HE PRI IR 500 FRBORIEF R Sk (LOF) 2023 SE5 1 R

SR HHIE 500 FEHBBUESF R B ES (LOF)
2023 £ 1 FEWE

2023 £ 03 A 31 H

EEEEN: PEREESEEARAA
EETEN: PEHRERRITROERAH
WMEEHEHB: 2023404 A 20 H



HRAE AR PR 500 FRENIES 45 75 3k 4 (LOF) 2023 4E55 1 RJF i

§ 1 EERR

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

B HERVEAN S B R AN ) SO DU
FEIE N EE TR O A R A FREARE S FME, T 2023 4 04 A 19 HE&Z 7 ARk
I S5 HR AR HERIIN BB S IR EN R, RERNEAMEERRICER. R SVERIR e O

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

AFRAERIE 2023 4 01 H 01 HARE 2023 403 A 31 Hik.

§2 BE&EF=HMR

2. 1 B EFAIEN,

AL R AR FHAIE 500 F5%k (LOF)
Iy M iR Sl 500LOF

Fe g B 165511

SR (SN BLIRIFF R
FEE&aRAEMH 2021 £ 01 H 01 H

5 7 YA T A7 A A

161, 849, 765. 57 1

BB H bx

AR AT R AR HER B, R SR BB A
LY, SEPUS HAIE 500 5 A RORES, BB Rt —
B 500 SR BT A

AN I 4R B A TR BB W v, 4R R B AE AR IE 500 FR %KL
) R A D B, DU S ) SR A R TR B B B A
A RIS FE RS I (T AEFERRIE) B (AR b it
ITHARL %S, 774 IR RFHE G4 (E IR i 26 5 b G LR SR HE 2 TR 1Y
H 257 BRI 25 B (P 4 X {E AR 0. 35%, FEEREF R Z AL 4%.
TR A I AR VR AN R IR R AR O S S8R S ALEEAT N
i, BT 3 45 1 F e AR B [ 8 ) A 35 4 BR R AR 1) i B R R mT
REHT RS, BRI LERR R L 3 BUR S A e I, B
VEINEE 1E % BT A A i [R5 50 A R R R R A PR 2L

2




HRAE AR PR 500 FRENIES 45 75 3k 4 (LOF) 2023 4E55 1 RJF i

I, FEGEH AT DU B H A8 BT S A A,
RFARER AR % o

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 -

(1) ZEATE A LIS B AR PR AT L, HEACTE B A
AEACKERT BRI, 328 B — 00 5 s 1) s BSR4 D 8 AU % i
JE

(2) AHICPER SR TR 00 e v 2% e 22 S B AR SR H I
FIFHR R BOF S e AUB SRR I e v A BB ZR 4 B A1)
He, DAE S RUBCEER B 3 Fr o A % R8sk
MR B AR, RAGALE B AU IR, JA R B AR .
S BN ATIE BRI BT, DABR e 15 58 003 T e bk B A
MBI H bR . ATE A B I BT BT PR AR Al XU B S
W, AEIORAE D9 B, XS AT AR T, ASE AR R,
Z 5BAa R, DEEREHGKR RGN, SeEd
BRI RS R o RAh, AR Gt I8 HY BRI BOR o
R DL RSN 1 S BLEEAT A R Bl 2, 0 T R
VAWEIal KE LA, DLRON b B e fh J ) 2 B A R
R A RS o

S EHNR LR W55 5 SRR T BN L, SRR SE [
(VNN €t i INErd gk | S PCITN R piopive Rl
5 ) 5 BT P SRR AN RIS 2 ) S5 o) P2 O R i xdtbvfE .
bb, EEEHE NGRS BN AIER TR

XFFAAFE IR B, ARG RAEIR AT T SEAE b, Jad g 1
M e R EETI TIEAH N AT FEIE R B AR o

b gt b R v 95% X HHIE 500 Fi& FIS 2 2 +5% X 4 it [R] b A7 7R R

. AN G N ERIEE AR B I SE T S 4, LT XURS: AN T 2 v T
PRSI 2 AR AIE e T 5 .

Wmmgikse. fFMESEAREGHES,

HEFHAN FEREESEHERAH
HEFEE N Hh [ 8 W ARAT A A PR A W]
TR A A 3 R b 2 R 500 $5C (LOF) A fﬁﬁ?%#ﬂ5m*hﬁ
N IE S B HE eI N TRIFR =3, 500LOF -
& R FE A A G AR 165511 013119
e WK N 8 20 2 2k 4 i AL A 150, 464, 394. 68 {11 11, 385, 370. 89 11

§3 EEMF P ANESFERIA

3.1 EEM &I




HRAE AR PR 500 FRENIES 45 75 3k 4 (LOF) 2023 4E55 1 RJF i

Bfr: NRifioo
WA (2023 4E 01 H 01 H-2023 4£ 03 F 31 D)
LEIW 55 fRbx S RIRTHE 500 4850 | AE LR eRiE 500 TE3
(LOF) A (LOF) €
L A LB s -530, 206. 15 -58, 876. 62
2. A HIF 17,921, 289. 33 1, 380, 966. 11
3. IR 5138 4 A AR B 0.1179 0.1189
4. PR B4 0 7= 15E 248,767, 937. 25 18, 695, 550. 46
5. BRI & BlHE 1. 6533 1. 6421

T

SR

1. BRI SRR AR R NN ESE 52 S &2, T A2 5 Sebriie s K-T 28T B

2. AWICIWEERE AR RN BBt AN ONE 2 Se B A2 s aR) F1BRAH 5% 2 AN

{5 FHIRAE ARG FRA, AR A s Bl as in_ A 2 se (AR sl it -

3.2 B HERI

3.2.1 ZEE mBHE K R K H 5 FHHNL S LB 3 v e 28 ) EL 3
oS A HIE 500 F5% (LOF) A

i | e o st e | AFLEUE
- EIK R | REMKER | gt s | 06 o
o . . NN — -
® HEZEQ | #xe |
HEED
TE=A4H 7.62% 0. 70% 7. 70% 0. 70% —-0. 08% 0. 00%
=N H 10. 46% 0. 84% 10. 41% 0. 85% 0. 05% -0.01%
ot —4F 2. 04% 1. 15% 0. 33% 1. 16% 1.71% -0.01%
B4 4 R
- %A 10. 96% 1. 09% -0. 19% 1. 10% 11. 15% -0.01%
S
FRE A HRAE 500 F8%% (LOF) C
\ \ \ e
s EK R | EEKR | gkt @&Mzg D6 o-®
X NN " o 25228 T — —
® WHEZO | wkazxe |
HE®
tE=A4H 7.52% 0. 70% 7. 70% 0. 70% -0. 18% 0. 00%
=N H 10. 25% 0. 84% 10.41% 0. 85% -0. 16% -0.01%
o —4F 1.63% 1. 15% 0. 33% 1. 16% 1. 30% -0.01%
L4 A R ke
;/\ -8. 68% 1. 14% -10. 69% 1. 15% 2.01% -0.01%
s




LR E 500 FRENIES 5 75 3k 4 (LOF) 2023 4E55 1 RJF i

=3
=]

i1

3.2.2 BEEEFRERURES RIHHME K ERRF) LIS RS B A Al e R AR )

g

R FRIE 500 $8%0 (LOF) A

i

=]

| — weismueEsO0 B (LOF) A — Ut is® |

- 2023/03/31
L 2023/02/15
L 2023/01/02
L 2022/11/20
L 2022/10/08
L 2022/08/26
L 2022/07/14
L 2022/06/01
L 2022/04/19
L 2022/03/07
L 2022/01/23
L 2021712411
L 2021710429
L 2021/09/16
L 2021/08/04
L 2021/06/22
L 2021405410
L 2021/03/28
L 2021702413

30.00% 1

20.00%

10.00%

0.00%

-10.00%

-20.00% 1

2021701071

9% FIE 500 F5% (LOF) C

=
=]

H1

| — eeiSmueEsO0 B (LOF) C — Uit is® |

- 2023/03/31
L 2023/02/28
L 2023/01/28
L 2022/12/28
L 2022/11/27
L 202210427
L 2022/09/26
L 2022/08/26
L 2022/07/26
L 2022/06/25
L 2022/05/25
L 2022/04/24
L 2022/03/24
L 2022/02/22
L 2022/01/23
L 2021712424
L 2021711 /24
L 2021710425
L 2021/09/25

10.00%

-10.00%

-20.00%

-30.00%

2021/08/26

§4 BEARE



HRAE AR PR 500 FRENIES 45 75 3k 4 (LOF) 2023 4E55 1 RJF i

4.1 B&2H (REESLBE/NH) fHh

2t

R

%

FEARTE G 5 g 22 PEIYIRR

ERHE | B

EZF A
A AERR

ViHA

PR

Bl

2018 4 07
H25H

11

WM, BEAAEL.
R AT HR T o [ [ B 4
BIRAR, HALEE
FERPE A , ToP%
EHARIEAR, H
fEr=fh & #, 2015 4F 6
H IS PRI 45
HAMRAR, DAL 4
TAEN . R4,
BUT A5 R HE 500
T BB AIE I3 % 7 4
(LOF). {5 iF Je 2
TR AR RO S 5 3
% (LOF). HfE R
iE 800 ER#jfa Y ur 77
kIS (LOF). {3
i HiIE 800 A thiE3L
RN 4% %54 (LOF),
HE CRICHIIE TMT 77k
F AR KA S
& (LOF). P&
HEAE B2 A4 HUIIE 5
WEI S (LOF). 13
PRI IE S BE 5% 5 2L
BEFF B4 (LOF)
B Sere s LN

E: 1 ERERH L AR H IR A &8 B SR A S H IS .
2. EFF MR IR SARHEIE AR EIE I & QIEZRik L BN ES . WF . @SZUEEA LA k&

EEINE) PR TUESRE S Mk

1 F AR AH SR E

4. 2 BHE AR E N A S E B 75 A BH
TEARRAE WP, AFESEH N AL GEFRBRIE SR A HADAH SR E IR 2 LA (R E IR
WAIE 500 FEERIE SR R4 (LOF) & A CHEMRIE 500 fa8IE 524 % 3 4 (LOF) 7%




HRAE AR PR 500 FRENIES 45 75 3k 4 (LOF) 2023 4E55 1 RJF i

V) W25, AFE WA B JE N E B S 77 AN 8 BB A e ik A
TR BRSE RN AR P A B BE, Insm i 2, Ve ia e . AR A, S eia b aE S, BoA R E
S A AR T IIAT N

4.3 AR ZEFHH

4.3.1 AF3L 5 B RIRAT IR I

AR ENE IR S A0AG ) GIES PR S BA R A T S IR PR LY, DURARLER ((Ei
S PAIRA R A TS RAHAEHEIEILY, AFRIT — R ITE) 75 5258 545 5 10 2% TEK
BB IEA TR GHIT & mI LI, WM, 2 il S — IR T & RATHT LR, It
BILPE . AR TR RIRAE T ESS, WHERFTE BUR S BAE SRR (5 B SR 3 BUR S5 ¥t v 5507 TH
SH NS TR, A BRI RV LA AT 5 5 i, SR R4 45 IR (5 52 55
—IFSI THE RS RGN A PR AT, RSB A S 5A AT SIATHLS . X T 2%
M AEATFRAT IS R S5 DL 7] 4 SGHAT 98 5 IR AR A S LR8I 230 ) U 52 5 s S
T RN, ARSAEEEE A RS RS RIS R R im s, AR
17 ISR HIEEAE Sy AT Gi it b, BRI SCHB A& BN 7 2 5y I L AT & BV RE

AR TR T S il B BT I 0 B, R R i T8 5 R A

4.3.2 RE X BHAT AT YL

AT T AT G 0k PR BT R A 5 AT RS, FEMRE (B
S IAIRA T AT R SRHA 5 B IH Y 1 YIRS ST L S RIGE T 40T, AR Bl R 2
B BB LB S S TN RSN, ARG 5 AT T RIS R 2 MR IS 558 5 T AT
i 17 F R 1152 5 B A8 /0 1) B A2 5 Bt i 2 24 A i SN 5 (SR IR BE & Rah) . K
RAFHEFATAFEIRE L. W TRHRLSMEIEESER, SH. GHSIIR. BIEEE G0 i 55 A 511
S IR R UT ST, I AR BRI AT LA

AMWEIIN, RRBUBLR A 2 [0 T A SEORA T 5 AR S 4k I R W 5

4. 4 RE W N E S KB BRI RZ R T
[FB 2023 4E—FRPE, WGSIITT, SEIKAH 2. 3 IR 25bp, IESMRATALRBRIFAEREE, 3 H SeIkGE



HRAE AR PR 500 FRENIES 45 75 3k 4 (LOF) 2023 4E55 1 RJF i

PR NSRRI R . BT, —FFEAGFEMMEE S, 1-2 A B e 5 # % K 5. 5%,
USRI LG 12, 2% TE AL, T HBURFME R R, WA . 3 H AT T SR
AR a5 0. 25 NE AL BTN,

AN, A BTS2 DRI bR ik, Bl S 72 /Mg R . _EUEFRE B 5. 94%, YR 300 Lk 4. 63%,
HiIE 500 Lk 8. 11%, BDLARTE Bk 2. 25%. b, iHEHL. B EBE. BT BRI ST L KR
0, TR BB YT TR .

ARG IRERARIFREBON L 500 F8 8. R WM, AEEGAE MBI SR SO T I 5 10256l B, RA
BRI RS G S, SRR IR B A RO . A BESN FURON B3 H o Bl LRl 77
R, RAEATIAHEBL . B BT B IREG B HA G GRSk~ AR BRI R 2 . ARG I8 F AR 1 1%
BEAT 2 Sk BAR DR A B 0%, [ EId 2 5 W B R O ) 4t e B i 2

4.5 MEMAZEESFNFGERI
AREIN, PEHWFIE 500 %0 (LOF) A Dy EFEIKZ N 7. 62%, [FHL Gt LS UEIR 25 R N
7.70%; HPAELRIHIE 500 820 (LOF) C M &UHEIEK RN 7. 52%, [FHDLSL IR EE RN 7. 70%.

4. 6 ME ARSI NBERES K= EBE Y
AR I, AR SR HHBLEEE 20 S TAR H AL 3BT 10T 7370 (e B A N AN —
HN) .

§5 WEAGHRE

5. 1 MREMREER=AEGHNR

5 it H Kk M GT) b 4 S BRI L] (%)
1 BB 249, 559, 931. 64 92. 96
Hope 5 249, 559, 931. 64 92. 96
2 PEEWE - -
3 | W AR # R 63, 004. 42 0. 02
Hrpe fiigz 63, 004. 42 0. 02
BE S FRIESR - -
4 REREE - -
5  |[ERhfiTAE TR - -
6 [ENIREEmT - -




H S PRIRPIE 500 FRBORIET S 5

(LOF) 2023 ££5F 1 REFRE

o S ET 0 ) S N R B 4 i - -
T AT E ST AT 17, 950, 232. 88 6. 69
8 [HAhB ™ 884, 077. 78 0.33
9 |A&it 268, 457, 246. 72 100. 00

5. 2 EWIRIEATW o KRB R H A E

5.2.1 EMRIBBER R #BATW A RIFARERRAS

Rt 1725 AFHE o) b B BE B L (%)
IV SN NN O 4 1, 620, 167. 04 0.61
B RAME 11,049, 012. 92 4.13
C [ili&k 147, 645, 058. 05 55. 20
D W1, #Tg. AR BOK A AL R 7,702, 521. 70 2. 88
E [ 2,317, 601. 00 0. 87
F R AEE 10, 045, 477. 19 3.76
G podizii. g AIRELLY 5, 558, 876. 00 2. 08
Ho (Efg Aol 571, 830. 00 0.21
I (5B AEAE B R AR RS 23,831, 214. 67 8.91
N4 21, 033, 991. 62 7.86
K |55k 4, 646, 165. 20 1. 74
L ST 55 55l 3, 257, 161. 00 1.22
Mo RHEAT TR AR S5k 2,621, 295. 60 0. 98
N KA BN 2 e B b 1, 370, 472. 87 0.51
0 &Rk BRI HAD RS - -
P HE - -
Q |PAASTE 521, 430. 00 0.19
R prib. REMER R 3,592, 516. 12 1.34
S |&E 1, 343, 210. 00 0. 50

ait 248, 728, 000. 98 93. 00
5.2.2 &G BIRBR BT RAT WA RPIBARERRAE

T (&S] ARME o) o 4 WY B EL A ()
AL MR B ol - _
B [RA - _
C |l 551, 258. 17 0.21
D WAy #T). AR BOKA R A RO 6, 619. 60 0. 00
E @&k - -




HRAE AR PR 500 FRENIES 45 75 3k 4 (LOF) 2023 4E55 1 RJF i

RN EE

10, 296. 72

0.00

ALEIE . A RHATIEENL

HAE B DO

5 RARR . ARG B HAR RS

164, 707. 39

Rl

Ll

LG AN 55 AR 55

BHEEWT FURBAR R 55

23,070.70

IKA L IR 3L B

62, 090. 98

JE R AR SS  ABBEAEAd AR 55 b

e

PAFH 2 TAE

13,887. 10

A RE AR

| T lo|lv|io|Z2|I=20" |9 lHlZZ | |™

i

fif

831, 930. 66

5.2.3 MERIREAT WL REIE BB SRR R A S
ARHE AR AR ATV R B B IR 52

5. 3 MEFARIL A S E b e B 7= 3E H ] K/ HEFF OB R B B B Al

5.3.1 A ARTEESE 1A SO E 5 H & 7™ 8 HEBI /N R AT+ 42 RS0 I 4

P | R JBEZE A4 R BE (B | antE o |HEETE 7 EE ] G
1 (300418 RO T4 34,400/ 1,609, 232. 00 0. 60
2 1002384 RIkE# 49, 700/ 1, 503, 425. 00 0. 56
3 1002340 FERE 186, 800 1, 395, 396. 00 0. 52
4 1688256 R 7,400, 1,376, 030. 00 0.51
5 |688777 EEECET N 12,7300 1,322, 010. 50 0. 49
6  |300012 SRl 61,100 1,252, 550. 00 0.47
7 600157 TR IR RE R 808, 000| 1, 244, 320. 00 0.47
8  |300308 b A 20, 400/ 1, 201, 560. 00 0.45
9 (002422 FHE ) 41,200 1,170, 904. 00 0. 44
10 (300724 R 10, 100| 1, 155, 945. 00 0.43

5.3.2 R B IE A M 5 & T =3 Ho i K/ HEFF AT L IR R B3 B 4
o 4 B

g

PR 4 R

P ZR A

HE (R

NfeME o)

el (%)

10




A DRI IE 500 4R BCHIESF 3B A (LOF) 2023 S5 1 4R s

1 |688343 =R % 3, 245 142, 520. 40 0. 05
2 |688484 B S 2,014 80, 539. 86 0.03
3 [301141 TR 1, 650 67, 980. 00 0.03
4 |301281 R 24 1, 428 63, 089. 04 0. 02
5 1301203 ESE SNV 1, 346 62, 090. 98 0. 02

5. 4 MEMRE S RIS RMRFETAE

¥ i 75 i il ARmE Go) i B 4 U PR IE L (o)
1 H XK f5i97 - -
2 |RATEE - -
3 |&Rfiis - -
Horp: BURMES R - -
4 | bfiE - -
5 Al B i % 5 _ _
6 WA - -
7 AR CRTAS D 63, 004. 42 0. 02
8  |FkAFH - -
9  |HAth - -
10 |&if 63, 004. 42 0. 02
5. 5 & HARIZA RME HEE T 7 HE L) KD AT 42 Fior Be s B4
NSy
K| R W4T W G | ARBHE G %ﬁfﬂﬁ(’; f*
1 (113066 PR fiit 630 63, 004. 42 0. 02

T RIS G IR A Ed iz,

5. 6 MEFARIL A FME i e BE 7= 138 H ] K/ HEFF BRI +48 B SCRFIE SR B R A 4

AT AR T IR AR R B SCFFIE TR -

5. T REWARIZ A RME GBS T = E HFI /MR AT T4 St R B B
ARIEGARERARFFA SR

5. 8 A HAIRIZ A SO A i G B 7= 18 H ) K/ HEFF B B FLAG BUE B 5 B 4H
AT AR IR AR FFARGLE

5.9 REMRFEER AR RZ Z BB

11




A DRI IE 500 4R BCHIESF 3B A (LOF) 2023 S5 1 4R s

5.9.1 5 HIR A Z S BB BB R B A0 12 35 FA 40

e 4 BER O smmmon | AEMEED e
32D )
102306 102306 2| 2,516, 080. 00 105, 240. 00 | -
AR EZE LB AT o) 105, 240. 00
JBeFE A SR A () -
AR AR B A > e 5223 (o) 189, 254. 76

T BRI ST H e s SR A N L CIESR B 2k e 0 B 08 S vk S5 A S Gka) )
Lo (b 2 THAEN - Rt THRIHR) MM, “HAATAE T R-Baa i st ” 5 “UER B - e
Bkt HIE B O AR, a0 5 SR BURIRES 020, Sek « HAbRT A TR - el te

B IR Fo O (B CARA 5 R s, N

5.9.2 AE GBI R KB RBUR

FGE PN ARt LS i R A A sk B AR G 3505 H AR AFE AR I DT 4% 5%
HHORE AR XU B BR AR SR N, DL IIORAEDN H N, R KU T IATR T, AE BRI, 2 58RI
%, DVEHSRAGH RGNS, SR e f RIS R e . BEAh, ARG RE e R B RS s
R DL T B PR RS DLBEAT A O B B, AU OB e 8] K p205%, DR R A R
FETCVEA REREAAR TR EU R -

5. 10 ME MR AR SR E B FHEIHZ 5Z B O
5.10.1 A3 B R R BT BUR

AN 3 B Y FEIAN B 5 [ 5 B 450

5.10.2 & BIARAE SR B E G R Minm 4
AREEE A N AT E A%

5.10.3 A3 H A B R E VN
ARSI AR T W R BEAT [ G DB e

5. 11 HEHEWMEMHE

12



A DRI IE 500 4R BCHIESF 3B A (LOF) 2023 S5 1 4R s

5111 EE&HREIM T B IEFKIRT EEAPPEE R TR FERER SR BT —FEANRZ
BIATTETT. AbTi e

AT GBI T+ AAETR A RAT BRI b BN RARAT e Saili . op BENIES R B A B 4 2 S HLR
AU o ERAT ORI B P Oy e S LR LA B AN B R S SO SZ SR 2, A A
gl H AT —SE A B ATFIE ST 41T,

5112 &R EHH+ L BRELGTE HES S FME N EIEREE
AFE G NIRT A0 e E2 T, AT 2k e R E 41 P 2 AN IBESR

5.11.3 F At B F=HI Bk

5 2R & o)

T H ORAIE 42 411, 754. 19
LSCIE 715 F K 119, 287. 45
Mgl -
SR _
A FR R 353, 036. 14
FoAth YR -
HoAth -
Gt 884, 077. 78

F
d

O ([N |O |01 | |WwW ([N |~

5.11.4 3R BARFEA I AL T8 I HA i mT 5 3£ 35 A 4
AR G AAR 5 HIAR AR AT P 0 P 5«
5.11.5 WG FARAT+2 MR T ERE R 1F 5L A3 8
5.11.5. 1ARBHEF AT+ 4 R AR R SZ BR B B A B
AR AR AR R B FE B B AT+ 44 R A AR TUE R PR L -
5.11.5. 23R BRI B A T4 BCSR T AR AR W 32 BR AR 0L P 152 B
SRR ANRTBIT

TESZIRAR I A TS| R B S

=] 5 B AR AL 5 2547 R VI LRV M
Fe | BREARN | REELH o W () L 38 57 PR A 1 BH
1 1688343 =R 142, 520. 40 0. 05HT A 17
2 1688484 PRIV RS 80, 539. 86 0. 03[HT A LT

3 [301141 FRRHEY. 67, 980. 00 0. 03[HT A LT
13




HRAE AR PR 500 FRENIES 45 75 3k 4 (LOF) 2023 4E55 1 RJF i

4 1301281 BHEH 24 63, 089. 04 0. 02 A& L
5 1301203 EESZNIS 62, 090. 98 0. 02pFT A A b7l

5.11.6 BB A ST HERIF A ST IR
PRI TR, BEoE AL A A R i 5 I B 53 TR R S A T e AR AR R 22

§ 6 FFBAEEHHES

AL Ay
S RS R HRAIE 500 F8 % | A5 SRR IE 500 F5
> (LOF) A . (LOF) C

152, 916, 293. 76

12, 185, 191. 01

T S5 < U A
&

A5 HA HA 1A] 5 4 S0 HR D47y 51 11, 551, 245. 29 2,652, 910. 87
Tl Al A 1) 3 4 R B2 [R1 43 A0 14, 003, 144. 37 3, 452, 730. 99

T IR S P AR A (At Bl “ =7 81D

e TS, < 0 B0 A

150, 464, 394. 68

11, 385, 370. 89

§7 REEEANZHBEARSRBEAREERHI

1.1 B&EBNZHBEHRERRAEST 5 A

AR, B E RS H A 5 e B A RS

§ 8 MEWRRERESRERSIFERHB R

§9 MR ERKNHMERRFE

9. 1 MEMIN B BB FEESHHHLFIABI BT 20%H 1% L

5 I R 4y A H AR 415
B
- R G s .
Bl ‘ (gt
g || Bl 205008 W G W 4 FEA »
=
11X
b | - | - : - : : -
AN |- - - - - -

14




A DRI IE 500 4R BCHIESF 3B A (LOF) 2023 S5 1 4R s

7 bR R
i
9.2 R FEE REHHMEERFR
x
§10 HEMFEF

10.1 #EXHESF

1\

2\

3\

4\

5\

(B B IR 500 F55 73 PRIE I3 £50 0% B G AH G vt ST A
S ORI IS 48 A PR A m] DB

H B ORI IE 500 FEBURUIE R B R (LOF) FEE & (R
H S DR IHIE 500 FEBUMIESR#% BE 34 (LOF) HH5F
AR 3 A 4 R R A T

10. 2 FFCHL R

B M/ B SR NAEFT.

10. 3 EFE AR
P TR IR ) 5 A0 5 70 A b S G SR B b, B T TA TR L Bk

JRE] A AT s e, 27 W3RN www. citicprufunds. com. cno

15

A DRI BT PR 2 )
2023 4 04 A 20 H




	§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


