TS GRIHHIESS B e TEBOMIE R i & (LOF) 2022 54 4 R

S R IR E R ZEREBLEHRR TR S (LOF)
2022 5 4 FEME

20224 12 A 31 H

EEEHEN: PERBELETEABRAA
HEEREN: PEBRITROGERAF
WA A 2023401 5 17 H



TS GRIHHIESS B e TEBOMIE R i & (LOF) 2022 54 4 R

§1 EERR

e E BN I S K SR P SR AR L 8 IR SRR B I R, XA
BMIESENE . R VEAT SE R ARAEAN  B O BT

HEFE NP EIRATIR A IR A AIIRIEA S S FRME, T 2023 4 01 A 16 HEM 17 AR & Y
FARbR . AHERIAB A S EENE, RIERZN AN REICE. R SPUERRE s HR .

At
i AS
A P 55 BB R A O

B H AW LSEE R« B ST NS BATE 2 50, (EAIRIERSE € & A
&

HEE M SFACRHAKR I BB MR, BEBTE (R I BT R SEHT I A4 5 AT S 098

AR E 2022 4F 10 A 01 HiZ % 2022 4 12 A 31 Hik.

2.1 REEKRFEMR

§2 E&r= MmN

R &R WS PRI IR S 2 a3 (LOP)
N TET PR 15 B4

e 165523

Y (Y LT

e A AN H 2021 4£ 01 A 01 H

e HIA S < (AL A

565, 017, 108. 75 3

AT ST R A TR BT, I R BRI BT A

BB A bR FRZR, SCHI A B % 2 T RR B A RO R, BB
S — MR LA
ARFE RN R 5 B HRIRER TR RUR I B2 8 AR 4R
HOP AR CEAAHEIRIE) AR A A R B A &
TR BRI FERUSU S BB A BT AN, o4k
R et Wi o 2R 5 b B P v 22 TR] ) I B4 R B 2 P2 1)
Bt S A A 0. 35%, FFRERRZEA BT 4%,

RAERIRTEOL CUS O BRI . R E AR L il
WA T E RS AR AR A FAT S TN
PEARAED, B S <5 ) R U AT ] S50 4 < PR B 4 K

IR T R RS, BGAHNZN AR 3500 S H A5 Y 3 B

2




TS GRIHHIESS B e TEBOMIE R i & (LOF) 2022 54 4 R

ToVEA BOL I ERER PR E SR BN, FE G B AT DL A &
B REATIE HACE AR, TR FERERER R o

S BRI sl P AT 70 M, AL is PR
HIAMBERE AT RER IS B A TR A e B ABHI LU R
i AR AL

1o AT AN 4205 A AUB SRR AR T AR LA S
T4 TR (0 A B S o AU e 1

2 MHRVERGSG: TRk o b 5 B 2R 5 B AR H i &
(FIAR 5 28 B e B A5 0 ARUBE SR S W A v ) B S AL A 40
Pt UG SHEAURER K H e 7 S AR SR 8o
PR B AR, KA G B ARUBERIAUE, B RS .
S H S BRI, DR S5 AR S A BIA K,
ST H AR AN AEIEAR 1 ST BT R AR R B A i
W, PAESOREDY H IR, A8 XU rTE RIS, A R,
S 5BARMITIREE, VE PR S R G, s
B RIS R . RSN, ASHE GRS T BRI SR bRy
IRIGDL N AN RIS LA BT AR I 8 2, n i) A H
N sElml KT 205k, BLR R PR A PR S SO AT AR
P R H ) XU

B B PR ST B8 R AT BN, RBURFE 1Y
BN RSB B HOR LI, R B A A
Ty ) 78 $R 0% DR ACTUREAN XRG4 1) S5 ) LI R S ottt U
b, HeeE B IE R IAHESR TAE.

N5 =a5e 3! 95% X FHILA 22 4 A 8+ 5% X Gl [FMVAT R

AR BRI R RO SR A <, LT XSS AN 2 vt 1

P TwmiiniEeS. MAEMNESARATES.
REEHA SRS E AR A
REEHEAN o ERAT A B R A F
e HAE DR IE S R A dE | R E ORI IES B AR
TRy BHE S I SRR (LOF) A (LoP) ¢
NE S IR TR HRZAe -
T8 IS A Y 165523 013083
A5 BASR N B 42 B 4 [y 45 8 A 520, 468, 748. 96 {7 44, 548, 359. 79 1+

§3 EEMF I MESFERIA

3.1 EEM MR
A NRITIT

F B S Fa bR A (2022 4F 10 A 01 H-2022 4¢ 12 H 31 D

3




TS GRIHHIESS B e TEBOMIE R i & (LOF) 2022 54 4 R

S ORI IR B 224 f

H S ORI A B 224 R

# (LOF) A # (LOF) C
(N TR S -10, 767, 096. 94 -1, 010, 759. 77
2. AR 36,571, 127. 89 2,903, 169. 14
3. IOAT- 35 J5k e A R 0. 0690 0. 0595

4. IR G 5 E

347, 467, 877. 58

29, 584, 799. 71

5. WIAR S &y BUHE

0. 6676

0. 6641

PECPN BN b A4 S = A N TR T SRS NN AR s Bl G 0 P NG A E N M N i S =3 S

7k

2+ AW O SEI R R S A IR BN 58
{5 FIBAESUR G I ARE, ARy A sl s in_EASIIOY et (AR Sl s

3.2 EFERI

o

3.2.1 EE M FHENE KR RIS RS LB R K R
{5 ORI HHIE R S 22 4 FE 8 (LOF) A

P AN (A Fe frE Aah et ) $HRRAH 52 AT

N&S %588
FEEERR | pEEKR | kgitkiest |
bt i peroe e | EGEERE | ©-© | @@
® WHEZ® | #EREEEE o
HEZ@
HF=AH 11. 14% 1. 62% 11. 64% 1.63% | —0.50% -0.01%
it EAAH 4. 71% 1. 53% —4. 22% 1.54% | —0.49% -0.01%
itk —4E ~27. 28% 1. 75% ~27. 00% 1.76% | —0.28% -0. 01%
] HE A R A ok
- ; N s -28. 06% 1. 52% ~26. 69% 1.54% | —1.37% -0. 02%
%
HRE DR IR S B 224485 (LOF) C
VAR €
TERKE | ERKE | gtk |
BB ) LT sy | 0@ | @@
® FrifEZE@ G AEnEIE) o
HEZ@
WE=AH 11. 02% 1. 62% 11. 64% 1.63% | —0.62% -0. 01%
LEANH ~4.90% 1. 53% —4. 22% 1. 54% -0. 68% -0.01%
it —4E -27. 57% 1. 75% ~27. 00% 1.76% | —0.57% -0.01%
SR G
- ;/\ § ~27. 27% 1. 59% ~27. 43% 1.61%|  0.16%|  -0.02%
45

3.2.2 BE S A FARUREE S RTHFEN KRR K H 5 FIHMLS H B Al as R AR )

A

T ORI IES S 22 1R (LOF) A

4




B2 HNE AR E RS (LOF) 2022 4E5 4 WL

N

DRI A IE{

=]

i

[l

| — SERasEEsEEs (L0F) A — UmiseEgss |

- 2022/12/31
L 2022/11/22
L 2022/10/14
L 2022/09/05
L 2022/07/28
L 2022/06/19
L 2022/05/11
L 2022/04/02
L 2022/02/23
L 2022/01/16
L 2021/12/09
L 2021/11/01
L 2021/09/24
L 2021/08/17
L 2021/07/10
L 2021/06/02
L 2021/04/25
L 2021/03/18
L 2021/02/08

-20.00%
-30.00%
-40.00%

2021/01/01

BZzaia8 (LOF) C

2

PRI FIES

i1

=

| — SERasEEsEEs (10F)C — UmismEgss |

- 2022/12/31
L 2022/12/05
L 2022/11/09
L 2022/10/14
L 2022/09/18
L 2022/08/23
L 2022/07/28
L 2022/07/02
L 2022/06/06
L 2022/05/11
L 2022/04/15
L 2022/03/20
L 2022/02/22
L 2022/01/27
L 2022/01/01
L 2021/12/06
L 2021/11/10
L 2021/10/15
L 2021/09/20

0.00%

10.00%
-10.00%
-20.00%
-30.00%
-40.00%

2021/08/26

B

EFR A
A AERR

§4 BHARE

FRIARR
EAEH

Ny

<H
e

%
4

frE<

FERAH

4.1 &2 (RESLB/NA) FH

w4




TS GRIHHIESS B e TEBOMIE R i & (LOF) 2022 54 4 R

T HE Heunm

2019 4E 09
Ho04H

11

WHELE, HEmIL
R AR HR T o [ [ B 4 i
HIRAF, HEHEE
HE = mA R, TP
EHFARFEAR, H
P im 4T, 2015 4 6
H I G PRk 4
HAMWRAR, Dift4mh
TR, FE4 2 BhEE .
BT HE R E 500
8 BB Fr R 3 4
(LOF)\ &l ik 2
TREFR BRI 55 it
& (LOF). 5 R+
iE 800 RZjFREALIESF
B E 4 (LOF). F 15
R FE 800 A tata %k
RUEFF B4 (LOF).
SRR HHIE TMT P2k
F R B F $ E
& (LOF). TP{E PRI
IR B e EUNIE 5
BHES (LOF). FfE
PRI B 5K R 4L
RUEF R R4 (LOF)
3L E L,

T 1 BIRAEIRE . B FOYIAR S A3 S8 BN S EER A S H PR

2. IEZF MMV AE R TR T ERE N 2 QEFE L ENMESR ., WF. mEEEAR LA R E
ERLIMED TR THIESR IS Mol A AV FRAH AL RE

4.2 BEAIRE A A E S EERTE B LRI D

FEARSR G A, AT S8 I 1200 QEFFBUREE Gk ) M OEEE M E B (R Efk
WPIEAR S 2 AR JR B3 8 (LOF) JE8 A R )« (P& TRIBHIE S B 22 4 Fa B e S $5% #4 (LOF)
U IAS) Z5E, AEWSHAE M B IR U BAE 2 77 . AN BB a2 %
IR BRGNP AR R E, o A A B, AR pia R . AR AW, SR SIs A EE R a M, B A

H IS B A AR 14T 9




TS GRIHHIESS B e TEBOMIE R i & (LOF) 2022 54 4 R

4.3 AR HEI IR

4.3.1 NP3 5 H ERIHAT B

AR A R AT 1) QUEFR AR B S BN R AFAE Hy il EAR R RULY, DA ARIHGER (5 ik
BEPA IR AT AL 55 S 5858 e BRI RE ), w R T — JRE AT Bhis SE A58 5y B S K
BB IEERATAE G AT 7] HER, ST 710, A mE g — B 70 G R AT FURSR, I 5t
L . AN T WIS HERE S, hORITA B SRR BB S BBy St 5 v 507 i
B PHINlz: X G, A )8 BRI HE AT EN A5 I, ANFREH SR E 558 5
RN TS 5 RGP AL GRS, TR S IR BEHEZA AR SIITHIS X Thige—
TR AR AT RAT IR RIS LA AR 44 SOHATINAE 5y, AR BROTAR LS BRI 0T5C AR SR IUa 52 5 &5 SR 3ok
7500 [EI, A REEANZRED T TR A GRS 5 SE 5 U i g7 — i b, JEATT K
1T IR RIS Gy AT Gint oA, FFESRAIIRIR B A6 SN e B 5 Dy i LA T B A%

A FPRAR AV A G B AT TR RAF, RAIATIET AV A2 5 WA 4G

b

4.3.2 REZ ZATNEIE T
NFEN A 7 B i PR R A B AT, R AR (fFE
EHA RN T AFAE 5 S5 A8 58 P L) 2 IR SRAG DU AT S Geit 200, A RIS DL 5 48
B AU R TN IEIN, AREES ARE T ER R R MR LS 5L 5 AT
WA H B I A2 5y PR AS D 1) B0 28 o B I ZAIE SR 2 H O & 5% Sy (e R IR B RRo . R
RAEENRFALHEIRE L X FORIFE SIS R, SEH. RO PIAE 5 % e K 51
BB OUIZ ESR AT ST, X 2 BRSOl asi #4T B3
AN, RADE T G 8 W R FEA LT G AR 4k f 57 %5 5o

4. 4 &5 HAE S KR K KRBT

BI85 2022 FEPUZEPE, 56 EIEAKREEAT Frokss, AN sh PESCR OIS, X igs N BB A HE
PR, EWJTTH, DUEEENSFIERIR. A 10 11 HEFEIRKE, JNFRBEEE R, Oy
FOESS, FrIRRRE S AT, SRR R, AEBCRESCRE T AR AR R R R G, WAL IR
P&, WP ECREEL G, RS RS B IED e, TR A TR S UCRIE 1 RE N 7K,

P RN FAEROVELFERIEZYNT . WG MA, A B8RS L7, 2, Halks. 8
7



TS GRIHHIESS B e TEBOMIE R i & (LOF) 2022 54 4 R

Bl AEGE AW 25T RIS Bt TRER . A fe. BBt Ao RE Tl RIiEE.

AT BRI FOAR HHR BON TIE (B B 224 R E . MRS I, AR S IR R E R PR P B 5k, iR
JUJ b4 B PO b R I Rl S A AL B B SRR BT s SEIUR R R B A RURER o AR\ FL M
X HEH I, BRITER, RETaE . o s ReE G B 2 PR A Ak, A R0 B R
R

4.5 HEH AESHN SR

AAREIAN, S LRI RS B 2 A e (LOP) A A EI KN 11, 14%,  FIHNE SR B ik
FHA 11, 64%; TFE RIS R 2288 (LOP) CAREEK Ay 11. 02%, [FIHML St B0k #Elk
11, 64%.

4.6 ME W NEETFH ABREST T HERERH
AR, AR HeG R BUESE 20 A TAF H2E G871 EIR T 10T 73 70 G B N AN —
BN 5.

§5 MEAGHRS

5.1 IREHIREETE=HEBM

75 T H &H (I8 i B 4 B = IR (%)

1 Wi st 356, 509, 665. 04 94. 16
b I 356, 509, 665. 04 94. 16
2 e 8 -
3 W as #EE 8 -
Horb: fiige 8 -

AR X nalls ] i
SRR 1 -
SRARTAE S 8 -
ST NIREE S B 8 -
E#:%ﬁﬁ@%%}kk SR e . -
T [RATAR R A4 21, 676, 129. 12 5.73
A B 430, 311. 99 0.11
St 378, 616, 106. 11 100. 00

HH?%

5.2 WM EHAREIT U RBERRAS



TS GRIHHIESS B e TEBOMIE R i & (LOF) 2022 54 4 R

5.2.1 H{ H W RBBIE AT RERARER T A&

A0S 17 ARME o B B HA ] (0
PN NN N |2 i ]
KA - .
il 8 . 148, 902, 655. 717 39. 49
CEAINIE W N S W)@ N Y 1 I A 4 . .
e 4 . :
R AT, . :
RSB ERTIREY = -
A1 FIE LY s .
SRR RS B AR IR 207, 607, 009. 27 55. 06
xRl s .
el s .
BT AR 55 IR 55k - .
RF2EF AR ARSI - .
KA PSR A L Bt . .

=

Ji R S5 A BRI A AR S5 5 3
e O] i ]
PARE S TAE . i
AL REATER . i
Vi=FAN

INH

n| "o |v|Iolz2l=sl0mR|lH9|lHlEIeITm|Im|IO|O|™

ait 356, 509, 665. 04 94. 55

5.2.2 R EFRBPERFEZAT I RIRARER T A S
ARSI AR T AR AR AT B AR BB

5.2.3 I HHIREEATI S ROBBOER R R R H A S
AT AR T IR R KA P BB B

5. 3 ] & IR A S E o5 S B 5 E BB /MR R OB R 505 A 4
5.3.1 5 HIRIEHEF A FhE S ZSF 7 §E B R/ BT+ 42 BRSP4

FFg | BEEARHY SR AR B (B |[ARME Oo) | HES T A ] (%
1 [600588 AR M 2% 815, 950| 19, 721, 511. 50, 5.23
2 |002415 T R AR 565, 300] 19, 604, 604. 00 5.20
3 600570 fHAE HLF 468, 850 18, 969, 671. 00 5.03




SRR IE S B2 SR ENE R 4 (LOF) 2022 4E258 4 FEHRE

4 1002049 FOLHE I 139, 000 18, 322, 980. 00, 4. 86
5 (000938 EDIni &0 871, 800/ 17, 008, 818. 00 4.51
6 300454 R R 108, 700| 12, 234, 185. 00 3. 24
7 |600845 E(E/ ¢ 256, 884( 11, 508, 403. 20 3.05
8 1002405 VY 2 B 1,038, 520] 11, 444, 490. 40 3. 04
9 603019 HHORHEE D 510, 520 11, 302, 912. 80, 3. 00
10 |600536 Hh [ A 172, 560 10, 065, 424. 80, 2. 67

5.3.2 BIRBLBIE A SOME o5 e & B 138 BB R/ HE R BB T4 B SR B B A 4
AT AR T IR R FF A AR 5L

5.4 I H HIRE ST RA I ROAFREAS
AT G AR WA RFF A 7

5.5 I BRIZ A S E o 2 & 507 108 HL ) K/ N R FP OB 42 R 2 B B 40
ARSI G AT IR ARFFA6ITF

5. 6 I} & RIE A S E o5 S B 1E FLBIR/NHE P BT 148 B SCRAES R 3 A
ARSI AR AR R AT 5 S FFIE S

5. 7 & AR A S E 5 2 B HLBI R /NHE P I8l T4 5t & R 83 A 40
ARG E R AR EIR

5. 8 & IR A SO E 5 2 B 1+ LB R/NEEF B BT LA BUIER R B 40
ARSI AR AR AR FFA R

5.9 | EWIRFEE R BT HBRIER 3L H FH O A

5.9.1 1 & IR AR SH R KB B A5 28 B 4H
AT AR T I AR FEAT B F Y e e

5.9.2 7 & B R B B BB UK
RGE NSRRI, PRSI SRR A B AR SR HbR . ARG ERIRII e 5t
HCREAR RS B JEU, DA AORMEDY Y, ARSI RIS T, ASEREE N, S 5B e

B, DVEBEBRAS I RGN, SR EH XSGRk, IEAh, ARG IRIE FIBSR I SR ks
10



TS GRIHHIESS B e TEBOMIE R i & (LOF) 2022 54 4 R

IRIGDL N AU R RS DL EAT A B a8 B, 0 F03 K300 R D e ]

FECCVEA BORERAR TR AU o
5. 10 M5 HIR AT LB F K E GRS B i
5.10.1 Z< 3 B {5 HA HR 3 R BUR

AN A Y A LA [ I B 5

5.10.2 #i %5 I AR A HE S 1 B i B B B2 45 & A 2 B 4
ASIE G AR S ARHEAT [ Y B %

5.10.3 7= 1 H I B 5L B V-
ARSI AR T I AR AT Y B 5

5. 11 HF H AR EIE

KB, DA PRI A A

5.11.1 Z SR+ BIEFHRIT ERARGIRE I LR RABESAER GG Hil—FERN 2

B ATFET. AT U

AR B PGS T4 UETR RAT EAARS B e BN RARAT S SaUR A B UES R B PR o o e LR
AL R ARAT ORI B A B 2 O3 e S LR LA RSO B R S ey ST LML S 2, B e A

Gl H AT — N BIATHETT. AbTT.

5112 ZERBEHF T2 BERLTBHES & FINE K& EREE
AFE R AT T AR, A e G R E & I 2 S B SR

5.11.3 HoAth % P2 R

7 PRUIE

12, 990. 91

JSWSCIIE 239 K

INLigreil

JSZUAT H A

417, 321. 08

Hopth SR

1
2
3
4 | BSORLE
5
6
7

HoAt




TS GRIHHIESS B e TEBOMIE R i & (LOF) 2022 54 4 R

8 &b

430, 311. 99

5.11.4 1R & WIRIFFA HIAL T He O B AT #4455 27 B 41
AR I < AR T IR RS A AL T BT v B 55«
5.11.5 & & R BT+ 48 Bt = - AR TEIE 32 PR 1B OL ) 1 B
5.10.5. LR BB AT+ 2 R E T HFAEREZ R F LA 9
AR AR IR R B B BT AT 44 BER TP AR T IR L«
5.11.5. 25 R BRAR I B 0T T 4% B = P A FE B SZ FR AR 0 it B

AR AR IR R RN AR BT T4 IR TP AN AE I SRR T 0L

5.11.6 B R H A E MHE R AT HB I 7

PRIDY TN T AL, #5058 2 it P 8 o v LB 3 B AN S ST T REAEAE R 22

§ 6 JFRAESBHES)

B

it H

HRAE LRI IR S B %
4a%¥ (LOF) A

HRAS PR IR R
4R (LOF) C

0 ST i <3 AU A0

533, 807, 020. 59

41, 950, 091. 06

57 T 1) o < B R 0

83, 858, 702. 22

94, 996, 022. 24

e AR T SR < A 473

97, 196, 973. 85

92, 397, 753. 51

5 ST 1E) 2 AR AR B A (OBl L =7 $HB1)D

5 WIHIACIE S U A

520, 468, 748. 96

44, 548, 359. 79

$7 ZEFENBHERREBRFEEHEN

1.1 ReBEANCHERREREARST 5 YA

AR, EeEHAKIE AR e T .

§8 MEMRAEXAESERERSRFEHHFR

§9 MR EERRPLMEERSE

12




TS GRIHHIESS B e TEBOMIE R i & (LOF) 2022 54 4 R

9. 1 RGN E—REFFHESHBLEXBIEGEIT 20%H]1F 5L

9.2 XmBHE RKOEMERRFL
7

§10 FEXMFEX

10.1 FEANXHFER

I B HHIE S B2 4880 SR I7% B oA St i S

2. HE IR A B PR A FIE AR

3. FE) B HIIEE B2 a8y JE R R SR & A F

4, () (S5 IS B e 80 SOE IR 55 4 Sl 45

By HE RN PR B TR HER R S (LOP) e AR
6+ HE RIS B e B IER R A4 (LOP) FRZE UL 15
T A ) A HE R 5 1% A

10. 2 FERCHE =
At DNV o= N E T

10. 3 E TR
R E AR E A A R AR IMA S S 2R A, AT TA 2RI S Ef.
JRA] I ' NS AR, A B M 3EA www. citicprufunds. com. cne

HfE R S B IR AT
2023 4£ 01 H 17 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 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 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


