fE AR S BRI 34 (LOF) 2021 R4 4 Ry

BRERRE N EEIEEREES (LOF)
2021 £55 4 ZFEHE

2021 £ 12 A 31 H

HEEHEN: PERBELSEEFRAA
EEEEAN: YEBRITROAERAF
WEXHHME: 20224601 H21 H



SRR GRS R RS (LOF) 2021 R4 4 FERE

§1 EERR

R W ANER S LEHRRIEAR S PG A REOCE . R SRR B E s, I A
BIESME . HERRVEAN SE B AR AN ) S TUE

BB NP EIRAT B A IR A IRE AL &S FE, T 2022 €8 01 H 20 H 2/ 7 ARSI
FARPR IHERMMBRA GG ENRE, RIERZNEAAERERICER. R FUEMRE BCE B E-

5

E VLR

AR IV 55 SRR A i

SEHNAWE LG M B S i R S BEATIE FI R g 5™, (EARESRE & — € A,
FER RSO ARIARMRRIL . Bevta AR, 08 AE A I 430 e SRS A2 B B A < (4R

A RAE 2021 4F 10 A 01 HAERZE 2021 4F 12 A 31 Hik.

§2 BRI

Fe TR fE A BR P o 28 (QDTT-FOF-LOF)
A TR {5 WA i LOF

e TR 165513

BB i EiLEI D) Y

EeARARH 2011 4E 12 A 20 [

T YA I e 47y B A

122, 299, 112. 92 43

M A 4 BRYE B Y BRAC B R A SRAR SR BE 7, FE A 000 BEORUS: f

R H b i, 365K 4 P R R

— T L R L
5 4 gL £, LT R 25k T

AR LB e e/ o o B 2

s I G TRV BRI e, 1 A e ELAT B (0 o, A
W, 7 T T KU R TSI 25 1 V8 2 i

HA A o {3 R A S A A

TYSTIEY o [ AT O 26
sl S _

BN iiz;: -

1k b PR Bank of China (Hong Kong) Limited

SARTHERA SRR | T ) HIRA T

=
T ARESEBAPELIT 2017 £ 12 H 18 HIEAR TN “ P E iRl e g HARA R,

2




SRR GRS R RS (LOF) 2021 R4 4 FERE

AHEGEHANCT 2017 £ 12 7 20 HAE P EHEM AR E B DUR 2 =] Rt B8 T A FEE MR

A

§ 3 EEMFHPMESHERIR

3.1 ZEMEER

Bhr: NRMG
. ~ 410 (2021 4F 10 A 01 H-2021 4E 12 A 31
E I sk A (2021 4 ’; A-2021 %12 3
L AHI 2 e 3 2,194, 782. 07
2. AR HFHE -194, 240. 17
3. IR $5) 3 4 4 B B i -0.0017
4. AR & T E 51, 864, 018. 15
5. WIR I S A E 0. 424

E: 1 BRI SERI AR NGB 5 2 & 152, T3 G SEbilcat AT 28T B

7k o

2+ A C eI R fa st AR . BB . HABSN (V& 2 Se AR Shicas) n kA < 28 A

HIARE, A BAF]E A B O s i s in A HE 28 se A (AR s s
3.2 & ERI
3.2.1 ARG MES M BUHEM KR KIS RIHAML 5t b 8 2 i 2R 0 Lk
FEEK R | EERKER | kgt g
e A o . /m | O -
d ® FlE® | mikize R 0O | @0
HEEZ®
TE=MH -1. 62% 1. 94% 1.51% 1.51% -3.13% 0. 43%
LA H 0. 47% 1.78% 6.81% 1.37% —6. 34% 0.41%
o 43. 24% 1. 70% 40. 35% 1.29% 2. 89% 0. 41%
U 17. 78% 1.83% 25. 93% 1.61% -8. 15% 0. 22%
kAR -12.03% 1.58% 14. 79% 1.40% | —26.82% 0. 18%
HeERAERGE
2 Ai AR -57. 60% 1. 28% ~40. 87% 1.31% | -16.73% -0.03%
4

3.2.2 BESEFERUKRES RIHRBUHENE KR35 XI5 RS B R Al R AF

BT




SRR GRS R RS (LOF) 2021 R4 4 FERE

[ — #@eua st DD — SHdngsiss |

20, 0%
0. ao%
—20. 00%
=400, 00%
—B0. 00%
—80. 00%
=100, 00% A
T T T T T T T T T T T T T T T T T T 1
-2 1) -2 -2 ra ) ) ) ) 1) -2 -2 -2 ra ) ) -2 -2 1) -2
- - - [} [} - - - - - - [} [} [} - - - - - —_
C Mo e e oo om o ®m om O S @momomowmoBmos R
S E 3 E S 5S3 55 s s xEEEEzsEss
-2 [mr] — —] — [wn ) [ [wn ) (%) [Tu) () [ ) o - n — n -2 [mr] -2
E R g 8 o= 892 988 88 O =@ 9
- [dn ) -] o -] oo -] w w [m) - [Tu) [} - — - - - — -
§4 BEARE
4,1 £E4H (REESZLH/PDA) f{H
(ARSI ZIIIR | EEM .
4, B 4% — L
{THLH BEH | AR
WL T S, Aol TR
SR, T
A B RS EA R AR,
{EEALHTIF . 2015 45 7 AN
2019 4F 04 ON P A 3 4 T A TR
LT | Hdesmm - N ek
18 7, FiAE4Eh TREN. Eg

o IRATAS e % DY [ AR AR AT
BIFHHRES (LOF). 51K
A BRE b EOE SRR R 4
(LOF) [REe24,

VE: 1 EAERAH . B H AR AN I 68 B AR AT o H IS
2. BT ML SGEMATIE 2 GIEZRAL MO R TR BLINED BIAHISHLE o

4. 2 |5 WA A EE R FE 1B

FEAR T N, AL BN AL IESR R S i) AHARAR S U e LR (fs 4




SRR GRS R RS (LOF) 2021 R4 4 FERE

R i R S 4 T 2 4 (LOF) B A )y (55 I A R o 2 RBUIE 5 48 B2 4 (LOF) R B U IA 1) 140 5E,
AAEWSAEH L B S HR R S5 A8 RS P 0 7 o AR G 8 B E T AN T 58 0k V0 B 45 R A A 42
I, s o A R, RO IR s . ARSI, SR SIS SR E L, A R AR FE R SRR A AR 2t
INERDR

4.3 AP 5T

4.3.1 AP 5 HIEKIHATEDR

AR I S WU ) GIESF RS E AT AP ZSHEZRIFEL) |, U ARER (fF2
SN TR EBRBIEL) |, AFRE T — RIVMATEI LR LA T 5 E BN A TESR . BHTIEA TS
PAT B 7] FLI, HEBTHIE TCRT S AN W 58 3 T T A B R SR, TR IR B BB A S A AT IR TR R SR
B2, BESLATAE 5y WO BRI 52 By A1 N AZ By AT (0 P i fl, RIRTME AR 53 RGN T S8 AR RE Y,
L e W, B IRAN R A X Rl UETR 58 S I [ 22T 28 ] [ Ak AN By 5 38 AN it 2
A5y M R GE, AR RN A T A% AT AR, oA Al LR S A5 R R . S A R BAR 1A 5 il
PAT DL R AT, R T AT 5 IR .

4.3.2 REZ AT RN T BY

ARG I, KRR BUAIE S 5 E BB A 2 A TR SEORA T 5 A A A IR H A 5. s
WA, B S 5558 5 BT AT 3640 7] LR IRIAS 5 i385/ (1) B30 58 S b 12630 24 H RS H: 5% 1148 5
(FE A EHIMFREBIE SR -

4. 4 R G B SRR R SR I U B

REEL FERBTIRM . S8 8 KR A B =

2021 4F5EIUZRIE, omnicron B AL 5 R AN A ERE IRUERE, L WIEAKE J) T T TR A
A IS T, KSR R R . AR PR SRR, R WIT SR As Lk 0. 2%, AfeE
JEMANHE R 0. 9%, Bt S E RTINS T ARG TG A IR, 858 KIS m s B R, Be bk
4. 1%, JCFTTH, FEohaBebk 1.8%. NRMEITTIHE 1. 4%.

ARZEFE, FEGEN RN E RN, DA e RS .

ARG N, RESHHFHER KR N1, 62%, RIS RIS RN 1. 51%.



SRR GRS R RS (LOF) 2021 R4 4 FERE

4.5 |EMNEESTH ANGEEES T = FETE VA
AWEIN, AH4H 2021 4F£8 H 17 HE 2021 £ 10 A 13 HEESE S FHEHAKT HT Ht. #EAR
AR, KRS HECARERTHT .

§5 MEHAAGWE

5. 1 MEMIRES T =HEHR

i H

e (NRMIT)

o 4 B P
tefl %)

40, 323, 877. 56

[ 7 A 2 35 %

Horbe i

B SCRRIESF

<ERIAT AR AR R

b i

il

IR

BUIE

KNIRE 57

HLrbe K Rl ) SN GR A e B 7

i LA

BATAE A R it

13, 161, 861. 79

At 517

116, 166. 94

6
7
8
9

it

53, 601, 906. 29

5.2 MEMIRAEZNER GhX) IEFTHRRERE I RIERE 50
A AR AR ARIFA R RAFFE IR IE

5. 3 WMEHIRIEIT W RIBE AR RAS

AEE G AR WIRARFFA B AL

5. 4 BRI A MME G E: & T 15E I R/ R B B 3% A 4

5.4.1 EWIRE A RMME GBS T FE LB/ N EEFFRIRT 148 R R R R B A

6



SRR GRS R RS (LOF) 2021 R4 4 FERE

AT AR AR R FFAT IS AT LRI

5.5 MEMIRZE I EHFR I RNBERRAS
AIEGAIRAEIRRFA B

5. 6 MEHIRIEZ A RME SRS T = #E BRI L BT LA SRR ERA
I G IRARIFA 557

5. T WMEHARIZ A RAMME ST = 1#E EL B K/ HES BIRT 48 B SCRAES B3 1 40

ARSI AR AR R AT B SCRFIE SR

5. 8 W EHIRIZ A RME G E ST 1B H B K/ NHEA BBT TL48 S REATZE S B st I 40

AT G AR WIRARFFA SRLATE R

5.9 MEMAREL A RHHE S E ST #E IR/ DR R+ 2 2SR T A

JAPYIN INVR =
o N B A A T
55 e S Y e S BET SN _
(JB) B e (%)
INVESCO DB OIL F LTI | Invesco DB | 8,093, 688.7
1 ETF ) 15. 61
UND 7 0il Fund 9
ProShares U
PROSHARES ULTRA LTI 7,639, 181. 7
2 ETF l1tra Bloomb 14.73
BLOOMBERG CR = 8
erg Crud
. United Stat
UNITED STATES OI LTI I ) 7,011, 721.7
3 ETF es 0il Fund 13.52
L FUND LP Y 3
LP
United Stat
UNITED STATES BR LTI | 6,938,958.6
4 ETF es Brent 0Oi 13. 38
ENT OIL FUND = 0
1 Fund L
. WisdomTree
WisdomTree WTI C LI FRITF I ) 4,674, 735. 7
5 ) ETF Commodity S 9.01
rude 0il = o 3
ecuritie
. United Stat
UNITED STATES 12 LTIk | 1,614,056. 4
6 ETF es Short 0i 3.11
MONTH OIL 2y
1 Fund L
iShares 1-3
ISHARES 1-3 YEAR L RITFFTH 1,444, 704. 6
7 ETF Year Treas 2.79
TREASURY BO 7
ury Bond




SRR GRS R RS (LOF) 2021 R4 4 FERE

Aberdeen Standar . Aberdeen St
. EEARINDED ¢ 1, 316, 505. 8
8 d Physical Gold ETF % andard Phys 0 2. 54
T
Shares ETF ical Gol
Goldman Sachs Ac
) . Goldman Sac
cess China Gover LTI
9 ETF hs Access C 929, 771. 77 1.79
nment Bond UCITS 7 .
hina Gov
ETF
Vanguard To
Vanguard Total B RLITFF R &
10 ETF tal Bond Ma 397, 150. 32 0.77
ond Market ETF 7
rket ETF

5. 10 HF A AW MHE

5.10.1 ZEERF A THIESF K RT EEARIPUE TR A ERER S M BT —FERZ

B AT AETTRE

AT GBI AT T AU HRAT BRI B YO E R LR A, SRR i H AT N 2B AT

BT AT,

5102 BERFENH +HRERGE HES S FME N SEBREE
AT AR AR S BRI, WA I 3 & & R RILE ik e 2 AR SR

5.10.3 HARBE = HI K,

g

e (NRTIT)

7 DRIE

I WSCIE 7 Sk

37U )

INLi eI bS,

1, 050. 63

7 AT FE R

115, 116. 31

LA S HCGER

At

O || |O1 |k |[w (D |+~

it

116, 166. 94

5.10.4 HREWRFEH KA TR AT e f7 5 31 40

ATEEAAR T AR R AT I T H B PTG 57

5.10.5 G WK BT+ 48 B = AR TIE 52 PR 15 AL B UL B
RIS AR IARK A ST, AEERIEZIREN .

8




SRR GRS R RS (LOF) 2021 R4 4 FERE

5.10.6 BB A A & P B FAN S AR ER

RO TONJR R, 35088 A i iy o AR o v EE B ) 7 B AN S S T RE AP AE R 22

§ 6 JFAEEH D)

Pz Ay

e ST < 3 A0 A

105, 614, 550. 24

5757 Y1300 1) 5 < FH D 7 80

62, 547, 134. 50

W RS ST 4 R R 30

45, 862, 571. 82

e I R e PR RS A (O ARk Bl “ -7 31D

0T IR, <y WL 0

122, 299, 112. 92

$7 REEHANBHBEARERESEETH A
AR, T KIS R S AR S

§ 8 MEMRKEAZR S KERERFA B

§9 I EE RRNMMEERFR

9. 1 REMABR—BRERFHZESHBLPIE R G 2058 1% 5L

9.2 MR E R M ERGER
e

§10 HREXMHEFR

10. 1 FEXMHEF

Lo (B IR A ER T & 3 BHIE S5 5 56 4 (LOF) F AL SCAF
2, TS (RIE S A B A F S U

3. (H W AERTT M RS R AL S (LOF) &R

4y (EURAERT 5 6 AR S5 R L 4 (LOF) FH 350 B
By ASHR A 1 P 42 RN S R 1) 2% T 7




SRR GRS R RS (LOF) 2021 R4 4 FERE

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

WS R S A PR A A
2022 4F 01 A 21 H

10



	§1 重要提示
	§2 基金产品概况
	§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 本报告期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份额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 报告期内本基金运作遵规守信情况说明
	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业绩表现说明
	4.5 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 报告期末在各个国家（地区）证券市场的股票及存托凭证投资分布
	5.3 报告期末按行业分类的股票及存托凭证投资组合
	5.4 报告期末按公允价值占基金资产净值比例大小排序的权益投资明细
	5.4.1 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及存托凭证投资明细

	5.5 报告期末按债券信用等级分类的债券投资组合
	5.6 报告期末按公允价值占基金资产净值比例大小排名的前五名债券投资明细
	5.7 报告期末按公允价值占基金资产净值比例大小排名的前十名资产支持证券投资明细
	5.8 报告期末按公允价值占基金资产净值比例大小排名的前五名金融衍生品投资明细
	5.9 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基金投资明细
	5.10 投资组合报告附注
	5.10.1 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
	5.10.2 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
	5.10.3 其他资产构成
	5.10.4 报告期末持有的处于转股期的可转换债券明细
	5.10.5 报告期末前十名股票中存在流通受限情况的说明
	5.10.6 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


