s PRIEIE 800 iR HUMIE S B sk & (LOF) 2024 55 1 T RS

(SR HHIE 800 &RMTE B BLESR B HEES (LOF)
2024 £ 1 ZEHE

2024 4£ 03 A 31 H

HEEHEN: PERBELSEEFRAA
EEEBEAN: PEERBITROBRAF
WEEH HBA: 20244204 H 19 H



FRAE R IE 800 4xfilife BUMNIESR %3 4 (LOF) 2024 56 1 FJFHRE

§1 EEERR

FEGAG TN 2 o BRI TR AR R R % SRR B IR, IR H A
B SE . AR R e B AR A ) B AT

FEFEE AP EEWRHAT IR A IR A AIRIE A S RRE, 2024 4 04 18 HEM 7 ARG+
FIE 5 F 5« IHERIIAR R A SR ENE, REEKABANAAEREICE. R FUERR IR B F 8RR .

BTN R U LLSES . B 51 A0 SR ) AE BRS8N RIERE & — 2 BF)

FE AN GO AR HAKER I . BEFA K, B LA 0T O SRR S A28 ] 1 A5 < R
FEULHI.

AR I 55 BORER Z T

AR AE 2024 4E 01 H 01 Hi2 % 2024 4F 03 A 31 Hik.

§ 2 HET= RN

2.1 BREFEFRFHR

He 4 TR HE DRI IE 800 £RbFE%L (LOF)

N faiFR b LOF

e TR 165521

Y (Wi LT

EeARARH 2021 4£ 01 H 01 H

A5 AR S BB 125, 591, 634. 91 {5
AL HATHE AR BT, W S E R R B AR T

& HiR ALY, SEEUH A IE 800 4Rl B A RUERER, NI T St —
MERIEE TR,

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 A S
FFRRAE bR AR RO e S AL (AR BEAT A ML 3, 040 R
R G 2t 2 5 b S b o 2 1) 1 347 R B 25 2 14
BB MG HaXHE AL 0. 35%, FFREFRZE AT 4%,

BRAERFRTE DL IR BRI R it e A AR AR B . Ry
AU - B s E AR e A AT N T E)
PEAN AR, BRI < AR P U A0 G [ 458 30 4 2 < R R A ) 418 K
(IR AT REAt REZ I, SR ENE AR 185 4 Ho 5 ) 5 2

2




FRAE R IE 800 4xfilife BUMNIESR %3 4 (LOF) 2024 56 1 FJFHRE

ToVEA R FIER AR A Fa ), B G E B T LI R B &
BT I AR AR, SR BERERER R %

B BRI AV EEAT 0 b, IR BB MR R AR
(I BERE TR S BE TR S BN IS AR 3
A 1 AR 2L -

(1) AT Q. 2 0EE eAUB SR A T R AR LU S
I ThR B RS B A O B AR A I 5

(2) AHRVER G : TR 0B e rh % e 32 S AUBER H i =
A 5% 28 B 30 -5 A AT SR A S P A vy 14 M S 2L A A
Ao, VA S AU FCGEE R Fr 1 AH % R8sk
NI E AR, KA G AR AR, JA B AR5
S EHA SR, DI RSB R A A PIA I
BT AR o A S AR IR I DB Ao AR AU 7 2 Y Jit
W, PLEHORE Y H B, RS PTIERIRTR T, ARG R,
S 5BHRII I ST, VS BB A A I RS S, Sas A
SRR BEAh, ARIE G iz T AR I TR by
RGOS A R XU DAEAT A R B B, an Uy Rt
eIl KRN LA, RO DR H A i A 3 B AT RR B
PR EFE R RS o

B EHR LB AR MBS ) G 1 BN, SBURS SE (1
CEEUNANIw: ' EisE S giEaAatE (i SUPCT K PR s
Ty ]R8 $5 5% phe SRR A DX 2 1) S5 1 B2 O AR EE S b
b, el BRI S AT e 2 AR
XFFAFFLRIES R, AR AERAW ST SR b, 3l e 1
oM B BRI TR N AT IR BRI

b 435 bl A F v 95% X HHHIE 800 4 A% i il 25 % +5% X & [F ML AZ 3K R
S 2 KREGONERERFR B IR SRR S, LT RS AN T A v T
miigEe. GiFMESRA IS,
A== UN HE DRI 4 B IR A #
BEEEEN [ R ARAT I A IR A #
. HE AR IE 800 4 filidie £ | S R HRIIE 800 xfilif %k
B G K e R S R AR (LOF) A (LOF) C
NE R EE LI W fRIFR 4xfill LOF -
NE S RIEEAE A 165521 013121
A5 WK T @ 2 2 5L 4 [ 451 s A5 121, 285, 713. 38 {5+ 4, 305, 921. 53 {4

§ 3 EEMFEIAMESFERI

3.1 XEM &R




FRAE R IE 800 4xfilife BUMNIESR %3 4 (LOF) 2024 56 1 FJFHRE

B ARMJT
AW (2024 42 01 H 01 H-2024 4£ 03 7 31 H)
FE I b P RIKPHIE 800 42 TEEC | S LR h T 800 4t
(LOF) A ¥ (LOF) C
L AHA L SeE i as -476, 921. 67 -22,579. 02
2. AN 3,969, 361. 81 196, 513. 61
3. IR S50 4 A A AR 0. 0324 0. 0468
4. IR I & 0 1 118, 313, 771. 50 4,157, 167.59
5. JAARFE A A B 0.9755 0. 9655

e 1 BRI SHR AU AW BT 5 5 & 02k, T3 R SeBiicat KT ZAR T i

7k o

2. AHIESI R S A IR . BB AR V& A SR AR Sl at) HBRAH 5% 2 F AN

{5 A AR A KA, AR DAY 2 s Bl e in_EA A 2 Se i (B A2 B o

3.2 EEHEEIN

3.2.1 &M HIHER KR K H 5 RS LB IR 2R 2 ) ELE
H SR A 800 4xFliE % (LOF) A

N&5 8"

HHEIEK R | AR | kgt |
B ) ST Wk EeE | O-0) @-@

® briEZ @) Ml EnEAE) @
iFE=AH 3. 42% 0. 90% 3. 84% 0.91% -0. 42% -0.01%
TFEANNH ~4. 22% 0. 80% -3. 83% 0. 80% -0. 39% 0. 00%
o4 1. 26% 1. 00% -1. 24% 1.01% 2. 50% -0.01%
B g —14. () . () —40. 0 . o . o =0. o
o s =4 14. 20% 1. 13% 23. 88Y% 1. 14% 9. 68% 0. 01%

H 3L 44 FAE R
- g;/\ : -15. 17% 1. 14% -25.01% 1. 15% 9. 84% -0.01%
4
HRAZ R AT 800 kA (LOF) C

b & bl it

HEEKE | EEKE | g |
B - T | MR | O-0) @©-®@

® EZE® Ml EhEE) -
HE=1MH 3.33% 0. 90% 3. 84% 0.91% -0.51% -0.01%
T EAANH ~4. 41% 0. 80% -3.83% 0. 80% —0. 58% 0. 00%
itk —4E 0. 85% 1. 00% -1. 24% 1.01% 2. 09% -0.01%
H 3L 44 FAE R

e $ -10. 70% 1. 11% -16. 19% 1. 12% 5. 49% -0.01%

R




FRAE R IE 800 4xfilife BUMNIESR %3 4 (LOF) 2024 56 1 FJFHRE

3.2.2 RS EFREMURES RiHHER KRR LI 5 RS R s R R )

245

-10.00%

-20.00%

-30.00%

-40.00%

-10.00%

-20.00%

-30.00%

10.00%

0.00%

FRAE R FIE 800 4 EldE %L (LOF) A

2021-01-01

10.00%

0.00%

T T T T T 1
20210717 2022-01-30 2022-058-15 2023-03-01 2023-09-15 2024-03-31

— PSR 00SREEE (LOF) A — Jristhiiu

A PRUEHIE 800 :REFE%L (LOF) C

2021-08-26

T T T T T 1
202201-31 20220705 2022-12-13 2023-05-20 2023-10-25 2024-03-31

— PiS{RPIE00SREEE (LOF) ¢ — Jishidierh

§4 BHEARE



HE R IR IE 800 &t A

W %4 (LOF) 2024 4F35 1 =R

4.1 RE&E2E (RESZHE/PNA) i

w44

FEAIE g 1 HE e 22 PRI RR

ERHY | EEHY

EZF M
AP AFERR

B

HAN YILING

2018 4F 04
H10H

10

HAN YILING %2k, i1
2T N S N
+o EARERT ORI
ESREPSSEREES ¥ NS
B, $HAEHFSE L T
%ﬁﬁ%ﬁ%ﬂﬁwﬁ

, PR AR T4
ﬂiﬁﬁ FHEE
HEEHARAR, H
fEE ML,
2016 4 6 HEF WA H
BRI & F A RA
A, PMEREEH, B
GBI, B 5
Al . DT R T
R ELE R, FE ORI
R 300 FRE ISR LT
B (LOF). S
HHIE 800 4xRlFEEUIIE
FHEEESL (LOF), H
fEAR I HE 500 FREUH
WEFF# T A4S (LOF),
WS CRIRE TMT =k
TR BRI I3 45 5
& (LOF). "E LW E
A 21 ) 2 3 S s 2R
IEHFRRRESENEESS
i

TE: 1 EERIH . B H AR AN I 6 8 B AR AT o H IS
2. B ML A IR SRR A EE R 2 GEZR RSB E R,
EHINEY R TAETREE G Mol 5778 B A A G E

4.2 HE ARG A S EEB/E BT EH KU A
FEARE N, AEEE BN AL (P N RN ERES 5 R i) AIHAMAR S ) 4

6

LA SN/ A= SNV N Y NAY Y=




FRAE R IE 800 4xfilife BUMNIESR %3 4 (LOF) 2024 56 1 FJFHRE

LA e e A HERMBNAE, AFEWSEN . BRSNS A S A S ARk iE
NI AN FE B N IR BEG R AN Y SR R BE, sy A8 B, AR iadl . AN, BEiaffa
B, WA RS EFEFEE O BUTA AR R AT .

i
=

4.3 AP ET A

4.3.1 AT 5 HI EKIHATEDR

MR P ERE I S A ) QIEZR SRR S E AT AT S HI AR RN, LR AR A TG R
G EHARIE, AFRKIT — RINBATETE LA VA5 E A INER . B ETIEA TS HATH %
m L, BRI, A REE S O G R A TR, AR AR . S T X
YEPE A, WHIRPTA A S LRSI BHE B . SRR USR5 AT = AP Hble: 252
Gy N VE B FE R R A EPATERE A5 0L, A RSR[5 52 5 7] k27 f 8 A2 ) &
G NTRESIET, WRGSHEEAEZA LTS PITI S S T65F LMl . ERIFRATKR
SRS AN R 2 SGHATINAL 5, IR0 L BE ) SR X 52 5 45 Rk AT e S s R, w4
TR NI AR B A GRS KA 5 LR GTR R TR, ARATTRATIEE B AE 5 AT 4

0

T T, FEESRAR DI BE 20 & G BN 57 58 Sy 1 AT A BV g
A2 TV AR A2 5y il BEPAT 1 DL R A, RRIUATIET 2728 5 KA R A DL -

4.32 REZ 5T AKIE RS

NEIHEN AP A G Ak PR BCRALAT . R RS S SEEAT ], FR R AT AT
AL oy e 848 Ty AR R 5 5 IO AH SR I AT VE S NG T 204, AHORAS O s 5 Bt 45 22 PRt LIS Lt
R 2 RN RSN, ARG S AR EHE A E P R IS 555 Fr ATF 50 F H R m 58
5y RS W B 5E By Bl i AR 7 2 H AT B%II AL 5 o AR BB ALATEIRE L X T2 5
kg AR a R, BEH . REAXTEZE BIESE 5 Ui O 2 L2 [ s DU 2 SR AT geit, JFx i 2 Bl
AR5 DUAZ I BEAT B4R

AN, RAIBBTA G Z A W] BB RT3 5 MR ad ik (57 1 52 5

4. 4 5N E SR E R RIEESHT
[ 2024 F—Z=FF, WA, R EREFLFFPIERGEK R, 1T KRR BT 2R R4,



FRAE R IE 800 4xfilife BUMNIESR %3 4 (LOF) 2024 56 1 FJFHRE

FERREY L7, BNTH, BASFHSEAESE, N 1-2 AEFEERE, HORMKE, &R
eI, [ e P R v b R T, T AR R IR S . BORTTE,  [E A ZE BRI 7 R
K, ST FRAEAKAES 45 0. 5%, 5 FHILLE LPR T 25 NEEAT, B BURRREL AL

WA, A BETTIAE TIEENTR S 5 s S,  FAESR % ik 2. 23%, IR 300 5% Lk 3. 10%, iE
500 FR% Tk 2. 64%, QDVARTEHC R R 3. 87%. H, #UT. AMAf. BR. KA. GaLESTIL
RIELF, MEZHAEY. HEL. ST ERIREOR.

Tt AP, AR TR G T A% ) 5 BOIR B A 8 1) i b, R MR VR R R R A A A T R B
P, SRIUAR IR B A RORER . [FIRS, BURS SN N EIR R, 4R e

4.5 M E A E SR SR
ARAREHIN, HEFRBHIE 800 &AFEE (LOF) A A EIE KR Ny 3. 42%, [ DL A HEI 25
9 3. 84%; TECRILTIE 800 efdE AL (LOF) CMmailidHEIg KAy 3. 33%, AL St HEl 2

3. 84%.

4. 6 MEHINEESTA ANHEE & F ™ E TG 3
AR A, Ak SR M BLEEE 20 A TAF H 2R & 5™ 1 EAR T 10 T3 ol 2 e i WA N B AN
“HANEE .

§5 MEFAESWHME

5. 1 REMRESFTHHEHMR

Fe i H S () b 3G BB PE IR (%)
1 st 115,721, 196. 36 94. 20)
Hob, gz 115,721, 196. 36 94. 20)

2 PEESHE = =
3| e A R - -
Hor gz - -

T L RFIE SR _ i
4 [REeERE - -

5 [eRbATAE M - i
St

Horbre SEWT Rl i) SN IR B <6 7 i i




HE R IR IE 800 &t A

NEAH %4 (LOF) 2024 fF5 | Z=REEHRA

7 WRATHERMGE AN EETT 7,058, 291. 54 5. 75
8 A B 66, 489. 04 0. 05
9 |&it 122, 845, 976. 94 100. 00,

5.2 MEMIRIZIT W RO ERFAS

5.2.1 MEFRIEHEBRRELTUSROFARERRAS

(e

eS|

N E G

S

HHE LB %)

A

VSO NI e 4

KA

il

WL B IR R OR A P AR,

156, 612. 00

fESTAA

HEORFIZF B

TiBEH . CEAIEENY

HAE ROl

F AR BAEAE R

LBORR S5k
Rl

115, 514, 218. 90

Stk

AL G AN 55l 55

BHEWT FORBAR MR 55

IKA L ISR > 3 i i B

R MRS BRI AR AR

A

DAL TAE

b RE AR R

n|I"lo|v|o|l2l=2|IC0 "R IH9YIH|ZEoTm|IOm|oOo|O|®

G

fit

115, 670, 830. 90

94. 45

5.2.2 EBIRBEB T REBABRERRA S

(]

&S|

KR E G

07 3 S P E ] (%)

A

VS S SN 4

Kk

il g b

42, 249. 40

B B IR SR A P AR

s

B
C
D
E
F

R




FRAE R IE 800 4xfilife BUMNIESR %3 4 (LOF) 2024 56 1 FJFHRE

b N QA

1, 509. 75

0.

00

s IO

FEAR . BATANE REAR RS

5,092. 71

0.

00

Rl

23Vl 4

AL SRR 55 iR 55 k.

1, 513. 60

BEABEFEAEANR 55k

IKA S ISR > 3L it B

SRR SS « ABEEANELAR R 55 M

oA

PA RS T AE

b R E MR R

| o |m|Io|l=Z2|l =09 ==

(= AN
ga

it

50, 365. 46

0.

04

5.2.3 MEHRET U KRB RERFRER RS
ANHE G AR T AR AR A BB BB

5. 3 FIRIE A SO o F S B 7 1E BB R/ N HE P U R B R A

5.3.1 EHIRIGEB R A FoME o5 3 & B> $E HBIR AN R P AT+ 2 B R A

e | RS JBE SR AR BaE R | antME o) | bEEE T EHE S o
1 601318 rh [ P2 279, 333 11,399, 579. 73 9.31
2 1600036 HERAT 321, 280| 10, 345, 216. 00 8. 45
3 1601166 Yol ARAT 377,156 5,951, 521. 68 4. 86
4 1600030 HHEIES 274,097| 5, 262, 662. 40 4. 30
5 1601398 TRHRAT 910, 872 4, 809, 404. 16 3.93
6  |601328 LIBERAT 713,492 4,523,539.28 3. 69
7 [300059 RITE 329, 431| 4, 246, 365. 59 3.47
8  |600919 TLIERAT 476, 340/ 3, 763, 086. 00 3.07
9 601288 PNVAERAT 829, 784/ 3,509, 986. 32 2.87
10 |000001 T ERAT 252, 150| 2, 652, 618. 00 2.17

5.3.2 BRI T IE A RVHE HE ST = HE LB K/ EEF 18T 2 IR = R A

e | B4 Wi gD | b G |D R

Ee i (%)

1 |688648 rh R 176 4, 338. 40 0. 00

10




FRAE R IE 800 4xfilife BUMNIESR %3 4 (LOF) 2024 56 1 FJFHRE

2 688709 AR 178 3,453. 20 0. 00
3 1688652 Ak & 81 3,431. 16 0. 00
4 1601096 TR 732 3, 294. 00 0. 00
5  |688695 rh 1) £ 103 3, 280. 55 0.00

5. 4 EHIRZEFI MM TR B RRAS

I G WIRARFFA 557

5.5 MERARIE A RHE G H S F ™ 1#E L HIR/MEF R RT LA S R B 40
AF G AR AR ARG 7.

5. 6 W E IR A RMME 5 H S F 7 1#E ELBIR/ADNHE P AT+ 48 B P SCRAESR 807 B 48

AT AR AR R RFAT B SCRFIE SR

5. T ME AR A AMHE & E ST 1#E AR/ P RET 14 St R B I 4H
I ARG IRARFFA T

5. 8 B WARIL A FMME o 2 & 3™ 15H EL I K/ HEFF B B FLA2 BUIE S 32 B 40
AF AR AR ARFF A BUE.

5.9 B RIR A SR F KB AL 5 1F Ol v A

5.9.1 MEWIRAE S BB AT 77 QA 21 BA 41
A H AR S P9 RS AT IRAR S S 4%

5.9.2 ARG BB R B BOR

S EH A H B0,

HORAR S RS E B SR, VI ORAE DY H 1, RS AT AT T, AR EEEN, 255600

DA ey 50 B8 200 T 4 R B A G R4 H b o AR e B A B 52

i

%, DVEBEBBHG RGNS, SoR RIS as A . BEAh, ARG RIE FI R B LR Py

IRIEOL T IR B P KOS DLEEAT AT 2 L
T ECVEA REREAAR T8 HU RS -

A=<

Sy =]

5. 10 R G IR A B 1 B AU KR 5 F 0 i 9

11

B, NIRRT IR e R 2LAE, DU i B H A R A




FRAE PR IR IE 800 £ Alde B AHIE S 35 7 4 (LOF) 2024 4F58 | EEHE

5.10.1 A< H BT B 1 R BUSR
AT BTG AN B A FE U e 505

5.10.2 R E IR AH: BB 1 H G S Kp R A0 41 25 B 40
ANHE AR W AREAT E U BB

5.10.3 A H R B SR B E Y
ARHE 4 AR P R AT E R S

5. 11 BAAWMEINE

5.11.1 BERBET TR UK RAT EE A I E R T LR ABERER G R BT —FENZ
F|ATFET AT

REEG PR T UE R R AT AR, SRS ) H AT —F 0y, FEREERAT B A IRA 7 52 5 E K AN

B RRYIT 70 R B S Rl B B SRR RAL T GRIME R (2023142 5 RS T 572023181

) YV ERAT B A PR 2 7] 32 2] v IR 77 B8 P 0 AR 8 R AL 11 (AT BUR &8 Tt g 151202318
5 FUEIES A BRA A UCE] b ERE S B R A Sy CORTX R EUEA AR A FRA R ORI H R R
BRI VT )y CORT X P EIESR B A PR A F R B B R IE TS T TE ), 52 3 [R5 I B B % 04
SRV RS b IR B B R R S VOB A SR AL BT (AT B A i v 1520231102 5 PHGHGIE
(202319 5 ); VLIFERAT A IR 2 7 52 1) [ 52 el B 3L RVL o5 A R A T (T34 i d 2 202312

s P EAOWART B A PR 2 7 32 3 X SRt B B . ESUNLAE BRI B AT (&5
F[2023]8 5. & iivh=[2023]21 5. RO [2023]132 55 P22 4RAT AR A7 B 2 7 52 31 18 K 4 b il B
HARERYIEE R b E A REAT AT (R4 5T e (2023169 5. 4RI [2023]55 5.

SRR RAT AR RAT UESF A B JORAR PP (MU R . AN G ERER (AR (4R ECA HIIE 800 &abfa%, Ak
UES & T2 IR BRI I, ARG 0T T AR UE S5 2 4 B (48 BUS o IR AT RE LA BT 0, A5 A R 24
) ] BE R RIE o

Britbz 4, HARARIE SRR RIS I RAT A 4P B RARAT XA SeHU . o RS i
BAEHZ A ORI E KSR B A AR SR AU [ KON B R 43 SO AL S % 1

7, SRAEAR A E A4 2 BRI A B A TR 3. AT

%



FRAE R IE 800 4xfilife BUMNIESR %3 4 (LOF) 2024 56 1 FJFHRE

5112 ZEREHH +RBEERTE N ES G R E SRR
AR T AR, B R G FIUE % 2 SRS

5.11.3 H AR F=H K
5 LR & ()
1 WEHARES 1,023. 67
2 |NHIERE R K -
3 MR -
4 BRI ~
5 NI HIEER 65, 465. 37
6 ARG _
7 [HAth ~
8 |t 66, 489. 04
5.11.4 WEWRFEH KA T 55 B30 I vl e 535 BH 40
AT L ARG AR AR AT B I v 4 515
5.11.5 REWIR T4 B B P AR TIE 52 FRI% 5 59 3 B
5.11.5. 1B RIBHBE B+ L R E P A ERE Z R 1B 5L Ui A
AFE L ARG AR A IS il + 2 I R AN B 2 BRI
5.11.5. 2B RFRAR 2 BT Bl T 48 iR B2 P AR AR 38 32 PR 1B 1 Ay Ui B
SRR NRMc
. o 2 4 7 TEZBRE T B A TS| 3T e Ry
F5 | BEMRY | BELH o ] TR IE B2 PR 175 10 15 P
1 |688648 RISk 4, 338. 40 0. 00/ & M 22
2 688709 FRHB AT 3, 453. 20 0. 008 5 HA I 22
3 688652 A 3,431. 16 0. 00/E1 5E HA e 22
4 1601096 TR AR 3, 294. 00 0. 008 5 HA I 22
5 |688695 B4y 3, 280. 55 0. 00 & HM 22

5.11.6 REA GG IER A AR ER
PRIDO TN, B8t A Al ity v i G EE B 0 2 AN & T AT REAFAE R 22 .

13




FRAE R IE 800 4xfilife BUMNIESR %3 4 (LOF) 2024 56 1 FJFHRE

§ 6 JTAEE M)

BT
S PR DRI FRAIE 800 4l | RS PRI FRAIE 800 4
\ 5% (LOF) A A% (LOF) C
5 BA A I 4 1) AU A5 123, 198, 349. 31 2,631, 164. 01

o SO 1) 5 4 5 PR U 47 00 2,509, 078. 27 10, 261, 947. 59
Pole i HA I R 3 4 e D[R] 473 0 4,421, 714. 20 8, 587, 190. 07
o A R SR s A (&b BL “=7 851D - -
A AR B S U B 121, 285, 713. 38 4,305, 921. 53
§7 ZREBFEANZHEBERERELESEMR
7.1 ReEBEANCHEERERBEARST FHA
A, REEHANRSHERREHRRAIES.
§8 MEMKRRERESEREXRSTFE BB
o
§9 MMPTEHFRENHMEERFE
9. 1 REWH R —BEREFEESLPLLHIEB|EEIT 20% )15
" R WA G S A S WE AR AL RN
{ﬁ\
Sk - f#?ﬁ%fﬁﬁ%’ﬁtt% o ) . o o
g | L | BEIEFE R 20% ST H 473 25 I 473 25 A
7 N HEE
FA) ) X (]

Mt | - | - - - - -
AN -] - - - - - -
7 AR AU

¥

9.2 MR R E RN MM ERGER

T

14




FRAE R IE 800 4xfilife BUMNIESR %3 4 (LOF) 2024 56 1 FJFHRE

§10 £EXHEF

10. 1 FEXHEZ
1. (5D EIAFIIE 800 4R Mo JlE F2 15 W8 56 S M Skl Se i
2. SR S AT PR A U

3. PSRRI 800 S ML S 15 Y 5L
4y USRI HE 800 Sxmhe HOIE SR L

B AR T ST N AL O 45 i (0 2 T T

4 (LOF) }&4&F
4 (LOF) FHZE3+H

10. 2 RO A
B LR )R/ B A NAEFT

10. 3 EFE AR
P TSI B A T A S S B A I, AR AT AR RIS B

JRalIET AT R uE A, 27 M3EN www. citicprufunds. com. cno

A DRk EA B2
2024 4E 04 A 19 H

15



	§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 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


