s PR IR B R SR B IE S e i3 & (LOF) 2022 £E55 3 FRER

5 R R E B ZERHENrSFR%EES (LOF)
2022 4B 3 BREFREG

2022 &£ 09 A 30 H

EEEEN: PEREELSEEARAA
EEXEN: PERITROERAH
WEEHHB: 2022410 H 25 H



s PR IR B R SR B IE S e i3 & (LOF) 2022 £E55 3 FRER

§ 1 EEWRR

HEFHANER S LEFRIEAR G IR R AL R VERRE sE Kt JExt N

B HERVEAN S B R AN ) SO DU
FEIE N EHAT R AR A FRGEAR S S FRE, T 2022 410 H 24 HER T AR & P
FARPR  AHEHRIMBF A GG ENE, REERNEAFERBICE. 3R T IEMRE s .

B BB NRUEIHSEE N S st R A BEALE TR 00, (EA PRI & — 2 A

RS MITAEWSOFAREHARREI . BB KK, Beb B 1A BB ST R AT A B B A S e 1 1

e LR LR

At T 5 BURER 2 1

AR E 2022 4 07 H 01 HARE 2022 409 A 30 Hik.

§2 E&EF=HMN

2. 1 B EFAIEN,

L& TR HE PR IES B 2 A HE 4 (LOF)
W TR GEA

Fe g B 165523

SR (S BLIRIFF R

FEE&aRAEMH 2021 £ 01 H 01 H

5 7 YA T A7 A A

575,757, 111. 65 11

BB H bx

AT AT RO AR B BT, i ) SR AL B
HELAH, SCHIN RS S % 4 3 R A A RR B,
RO MR T A,

W

#
BwH

ARFE G RN R sE A VAR e A, RO 4 AR IR Fe
Bob A B CEAFFEREIE) 2R S A P e A 4R o L
HAR AR T B e S A AR A AT RS RE ) 4R
FFHE G (B WA 20 20 5 Ml Gt b ek T 2 TR 7D T 32 R B s 25 1)
LA IHE AR 0. 35%, FIREHRZE AT 4%,

MRAERFRIGOL CInRut BRI R Bt B A A AT | it
JEAE T H B E R A BRI A FIAT R Tigish
PEASEEE), BRI 4 11 B U A0SR [ S5 ) A 356 4 BRI b 1) 6 250
(IR AT ey SRS MR, B2 A o 5 % 4 LAt Ji R 3 3

2




s PR IR B R SR B IE S e i3 & (LOF) 2022 £E55 3 FRER

ToVEA ORI ER R AR B, S BT ISR A &
BT IE AR, SRR R %

BB B KR O IR s E AT b, A BB PR R AR
RN B FTRER S BT TR B A BB NS HI LT 5K
W A e AR 2 -

Ly EAHEA: 4215 BB A UBE SR A T S AR LA S
I — T A O ISR A D A i

2 MHRVERESS: VAR R o v A% IBEER 5 AU S H i &
RIRH 5% 28 B 20 55 4 AU SR A S P 5 v 1 P 22 2 R A A1
e, DAE S RUBEER B 3 Fr 81 A o8 R8sk
MR B AR, RIS B AU IR, JA R B AR .
S BN ATIE BRI BT, DABR e 15 B8 2003 T e bk B A
EMIBCR H bR . ASTE A B I BT BT PR AR Al XU B Ji
W, AEIORAE D9 B, XS AT AR T, ASE AR R,
Z 5B RE, DEERBHSN RSN, SeEd
BRI RF I o BEAh, AT IRt I8 HTBCE S SRS ks
R DL RSN 1 S BLEEAT A R Bl 2, 0 TR
e Ial . KEE IS LA, DA b PR HA R R S BTG iR A SR
R A RS o

S EHNR LR W05 5 SRR T BN L, SRR SE (1
VNN €t i INE R dAqccE | S PCITN R pioive Rl
5 ) 5 BB P SRR AN RIS 2 ) S5 o) P2 O i i xdtbvfE . bt
bb, G NI RASE B AN HE 2 TAE

b 235 b i kv 95% X HHIEAS 5 %2 4 32 s B0 2 28 +5% X 4z il [m] b A7 OR] 22
. RFE G N ERERFR B SR 4, LTI R AN T 2 v T
P ST ORI S R AT G
VAN B YA e e 7B
AL UN HE PRI S A TR A A
REEREAN o ERAT It A R A A
. S R RS R 2 e | PERMIES B2 e TR
& B I B TR RR (LOF> A (LOF> ¢
INER e SNk BN =5 -
T B BIEA S 165523 013083
e AR N 8 7 Gk 4 1A B A0 533, 807, 020. 59 1/ 41, 950, 091. 06 7

§3 EEMFIIPNESFERIA

3.1 XEM R

Az NI

FE S5 AR bR

AR (2022 4F 07 H 01 H-2022 4£ 09 A 30 H)

3




s PR IR B R SR B IE S e i3 & (LOF) 2022 £E55 3 FRER

FE R TIE S B4t | RERWAIEE B2 4aTE
¥ (LOF) A ¥ (LOF) C

L A LB s -1, 593, 956. 45 ~140, 804. 45
2. A HIF -52, 740, 783. 29 -4, 000, 021. 50
3. DALY 5138 4 A AR B -0. 0997 -0.1039
4. WAR G = 1A 320, 682, 412. 82 25, 094, 453. 69
5. BRI & BlHE 0. 6007 0. 5982
e 1. FRES SR PR A TR NAWEEL 52 S5 TP, Th 5 5 SRl s /KPR T B

7k
2+ AW SLIEE R S AR . BT AR (N Fe AR sl et ) FnRRAH < 2 FH AN
{5 FHIRAE A I A R, AR A s B s in A 2 se (AR S i -

3.2 BEHERI

3.2.1 ARG HIE & A E KR KI5 R 57 LB A et 2 1 H R
5 PRUHIIE S 41 (LOF) A

s | s | Wtk | Lo
e N e | s | R | 00 | @@
2@
TE=A4H -14. 26% 1. 42% -14. 21% 1. 44% —-0. 05% -0. 02%
=N H -19. 64% 1. 79% -19. 69% 1. 81% 0. 05% -0. 02%
o —4F -31. 40% 1.63% -31. 06% 1. 64% -0. 34% -0.01%
SETYeN=p
%4 -35.27% 1.51% -34. 34% 1. 53% -0.93% -0. 02%
P R 15 B B A (LOP) C
N 5
e vk ) iviick ) LS Vﬁﬁzg% ve | @
©) PRfEZE®R) e EAE) BED
TE=AH -14. 33% 1. 42% -14. 21% 1. 44% -0.12% =0. 02%
=N H -19. 79% 1. 79% -19. 69% 1. 81% —=0. 10% =0. 02%
o —4F -31.67% 1.63% -31. 06% 1. 64% -0.61% -0.01%
ggéﬁ\z/@i%&ﬁ -34. 49% 1. 58% =35. 00% 1. 60% 0.51% =0. 02%

3.2.2 BEE S FEMUREE RiHAER KRR LIS RIS R Al R R ZH)

LB

TS DR HIES B 22 2485 (LOF) A
4




B2 BE S (LOF) 2022 fR58 3 AR S

=3
=]

& ORI IR

i1

| — SRR EERE SRS (LOF1 A — USRS |

- 2022/09/30
- 2022/08/27
L 2022/07/24
L 2022/06/20
L 2022/05/17
L 2022/04/13
L 2022/03/10
L 2022/02/04
L 2022401701
L 2021711428
L 2021710425
L 2021/09/22
L 2021/08/20
L 2021707418
L 2021/06/15
L 2021/05/13
L 2021/04/10
L 2021/03/08
L 2021/02/03

10.00%

0.00%

-10.00%

-20.00%

-30.00%

-40.00%

20210101

A FRE (LOF) C

s

2N

PRIKHIES

SN

=]

| — SRR EERE SRS (LOF1C — UGS |

- 2022/09/30
L 2022/09/10
L 2022/08/21
L 2022/08/01
L 2022/07412
L 2022/06/22
L 2022/06/02
L 2022/05/13
L 2022/04/23
L 2022/04/03
L 2022/03/14
L 2022/02/22
L 2022/02/02
L 2022/01/13
L 2021712424
L 2021712404
L 2021711714
L 2021410725
L 2021410405
L 2021/09/15

10.00%

-20.00%

-30.00%

-40.00%

202108726

§4 BEARE

il

4.1 BEZ2H (RESLBE /M)

Bi

IEZF M
AV R

mX
= | =
N =
W |3
4
=
& | B
my | D
w |
&=
&
“uUBAu
A
S




s PR IR B R SR B IE S e i3 & (LOF) 2022 £E55 3 FRER

WML, FAR
W AT R T v [ [ B 46 ik
BIRAA, HAEGE7E
MR- maH; %
EHARTTEAF,
fEr= &3, 2015 4 6
H IS PRI 45
HARAF, Pitsed
TR, e LB,
BUE AR AE PR R E 500

BRI R ERE S
(LOF). fZimrpiF Lz
2019 4F 09 TR BIF IR i % FE
f HEAT - 11
HE St 04 H & (LOP). H{E i

iE 800 Ex#jfa Y ur 77
IS (LOF). 13
R HE 800 A tuis %k
RUE SR B84 (LOF),
HE CRICHIIE TMT 77k
F AR H A S I
& (LOF). "R
TEAE B2 A48 HUMIIE 57
kIS (LOF). 13
PRI IE S BE 5% 5 2
REF 524 (LOF)
(P e i

E: 1 ERMERH L SR H IR AR &8 B SR A S H IS .
2. EFF MR IR T SARHEIE AR EHE I & QIEZRk L BN ES . WF . @SZUEEN LA G k&
EHINED AR TAETRHE G b B3 AR AR SAE o

4.2 BEANRE AN B G2 M 5 L3

FEAIRE I, AL G BN AL GIEZR Rk i) MEAARSCIE A E DL & (s R
WA B 2 R BRI 7 BT 4 (LOF) 248 5 [R)) (A5 DR IR B 22 2 BB IR I3 #5524 (LOF)
HEUIAS) WLE, AEWMSER . B R ERR S BEAIE R E77 . ASE BB AW 5e
IRNIG BEEE AR A B4 A 161 B, Tnam A 2R, R is . AR A, SIS R A S M, e R AR

FRE OB AA 2 AT




s PR IR B R SR B IE S e i3 & (LOF) 2022 £E55 3 FRER

4.3 AR HETHH

4.3.1 AP 5 EFIHATEDR

AR IS AU ) QEFF RS E AT AT SHERFEL), DRARBER (fFik
SEHARA T AT K5 EHBIELD, AFRIT — RIATENE L AT 5 E BN & TUE R
B HEA T AT h /] HR, WEe ot ., AR gt — 1w 7o 6 A TSR, JHEBist
FIL e RGN TR RARLEE RS, BRI A IR R PR SRR R B BB O S £ B8 ok 577 1
PHATHNE: £ S, AFE B R EHE AT R DA 5 HIEE, ARG A R 525 F
RSN TS L 5 RGO A TSR, WRSERASEA LTINS ITI S W65 %
W H . AEATFRAT BEE R AR LA 7] 44 AT 5, $B ORI S A9 o0 BE A0 R s 52 5 45 AR ik
170 [, AR T BRHE RIS RIASE S G — R il . AT
AT IR FR AR AE S it AT Geit b, IF EERAR I BR L G 0 R 5 4 5 5 1 DL EAT S B AR o

A AT BAR NS G I FE AT T DL R AF, R H 2138 5 KA SR DL

4.3.2 FHEI AT AT

AFIE T AT G 0k Poa R BT R A 5 ST, FEMRE (B
SIS A8 B I Y 5 AR AR e U AT L SR Ge it 400, ARt e iR 4
L LS B S TN SR I, AL S 5 AR T BRI S Z AR LS 55 5 T A5
i R R 158 53 RS AR /> R 4 3 5 Bt AT 3524 ] RS B SIS 5 R4 SRR BUE SR A1) . K
RAEFEAATERE N . N TRFZ SN RIEER, BH. BRI B 50w & &K H
SRR B R IAT GE s X T LRI R i HEAT 14

ARG, RRBEL R G 2 0 1T A SBORAFA8 5 FUR 35 % 0 20 5 o

4. 4 HE N B SR T R IZEL 1

[ 8 2022 5 =ZFJ, WSNBARLER L SCHRAE IS S 0547, XN asr R H RS, |
WITTH, EWNZEGFEEKE, HpE@ERBsoviiise s, 7. 8 AT A BB R FLig i 705 8 11. 5%,
15. 4%, AR KEBCROE DI AL, RIGHF I RS TR &, SRR BB 4ERr i itk . [E
TN TS, 8 H oy RATBURAFIZA LPR T, A RBRARRE BT A . 7E15 DY SR ELBUIRIR 1 15

&, FIERREA B TR KIITR, R BT BT S Or g R s SRS B U, XTI
7



s PR IR B R SR B IE S e i3 & (LOF) 2022 £E55 3 FRER

RS U A B S 4. REIAN, A RTTIABATR S TAT, BOSHAFT PR Horh, BER. ARF ST
AR IUART BT, TSR %% AT R IA N — K

ARG IREF AR PR BON IR S B2 A AR A, S W, AT SRR R (48 B o sk g, R
V) 4 B R PO 48 b Bl o B AL S A R AL R S AR R A, ST A PR B AR B e AR S LB
B HH R RERIFER, RAE TSN BB G B2 R s A A Sk~ A R B ER
.
4.5 REA B FRIN

AR I, PSR S B A TE R (LOF) A B i K 3 -14. 26%,  [RILSR L Sk
B N-14. 21%; PSR AFIES B 24850 (LOF) C AR AR EIE K R -14. 33%, [FIHDL SR AL 25
HN-14. 21%.

4. 6 MEMARESFAE NBERES K EBE Y
AR I, AR SR HHBLEEE 20 S TAE H A& 3BT 10T 7370 (R B A N AN —
[EPNE:bI A

§5 BEASHKE

5. 1 MEMAREGHE = HEHM

55 i H SH () d 3 S BB (%)
1 BB 324, 457, 843. 29 93. 54
Hodr, 324, 457, 843. 29 93. 54

2 PR i i
3 | e # - i
Hep: fiig - -

P RFIES - -
4 |[RERERE - -
ST A R - -
6 [LNREEET - -
b SEWTE R I T N IR B 4 0t e - -

| B> | R

7 AT H AT A1 21, 476, 938. 04 6.19
HAth %= 944, 057. 12 0. 27
it 346, 878, 838. 45 100. 00,




S SRR S

BRI

(LOF) 2022 ££5F 3 REFRE

5. 2 MEHIRIBATW A RMBER T AE

5.2.1 EMRIBERE AT U REFEABREZRRAE

(e

eS|

~RME O i 3 B

LB o)

=

PN N N4

KA

& b

153, 432, 670. 72

BT T IR ORAE P AR

2L

R E

ALEIE . A REATEEL

EX IRV

5 RARR . BAEAE R

171, 025, 172. 57

LBORR S5
Rl

L4

AL G AN S 55 A 55

BHERE FEMEAMR 55

KA FREEAN 3 FE 00 B

Ji AR S5 BRI EA AR 55k

UE

PAFH2TAE

SO R E AR SRk

n| I @mlo|v o220 "R lH|ZD|Q@Tm| OO |

fez s

2=

it

324, 457, 843. 29

5.2.2 EHRBRBHE AT ROFEABRERAAS
AHE G AR T AR R R A B8 I AR B

5.2.3 EBRBAT WA REEBREREBRERTAHE

AT AR IR AR A BE

5. 3 A HAIRIZ A SAME b S B 1H H ] K/ HER O B R B B A

B

5.3.1 EWIRIEHBTZ A A G S H 78 BN EEF RIHT 42 B R F B 4

g

i S SR AL

HoE (B |ARtE G

B B E LB (%)

1

600570 1E 4 T

569, 250| 19, 291, 882. 50

5.58




s PR IR B R SR B IE S e i3 & (LOF) 2022 £E55 3 FRER

2 002049 LU E 133, 400 19, 209, 600. 00 5.56
3 1002415 T AR 530, 100 16, 125, 642. 00 4. 66
4 1600588 R M4 739, 850/ 13, 021, 360. 00 3.77
5 1603019 TR 504, 320] 11,962, 470. 40 3. 46
6 (002405 VY4t BT 1,021,820/ 11,791, 802. 80 3. 41
7 1300454 RS Mk 107, 400| 10, 740, 000. 00 3.11
8 1002236 KERA 774,027 9,946, 246. 95 2. 88
9  |000938 EPIn &l 616, 100 9, 771, 346. 00 2.83
10 600845 FEEHA 253,884 9, 340, 392. 36 2. 70

5.3.2 A HIRBRBB R 1% A SO E o H & B 8 HL B R/NHRFF B BT 42 I R S W 4
AT SRR AR AR TSR

5. 4 R EHIREFFF WA RM BB T A S
REEG ARG RARFFA G

5. 5 T BRI A SAME G ST 3E LU RN HRF BB 42 27 B R B 48
A G AW E AR R FFA GiT7.

5. 6 MG HIRIE A SAE HE ST 3E LI RN HEF KU +42 B SCRAESF R R
AT G AR AR R FF A B SCFFIE SR -

5. T MEHIRIEA RN E HEEF =R ELHIRNEF KT LA R R HH
A G A AR RS T e )R .

5. 8 A HAARIZ A SO A o G B 7= 158 HFI K/ HERF BT T AG BUE B3 B 4H
AFE AR R R FFABGE .

5.9 MEWIRSFEEBR K KB BLR 5 18 0t it I

5.9.1 & HIREFE ST B KB KT SR A%
AR G AR S P9 I AT IRAR S S48

5.9.2 FEESHRBE B B HI B TBUR

HeEHN TS HBAR T, DR S IR BT RCR Ak BIASE G I 0E H bR AT GAE R I B35 Bt

10




s PR IR B R SR B IE S e i3 & (LOF) 2022 £E55 3 FRER

R XS BRI, DL EOREDY H Y, RS AT RTR T, AEEEEN, 2 5B 5
B, U ESRRA GRS, SRS MR E . thAh, ATk e iis A BRI BORNT Ry
RGO T BN I RUSS: AREAT A R B B, AU R R e el . K 2055, DLKOxH i R HL A R A
SEICVEA BER BRI EU R -

5. 10 ] H HIRA TS B 1 EFUH 5832 5 16 L U A

5.10.1 A E A B S B BUR
NI A T AN B A [ I BT 50

5.10.2 MERIRAFE ST B K H SR Mt 2 B 4
AT G AR S RS AT R O S48

5.10.3 & B B B E -
NI AR A 1 P SR AT IR B

5. 11 WEHEMEMHE

5.11.1 EE&HREATBIEFFHIRT AR IR E T TV REERAER S HET—EANR
BIATFHBST. b A
AFE GG IR+ A USRI RAT BRI B PR E SIS M, s R g H AT — 5 N 2 2 AT

HEDT. AL,

5112 HE&EREKA+ L BERTHENEES S RAME K E LR EE
AT GG MR T A SR, B 3  FIAE 0% 3 2 AN BESR

5.11.3 FHAth Bt = B

5 e &8 (o)
1 (FHARIES 24, 683. 67
2 |MES AR K -
3 MR -
4 |RYSCRE -
5 |BIWCHIEEK 919, 373. 45

11




s PR IR B R SR B IE S e i3 & (LOF) 2022 £E55 3 FRER

6 AR

7T Ak _
8 &1t 944, 057. 12
5.11.4 355 BIRFEA B AL T 55 B3 A v 35 34535 BH 40
AREE G AR WA R FA LT A v i
5.11.5 3 & BAR BT+ 42 I 22 R AR 0 8 32 PR 17 100 T D B
5.11.5. 1R B HIR B AT+ 4 B = AR Tl SZ PR 1B L it B
ARBE G AR AR R A R AT+ 4 I S P AR U A2 FR A 15
5.11.5. 2 BASR AR 3 F BT F1.48 i B2 AR A7 AR 08 52 PR 1% 1 X U B
AT G AR AR A AR AR B VTl 10 42 I SE AN LB Z BRI I
5.11.6 FFEH GG MERHAASCERHR TS
R N JRA], A0 s i b v Ee ) ) 40 T2 N5 A1 vl BEAFE R 2
§ 6 FBMAEESMEIELS)
BTy
S HFEREHIE G EZ | PERBHIEE R
” AR50 (LOP)Y A | %448 (LOP) C
et HH AR £y AU A 517, 574, 417. 23 30, 401, 932. 60
Eivag GEC] 1B S Eﬁmﬁ1u%; 91, 361, 408. 69 42,816, 871. 34
ks ?&ﬁtﬂﬂﬂEIQJi i [ 473 % 75, 128, 805. 33 31, 268, 712. 88
et B A T 4 ﬁ“Eﬂf@Hh@%@»i“”ﬁﬂ) - -
et A R I S I B 533, 807, 020. 59 41, 950, 091. 06

§7 ZEEEANZHBEARSRRLEESHEI

7.1 ZRE&EBNZHBERRERRFEE 5 A
AR, e AR NEA TSR RARESE.

§ 8 WMEWIRKEBEAE S KEREFH BB

12




s PR IR B R SR B IE S e i3 & (LOF) 2022 £E55 3 FRER

§9 MR ERRHOEMBERGER

9. 1 IEMNE—BREFEESHFLFIL T BGET 20%H1E L

9.2 MBI T EH RRNHAMEERFR
W

§10 HEXHHEHZF

10.1 FEXHEZR

L AR I B 2 AR 500 AT 55 U B SR M S

2. R G R AT R A U

3. UB) B B AT FIEFR R EHE A H

4, 5D A E G B 405U AE B R HE LU 1
By HHE RIS B AR RO S P 5
6+ IS RIS B 2 AR B S R 3
T ACHR S 01 PR 42 B 4 83 ) 44 L 5

(LOF) J&4&TH

H*> H*>

(LOF) #Zut B+

10. 2 FEUHN
B N/ S AR NAEFT

10. 3 EP A
BERETIEEN A R AT S AR S 9 A i, WnT 3% AR SE & B
JRA[IE AT s A B, 2y 7 W3RN www. citicprufunds. com. cno

AR S S A TR A A
2022 4F 10 A 25 H

13



	§1 重要提示
	§2 基金产品概况
	2.1 基金基本情况

	§3 主要财务指标和基金净值表现
	3.1 主要财务指标
	3.2 基金净值表现
	3.2.1 本报告期基金份额净值增长率及其与同期业绩比较基准收益率的比较
	3.2.2 自基金合同生效以来基金累计净值增长率变动及其与同期业绩比较基准收益率变动的比较


	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 公平交易专项说明
	4.3.1 公平交易制度的执行情况
	4.3.2 异常交易行为的专项说明

	4.4 报告期内基金的投资策略和运作分析
	4.5 报告期内基金的业绩表现
	4.6 报告期内基金持有人数或基金资产净值预警说明

	§5 投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.2.1 报告期末指数投资按行业分类的境内股票投资组合
	5.2.2 报告期末积极投资按行业分类的境内股票投资组合
	5.2.3 报告期末按行业分类的港股通投资股票投资组合

	5.3 报告期末按公允价值占基金资产净值比例大小排序的股票投资明细
	5.3.1 报告期末指数投资按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	5.3.2 报告期末积极投资按公允价值占基金资产净值比例大小排序的前五名股票投资明细

	5.4 报告期末按债券品种分类的债券投资组合
	5.5 报告期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	5.6 报告期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	5.7 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	5.8 报告期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	5.9 报告期末本基金投资的股指期货交易情况说明
	5.9.1 报告期末本基金投资的股指期货持仓和损益明细
	5.9.2 本基金投资股指期货的投资政策

	5.10 报告期末本基金投资的国债期货交易情况说明
	5.10.1 本期国债期货投资政策
	5.10.2 报告期末本基金投资的国债期货持仓和损益明细
	5.10.3 本期国债期货投资评价

	5.11 投资组合报告附注
	5.11.1 基金投资前十名证券的发行主体本期被监管部门立案调查或在报告编制日前一年内受到公开谴责、处罚说明
	5.11.2 基金投资的前十名股票是否超出基金合同规定的备选股票库
	5.11.3 其他资产构成
	5.11.4 报告期末持有的处于转股期的可转换债券明细
	5.11.5 报告期末前十名股票中存在流通受限情况的说明
	5.11.5.1 期末指数投资前十名股票中存在流通受限情况的说明
	5.11.5.2 期末积极投资前五名股票中存在流通受限情况的说明

	5.11.6 投资组合报告附注的其他文字描述部分


	§6 开放式基金份额变动
	§7 基金管理人运用固有资金投资本基金情况
	7.1 基金管理人运用固有资金投资本基金交易明细

	§8 报告期末发起式基金发起资金持有份额情况
	§9 影响投资者决策的其他重要信息
	9.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况
	9.2 影响投资者决策的其他重要信息

	§10 备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式


