FRAS PRI IR 300 4R B ISR T 4 (LOF) 2023 4E238 3 R

FAZ BRI IR 300 FTRBELESR R EES (LOF)
2023 £ 3 F=FME

2023409 H 30 H

HEBFEAN: PERBESTEARAF
EEFEN: PEHERBITROAERAFR
W EHER: 2023410 A24 H



FRAS PRI IR 300 4R B ISR T 4 (LOF) 2023 4E238 3 R

§ 1 EERR

BEEEH NN ERS SCEFRUEARR S 8B AFERBICE. R SRR R Kt JEHA
B FLENE L R PR AN 78 B AR AN I S BT AT

RS NP EEEEATRO AR A AREALSEFEME, T 2023 4 10 7 23 HEZ 17 A s+
(I S5 F8 R (FER I T HEMEFENE, RIEEZ AN BN R EICE . 3 IERRIA B B RS .

FEEE TR DOBEEE R . iR S 50 E BSR4 0577, EARIERE S —E & .

FEERE A GHAE AR KRR . BEA KR, BEUEE7EAF BT P S AT AT 40 e 13 AR 5 4 (1) 4
S

AR I S5 TRIR A 1.

ARSI 2023 45 07 B 01 Hitg2 & 2023 4F 09 H 30 Hil.

§2 &AM

2.1 BREHERFNR

B4 TR FRAS AR IR 300 FE% (LOF)

W M TR W {5 PRk 300LOF

L 165515

Y (N LTI R

EeaRAEmH 2021 £ 01 A 01 H

5 SR 4 4 B0 S 102, 218, 657. 78 1

by b AFEG DI A B RPIR 300 FREUMIERER S, IR T N PEft—
AT 300 FRELAE T A
AR H SR FH e A VR IR EE R A, B BRI IR 300 R sty
I CEAEFEEIR) HRRAEN MR SRR A S, FHFRER
(8 H RS A 15 S A R AR A AT RN T B, ) G R FR e 40
B AR 28 55 b G b2 ot 2 1] 1 350 R B O 125 55 P 468 B A

s Lt 0. 35%, FERERRZEAHERE 4%,
Erarie

HRERFIRTE DL CA AR BSOS s it P A AR AR Bl
IR T B AR R AR B s FAT . TEh
PEAS AR, BRI BE 4 10 R D RTIINE [m] 45 of A Jik 4 B b (1 2
IRCR AT REAT RFEMART , BUEHHE AT BB S5 AR SR R 5 2
ToVEA R A ER B AR B SR BN, J g BEN AT AR e 4 &

2




FRAS PRI IR 300 4R B ISR T 4 (LOF) 2023 4E238 3 R

BT AR A AR, TR PERER AR E

FE G B RER et I R B PR REAT 73 HT s AR IR B 1 R A
HIAS B FTRER I & BT iR R B AL BREE B NIZ U 5
W R i B AR A 5

(D) AT FAC LIS AT EAT L, AT A
FRACKERD SN, 3 B 57 AR (0 48 Bt ISR A D9 B A e ik
JE 5

() AR VBRI P vh 5 B S AU SR H G =
IR RO e B e AU SR G P v 14 e S 2 B A
ME, UAESPEAUBEER HGEE R P 5 A R R Em kA
NRAL E R, SKIEALG B AU AR, JF s B AU AL &
R EHNAE AR HITT, DAIR R BB AR Sy ik B A K,
BB H bR e AN B AE e 0 B B0 R R AR A U B A iR
W, AESIORAE Y H Y, A2 XS AT IR TSR N, ARG AR,
Z5AR It st, EBERBAS ARG ENE, Sagd
IS AR R . BRAh, AR IR IS RT3 BRI Ry
TRIG DL Bl R KUS: DABEAT A R DL 2, A 0
VASEIE] L KN LIRS, DA RO PR At J5 PR BTV A AR B
N IDEGEEAGPRN

G BN SR DS 5 A T T8N, RS RE 1Y
BN A SRR B R H AS, [RI B BRI AL
57 ) 3E R DR SRRURE XRG4 ) <5 ) 2 F IR S5 ettt B
b, Bk BN IR O 5 I AT HE 25 AT

XA IR B, AR GoR AR AT FU AL AL E, @ e vk
IR I W iy S e R T g i

b 25 B e 1 95% X YA 300 FEHK 25 ZR+5% X 4 Bl [F) MV A7 2R 2%

N AREEE N R EFAR RO I A R S, LTI XU A T 2 v T
MU WIS, SRR A IS,
HEEFHA WG PRI 4 8 HA PR A 7]
BEEFEEN Hh [ R AT A B A

S EE— oy

TR S T A TR {3 BRI TR 300 J65 (LOF) A fgﬁiﬂfﬁ‘w’ﬁﬁ
T84 B H 4 N TR W5 PRk 300LOF -
& L AL 5 A 165515 013120
5 WK T 8 2 R S 1 0 B A0 87, 032, 327. 36 f 15, 186, 330. 42 f

3.1 FEWMFHER

§ 3 EEMFIIrNESHERI




FRAS PRI IR 300 4R B ISR T 4 (LOF) 2023 4E238 3 R

Hihr: NIRRT
WA (2023 42 07 H 01 H-2023 4 09 7 30 H)
FEW 55 fibs PSR 300 483K | A RIRYR 300 FEEL
(LOF) A (LOF) C

L AR C L -4, 150, 879. 33 ~771, 588. 84
2. AR -2, 904, 292. 81 -521, 648. 14
3. ALY S5 4 A A AR i) -0. 0289 -0. 0309
4. AR B 4 05 7 1E 87, 644, 897. 38 15, 165, 362. 23
5. WIREE S0 A 1. 0070 0. 9986

T

SIKT

1. BB SHEAR AR NNWEAZ 5 2 a1 S T, v B SRRl at K P24 1B

2« AIC B s fa st AR . BEBTIas . HAb N (AN 2 Fe i EAR SRR BRAH 2 2 P AN

{5 PR AR 5 R AT, AR Dy A9 S se B et B A 28 fe i (i A2 sh il as

3.2 & AR

3.2.1 & A BUHER K R RIS RS R AR s 2K L

BRI TPR 300 $5%k (LOF) A

V&5 3ES
HHEIEK R | EEIEKER | kgt |
NE " ST el s | 06 @-@
@® FrifEZE®@ G E ESE) W@
E=AH -3.12% 0. 86% -3.77% 0. 87% 0. 65% -0.01%
T ESNH -7.02% 0. 82% -8. 47% 0. 83% 1. 45% ~0.01%
ok —4E -1.00% 0.93% -2.81% 0. 94% 1.81% -0.01%
H 3 & A& ARG
- g;/\ ? ~17. 26% 1.07% ~97.78% 1.08% | 10.52% ~0. 01%
4
FE IR IPR 300 5%k (LOF) C
V&5 a8
WEMK R | EKR | kgt |
BB - LT el Etr | O-O ©-@
® FRUEZE®D g ELE) W=D
HE=EAA -3. 22% 0. 86% -3.77% 0. 87% 0. 55% -0.01%
SUR A | -7.19% 0. 82% -8. 47% 0. 83% 1. 28% -0.01%
25 —1. 0 . 0 —4. 0 . 0 . 0 —VU. 0
ol —4E 1. 39% 0. 93% 2. 81% 0. 94% 1. 42% 0. 01%
H 3 & A R ARG
- g;/\ ? ~17.97% 1.01% ~93. 46% 1. 03% 5. 49% 0. 02%
4




PR ORI R 300 FRBBLIE AR A4 (LOF) 2023 58 3 ZE Ry

3.2.2 BE S FEM U RE S R HFEN KR KI5 RS B AR 28 2R A2 F) 1)

Hh i
BRI IPTR 300 $5%k (LOF) A

20.00%
10.00%
0.00%
-10.00%
-20.00%
-30.00%

-40.00%

T T T T T 1
2021-01-01 2021-06-17 2021-12-01 2022-05-17 2022-13-31 20230416 2023-09-30

— SPERAPFE00IEE (LOF) A — {aitiiiss

FE IR 300 5%k (LOF) C

10.00%

0.00%

-10.00%

-20.00%

-30.00%

T T T T T 1
2021-03-26 2021-12-31 2022-05-07 2022-09-11 2023-01-17 2023-05-25 2023-09-30

— SPISRAFIRI00IEE (LOF) ¢ — desbidie

§4 BHEARE



H & PRI R 300 $RERNES R R &

(LOF) 2023 455 3 FFEHd

4.1 B2 ¥ (RESZE/NE) &

w4

HR

AR I <5 1) ik < 22 BRAGTRR

%
ERHY | EEH

EZFM
WA RR

WEH

HAN YILING

AL T ESELSIE . FEE 2 | 2018 4F 04

H 10 H

HAN YILING ¢k, iH5
L+ 5 2 H AR
+o EATER KR
EAENSSUEEEs S Nt
b, HAEFFA G Trh
EAR IR I & FHA R A
"], TR EHE
R TARIN; THEM
BEEEHGRAR, #
EEAE R FE R,
2016 4 6 HEHF A
ERIN LS AR A
A, DEHEE, B
AP .. DFE
TERR R, PSR
PR 300 FREALIESF
P4 (LOF). FfE{4
WHE 800 &b
U BT 4 (LOF),
HE AR IHHIE 500 FR%L
BUF S B R4 (LOF),
HE PRI IE TMT 77k
F S B A S R
& (LOF) K&,

P

2023 4 07
H 05 H

12

WME L L, B
WAL ER T [ [ B 4k
HRAR, (LT E
HEE AT, TP
EFA R EA A,
fErefh 3, 2015 4E 6
HIMN AR5 (R R 45
HAMWRAR, PifEed
TR, LB,
AT A& £ HIE - 500
T BOMUE 75 B R A
(LOF)« H {5 LR 1k E




FRAS PRI IR 300 4R B ISR T 4 (LOF) 2023 4E238 3 R

B TR A UE R
w4 (LOF). H{E{#
WHHIE 800 B 24k H 7
WEFHF T 4 (LOF),
HE AR A 800 A
8 BRI #) R &
(LOF) .\ H &R i HHIE
TMT 72 0lk = e £ GE
FIY A4 (LOF).
BRI IS B 24 tE
BOMAEHF BT E &
(LOF)+ S PRI IE
HRER JE 1R BILUE R
P4 (LOF). HiEf
WA 300 AR
RIS (LOF) KIS
2,

TE: L EAERTH . B H AR A S B A R (4 e H IS
2. B MV IR T RARHEIRE AN R FHE M & QEFRIEGLENIMES . WF. SPUEBA RN G EE
EHINEY R TAETREE G AL 53 B AR R E

4.2 BEANRE N AR SBERRTEHR YA

ARG N, ARGEHENRIEE (b NRICAERER SR 5 k) AR SR A
EUALIEEEF . HERPERLAE, AEBSHEN . B E N BALE e . AR
NI AN 78 ik NI BLAS M AN A B P U BE, s o B B, BT SE Sia . AR N, BeisfE s
AR, WA RKEDERESHIEAE A2 AT 8.

4.3 A PR GETHURH

4.3.1 A F3E B H ERIPAT BN

MR BN M S AR I CGIF5 B S A B B A PR B IR SR LY, DA AR A A8 5 B e
LGB, AR T — RIATEE LA TR HE BN S IHER ., £HIES TS RITHE
AIHI, BRI, AFIBIG R OT & RATHE TR, H BRIk AT XU
YEIESE, IR ARGHSAEAESBRRRELR. RTINS E R =A ARl £

(|




FRAS PRI IR 300 4R B ISR T 4 (LOF) 2023 4E238 3 R

Gy¥iis NV E BN B AL A AT B P A By P, AN TR B B A A TRTI [] 170 52 5 ] IR I3 I R a1 52 5 %
SHATZHIEF, WRSERAGZAH TS PITIE: X T0r—Hmin Bl AT RATIR
SEHIEE LA B 44 AT IS 5, AR IR A5G B o BE R IR U0 528 5 S5 SR AT 40 e RIS, 23 )i
FEAE N A REAGRFL S KA S LR R Bl AEATERAT IR RN 5T 4
THo AT, JRESRAR G B & G B e A8 G I L AT A BRI AR

A T BNV AE G AT TG O R AT, R ST AT 5 A RO

4.32 RER ST ANE RGN

NFVSHE N A P2 R G A PR RALAT . SR R ST R, R A F A
AL oy I 5 8 A8 By FEAH R E 58 IO L SR L BEATIE S GE vt 20 i, ARG 0 th #5521 & 2 F S LA 0L it
a2k IEHIA, AR5 AR NEHERPILE M ZRR IS 555 P A dtsefh 7 3 R sg
5y RS W AL By B IR S 2 H SR 5% S R BRI B BRI . R4 T
ARG X TR A s R, B FAXIIR. [BIWAZ 5 4k 25 5 (0] W45 93 17 Dl 4% 1
FORBEATGEE, JEX R R AR DU BEAT EAR .

ARG I, RIS G 2 6H 7T 5 F B A1 5 A 2 4L ) 57 WAL 5 o

4. 4 %5 M A EESHIH R RIBABIES

[t 2023 SERTPIZRSE, A2 5 EL A TMT ANTE M =ZF R XM A AT, 20 RS YR 2t S AT
I =2 VPR 300 FRECR 28 26095, 3%, HHIE 1000 FE #0226 05-3. 72%. HHIE 2000 F5% L5k 3. 15%, T
UELLAREUS A FR 0T 6% 2RI =28 TMT ARCHRBEAR [ B o R Rl 2 doe K R AR Al e . T
PR AR IR, (B =R 2R R, 5 B BRIk, —EREEE b SN TR
RS By AT s et . = FR PR A R OB FUR AT, T2 T T i kR B . HO8AE

A ERRER, 52T HA

il

IR AR

NA BT, O R S, P EOR S RA S, (S DTS A
BRI EHE AT R IR SR S 1 . A4FE TR GDP ARSIy 3. 3%, =ZEETRIIE 4%F) 4. 5%
Ao WiHEE GPD [FILLHEEZ) 5%/ 7. GDP A X T B ALt BB 22 50 I« itk ” HeaUigig ey “fak
&7 Mo A L ARAELT IR I HOK R B 25 O AL, X S BRE A IR S B A
HEEE LGB D AR, R R B AR K (1 S0 48

>

-
T, PMI Fe%%s: 4

8



FRAS PRI IR 300 4R B ISR T 4 (LOF) 2023 4E238 3 R

AN AL A A . S S R AT 1k, T A M 21 BH 4 58 B AT K18 H SR 40 1 22 0%
W, NRMEA—BINAFTRES k. A RINE, EINEGEBN ARG, *E AR EE T8
S ARSI

SRIETTTH, VW RAE O WAEB R R . BRI E TR, HRATEE TH0. RITTTH, KRR A
A AN S RS AT BEATS J9 PR A AL T2 2 FRATTARS SRR B B s e A XU S AR i Sk F) v £
5 AL

AN, ARBE G AE PR ] S R B R B R b, R R T A R B A S AT PR R
55, KPR B A BURER . R, AR S 5RO R R ISR, R m AR

4.5 R & B WES KL SR
AN, FAE G IR 300 5% (LOF) A AR BFE I KR I9-3. 12%, [FHDL ST LR e a2 0

=3.77%; HELRIIPIR 300 F8%k (LOF) C Ay (AR N-3. 22%, [FIHAML ST b e v 25 % M -3, T7%.

4.6 RE W AEESHA ANHBES T HETE A
AR I, AT okt LI 20 A TAR FIE G B IS T 10 T /7 Jesit St AU A7 A B AN
SNEPNIR

§5 MAHAEWME

5.1 REHRESEHEHEBMN

F5 i H SH () AR BRI LEE (%)
1 e 96, 715, 500. 67 92. 74
Hodr, = 96, 715, 500. 67 92. 74

2 e - .
3 |EEURas BT . .
Horb: fiigs - .

B SCRHIES . .
4 [REREE - .
S RUAT A T AR - .
6 [ENIRE LT . .
FLrpe ST 2R 0 ) S NGRS 4 i 7 7 . .

7 VRATRERME B AT e AT 7, 066, 685. 49 6. 78
8 |[HAthEir~ 499, 022. 35 0. 48




FRAS PRI IR 300 4R B ISR T 4 (LOF) 2023 4E238 3 R

| 9 [&it

104, 281, 208. 51

100. 00|

5.2 G FIRBATW A RO ERFAS

5.2.1 | EWIRBHERE BT RAIRABRE R R AS

A5 1725 ARME GO i B & BB R (o)
AR RS B D 1, 040, 876. 80 1.01
B XA 4, 095, 043. 69 3.98
C |Hli&k 53, 303, 747. 09 51.85
D | ATg R BOKAE IR R 2,922, 633. 48 2.84
E (@5 2,218, 719. 49 2.16
FoHRMEREI 307, 557. 12 0. 30
G prmiEHn. Sk 3,041, 099. 60 2. 96
H (18 MEmol 94, 000. 00 0. 09
I (SR AT RS B AR RS 4,296, 835. 83 4.18
N 4 21, 006, 556. 07 20. 43
K [FH 1,461, 777. 94 1.42
Lo [ GE R 55 R85l 932, 910. 32 0.91
M REEBE AR iR S5 1,278, 055. 88 1. 24
N KA SRR L5t i EE - -
0 |ERRS . BB A R 55 - -
P |#E - -
Q | BAEMESTAE 554, 065. 71 0. 54
R Pt R E MR 114, 372. 40 0.11
S |&A - -

At 96, 668, 251. 42 94. 03

5.2.2 ] B HIRBE B AT W0 KRB B ERRA S

el k5|

~fefE G

L TR E L] (o)

AR BRL H

Rl

il

21, 657.

HUg BT IR BOKA = ARl

I

R AT

LB EREATHREOL

T | |mm|o|O |

A R ROl

10



FRAS PRI IR 300 4R B ISR T 4 (LOF) 2023 4E238 3 R

5 R ARG ERARIRS L

25, 591. 28

0.02

Rl

Bl

AL SRR 55 ik 55 k.

AR FEAMEANR 55k

IKA S ISR > 3 vt i B,

JE RS BRI H AR R S5

oA

DA TAE

A RE AR

| lm|lo|Tm|lo|l=Z2|l=2lcl=]|S|H

2z
L

it

47, 249. 25

0.05

5.2.3 | EHIREAT WL/ KRB BB R R E R R A S

A SR AR RSB BB B

5. 3 WKL A SRMME 5 He B 7™ 1 E EL A5 K/ HE P O i SR 40 B B 4

5.3.1 & HARIEBIEE LA SYME b BE B35 H ) R/NEEFF BT+ 42 R SR A4

Fa | B JBEZE A4 FR BaE (R | antE Go | GEEE T E ] G
1 1600519 DivME s 3,315 5,962,193.25 5. 80
2 300750 THER AR 14, 100| 2, 862, 723. 00 2.78
3 01318 Hh [ P22 57,675 2,785, 702. 50 2.71
4 1600036 FA R ARAT 65,915 2,173,217.55 2. 11
5  [000858 MR 10,357 1,616, 727. 70 1.57
6 000333 4R 4] 26,168 1,451, 800. 64 1. 41
7 601166 Dl ARAT 77,427 1,261, 285. 83 1.23
8 600900 KL 52,113 1,158, 993. 12 1.13
9 (002594 =] 4,823 1,141, 604. 10 1. 11
10 600030 FEIES 52,205 1,130, 760. 30 1. 10

5.3.2 R B FHE A M E 5 ZE S B = HE LK/ AT i IREE R 4

| e 4R WR D | A oo | TR

gl (%)

1 688657 v R A 214 22, 127. 60 0. 02
2 [688592 A A 103 5,512. 56 0.01
3 1688549 L 589 4, 488. 18 0. 00

11




FRAS PRI IR 300 4R B ISR T 4 (LOF) 2023 4E238 3 R

4 1688702 AL 66 3, 463. 68 0. 00
5  |688693 B R 62 2, 836. 50 0. 00

5.4 M EHRLFF R M ROEFRRAE
ARBE A R AR FFA 65

5.5 & HARIZ A SRHME & B S B 1#E LB K/ FF B AT TL42 R348 5 A A
ARG AR WIRARFFA 657

5. 6 R 5 BIRIEA MBS EEH = #E H B /NHERE BIRT 148 3= SORAES 33 B 4
AFE G AR IR ARFFAT B 3L SR

5.7 G IR A RRME S EESHHE BN FAT R4 e BH R A4
ARG ERARFFAREIR.

5. 8 1R & WIRIE A SLUHE S EE R =13 E He B R/ NHE e B BT A3 B 5L B B A
ARF A AR R FFABUE.

5.9 I EHIRAR ST BB HF B

5.9.1 5 IR A S B T BRI R SR8 A
AT AR N R BEAT AR I B 5%

5.9.2 Z Bt G BB B B BB BUR

BB BN TE AR IYILE, DR RS0 AR A A BIA L S 40 H bR . AR S A B B B2
HOREAR S DU B RN, DLEIGRED H I, EXES TR RIRTIR T, AFEEEN, S 5RHI5 0K
5, DUEHSRAGHRGENE, SR G KRR, thoh, A eiRRia R SORIS ks
R DL T BB RS DAREAT A A B i B, AP R F e [l . KB 2055, DA o PR R At 5 R

BT RUREEAR 48 B KU
5.10 IR & IR FE SR B IE G HFH LA

5.10.1 7 3 [ 539 B 450 BE UK
ARHe S BBV AN LA [ Y DT B

12



FRAS PRI IR 300 4R B ISR T 4 (LOF) 2023 4E238 3 R

5.10.2 & & B R A H: &5 B 9 B FUH S5 S8t 28 B 4
ARSI AR A N R HEAT [ GO B R

5.10.3 7 3 [ UM BT 450 B PROY
AT G A WA AR EFEAT U BT

5.11 BFHEWMEME

5.11.1 EEHFA TR IEFHRT EAARREE R RABERER G HAT—ENZ
F|ATTHBIT. AT SR

ARSI AR AT+ AAEZR BRAT B, SR i) H AT — A, O ERAT B A PR 24 7 32 2 rh RS
B PR AR I E R AL T REIIEN )R (2023118 5); W EUEZRB A BR A w2 b [ E 27 e B A
B B2 R TR A E TR B A7 PR A RERBUR B BAE T i i oo, 52 2 rh BN RARAT AR ST CRRAT k7
(2023) 6 5 ), W3 rp [EIIE T3 M B A B 2 03 2 DY el M B =) O 36 R A UE 3 BB 00 A BR 24 R R I H B s R 1
TEHIPRE « o FEIEZ7 I B A8 PR A TR DI R 5% -0 B IE SR BB A PR 2 ) SR BB L L 8 s ol 43t ) o
5E o

XTI RAT EARRATUETR BB RRAE P I . AL B B E IR K ERERHTE FEA S B BEAR
W2 ERDL, BATINA, AL T IORIS A AAT AR b 48 A B e AL Se e .
TR AR SR BEBAR K A BEBE ™ M AT N BB R AEUURE , AT B R A 2 = ) B AR E

Rk 2z Ah, HARARRE SHGR KR+ SRR RAT A BA B B RERAT A 2 SEHU . i EHIES R
B R LSRR . [ 5 it o BE R R ILIR AU I ZANCE BRSSP S 580/
&, BAER g H AT A 2B TR VU AT E T, AL .

5112 &R FEMH L2 EERTHBUES SRMNE N & EREE
ARSI GBI T AR, B 2 e R E 5 A B 52

5.11.3 A B FEHI R

Fe EA & ()
1 WFHRIES 7, 569. 66
2 |NISGESRE K 434, 920. 91
3 AR |

13



FRAS PRI IR 300 4R B ISR T 4 (LOF) 2023 4E238 3 R

4 PR E -
5 MEHSCH K 56, 531. 78
6 PLAdNIGK _
7 [HAl -
8 &It 499, 022. 35

5.11.4 & 75 FA KRR B4k T 5 B0 B T 5 B £t 2 A A
AT AR AR RFAT b T 5 B 10 AT e e 5 07

5.11.5 R & FA KA 148 B R AFAE I 52 PR DL U BA

5.11.5. 13 K 18 BB i+ 44 B R A AR TIE 2 BRI L Ui BA
ARH G AR T IR FFAT MR B B AT 44 IR AP AME AL LB R PRI B«

5.11.5. 231 SR BR A B By .45 B B= AP AP AE T8 S FR 1B DL B i B
SN NRHT

B | mEmR | sk ﬁﬁﬁﬁigmﬁﬁ gﬁ%ﬁ;ﬁ T B 5
1 |688657 U R A 22, 127. 60 0. 02(FT R by Bt e I 52
2 688592 | e AT 5,512. 56 0. 018 e A 22
3 |688549 HEE 4,488. 18 0. 008 & H i 52
4 (688702 RS 3, 463. 68 0. 008 & Wi ik 52
5 688693 B 2, 836. 50 0. 00 = A A% 22

5.11.6 BB A SR M AU F A SO 1R #R 5
R LSRR, $3 AL A o i v E B 2 T RS o AT R R 22

§ 6 FFRAEEHHED)

AL fy
HRAE ORI 300 84 | HRE R IITIR 300 45
i H
(LOF) A ¥ (LOF) C

0 5 ST 3 < 3 AL A

113,938, 676. 91

17,076, 678. 78

075 300 1) 56 < L H Y 20

1, 348, 740. 37

30, 735, 090. 86

Pl T TS 1) B < B ] 3 00

28, 255, 089. 92

32, 625, 439. 22

A R G 7 0 RS A (3 Ak DL« 3181))

14




FRAS PRI IR 300 4R B ISR T 4 (LOF) 2023 4E238 3 R

5 BAHA AR I 4 4 LS A5 87, 032, 327. 36 15, 186, 330. 42

$7 REBENCHERRERRFEEHNL

1.1 Z&EHEANCHBERRERRFE S5 N

ARG, HEEEHANRISHEA R SREAEES.

§ 8 WMEHRRERNEERRESFFE O BB

§9 RMBREHPRNIMERGER

9.1 REWNE—BREBRFEFESHBLLHIERIBGET 200 KE AL

WG WK A RS
S04 B A A A L H "
Bt W

ak || BEEEHILA .
. . X . N N N G
B | BIEGEEE 20% N TE TR %01 FR 7 5 JE 5] 47> 01 B A 14 E

5 ‘

[X [a]

2023-08-01 %
23,677, 190. 93,677,190.2 | 23.16
Wik | 1| 2023-08-14, 2023-08- ) - - 1 .
23 % 2023-09-30 ’
NEE - - - -

77 R R

ARSI B Un SR BB B AT 2 e AP A B B o e e 7 A A BT FE) 20% DU T W R ABRE ] 14145 »
CIEEEEE

(1) G AERE I 8] N TR B 06 (BT 7 7 AN, W Re ™ ARk e OB N, BRI
RAFA B A A LA B s J 5 0y AU AR 20% 0 B —f5 B3 2 K AIUBE [l 5| A L ARORE (], e BN AT
REARTE (EE AR AILE RE IR REIE R, W SBESE 2 ANTFRCH BLE (B AR%0 A AE BB, 2
HNTTREARYE (e e F) AL 8 B 5052k S IBe (o] FR, ) P58 5 Y Bk ] 7 B i ol 2

(2) 28 BB RS DAL J B0 [l A L e 75 22, U ml RE A B < B 1 (EL S BUAN AR i, i 2
BT IS R A T KT

(3) PRI BE GBS FE T S 8, BRERIRE m] SN A BE G 087, 3 B e (B BB 3h s

(4) Fe g B B /N, AT RE T B 20 85 58 52 IR M0 AN BE SEBLAE 6 5 [ 240 58 I 8 H AR B 5 8 s 5

(5) KAUBE [ 3 B g B UL A, ABET ARSI A AT, BE R AR B < 5 [R) 10 240 5 T i 5 R 4% 1 b 3
B BERSER

15




FRAS PRI IR 300 4R B ISR T 4 (LOF) 2023 4E238 3 R

9.2 MR EH RFK HMEERFE
MRIEEEGE BT 2023 48 A 26 HAAH (h {5 OREE &8 BA IR 7] 58 TR T Al 0 3k & 2 %
AT GG R A S, ARHEEH 2023 4 8 H 28 HRIMCIEE 2 X & & RSE ST BT .

§10 FEMHER

10.1 2#EXHEZR

Lo (ED AFWRYR 300 FEH05r JIE S35 L SAH DG HE SCAT
2. HETRIE & B HAT PR A F) B L

3v HELRIBFR 300 FREIEA R R A S (LOF) BE&HR
4, HELRIEFIAR 300 FREMIER R B E (LOF) FHZ 345

5 AN A I PN 44 UL e 5 R 1) % T

10. 2 FFIECHb R
HE 4 TR/ B ST N T

10. 3 &P AR
P T LE BV ) 30 7] 3 A M A S B A D], T AR 9 S E

JNE[ AN AT LA, A F bR www. citicprufunds. com. cn.

A5 DRI 6 BT B2 )
2023 4 10 A 24 H

16



	§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


