H A DR UBOHT I [ 4% R 3 0 B VR A REE J 43 B ik 4 (LOF) 2024 458 | T4l 7%

FRAS AR UR BT HE [BIR R i B IR & SRR 4 (LOF)
2024 £ 1 ZEHE

2024 4£ 03 A 31 H

HEEHEAN: PERBELSEEFRAA
EELBAN: TEBITROERAF
WEEH HB: 20244204 H 19 H



H A DR UBOHT I [ 4% R 3 0 B VR A REE J 43 B ik 4 (LOF) 2024 458 | T4l 7%

§ 1 EERR

S 4 B T 2 B R AR PR R R R A T 18 SRS R, I

BIESNE . HERRVEA S B AR AN ) S DT
FEE NSERIT R A IR A FIREA I S FME, T 2024 4 04 H 18 HEZ 7 AWE Pl

FARPS HERMMBRA GG ENRE, RERZNEAAERERICER. R FUEMRE BCE B E

FEE BRI SEE N B st i E BEALE R e 0™, EA R & — 2 8 A

A
FER RSO AR IARMRIL . Bevta R, 08 AR I 30T D S AT S A2 B B A < (4

E YRR

AR IV 55 SRR A i

A RAE 2024 4F 01 H 01 HARZE 2024 4F 03 A 31 Hik.

§ 2 BT RN

2.1 BEREFRFHR

He 4 TR HAE DRI E YR 7 (LOF)

A TR H A DRV T IE

e TR 165526

B S (Wi LT

EeARARH 20154 06 A 19 H

A5 AR S BB 19, 124, 705. 21 4+

e e TE A 2 1) VRS B AT T, 77 53R4T BR 253 b 350k vfe ) e ot

EraAN=P N _—
1. BEPPRCE RN ARG R Eh@E X E M A TR E TR E
FIF BB TBCR . BB AR B AT R &0 E
FFE B i, W AR — BN A S 17 T 34 AH X,
W as 2 ) A b, ISR TR R RS [ Wi s R 5 R B

By PR E . A XS TR &, 75 3-8 8k 2t H

FEAE R 20 (Bl o

2~ IBEERBLBT RS A RS A B B A, ARG
SO = o1 A4 = N T o S E R DR pok ik WDt i EA Pl
W 2 N PR A I R A . B BT R AT
AT ATAR SRR R, SRR E RS

2




H A DR UBOHT I [ 4% R 3 0 B VR A REE J 43 B ik 4 (LOF) 2024 458 | T4l 7%

BedEble: AN BRI AV 5 e TE S E R
IRBREE S JRAE B AR AT AV (E KT HEAT 21 5 ORI,
730k 2 AT PR R A

3+ [ SRR AR T SRS AL R AR M AT R M B3 i
WAEE, JEHE TR0 T & AR B BoR, #4717
ik

4. BARMITE . BUESFSIRRNG  AFE G SR AR TR . L
UEAN A 22 o FEIE 2 SCVF I B AT A2 77 i o SR B B WTIE
RUBHEIIL,  DLBR B Bt AR B il B A B e O 505 H o
AN A SR S BB PR AR A S B N, BB R
NHEI, EREFERRTR T, AFEREN, 25505
M st, DB G RGE NS, BeE A A r R
Rtk BbAh, AHE GRS F B SRR b dn iU K A
VEIsE Il KB LSRRG DL N BBl P XU AEAT AT R L
SE . AR GHRHZ A SR ERE LS S M I BGIEEAT R
BRI RS Sy, i S E RS, SRECE A . AT G HEAT AL
UERLBEIS, KR X ASUIEAR FIESR BEAT S AT AT 5T A Al (B Ak
., SEROEEhRESL, BABENEIMRE, #EHe
HAENE, WEZHHE

5+ AFFEFEIETR B MG AT EoR AR AL G (1B 58 H AR SR
BB SRS, IRABTFUIERMIES BB U, PR E B R
B RIERAT 57 .

AMVERRF R AU UG SOV e R A i, A e
NEEATIE SRR Ja, ATDLR AN AR, A & ml DU
S AT SE T AR G B SRS, A 53 U I BRI B DR 2 7

A
AR R AR E I R (BU) +3%
RH A IR o, ORI FOMIaE T 0% T A
KRS
R SRR S, (T RSN 4,
FYETIN P (R 2 B R A
FyNTTN BT B IR A
R R I O 2 I S SRR (LOF) A 13 ST (LOF) C
R IR A I 4 R S T -
IR A IR AN 165526 165527
WA WK T JE o 2 3 4 14 B s 332, 673. 39 1y 18, 792, 031. 82 i

§ 3 EEMFSEIAMESIFERI

3.1 XEM &R




s PR UBOHTIE [ 4 R B TR &

BSR4 (LOF) 2024 4E58 1 R

B NRMIT
2024 4£ 01 A 01 H-2024 4£ 03 A 31
R g s F01H01H F03 H 31 HD
S IRET IR S (LOP) A | F SR GEIE VR4 (LOF) C
1. A O s s -15, 499. 77 ~774, 402. 72
2. AR HHFE 1,291. 18 22, 860. 24
3. AT £5) 38 4 A AU A ) 0. 0038 0.0012
4, IR B G % =1 E 511, 539. 47 27, 496, 328. 79
5. IR I S B 1.538 1.463
1. ERESWSHR I AEIERE NNWEAE SR S5, TH N2 A SZbrias K ZAK T B
BT

2+ A C eI fig 2k S ARSI« BB R

{5 AR AR JG AR E, AR A sl as in_EA 2 feth (AR sl i

FHetlfe N (A3 24 Se O E AR B as) FHRRAH 2 2 A A

3.2 HEHERIN
3.2.1 BE&MBIHER KR K H 5 RIS b i 28 2R 1 EL L
FRAE ARG HE VR & (LOF) A
M G b A 3
EIK R | P EEKR | g ”
B R s e | MEGEE | O | @@
® bR ZE @) R HEG) s
HZEZ®
iFE=AH 0. 13% 0. 15% 1. 12% 0. 02% -0. 99% 0. 13%
T ESNNH -0. 90% 0. 16% 2. 26% 0. 02% -3. 16% 0. 14%
i —4E ~1. 47% 0. 18% 4.51% 0.01% ~5. 98% 0. 17%
TE=F 3. 52% 0. 22% 13.51% 0.01% -9. 99% 0.21%
% HAE 30. 70% 0. 25% 22.52% 0.01% 8. 18% 0. 24%
H FE 4 A [F) AR 2ok
dljig;;i ? 57. 36% 0.31% 39. 70% 0.01% | 17.66% 0. 30%
45
HR S ARG FE VRS (LOF) C
iR | ik | e | e
Bt 5 m&; > ‘@E% zé /@qﬁzmﬁm 0-® | O®
" HeE@
HE=AH 0.07% 0. 15% 1. 12% 0. 02% -1. 05% 0. 13%
T EAANH -1.01% 0. 16% 2. 26% 0. 02% -3.27% 0. 14%
ﬁz I -1. 68% 0. 18% 4.51% 0.01% -6. 19% 0. 17%
—4E 3. 06% 0. 22% 13.51% 0.01% | —10. 45% 0. 21%
Ti&iifﬁ 29. 90% 0. 25% 22.52% 0.01% 7.38% 0. 24%
B34 ARG 49. 64% 0. 31% 37. 45% 0.01% 12. 19% 0. 30%




H A DR UBOHT I [ 4% R 3 0 B VR A REE J 43 B ik 4 (LOF) 2024 458 | T4l 7%

2y | | | | | |

3.2.2 RS EFEMURES RiHHEH KRR KI5 RIS Al s R 2R )

b EE
FRAE DR ICHTHE VR & (LOF) A

g0.00%
A0.00%
40.00%
20.00%

0.00%

-20.00%

T T T T T 1
2015-06-19 20161204 2018-05-22 2019-11-08 2021-04-26 2022-10-13 2024-03-31

— FRESRHSIEESLORA — JrekbbiiaE

FRAE R IGET TR & (LOF) C

A0.00% -

40.00%

20.00% -

0.00%

T T T T T 1
2015-12-07 2017-04-26 201580914 2020-02.02 2021-06-22 2022-11-10 2024-03-31

— FR{SRASHERSLOR . — JrEstbaiaaE



s PR UBOHTIE [ 4 R B TR &

RUESF R B 5 4 (LOF) 2024 SR 58 1 FEREHR

§4 BEARE

4.1 RE&E2E (RESZHE/PA) i

w44

HR 55

FEAIE 2 1 HE e 22 PRI RR

EZF M

ERHY | EEHY

AP AFERR

B

ek

2016 4 11
H 23 H

23

Rk, &
+ . EATER T RHSIES
B A BR 2> & i
A, TR BT
FRITUEFRA R TS
A, AT AT AT BT K B
B T BT EHIE
SR, AT % Wk
W& ER AW, b TR
e TR s
HARIUTEAA, /T
BEILEPHTLER,; T
W (S IIE 57 I A IR &
"], ARARH T A T
FEmls. 2015 4 6 A
NG DR & B
BRAR, $H/EEH R
. B E LR
A i RV I B R A Y
IEHH L PER
WEER I R T I B R A Y
IEHH AL PER
CHT HE [ 4% R T i B IR
A OE R R A
(LOF) « H{5fRiEL
B 7R 925 i B2 IR 25 4%
B g, PG R R R
e A AR
& PEEEEE 6 A
HFA IR A BNE S 1

WiREHeaH,

WIS

2020 4 01
H 14 H

12

MR, Al
+o BRI LR A A

6




H A DR UBOHT I [ 4% R 3 0 B VR A REE J 43 B ik 4 (LOF) 2024 458 | T4l 7%

SR, WHERER T
o 2011 4F 7 A A
BRI & HA R A
Al EAE [ E W AR A B
Jii e BRAT H A PRI A
fit 77 BLAE 75 #% K 5 &
(LOF)\ A& PRUBCHT 8t
[l 4 R VG ic B VR A ALE

TR e . S R
ﬁ%@ﬁxémEMn
RUIEFF 4% Bt 5 4 (LOF)

w2 B RS T B
A BRI 45 78 2 4
s (R S i RS I B
RABNE S5 7 3 4

HE PRI =15 2 it o7 A
IEHRB T RS PER
W 6 N H R IR
G RNE SR TR S 2
S5

E: 1 ERERIH . SR H IR AL &8 B SN A S H IS
2. IEFF AAE BRI AR HEE AN ERE 4 (IEZRFE L BN E S
EHINEY R TAETREE S M 78 B A G E

4.2 BEAXRE A AR SZE MM TE B LA U

LA SN SEUNAUS N NIAY 4Ny

FEARE N, AIEEE BN RAZIE (PN RN ERES 5 3 2 G150 AHAAR S A
SENREEE G U FNAE, REWSEN . BRI N ARSI ™. AR e

NIE AW 5 8 NGBS AT N S il B, s e B, vk &
AR, B REBE RS OB A AR 01T,

4.3 NP S E BB

4.3.1 AP 5 H ERIBATER

ARAE h ENIE I 2 A ) GIETR vt 4t

oy EEATME, AFRIT —

RINATENVE

izfE. AEMIN, Seiaffs

EERXFANTLHHEARTER), PRATRI ARG R
NV EBRMFIER . BEIEA TS HATH S




H A DR UBOHT I [ 4% R 3 0 B VR A REE J 43 B ik 4 (LOF) 2024 458 | T4l 7%

m I, BRI, ARG T G R AT TR, AR IR . S T A
UEFEESE, WRIRPTA RO A A L EPARPHE B . BT SEE B 5 R T T A A bl X
Dy¥iis N VE BN R H A PATIR AL 5 L, AN R BR[N] 17 52 5 /) — e 27 f 8 52 o) 2
GHRATEHIEF, WRSERAGZA X TRLHIITILE: X F00r - Rmia R, AEATTRATR
SRHEE LA R 4 SGHATIIAS 5, IR0 SG . L BE SR 52 5 G5 R AT 0 e s RIS, A el
TN NI AR A G F RIS KA 5 LR — R R, AT RAT IS IS5 5 AT 4
THor T, FREESRARSCHE B2 & G BN 57 5 28 5 TR U EAT 6 PR AR R
AN TR NV G ) AT T DL R 4F, RABUATHT 21F2 5 MAHRIE DL .

432 RERZGIT RN T H

ANFEDNTE T A=A G ks P AR AT R R G ST, FE MR AR AP
A B Jo S 58 5 R A S S ST R S B HEAT I ARG 4007, AR R 00 ph B 2 2 B LA L
PGS TN RN, LS5 A FHE N BRI S 2 R B2 552 5 FT A TF 360 /) F R 138
5 R R 83058 By BRI AR S 2 F RS B S%IIAE 5o AR R BB AT AR AR L. 0 T 530 5
Wi =gk, FH. BN BIEEE 500 25 5 1l a5 G i IR SR AT Si i, IR &2 Bk
O LN AT b 4

ARG, RRBUELEH A 2 04 AT RS S BN AT 5 AR 25 % I S 28 5 -

4. 4 MEHNESRR A KRB ES T

WEANEHE, —ZEEEGHFRIKIRMS, Sl PUL KBTI, 5780 iim it Bk, mks
A TR, SRBTMSE TS AT, SEBAE M R PUHRER . W oMhE L R [ Py DT S R,
B PE R R IR SR, ShFBR TN . BASEE— B E T, Sl P 7E 1. 2 A1ET 50%
JATE 3 HARSHTESRANER 7 s ARHIE s 558 S HR BOUTE SRR Lyt — D5k, KRGV ENEE— DK
2o WIWAEPE, 1—2 Ay, %07 EARTH R4 R EL B Tl A lb SEIURE S8 9140. 6 127G, [FIEE
HE 10, 2% MIHTEmE, 1—2 A6y, il o B8 880 81307 47T, LK 5. 5%, Hrfr, BRI
A1 B S A 74194 1200, K 5. 2%, ZEMBURJTTE, 1 HIATEA 2 H 5 HFEHE 0.5 NE R, A
5 I (AR FE 38 T A T s P~ BORFFERIO, BhE “ 44807 AW, db by RS v B BRI B
F, 2 H 5 FEMIRLE LPR MIZ N 25 AN 3 S BT, BUR AR 18 A GDP 34 H AR 5% /4, JF

8



H A DR UBOHT I [ 4% R 3 0 B VR A REE J 43 B ik 4 (LOF) 2024 458 | T4l 7%

TR 32, ORIV RAT B KIIRIE R, SFARAT 1 LT . BORI RS R R 1 Bk HE
&G

W 22T, A BGAE 1 A4 B BJE PR [E T 973 300, HHHIE 500+ HHIE 1000 43731 L35k 3. 10% Tk 2. 64%.
TR T.58%. MATNE, AT, Bk . AEEE. A3 R, EZEY. HENL. BTET
Bko BiFTiy, — TSR, WEMEAI T, ML GEERKRIE, MR,
FURRBCE R, M EAES:, 1 H 2 3 AV LIRS TH, 10Y/30Y Bkt 25050 FTE
2.27%/2. 43% /e AWK AT, 3 AP NN b s BT, W ai e R OB G R (5 FAUE AR IR 2,
PEPE R HIAESE, R N AEAE S, i A S A B R SR T BT I, PR AR AT
2 0. 8%.

—FE, ARG GHSIARUMEGEZ N, IR ARIRE. BARES . K. B,
ESEE, RS BT . B, AR LRGN, Fod RIS 0 3 T 0 T i o
A A, DATH R I O ASC B K, [R] IR 38 S AT AT

JRE T, REATARMELER DI, PR RS RITE, —OaEiKE ) BT, TR E SRR
g5, DA ERRECOERITER, ANRMIKEARE. BN ORI RIKARELS, Wi riRiEE, Eg
REATFHEZE, (H BRSO BT S5 10T 50 1 4 S ik DU 0555, EARTH AT ol g 4B 4. S@ik
JrTl, T ZZREE PPT RILL A BTG 7, CPI [RIEL/MEIERY . S MBCET H, S NAEIRAL, i)
PEFTREMRFF S BRI, WRBUR AR, RAT B R E R & .

IR, FEAS R AR, S5t — D Far oL T, BRI AT Re A IEh, (K Ik SR AR
Mo BEOATEARAZ T, A EA GRS I BN R —: 5146, B B A S a5 iEsh s
Bk, MV EAREZ DR, AL GUAT LA ASRETE R L7 17 f3 X% b m] BT e . e
Y, UL B BRI AR RAR, TS 2P AR AR

ARGE TR LR E RS EME G, GaBRARNRE ., AR KM 57 &,
SRR, IHEROE M. MR, TUY B BRI CREFAAL,  F3 th 278 B T 5 £k

4.5 MEBNEES KGRI
AN, FE RWCHTHEIR A (LOF) A B (B3 K208 0. 13%, [FIHAME SR LR IR ZE R0 1. 12%;



H A DR UBOHT I [ 4% R 3 0 B VR A REE J 43 B ik 4 (LOF) 2024 458 | T4l 7%

HE ORIUHTHE IR & (LOF) C A3 BAHE IS K3 0. 07%, [NV St LR MEUR 25 %0 1. 12%.

4.6 MEMAESTH ANBERES T HEPE R
AHeeH 2023 4 8 H 2 HiEEARMRE IR IR ST AR T LT /70, CaEg N+ IR

Fo ARRESEHN CHEE A P EEM 2T 7RG IR IRAS TR R TT %

§5 MEHEME

5.1 RERARESH=HGENR

i H

e o)

i R B T EL B ()

2,877, 299.

30

10.

2,877, 299.

30

10.

[ 7 A 5 %

24,177, 647.

95

86.

Hre fige

24, 177, 647.

95

86.

BTSRRI

BaE R EER a7y

<ERRAT AR AR TR

SN IR R 5

Forbre SCIK Rl AR SN GRS < B 7

HUT R S 1 e it

1, 045, 917.

86

.72

8

o fth 557

4, 425.

26

.02

9

it

28, 105, 290.

37

100.

5.2 MEHIRIEIT W RIRERRAS

5.2.1 REHIRBT WD RIIBABREREAE

Rt 1725 AFME o) o B BE B L (%)
I VN N5 G 1 44, 890. 00 0.16
B PRI 238, 974. 00 0.85
C |l 1, 513, 946. 90 5.41
D [HA. BT RS BOKAE IR, 132, 129. 00 0.47
E (25l 40, 180. 00, 0.14
Fo R MZE &G 35, 652. 00) 0.13
G |z g AHEELLY 114, 976. 00 0.41
H o [fE1E FE Ok - -

10




H A DR UBOHT I [ 4% R 3 0 B VR A REE J 43 B ik 4 (LOF) 2024 458 | T4l 7%

I 58 BAANE BRIk 33, 666. 40 0.12
J &Rl 644, 880. 00, 2. 30
K |k 34, 317. 00 0.12
L |[FEGTAIRE 55 g5k 24, 190. 00 0.09
M BFERE TR AR S5 18, 472. 00 0.07
N KR BRI A S d it 2l - -
0 |[ERMRS BEFIHAR RS - -
P |HH - -
Q | DAMGESTAE - -
R otk REMERR 1, 026. 00 0. 00
S |&GA - -
it 2, 877, 299. 30 10. 27
5.2.2 EFRZTW 0 RNBRERFERERTAS
ARFE AR AR AR W o B
5. 3 BRI A e 5 2 & B 7= 8 FL IR/ HE P B B S B B 4
5.3.1 EMRIZA RMHME 5 E ST F=3E Ee B K/ HEFF R BT IR E B3 B 4
e | RS JBE SR AR BaE B | antME o) | b ST EHE S o
1 |600519 SINFEE 100 170, 290. 00 0.61
2 [600900 KITH ) 5, 300 132, 129. 00 0. 47
3 1600887 (Epilliiars 3,900 108, 810. 00 0. 39
4 1600036 HERAT 3, 200 103, 040. 00 0.37
5 601318 rh [ P2 2, 100 85, 701. 00 0.31
6  |000651 AL e 2, 000 78, 620. 00 0.28
7 1300408 =3R4EH 2, 800 69, 132. 00 0.25
8 1601166 Yol ARAT 4, 200 66, 276. 00 0. 24
9 1601088 rh [ pfE 1, 600 62, 544. 00 0.22
10 600188 FEHREVR 2, 600 61, 854. 00 0.22
5. 4 MEMRLFHEF BT ROFFREHE
FFg {5t A ARME O o BB BB L (%)
1 E K 7 24,177, 647. 95 86. 32
2 |RATER - -
3 |ERfRd - -
Horpe BURME SR - -
4 |k - -

11




H A DR UBOHT I [ 4% R 3 0 B VR A REE J 43 B ik 4 (LOF) 2024 458 | T4l 7%

A lb e Rk Bt o - _

S A - -

AT CRIACHBD - -

N - -

O ([0 | [ |O

HAt - -

10 Hit 24, 177,647.95 86. 32

5.5 MEIRE A RHHE G HSH P #E LLHIR/DHEF R RT I A S R 4

= o e . _ i B
s | GRS (e HE G KAME G B ()
1 019723 23 [ 20 110, 000 11, 180, 779. 73 39. 92
2 019727 23 [Efift 24 70, 000 7,093, 493.15 25.33
3 019678 22 [Hfit 13 58, 000 5,903, 375. 07 21.08

T ARSI E IR H L G5F.

5. 6 W ERIRIE A RME & H S F P 1#E ELBIR/ADNHE P AT+ 48 B P SCRAESR 0% A 48
AT AR IR ARFFA B SCHFFIE TR

5. T MEHIRE A RMHE S E S #E AR/ DHFRIT LA R E U4
I ARG ARG T8

5. 8 MERIREL A RMME & E ST 138 I R/ HEFF B BT T 42 BUIE T 5 BA 48
AFe AR AR ARFFABUE.

5.9 WM EHIRAZESHR RIS 5 F oL i ¥
5.9.1 IR F IR A Z S BB 10 B AR R B A1 25 B 40
ARSI AR N R AT B A SR e

5.9.2 RSB F B BB R BUR

S E BT B BT, DLSR B R S i B AL 1305 H b e ASE e e BT3Bt
HRREAR S RS R AR SN, A SIORAE D9 H 10, 7E KU AT AT T, A TR, 25 s B 8Lt
CUE BB AL (K R Gk KU, s 4 R R IS S R o R, AR S it s FY BB 9T B ROxT it i 4
KA IAER] KB ZLSE R RS DL R BB PR XU AEAT A R B B

12




H A DR UBOHT I [ 4% R 3 0 B VR A REE J 43 B ik 4 (LOF) 2024 458 | T4l 7%

5. 10 AR AR S BT B B FUH R 7 F 50 i 9

5.10.1 A< H BT B R UK
ARSI I BHE AR E AU BT 455

5.10.2 B AR AT S K B FUE L R7- A8 B 48
AT AR I R BEAT [ G S e

5.10.3 A3 B R R BE RN
B 4 AR A5 W P AT AR T B B

5. 11 XA AW EMHE

5111 ZEREAM TR UEFHKIRITECEA PP RER I LRAERERERE DT —FEAR
B AT AT

ARFEGAR BT AT+ A UEZE R AT AR, RS g H AT —SE N, B IRAT IR A IR A 7 32 21 B R ANE
BRI 70 R < B L R BRI A R Ab T GARAME R [2023]42 5 IR T th 5 [2023]81
5o

XS RR RAT AR RATUEZF IR BTR SRAR P B I A3k PN 1 ImD, < H BR BT FEAH SR 1B A
MR ZERDL, AT, AL T AT AT IR R AT AR AR b 22 B R B A (8 7= AR S P . 3K
AT AR AR BEAR TR BT PR AT A BB DR, P VBB A 2 ] ) B2 ORI E

BRI AL, HARARTE GBI AR AT AR b B RARAT S0 S . o RIS
B Ao IR R S B AR R R AU [ S AN R B 5 S LM ST 51
7, BEME i H AT 4R 2 B RTR I N ATFRE BT, AL T

%

5112 ZERBRH+HRERGE LEE S R E RS EBEEE
AT R ER T, BOA R G RUE ik 2 Z AR

5.11.3 H AR = HI R

Fr5 R e O

1 {FHEIESE 4, 425. 26

2 |SUCIESR I SR -

13




s PR UBOHTIE [ 4 R B TR &

RUESF R B 5 4 (LOF) 2024 SR 58 1 FEREHR

3 MR -
4 |NCRLE -
5 |NUCHIEER -
6 Pt SIGKR -
7 Ak _
3 A3t 4,425. 26
5.11.4 WEWRFEE BT F B30 T ¥ £ 25 A 40
AFE G AR AR AR AT 5 B I v e 505
5.11.5 REWIR T4 B B P AR TIE 52 FRI% 5 5 3 B
AL AR AR A AT+ 4 B SR AR B 52 FR B Ot o
5.11.6 BB H AW G R HAM L H#R I
RV FNJE R, 8 AR S i E b dE Bl i TR AN S & ml e e R 2
§ 6 FHAREEHEHETH)
Bhr: fy
5 WS PRI IE TR A& WS DR HE TR &
7 (LOF) A (LOF) C
i WA 4 A0 0 e 00 335, 972. 89 18, 821, 497. 73
4 T 40 1) 3 4 S R T 4740 113, 410. 19 1, 506. 09
P U S0 ) 2 4 T [ 47y 00 116, 709. 69 30, 972. 00
e AR SR s B (A BL “=7 385D - -
i WA AR I 4 0 0 e 00 332, 673. 39 18, 792, 031. 82

§7 ZEEEANCHERRERRAESENL

7.1 ZREBENZHERTRERR ARSI WA

A, HEEEARSHEA RERTE AL S,

§ 8 MEHARKERESKERSIFEHHE R

14




H A DR UBOHT I [ 4% R 3 0 B VR A REE J 43 B ik 4 (LOF) 2024 458 | T4l 7%

§9 mIREE RRNFMMEESFR

9. 1 EMINE—BREFEESHBLFIXBIBGEL 200K 1§ 5L

s N R S MR W R FFE RSN
£ drs
5 B S mEL N
HR | g . s N o I . 1t
T ok 2| B I A4 00 FH D) 47 0 L [m] 4770 FEE 140
=l NI kb
20% B 8] [X 7]
2024-01-01 % 25. 28
1 4, 835, 589. 94 - — | 4,835, 589. 94
2024-03-31 %
ML
. 2024-01-01 % 13, 596, 193. 0 B | 13,596,193.0 | 71.09
2024-03-31 7 7 %
U NI - - - - -
P AR XU

ANTE SR SR BB — BB R e A LA 3 ) e e < 3 A (3 T 20%, ) T s AU [ PR 175 100
R

(1) = AR RN 8] N TE AR DR 06 (587 T ARDYS , AT RE & ARk e o R R e, ERahvE XUz 4
SRFEA T B A LA 12 ) m A < 3 AU AR 2000 B — BT AL (] 51 A ELARURE (], A BN ]
REMRYE (EEEF) BILE e w7 i IIRE ], A RGESE 2 NIFRH AR (5 AR KA BRI R], e
HNTTREMME (e E ) ML B2 I G AL ] FR IR, 0T SR AR 15058 3 1) e (e 70 B 3 R ) 5

(2) & BB EUESF DASLAT B G IE m] (I < 75 22, MU AT e Ak o B 7P 1 2 B ARSI, SEm
BB ISR A R 7K 5

(3) DA EE B BE VTSI R, BRI RE [P SR N VA 577, 3 Bk v DU K e Bl

(4) g B ML/, RTRE 3 B 2 55 52 BRI AN RE SE AL & & RI 205 R BEBE IV S 45058 S 5

(5) AU o] 3 B B UL N, ARER AP EEMI AR, SE e RR IR & & R 20 5E 1 e 5 [R1 25 13
SRR

9.2 MR E R MERFE
o

§10 £AEXHHEHFR

10. 1 £EXHFER
1. 5D (EUETHE R RS I B IR S AUE S R4 (LOF) Al Gt S fF
2 P ERIE S T TR A 7B UE

15




H A DR UBOHT I [ 4% R 3 0 B VR A REE J 43 B ik 4 (LOF) 2024 458 | T4l 7%

3 S LRGHTHE [ 4R R IEEC B R S AUE R R 4 (LOF) &4 4
4 FF R ICHTHE [ 4R R IEAC B IR A RNE AR 5 4 (LOF) 5 Ui

B ANHR I N 4% e B (R 25 I

10. 2 FFT0HE 2
B4 T N/ B IR SR NEFT.

10. 3 ARG R
PG ATAE BN [A] A F) I A SR S A ], T4 AR R S B
JRalIEE AT R A, 27 M3EA www. citicprufunds. com. cno

AR S E AR A A
2024 4F 04 A 19 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 报告期末按行业分类的境内股票投资组合
	5.2.2 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

	5.4 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
	5.11.6 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


