RS DR BAFC BTR & BUF SR P B 43 (LOF) 2023 £ 28 4 FEEIR G

H SRR SRR & ZNES % E 4 (LOF)
2023 455 4 EFWE

2023 4E£ 12 A 31 H

HEEHEAN: PERBELSEEFRAA
EETEEN: PRHBITROGERAF
WEXHHER: 20244601 H 19 H



Hh i DR S AR iR & RIE R 43 Bk 4 (LOF) 2023 555 4 TR IR

§1 EERR

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

e fEE AN ERAT A A IR A FRE AR & FAUE, T 2024 4F 01 H 18 HE X T AR H i
Fabn. IERIABR A S IREFANE, RIEERNBENMAEERICE. ®SVEME s .

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

§2 B&= AN

2.1 BREEXRIFH

A o CRUs A BAES 2R A (LOF)

A TR A ORI 1 LOF

e TR 165516

Y (Wi LT

EeARARH 2012 4£ 05 H 07 H

A5 AR S BB 253, 810, 677. 76 7
TEIRN AT R IR A, ARSI S ZEME

& HiR GF IR BIHE R, AT EEAT Wb S A B e B LB, 7 712 A 4 o) X
R I PRUE BN PE TR T, JIoRE 4 5577 AR E S 1A .
1. BT B SR
ZUAE R B FE T T B RS 5K S US4 1) i FE B AR N
ST, AT RHES, KUFRER I NER, I
B & SEBNUANE . AEENETFEKEA . EBREK

P R TP B R A W 2 55 BT AR I B, S5 2R 5 %
MBS, SRS, e R =i i B .
2. MR BT oR
AIEGKAUTIAR S PR IE 7. B BHAEEENE
GrRJEIEOL, MR XS AT T, SRR T S5 e

2




Hh i DR S AR iR & RIE R 43 Bk 4 (LOF) 2023 555 4 TR IR

FAT AT B, AR BUIRAS EAE FSRAT L S A8 € S ATk
FATWAC BRI Bea 73 I A SRAT ML B e SRAT M AN
BEATPPA, ARG LEREA T R4 1B DA R IR SR 3 B 4 15
3. PRI

FEGTFI B, ARG T E A, RATERE. SR,
bt ARG IR PSS, BT SCRRIESR. W
e fizs B, BRAT MGG dh . ARG R A
PN MR B BT SRE ,  A2 k AE BRI AT 5 R S8
BLARAS5 RS ARIG FE % B3 i

4y BUIEBLBE SRS

A I R A% AN S R S A A BOEBEAT A L # f5E
Gy, MR EA G, SREGEHIL A . A EREATPOER 5T
I, AGAERSBGIERS IR TR REAT SEAS I 7C AT B AR 2t 5 45
BB B RESL, EHBENIBCE R, e e

WAEDMEL, AR B A 5E 5 BRE G A 5 2 15 -

5. BBARIILE R BT A

S NS FIBR LT, DLER e 08 AR T A stk B A
BT AR o AN B AR IS I DB B OB AR AU B 2 ) Jit
W, PLEHORE Y H B, RS PTIERIRTR T, ARG R,
S 5BHARII IS, E BB AS R GE N, Skl
S R A BEAh, AT EidoRt iz FY BRI SR o i
AP AT R IBE ] | KR o 2L SRR A 0L R IAT Bl A JRUR: A
BEATH R I e B

B E KR LB DL S RGBT BN L, SBURS SE (1
BN R DU IIDE BB AL I, RN B R 1 5L
iy 1] 52 L 0T R SRR AN RS, £ 1) S5 1) B2 ORI B S b ofe .
b, e B BRI I AT HE R AR

6. FAHEIRIESB BT S

AT G AR A < P 0E H AR A S BT M, IR AT T3
RHETR B AE, PR BT E R AP AT SR U EA T $

b g b s R v VPR 300 FEEUSL 25 ZE80%+HIF 25 & 3 i H e 25 2820%
AFEGE TR AL S, WX 5 & Tt e 51k
IS 2 R A Mg EEE, KT RIS, BT3B X B U 1
.
FEEHN HRAE R IE & B TR A A
HEEFEN [ RAT B A R A F
SR B R A
@A I A i S TR AR WP R 5 3R A (LOF) A z%g?mflﬂ%m/b
N JE AT H I35 N R WS LR A LOF -
@ a3 I AL G ARES 165516 014335




Hh i DR S AR iR & RIE R 43 Bk 4 (LOF) 2023 555 4 TR IR

E s s | 251, 748, 624. 04 {3 | 2,062, 053. 72§

§ 3 EEMFSIEIANESHFERI

3.1 ZEME$eh

A ARMT
AW (2023 4F 10 H 01 H-2023 4F 12 7 31 H)
FEEM IR PR R AR S | PSR R R S
(LOF) A (LOF)C

L A E el e -4, 879, 786. 42 -18, 135. 81
2. AR -27, 948, 108. 46 -238, 272. 88

3. IRV 253 4 3 BRUA ST R -0. 1092 -0. 1237
4. PRI & 0 =1 1, 113, 955, 594. 08 9,016, 830. 02
5. IR I & A HE 4. 4249 4.3727
e 1. ERESWSHRIR A IR EA NNWEAE 5B e S, th A2 S 2 PRIl et /K- 2K T

7k
v A C s B R fE s S AR RON « BB . AR (ANE A SR OMEAR B a) FHERAT O 2 A AT
{5 BB R SR (R AR A, A IR 9 A 3 O Se Bl s i A2 fe i (AR shieas

3.2 e #ERI

3.2.1 &M BUHEN KR KI5 R LS B i 28 2 1 EL
¢%%ﬁ%%%@ﬁ%@wm

Vb g b Ak
FEIEK R | EERKR | gitb it
B Bt 5 ﬁ@%@ @& R, W EAE | O-6 @-@
HZEZ®
HE=AH -2.29% 1. 36% -5.37% 0. 63% 3. 08% 0. 73%
T ESNNH -16.13% 1. 24% -8.22% 0. 68% -7.91% 0. 56%
A4 —4.61% 1.41% -8.22% 0. 68% 3. 61% 0. 73%
U -2. 02% 1. 80% —25. 98% 0. 89% 23. 96% 0.91%
ok TAE 240. 47% 1.71% 17. 40% 0.97% | 223.07% 0. 74%
A EAE NG
Qi%gf R 533. 33% 1. 65% 39. 19% 1.10% | 494. 14% 0. 55%
45
WS R B i Fe 3R A (LOF) C
M4 bl s 2
FEEK R | M EEKE | g
BB 5 ﬁ@;@) R WS ENE | O-G @-@
HEZE@®

4




s PR SR shiR &

RUEFR B3 4 (LOF) 2023 28 4 FJE b

E=AH -2. 44% 1. 36% -5. 37% 0. 63% 2. 93% 0. 73%
JU AN | -16. 36% 1. 24% -8. 22% 0. 68% -8. 14% 0. 56%
ok -5. 14% 1.41% -8.22% 0. 68% 3. 08% 0. 73%
H 34 A ARG
- ;;/\ : -28. 82% 1. 56% -23.32% 0. 86% -5. 50% 0. 70%
£,

3.2.2 BEEEFEMURES RiHHMEE KRRF) I 5 RN ST B #E e R 323 1)

b EE
WS PR B B Fe 3R & (LOF) A

1.000.00%
00.00%
B00.00%
400.00%
200.00% —

0.00%

-200.00%

20120507 20140416 201e03-25 2015-03-04  2020-02-11 0 2022-01-20  2023-12-31

— FERRRREIESL0RA — YiFHITEE

A DRk A I FE Bl iR A (LOF) C




Hh i DR S AR iR & RIE R 43 Bk 4 (LOF) 2023 555 4 TR IR

10.00%

0.00%

-10.00%

-20.00%

-30.00%

-40.00%

T T T T T 1
2021-11-25 2022-04-01 2022-058-06 2022-12-12 2023-04-19 2023-058-25 2023-12-31

— FIERARRREIRESLORNC  — i

§4 BEARE

4.1 RE&EEH (RESLIE/NA) i

AR S RS AT | 2
4, 1% %M s
EmEy | sEn | CLER

INE A, G
+, CFA, FRM. ®&{LHH
R G R
FRA®E], 4T LME 225
R BRI
FALAF, HBEFFILR
T TS IR O R

", fHAEWFFE . 2013
Fhpp BRI S e ﬁﬁﬁgg - 16 |4 4 A

SEEERAR, F
9E . S s,
SLAETF SRR, o
o R B 1 2
R A T % P A
oo P RIS I
R L 4 T 2 Bt
o Tt




Hh i DR S AR iR & RIE R 43 Bk 4 (LOF) 2023 555 4 TR IR

PV VR A BYAIE S5 4% 0 2
& PERIRE D R
fic B VR A BUIEJ5 5 o A
& PSRN LR
HGRUER TS T
15 PR 5 iR A Y
WEFF T A4 (LOF).
H S PR UK S 2 ) VR A
ANEFF Bt e () B 4
2,

e 1 ERERIE . BT AR AN 3 6 BN AR AT o H RS
2. IEFF AR IR T SARHERE N FRE I & GIEZRik BN HESR. WH SZUEEBA ML G EE
EHINE) R TAETR S G ML 5 B A SR RE -

4. 2 HHE AN E HIA A EEB/E BT EH U3

FEAME N, AN RALI (i N RICRTERE TR Bk i) A AR SCIEHE LI
FELL NG E . AR BRAE, REWSER . RS U R BEAE R e . AR
B IEAN W 5 ik N IR BRES R AN A 42 ) B2, Do A B B, BT Sis . ARSI, REiafk g

AR, WA REMERSNIFFA AFEAITN.
4. 3 NP3 5 E T B

4.3.1 AP35 B AT B I

AR ENE I S0 GEH PR S EEA R A TSI FELY), URAR A TSR
LGN, AFRIT — RIINATETE LA TR S SN &R, S8 EA TR S HITH &
A, BRI, ARG BT AR AT R, S EIR R IE . ZS XTI KU
PEFESE, PRI EIREH SRR THE R BTSSR R T EA AP rIdle: B
Sy, VB S R4 L A AT s S B, R R4 2 RN ) 1 52 5 TR — i S 75 ik 52 5 &
GHINATEAET, MRS ERAE A A TIHESRITHLES: X T6% SRRl JEATFRTR
29 SE LL A ) 44 SCHEAT RIS 5, SRIBITROIRSE . LRI 4B JE N0 52 5 4 AT 20 B RO, A RIS
ZEERE N A R H SRR AL S RIEAE 5 RS —Riidg Il AEATERATIRCE RIWAEZE 5 AT 4t
TAMIT, BRI R R YL A G TR 5 58 5 T DL AT & R R

7




Hh i DR S AR iR & RIE R 43 Bk 4 (LOF) 2023 555 4 TR IR

A2 TV BEAR A 5y il BEPAT 1 DL R A, R TS 2728 5 KIAH R AF O o

4.3.2 RER 5T AKIE A

NEVHENFTA PSS G Ak P2 BCRALAT . SRR RS AT, BRI AT AT
AL 5y I 8 A8 Ty AR R 5 58 SO A SR I U BEATVE S AN GE v 204, AH OG0 rh 50 Bt 45 22 1t LIS Lt
a2 TN RN, AR 5 AFHECT & B S R LS 55 5 T A TFSE i 17 H B a1 52
Gy AN 1 B AE By Bl i IR R 2 H AL 5% 5 o R A E BB ALAT IR I X T2 5
kISR, REH . REAXTEZE . AW 5 Wi O 25 B [l B R DU I BOR AT Seit, 0 5 22 Bl
DRV 74N i gl o 8

AN, REIBBA G 2 FA W] BT EHAR T2 5 A Fanik (K57 5 58 5 -

4. 4 RGN E SR T RETZED T

SVUZERE, REAGRIERFFPINE, HorEA Rz, KEFEHE MR G &M T, ENE5
HIARNRAT, B MBREIHARZE, BURRFFRORE . A RTT i oR RI BRI
JBE L AT SRAERT i B, B KB P B R

PR, MG T IR, BAUOR. EZh. S, WEFTEE. Wi, HENL BT U
ety BB ZE AT, JFRIE DR IUI R 2 &R sl . JREARK, Buthismlif &ttEdls, Xt
FRACIKVE P B g5t . BRATTHING ST AT SEFIRORREE 8, AT KOG &R, B4 A7 AR ek, %
PRE R M FNL L, BB RNAE R GARTE, NIEHLE P, (40 T B X [ 7
AEUE, LA A BEZG AT A BN £
4.5 MEWAZEESHW BRI

AARE W, P E DR 15 SR & (LOF) A (3 A K 308 -2. 29%, RISt bR il i
=5.37%; S RWH IR Eh IR & (LOF) C AR B E I H Jy-2. 44%, R STLE B HE i - J9-5. 3T%,

4. 6 WEHINEEFFE ANBRE SRS EREHH
AR A, ATk SR I BLEEE 20 S TAR H 2R & B I EAR T 0T J7 e 2 e i B A N B AN
SEPN:OI PR

§5 BEAGHRE

8



FRAE PRI A B BhIR G BHIE S 33 5 4 (LOF) 2023 4E5F 4 R

5. 1 MEMIRES T =HEHR

5 TiH &8 O G A BT ELE] (%)
1 AR 998, 658, 192. 60 84. 81
o R 998, 658, 192. 60 84. 81
2 PEeHE - -
3 |EE WA IR - -
Hor: iz - -
BE7 SCRAIESR i i
4 [BERER ] B
S RLAT AR R - -
6 [PRANIRE SR 50, 000, 000. 00 4.25
e ST R ) S N B 4 i B - -
RAT MG B & e a1t 127, 326, 218. 22 10. 81
8 A B 1,527, 730. 26 0.13
9 [&if 1,177,512, 141. 08 100. 00
5. 2 EHARBAT WA R B ERTAHE
5.2.1 MEFIREATU A RNBENRERTHE
Rt 1725 AFIE (TO) i B BB L (%)
AL ARG AR - -
BRI 24, 866, 422. 00| 2.21
C [Hilig 585, 044, 775. 75 52.10
D WA B3 AR ROKA PR AL RO - -
E (25l - _
FoRE 4, 969, 467. 40 0. 44
G sk, g HgENL 15, 133, 281. 41 1.35
H o [fE1E FE Ok - E
I (588 . ARG BRIk 324, 050, 526. 09 28. 86
J &Rl - E
K |FHblk - -
L [RGB 55 R 5k 3, 058. 00 0. 00
M R TR AR R 44, 590, 661. 95 3.97
N KRS BREEFI A L it Hll - -
0 |[ERMRSS EEFIHAR RS - -
P |HE - -
Q | PAERMSTIE - -




s PR SR shiR &

RUIEIF R B8 5 4 (LOF) 2023 SE 5 4 RS

R PCtb RE AR

27
S |G

fif

998, 658, 192. 60

88.93

5.2.2 EHREATI T RBRER R RERRAS

AT AR AR AR A BB S B ER

5. 3 JARAZ A FOMME o H & B 1B ELBI RN R PP 0 B B 3R B 4

5.3.1 MEFARE A RMME 5 S T = 5+E LB /N EEFF AT+ R R R A

e | R JiE SR A4 FR e R | antME o) | bEET T EHE S o
1 [300130 S 2,108,500/ 51,025, 700. 00 4. 54
2 [688111 EAPIYN 160, 489| 50, 746, 621. 80 4,52
3 1688408 TS 1 698, 587| 50, 123, 617. 25 4. 46
4 [300394 RFHEE 520, 202 47, 608, 887. 04 4.24
5 002517 EEATELS 4,209, 431| 47,019, 344. 27 4.19
6 (002236 KAy 2, 506, 200/ 46, 239, 390. 00 4.12
7 1688036 liaEgEll 329, 343| 45, 581, 071. 20 4. 06
8 (300687 FREGER 2,068, 900 45, 060, 642. 00 4.01
9  [300308 rh BR JEAY 374,500 42, 284, 795. 00 3. 77
10 [301153 RN 493, 222 38, 604, 485. 94 3. 44

5. 4 MEMIRE M MM ORI FAFRRAS
AHE AR IR AR FFA 657 -

5.5 MEIREL A RMME 5 E ST F1#E IR/ HEF R BT L4 57 3R B 40
AT G WIRARFFA 557

5. 6 G RARE A RME & H ST 13 E BB R/ BRI 48 B SORAES 3R A 40

AT AR IR AR FFAT B SCHFFIE TR

5. T MEWIRIZ A RME ST #E LB /M HEF R BT 14 5t & B33 4
ARG ARG WIRRFFA SR

5. 8 W EMIRIZ A RME G ESF P 1#E LB/ M HEF R A BGER B A A
AT A AR ARAFFAT B

10




RS Rl SR B R A BE SR B B 4 (LOF) 2023 4E 56 4 RS

5.9 MEMREE SR B HIB IR R 7 F O v

5.9.1 ME WK AE S BB B R IF &R 5 a1 B4
A B AR S P9 RIEEAT IRAR B S 4%t

5.9.2 A H S BB B B B R BUR

S BN F BRI 0%, DAPR i 5 08 25 B A i ik B AT 4R 08 H b . AR B E LA 1 B 450 %
HHCRE AR Sl DRSS R A SR U, A ORAE DY H 0, 72 KU T2 RT3 T, ARG TR, 25 s B 3Lt
DU BERC R AL 5 (K R GRS, S 4L A i KU 2 5 o BE b, A it 3 T e Fi ST SR v 1 n T4
KA IANEIR] KB LLSE R IR TS DL N BB R XU PAEAT AT R B B

5. 10 R EHIRA RSB I E UK HF o i 3

5.10.1 2= #A B R SR B B BUR
R 4 P 3 BB AN FE 0 B

5.10.2 1R & HIR A H BB 10 E 6 S Rr S A0 157 25 B 40
AT AR I R BEAT [ G B e

5.10.3 AW H I B B PP
AT AR I R BEAT [ G B R

5. 11 #EH SR B

5111 SRR TR IEFHRIRT AR E B TR A ERER SR HEl—FEAR
B ATFER. AR

AT AT+ A2 UE SR BURAT B BCA H b B RARAT S Sailbg . rh ERIESR I B B s I
LRI oK e B A B R S IR AU . [ RN 2R S L SERUR L SR A, A R 75 4
i H AT —E N ZBRNR W E D A TFHE ST AT .

%

5112 ZERBRH+HRERGE LEE S R E RS EBEEE
RBP4 B2, SO e R & 10 P 2 AN BBESR

11



s PR SR shiR &

RUIEIF R B8 5 4 (LOF) 2023 SE 5 4 RS

5.11.3 HAREE =M Ak
e 2 S8 (GE)
1 {FHERIES 782, 932. 19
2 NRGESRTEF K 153, 340. 24
3 NS AEA _
4 ISR -
5 |BUCHIIAEK 591, 457. 83
6 ARSI _
T HAh _
8 |&it 1, 527, 730. 26
5.11.4 #EHIRFER WAL T F R 3 B v] 4 e £ 25 IH 41
ARIE G AR IR AR FEA AT B A vl 3 5 5 o
5.11.5 & HAR A 144 B B2 TP A 7R Ui 8 32 PR A% 1 i 4 B
ARIE G AR WIAR A P AT+ 42 B S A AFAE I IE 2 PR 1
5.11.6 ¥ B A &S MER KA LR 5
RIS FANER, BEH GRS HE S FE G2 NS & v fe A EE %
§ 6 TS HET)
BT A
S R RIER s | TP EREE s
’ 4 (LOF) A Y4 (LOF) C
5 BAHAA) 3 4 10 AU A5 264, 623, 738. 29 1, 844, 751. 63
o S 1R) 5 4 FR W 47 00 4,279, 442. 39 668, 601. 22
Pl S SR ) 3 4 R T 0] 477 17, 154, 556. 64 451, 299. 13
el WA S SR 0 B A (A DL “=7 3% - -
e W R 2 4y A A 251, 748, 624. 04 2,062, 053. 72

§7 ZSBHEANCHERRERRARSHIL

7.1 ZREBENZHERTRERR ARSI WA

12




Hh i DR S AR iR & RIE R 43 Bk 4 (LOF) 2023 555 4 TR IR

Ak, FEEBEAREHEA SR AR S,

§ 8 MEMRKERESRER SFFH LB

§9 MR EEPEOEMEERSR

9. 1 REMANE—BREFRFAESHBLHIER RGBT 20%KF 5

" R A B 2 S AL s I A AR A S0
LT
. & \ A7
% e fﬂ‘ﬁ%‘/ﬂ?% %ix el - ) . ) ) . 4
51 A BB I 20% HARI 43 % A 13 %50 S [R] 73 3 SRRl
5 R L
) ) 1] [X 8]

Mk | - | - - - - - -
MAN - - - - - - -
P R RS

¥

9.2 MR E R MERFE
o

§10 HREXMHEFR

10. 1 &EXHER

L (B E5UE IR sh B S AN 54 R 3 4 (LOF) A SRHbESC i
2. P BRI S A IR A A LA

3. B GRE A SR AR AR A S (LOF) Eea

A, PSR R SR AR B e (LOP) FAZEU R

B AR T ST PN AL RO RE 48 e (0 25 T T

10. 2 FF7CHb i

BN/ B S NPT
13




Hh i DR S AR iR & RIE R 43 Bk 4 (LOF) 2023 555 4 TR IR

10. 3 EFAR
P AT e B IN R)ZE 00 J) 0 A Hb A e B A B, B AT T BRI S ENE.

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

{5 DRk 5 B BR 2
2024 % 01 A 19 H

14



