s PRIHHIE 800 BRZGHR AU IE - Bt sk & (LOF) 2023 55 4 TR

F SR HE 800 EFFE BB EE S (LOF)
2023 F5H 4 FFRE

2023 4£ 12 A 31 H

HEEHEN: PERBELSEEFRAA
EEEEAN: YEBRITROAERAF
WEXHHME: 2024401 H19H



s PRIHHIE 800 BRZGHR AU IE - Bt sk & (LOF) 2023 55 4 TR

§1 EEERR

FEG AN 2 o BRI TR AR R R % SRR B IR, R H A
BRI A R e B AR A ) B AT

e fEE N ERAT A A IR A FRE AR & FAUE, T 2024 4F 01 H 18 HE X 1 AR i
bR AERIABE A S IREFEANE, RIEERNBEAAEERICE. =S VEME e .

RGN R LLSEAE . B 51 i SR A BRAE I RE  8 7, (EANRIERE & — 2 BF)
FE AN SOFACRHAKER I BB KL, B LA 5T O SRS A48 ] 1 A < R
FEULHI.

AR I 55 BORER Z T

AR AE 2023 4E 10 H 01 Hi2 % 2023 4F 12 A 31 Hik.

§2 BRI

2.1 BEFEARIFNR
L& TRIFR {3 R P IE 800 EEZGFE%k (LOF)
W M TRIRR = 24k LOF
e AL 165519
FeiafE i LTIFF A
EE&ERAEMH 2021 4£ 01 H 01 H
5 AR JE 4 3 0L 0 261, 218, 420. 54 4y
REE G AT R R ACTR B BT, i P AR A BRI 4R BT A
5 Hw FRL I, SEPLN IR 800 il 24 5 A MR HE AR BT A RUIR R,

BRI T A

AT G N _ER A Se e E AR R ER TR AL, BB B AR 4
B AR B CEAAERIE) H BB E M R S
FFRRAE bR AR RO e S AL (AR BEAT AL A, 040 R
R G 2t 2 5 b S b o 2 1) 1 340 R B 25 52 14
BB MG HEXHE AT 0. 35%, FFREFRZE AT 4%,

BRAERFRTE DL CUIRSA BRI R it A A AR AR B L Ry
A - B s AR e A AT N T E)
PEAN AR, BRI 3 < AR P U A0 G [ 458 0 4 < R A ) 418 K
IR AT REAt REZ M, SR ENE AR 185 S Hoh 5 ) 5 2

2




FRAE R IE 800 PR 2548 BURIE SR # % 3E 4: (LOF) 2023 58 4 FJF G

ToVEA R FIER AR 0 Fa ), RSB BT LI R B A &
BT I AR AR, SR BERERER R %

B B B R AV EEAT b, IR BB PR R A
(I BERE T RER A BE TR S BN IS I AR 3
M A 1 AR AL 1 -

(1) AT B AQ: #2205 e AUB B A T S AR LU S
I ThR B RS B A O B AU A e I 5

() AHRVER G : TR 0E R rh % i 32 S AR H i
1A 5% 28 B 10 -5 A AT SR A S P A vy 14 M S 2L A A
Ao, VA 5P AU FCGEE R Fr 1 AH 2 R8sk
N E AR, RAFA G AR IR, JA B AR
S EHA S BRI, DI E BB R A hiA B4
BT AR AT S AR IS I DB B AR AR AU B 2 ) Jit
W, PLEHORE DY H B, XS PTIERIRTR T, ARG R R,
S 5BHRIII ST, VS BB A A RS S, Sas A
SRR BEAh, ASIE G iz T AR I TR by
RGOS A R RS AT A R B B, an Uy st
VEsEIEl KRy LA, LR DS H A iR A 3 B AT RR B
PR IR A RS o

S E KR LB W TS ) RGBT 1 BN L, SRS SE (1
NN €1z D gECaAaEE | = AU P CTT K popvE s
Ty ] RE $5 5% e SRR A DX 28 ) S5 1 B R AR GE S b
B, e NIRRT 2 AR
XFFAFFLRIES R, AR AERAW TS AL b, 3l e 1
oM e BT TR N AT IR BRI

95% X HHIE 800 il 24 5 AE MR B R IR & R +5% X &l R ML A7k

MG A S
> I UE %
e AFEG IR EE AR B A L G, LT XU RO TR 36 s T
P EERHATE BT e . FEsAE e AR A,
FEEEN H A AR & A R A ]
HEEFEN [ ARAT A A R A 7]
&R Zig % R Zita%
R A 4l H i i HRE R TCPE 800 = 2548 %L | TR E LR HRIE 800 R ZjFE%L
(LOF) A (LOF) C
NIB I N R = 245 A= MR LOF -
T @ 4y I E 1A SRS 165519 013080
4 WK F 8 40 2 3 4 A 451 A 25 237,906, 210. 92 £33 23,312, 209. 62 {4

§ 3 EEWM S MESHERI

3.1 XEM &R




s PRIHHIE 800 BRZGHR AU IE - Bt sk & (LOF) 2023 55 4 TR

B ARMJT
AW (2023 42 10 H 01 H-2023 4£ 12 7 31 H)
L2 55 f bw P RIKPHIE 800 BEZHREC | 5 (R bl 800 BEZ54K
(LOF) A ¥ (LOF) C
L AHA L SeE i as -7,103, 028. 73 -623, 344. 66
2. A HFNE -6, 007, 481. 36 -573, 326. 77
3. IR S50 4 A A AR Ve -0. 0250 -0. 0280
4. IR I & 0 1 232, 372, 506. 19 22,562, 114. 87
5. JAARFE A B 0. 9767 0. 9678

T

7k o

RS e T4t =g A N G SR EDANVN AL R R B S At ES B o P NG i DR M N b -3 (iR )

2. AWESI s R S AR . BB AR (V& A Se U EAZ sl at) $BRAH 5% 2 F AN

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

3.2 & HEEIN

3.2.1 &M BIHER KR K H 5 RS LB IR 2R 2 1 ELE
H SRR I 800 EEZG 8% (LOF) A

NZSE e
HHERK SR | P EEKER | gt |
b i g | HEBGERRE | ©O-® | @@
® FrifEZ @) AESESE)) @
i =ANH -2. 52% 1. 13% -2. 65% 1. 14% 0. 13% -0.01%
AN A -0. 35% 1. 12% -1. 39% 1.13% 1. 04% -0.01%
it g —4F -6. 03% 1. 12% -8. 09% 1.13% 2. 06% -0.01%
HE & &R
Ao A -99. 17% 1. 50% ~38. 22% 1.51% 9. 05% ~0.01%
24
HPAZ R AT 800 EE2545 % (LOF) C
N& =R €
HHEMK R | pEEKER | kgiiEE |
Bt . e | G | ©0© | @@
® FrifEZ @) AESESE)) N
i =ANH -2.61% 1. 13% -2. 65% 1. 14% 0. 04% -0.01%
T EARANH -0.53% 1. 12% -1. 39% 1. 13% 0. 86% -0.01%
ok -6. 40% 1. 12% -8.09% 1. 13% 1. 69% -0.01%
H & & RARGE
- g;/\ $ -27. 76% 1. 42% -33. 18% 1. 44% 5. 42% -0. 02%
£,




HRAE AR IE 800 BE 2G4 BIRIE S 4% P 4 (LOF) 2023 58 4 B

3.2.2 BHEEEFEMURES RiHHEE K RRF) KI5 RS B R i R AR 3 1

523
FRAE R FIE 800 BEZGFE% (LOF) A

20.00%

0.00%

-20.00%

-40.00%

-60.00%

T T T T T 1
2021-01-01 20210702 2021-12-31 2022-07-M 2022-12-30 2023-07-01 2023-12-31

— PSRRI 00 ERTEEr (LOF) A — JrighrateE
TS R I 800 PEZGHE %L (LOF) C
10.00% S
0.00%:
-10.00% -
-20.00% S
-30.00% S

-40.00%:

T T T T T 1
2021-08-26  2022-01-15 20220807 2022-10-25 2023-03-20 2023-058-10 2023-12-31

— F{ERIAPITE00ERHES (LOF) ¢ — btialnts

§4 BHEARE



s PRIHHIE 800 BRZGHR AU IE - Bt sk & (LOF) 2023 55 4 TR

4.1 RE&E2E (RESZHE/PAH) i

EAFE SRR GZPHIR | r% )

itk 4, W%
Ay | e | CLER

B

2019 4 09
! &% - 12
T HE g Ho4 B

WEME L, B
AT ER T o [ [ Br 4 i
AIRAF, EE7E
A, TP
EFARITEAR, H
Er= 4, 2015 4F 6
H ISR 4
HARAF, JifE4:mm
TR SE4 2B B,
BT HE PR HIE 500
TR R4S
(LOF)~ A5 PR ik
e TR HOIE I3 4%
B4 (LOF). Hh{5{R
WHPIE 800 [ 254547
WEFF TS (LOF),
WS LRI IE 800 A
TR R RS
(LOF)+ HHE PRk e
TMT 77k 3 8 O IE
FH L (LOF),
B R PR S B e 445
HOMAE R E A
(LOF)+ HHE PRk e
e E TR R U SR
B4 (LOF). HF{E{R
WIE 300 FRBNIES
¥4 (LOF) K54
ZH,

TE: 1 EMERIH . SR H AR AS I 8 B AR O S H IS

2. IEFF MR IR T SARHEE N FHE I & IEZRBE S ENIMER. WH SZUOE AR ML R E

EHINEY R TAETREE G Mol 57 B A A G E

4.2 BEANRE P A S EESEERM T EHB KA

6




FRAE R IE 800 PR 2548 BURIE SR # % 3E 4: (LOF) 2023 58 4 FJF G

FEARE N, AREEFHN AL (RN RN ERESR 5 5 Gk AHARAR SR A
SE VLG U BMAE, AEWSER . SRS RS B RS . AR E
NIBRE AN E B N IR BEG R AN N SR I BE, sy AR B, AR iadl . AR I, BEiaffa
FER, B REBER SO BA AR BTN,

4.3 AP 5T

4.3.1 A3 5 I B KIHAT 1B L

RPEH ERER 21 GEFSREESEEH AR A PR HH R FEIL), UAAR A TS KA
G EHARIE, AFRIT — RINATENTE LA VA5 E B INER . B ETIEA TS HATH %
" IR, BRI, A REE G W T G R ATETORRR, MR AR . S T A
YEPE A, WHIRPTA A S LRSI BHE B . SRR USR5 AT A AP Hble: 252
Gytii, oy VBB IANFBCB A S PATER A G L, AR BB AL G RIS [ R 5 5y [F) IR I3 N il 28 5 &
G ATRESIET, WRSEEAEZA LTS PITI S W T6FF LMl . ERIFRATKR
SRHIEE LA R 4 SGHATIIAL 5, IR A0 SE . L] 0 BE RO JE S 52 5 G5 R AT 70 e s[RI, A e EA
TR NI AR E A GRS KA 5 LR GTR— R TR, ARATTRATIEE B 5 AT 4
THo T, JRESRARSCH BT & G BN 57 W A o 1 DLHEAT A B AR RE

A2 TV AR 732 5y il BEPAT 1 DL R A, RRIUATIET 2728 5 KA R A DL o

432 RERZGIT AT A

ANFEIHE T AT A Gk PR AR B R RIS G ST, FERE AR A
A B Jo S A8 5 A S S IR A S B HEAT I SNG4 07, AR 0t B 24 2 LA L
WG 26 A . R TP, A G 5 0 ) ME R A B I HL 7 2 Rt B2 548 5 B A TF S 40 ) H R 12
5 IRAS D ) B A8 5 b M A2 2 2 1A i SIS 5o R E BB ATAT AR UL . 3 T 558 5
iR, FH. IR [BIEE 50 s e 25 5 Bl e B G o i ISR AT Si i, IR &2 Bk
F LN AT 4

ARG, RRBEE A A 2 04 AT RS SBOR AT 5 AR 25 % I S 28 5 -

4. 4 5 A E S KR KRB EL T



s PRIHHIE 800 BRZGHR AU IE - Bt sk & (LOF) 2023 55 4 TR

[ 2023 = PUZRRE, WEAbI T, SEEIEAKIE, ARG FAT R IR, BB TR, 10 4
WIS AU R R A TR B SESS . BN, KFESERESR, T VREArEE, Z0BckdE
FERUR, P BORFREARAL .

WA, A BT AR 5 R . IESR SR 2k 4. 36%, YUK 300 Rk 7. 00%, HHilE 500 T 4. 60%,
QDARTR Tk 5. 62%. Hrb, BOR. B RWBUESIEKIGET, MRS, FHr=. e
IR 2

A G ERERIOAR KR EBON HE 800 #1125 SAEMRHEERE. AWM, AFEG RRFREE IR B BT 5K
g, TR A AR A FE BT Ry R LA B B R R I SR B ALy, SRR TR A RO R . ARG
WELRXH B HH Wl IR R, MRAETIAE o o s S S & B e R s e bRk ~F, R0
BPRER R . AFEEIEI S 5T B R ) 4t m iR i .

i

4.5 |EMNEES KNSRI
AR, PSR E 800 FEZG %0 (LOF) A (BT K3 J9-2. 52%, [ANIILSR e B Rt
F9-2. 65%: TP T 800 FEZGHEEL (LOF) C MBI K2 9-2. 61%, M4 L Bl 2 5 A

—2. 65%

4. 6 EMNEESTFA ANBEE LS T =R ETE A
ARG RN, ANSE SR HBUESE 20 A TAE H RSV P EE T T 71 sl R S0 FiFEa NEEAH
“HAANREE.

§5 MEAGHE

5. 1 WEMIRESFH~HEHNR

5 IiH & o B E TR B (%)
1 B 240, 080, 662. 69 93. 63
o B 240, 080, 662. 69 93. 63

2 PEEET - -
3 | Wik £ B - .
Hr: fi | i

B S HFUESR . .
4 [REER® - .




s PRIHHIE 800 BRZGHR AU IE - Bt sk & (LOF) 2023 55 4 TR

<RIAT A AR

SN IRA fh 5F 7

Lrbre SRR Rl A SN R A < B 7

TR & (e At

14, 936, 641. 43

5. 82

8

LA B

1,406, 627. 10

0. 55

9

it

256, 423, 931. 22

100. 00

T AR GRS 5FAIEIETR BAF 55 HARIETR 2 e BN 10, 482,

18 4. 11%.

5.2 MEMIRZIT W RIBRERFAS

5.2.1 MEHRBERE T U RNOFEARERRAS

252.00 JG, HEFEEEEE

(e

eS|

NfeE o)

B T RE ] o)

=

A ML B,

R

il

197, 330, 505. 94

WL B IR R A P AR,

eS|

LR AT

7, 868, 354. 40

ALiEIE . A REAHEEOL

AAE R Ol

5 R RIS BRI RS

EAi|4

3|4

AT AN 55 Ak 55

BEABEFEAEANR 55k

34, 206, 440. 22

KA PREEAN O FE 0 B

JER MRS BRI AR AR

oA

PA 2 TAE

SR AR E AR SR

| Ix" o | |Io|IZ2|l=I0 "9 HlEloemm Do a|™

22
G

it

239, 405, 300. 56

93.91

5.2.2 REIRBRBR R ATV REFEARER T AE

AR

eS|

~ReE O

AR B HHE L] (%)

A

YA SN O:: 4




HRAE AR IE 800 BE 2G4 BIRIE S 4% P 4 (LOF) 2023 58 4 B

R

il

592, 347.

82

.23

HUg 300 RS BOKAE RN

e

LR AT

10, 210.

80

.00

LB s A REAEREDL

3, 874.

50

.00

s IO

FEAR . BATAE REAR RS

31, 496.

03

.01

B4

L ar=ll

AT AN 55 i 551l

3, 058.

00

.00

FBHEWT TR 55 )

18, 930.

22

.01

TR AN O3 P Bt B

15, 444.

76

.01

JE RS  ASBA AR R 55

A

PA RS T AE

S A AR IR L

n|I" o |T|Io|l=Z2l=2I0 "9 HIEooIm oo O|™

(= AN
gia

it

675, 362.

13

. 26

5.2.3 MEMRET U ROBBRBEREBRERRAS

AT AR IR AR A B BB S B ER

5. 3 IR A AME 5 E S T FBE BRI HEFF BB R B W 4

5.3.1 MEHIRIEHBE A RAME 5 E S B E IR DNERF R 2 B RS R A

g | R JBEE A TR HE B | ol Go) | bEEE T EHE S o
1 600276 T i [ 24 717,342 32, 445, 378. 66 12.73
2 1603259 24 I A 329, 774 23,994, 356. 24 9.41
3 [300122 BMRAE 192, 806| 11,782, 374. 66 4. 62
4 1600436 FAFE 48,499 11,736, 273.01 4. 60
5 1000661 K = 51,974/ 7,577,809. 20 2.97
6  |000538 P NS E] 144,329 7,093, 770. 35 2.78
7 (002252 it 853,995 6,831, 960. 00 2. 68
8 1300142 KRR 258, 000 6, 065, 580. 00 2.38
9  |600085 [ 4= 110, 168 5,916, 021. 60 2. 32
10 000963 HIREEZ 140, 940| 5, 843, 372. 40 2. 29

10




FRAE R IE 800 PR 2548 BURIE SR # % 3E 4: (LOF) 2023 58 4 FJF G

5.3.2 BB R A FRMHE o5 2 S F ™ FE BB /NHEFF B AT 48 B B R 4

. . B 3 R <)
Fe | RER IR 5544 T $E (B NRME (B HﬁJW
0
1 301487 B [ ) 867 35, 512. 32 0.01
2 1300904 IS 304 18, 705. 12 0.01
3 301348 AT 414 18, 451. 98 0.01
4 1301526 & B & 44 3, 454 15, 370. 30 0.01
5 |301488 ZER 206 14, 232. 54 0.01

5. 4 MERAREFF MM RO TR RAS
RIS ARG WIRRFFA 577

5. 5 MEWIRIE A RMME LB ST 1$E LI KM LA S R A
AR GAMEIRARFFA 657

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

5. T MERIRE A RUHE HESH P #E AR/ HFF R T R4 R R R 4
AIEEAMR G RARFAT SR

5. 8 MEWIREL A RMME & BT 13E LI R/ HEFF BB T 42 BUIE T 5 BA 48
AT G AR IR ARFFATBGIE -

5.9 WMEHIRAZESHR RIS 5 F oL Ui ¥

5.9.1 |EFIARAFE S BB BN KT S5 A%
A H AR S P9 RS AT IRAR S S 4%

5.9.2 AFEHH B BB R BUR

FGE N WZ HIBARIATE, DAS S B R S A il B A B G 1305 H bR . AR B AE AR e 4 %
HROREAR S RS B RN, DL ERAEDOY H B, E XS TSR ATSE T, AEIEIEEN, 25806 5
%, DVEBESBAHG RGNS, SR RS A e . BEAh, ARG R IE FI R B R Py
RGN Bl PR S DAEAT A B B, AU KR e el . KR 2055, BAR K DR Al i A

11



FRAE R IE 800 PR 2548 BURIE SR # % 3E 4: (LOF) 2023 58 4 FJF G

P BUCRAT RERERFR A H3 20 R
5. 10 AR A RSB H H H U R 7 F 50 i 9

5.10.1 A ¥ E R R B R BUR
AR FE G P T AN [ o A B e % .

5.10.2 G AR AE S H K B FUA LR A8 B 40
AT AR N R HEAT [ U B R

5.10.3 < H#A R S B B AP
AL A AR W P AR AT E SR B

5. 11 {BAAWMEINE

5111 ESE B TRIEFRRIT EEARFRE R LKA ERER G5B B —EA R
B ATTHETT. AR

ARH R IR A UET URAT BRSO b BN RERAT K SOWUR . P RS I B R R K
YR ARG I 5K i M B AR S IR AL B SO B Ry B 4y SN S SR A, BRAE R
il H AT — £ N Z 2IATIR g WU A TFE ST AL 1T .

5112 BERBENH +HRERGHENES S RN E K-S EBRREE
ARG GHIAT T AR, B e R &0 % 2 SRR

5.11.3 HAh BT 7= A4 B

FFg EN &H )
1 [FHRIES 16, 726. 44
2 NUCESREE K 161, 402. 28
3 MR -
4 YRS -
5 |MUsCHIEK 1,219, 558. 04
6 PLARRIHGK -
7 Pl 8, 940. 34
8 (&t 1, 406, 627. 10

12




s PRIHHIE 800 BRZGHR AU IE - Bt sk & (LOF) 2023 55 4 TR

5.11.4 R EHIRFEA KL T Fe W I T #5851 35 DA 4N
ARI AR IR FFAT Ak T F B 10 AT e 4 557 o

5115 MEHRA TR EHFAERE ZFRIE S B
5.11.5. 1R e BB AU+ 4 B R A AE YIS SZ BR R 00 Y 1 B

TS BRER S B0 | FE 4 W i E b _

= :%E% \E— :%E%;% ;L\» ” /t‘%,m, E.j:‘{ AN H

5 | PREAH Jia b S Go " it 0 52 PR A7 10 1 B
000538 prgral s Pls] 2, 437, 840. 00 0. 961 Rl i I 1 52 R

2 1600085 G4 805, 500. 00 0. 32 Fibe Jit i 52 R

5.11.5. 23 R FRAR 8% 5y T4 FR 2L Fp AR 7E R I8 32 PR 16 100 O 34 BH
SEEAL: ARt
VLI SZ PRI A o | o524 5 i _

= n?if \%1; rLEE:‘ ;—( cz‘:‘%,m, .zls‘/ N H
5 A SEARHS J S 44 %) ME B (o) L 38 7 PR 17 1 i B

1 (301487 B [ ) 35, 512. 32 0. 01/ & HA A 22

2 (300904 Al 18, 705. 12 0. O 1|8l & B ==

3 301348 T 18, 451. 98 0. 01181 5E HA e 22

4 1301526 ES|ER ) 15, 370. 30 0. 018 & B =

5 1301488 5% BUR 14, 232. 54 0. 01\ & W 22

5.11.6 BB A ARG HERIFANSC AR I
POt TINJEB, B A h i S BB R B A 5 & i AT REAFAE R 22

§6 FFRARESHBHRF)
el

FR S AR P IE 800 B2 24
e (LOF) A

WS PR R IE 800 =

15
nH 545 % (LOP) C

e 5 B AT 3 4 4 B A5 241, 032, 459. 54 19, 671, 478. 60

Sy
e J 30 ) 3 4 L FR A 18, 388, 844. 83 42,102, 467. 34

H
Tl Al A 1) 3L 4 R B R 47y i 21, 515, 093. 45 38, 461, 736. 32

T IR S PR R AT (Al b Ll “ -7 81D -

e W R 2 4y A A 237, 906, 210. 92 23, 312, 209. 62

§7 ZEEEANCHEARERRAESEIL

13




s PRIHHIE 800 BRZGHR AU IE - Bt sk & (LOF) 2023 55 4 TR

7.1 ZGEEANZHBEAERERRAEREESTH YA
AR, e EARIZHEARERRAEE.

§ 8 HEMRKERESKERSRHFHHBIFR

§9 MR EEREOHEMEESR

9. 1 REMANE—BRFRFAESHALHIEB ST 20%KF 5

" A AN F A FE S AL s I A AR SN
RaAy
ok e B e mmites) o
N N
5] I B o R 20% HARI43 A0 A 43 30 S [m] 73 45 ESX SR 8
5 N B
4] B 1] X ]

MK | - | - - - - - -
MN] - |- - - - - -
7 R AU

¥

9.2 MR E R HMERGER
o

§10 HREXMHEFR

10. 1 REXHEF

(B FIAIIE 800 B 245 H5 4 LT BE 5L A SR HEHE S AT
S ORI S HAT PR A FE I U
- HEIRIHIIE 800 PR 25 HR BUMIE IR 5% BT I 4
4. PERIHIIE 800 BR 2GR BUIEFR LB 3k (LOF) FBE HMX
o ARHR A P A R 0B R 1 A T B

[\]

(LOF) #:&4&1H

w

()]

14




s PRIHHIE 800 BRZGHR AU IE - Bt sk & (LOF) 2023 55 4 TR

10. 2 FFHCH
B4 T AR/ B IR AL NEFT.

10. 3 EEFE AR
PR H AR E NI TR B AT I SR 2 &b, a3 A RIS BNy

JRalIEN AT s, 27 M3k www. citicprufunds. com. cno

HAE ORI B AT PR A 7]
2024 4£ 01 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


