, 472, 438. 46

92.71

40, 472, 438. 46

92.71

3|l e i 5 BE

Horbe i

PSRRI

4 [Prafmist

5 [ERbATE MR

6 |RANIRE B

erbre KRR A A SN GRS < B 7

WA E g e At

2,811, 315. 38

8 LA~

369, 988. 26

9 [ait

43, 653, 742. 10

5.2 MEMRBATIV R BREREHE

5.2.1 MEFIRBHEBRE TSI ROBARERRAS

T (&S] ARMME GO RS T E ] Co
A e AR AL vl - E
B ERAML . -
C [Hilig 34, 102, 273. 60| 79.35
D [HA. BT R BOKAE IR, - -
E [yl - -
Fo R MEE = -
G [z EEAIEENL - _
H o [fE1E FE Ok - -
I |5 BRs . BARE B EOR RS 5,607, 892. 86 13. 05
T &Rl - -




5 PRI IE R BESUE TR BORIE R B i & (LOF) 2022 4E57 2 /4R i

Stk - _

AH G AT 55 e 551l - _

AR FEAEANR 55k - _

IKA S ISR~ LB i Y - -

JE R RSS « ABBEAIHAR IR 55 - _

HUH . -

DA TAR - -

A B FGRL 762, 272. 00 1.77

n i Im|o|v|Io|l=Z2 | ==

é'ﬁA ] —

2 =]

it 40, 472, 438. 46 94. 17

5.2.2 |EHIRBRBE LT LA RAFNREREAS
AT AR IR AR R AT 58 A B B B 52

5.2.3 MEMIREAT W REERE SRR B R A&
AT AR WA R R B

5. 3 MEWIRIE A RMME L ZE ST 1$E LI KNP R IR B4
5.3.1 MEHIARIGHB LA Fo M E o 3 & B §+E BB K/NER P B AT+ 42 B R A

g | RN JBEE A TR e B | ol Go) b EEE T EHE S o
1 |605117 T A 1, 880 526, 193. 20 1.22
2 |603728 YL g 24, 500 520, 135. 00 1.21
3 1600171 g DS 20, 600 515, 618. 00 1.20
4 1603008 A 13, 900 510, 130. 00 1.19
5 1603005 mn 7 B 17, 392 493, 758. 88 1.15
6  [603801 EHXRE 17, 600 474, 848. 00 1. 10
7 1603068 T3 B i 11, 800 471, 646. 00 1.10
8 1002851 H KRy 17, 900 470, 054. 00 1. 09
9 1603833 KRR 5 J 3, 100 467, 108. 00 1.09
10 002384 Rk 20, 150 462, 039. 50 1.08

5.3.2 M EHIRBIRBH LA FRME G EE S F ™ HE AR/ N R 1R 42 B R B
AT G IR AR FFARIR BT R -

5. 4 MEMIRE M MR RRAS
AIEEAARE WARRFFH FF7




5 PRI IE R BESUE TR BORIE R B i & (LOF) 2022 4E57 2 /4R i

5.5 MEMIRIE A RME SEESH = #EHHI R MEF R LA SRR EAA
AT G AR IRARFFA 657

5. 6 WG HIRIE A RAMME ST = 1#E EL B KN HEFF BIRT 48 B SCRAES 83 9 40
AT AR AR R RFAT B SRR SR

5. T MEHIRIE A RME GRS T 1B HBI KM HEF R BT 14 5 &R 35 P14
ARG RARFFA SR

5. 8 W EHIRIZ A RAME G EE T P 1#E EL B RN HEFF AT LA BGER 5 A A
AFe AR AR ARFFEBUE.

5.9 MEMRFE SR MBI 5 1F HL v A

5.9.1 R F IR A S4B HI AR SR B A4 25 BA 40

ARH AR N R HEAT B A S e
5.9.2 AFSH B B MR RBUR

B EHATE BRI, DS B SO A ik B RSG5 (0T Hbr . AR S TE TR I B4 0t
HHORE AR RS B AR SR N, DA ORAED H I, AR AT AT S T, ARG RN, 25 BHRHIBLI
B, DVEBERRAGIMARGIENE, SOEA S MRS thAh, ARG Kis R ISR ks
RGN (Rl PR U DAEAT A R L B, AU KR e el . K 2055, BIUROKH i DR Al iR A
T ECIEA REREAAR T8 R RS -

5. 10 G IR AR SHH A E AR 5H F 0 i ¥
5.10.1 A H AT B R BUR

AT G BBV FEAS R [ U B 5B

5.10.2 G HIR AT S 7 5 E 5 B 130 & A48 25 B 4
IR HE G AR P SR AT R TR R A

5.10.3 Z< B E R SR B B P4

10



PR R IE R B R R R EME S 5 e 4 (LOF) 2022 55 2 FRJFHh

ARIEE AR N RS T B T B,
5. 11 |HEHEMEE

5111 BER BT RIS ET ERARMW R E R IR AERER SR BT —FAR
BIATTHETT KETIH

A HE AR IR A4S 100 AT A B W 30 D S, B AR5 i) L — 4R 92 B ATF
N i

i 1

%

5112 BERENH +HRERGEHES S FME K SEBREE
AFEETBHIAT A 2, B e R RE 4 e P AR B

5.11.3 H A Bt = Bk

Frg R EH O

7 HH ORAIE 42 6, 725. 98
I YSCIIE 55975 3K -
MK gl -
INireilbs) -
AT FR ) K 363, 262. 28
LAt S YSR -
At -
At 369, 988. 26

O || |1 |k |wW (D |+

5.11.4 MEHRFFH KA TR BRI TR & 57 HH
AT AR IR R FAT I H B T 57
5.11.5 MEHIRAT T2 R E HAAAETRIE Z R 1B Ui 3
5.11.5. RIS HIF Bl 148 = A AL Uil 52 PR B L 1Y 1 A
AT AR IR S SR BB B A1 44 I S8 b A7 AR 52 R D -
5.11.5. 25 R BIAR I H BT FL48 IR A AL Tl 52 PR AR L Y 1 A

AT AR S IR AOARARAR B A 1044 BB T A AR il A2 BRIE DL

5.11.6 B A GG IER A AR ER

11



5 PRI IE R BESUE TR BORIE R B i & (LOF) 2022 4E57 2 /4R i

IO & IO R A, 35088 A i ity o i AE v B B ) 0 T2 AN B T AT RE AR AE R 22

§ 6 JFIRE SR

AL iy

B HE A LRI HHIE R BE K %%%ﬁ¢ﬁ%%

JEFE% (LOF) A FIE1EH (LOF) C

35 S B A B 47, 250, 871. 51 4, 208, 389. 69
i 5 4 ) 2 4 A FR D 40 9,024, 909. 23 4,770, 359. 13
T AR T HA IR 3 4 A e | 47 i 6, 384, 941. 20 5, 162, 930. 37
R AR SR R E 8 (B B “=7 $151) - -
i 5 AR JE A A 49, 890, 839. 54 3, 815, 818. 45

§$7 ZEBEANCHEAERERHAEESHEL

1.1 BEERNCHEAR SRR FEEXZ A
AR, B ARG A SR AR S

§ 8 MEHRKERE S KERSFE B

§9 MmIRHEEPRPMEESR

9. 1 IREMINE—BREFFESHB AL EGET 20%K)1F

9.2 MR E R M ERGER
e

§10 ZAEMFER

10. 1 £EXHEF
U A5 FHIE R RS SR R 820 SIE S5 5 8 5 G M St S
2. S TRUNEE S A PR A 7 e R

3y () (5 IR e 5 a4 B o Bk 27 42

o
o
&
o
g
o>
|




5 PRI IE R BESUE TR BORIE R B i & (LOF) 2022 4E57 2 /4R i

v UE) EHPER R R B B SOE R R S U A
5. SR AIER Be K BmIEBANE R R T 4 (LOF) 4
e (LOF) FAZEUHH

Z[

)‘2%'
/1;3

6 HE CRIBHIE R B KRR BORIE S
T AR ST AR RO 2 PR (25 T

J

of

10. 2 7R R
B4 T AR/ B IR ST NEFT.

10. 3 E PR
R B TIEE M [A] 2 A T P A S SR R, AT 4% AR I K& B
JRE] I AT S AR, A F P3RS www. citicprufunds. com. cno

AR S E AR A A
2022 4 07 H 20 H

13



