o1 % SRS T R TR A BHEH B R & (LOF)20224E S 4 i s

2022412 31H

EEFHN WBEERSEHEERAT
EETENHTEIERITROERAE
4G H HE7:20234£01 H21H



W 22 SRS TR A RIE SR % R 3 4 (LOF)2022 £ 55 4 ZRJE s

8 EEH#RR

BB N MEF o RE R RIEARSE B AR R BC 2 = F R R EL
K, FE AR Bt AR e B M AR AN O A ST

BEHE N B TR aRAT R A R A AR AR & A [FHE, 1202341201
ST ARG e . BHERIFR T H AR EF NS, RIEE—ABRFE
BRI E . 1R T R B KB .

B4 B PR N RS LA . B B 1 S ) A BRI FH 2 4 B 7, (RO PRAIE S
LR

S M SRR AR I . F7H KK, 78 TEAE R T SR AT v
A4 5] 152 A 5 4 () 48 S0 IR - B L FE T

AR % TRER A H O

A H 2022410 A 1H &2 5212 H31H 1k

& EE i

FE G TRIFR It 18 22 S T+ IR & (LOF)

7 N TETFR W 18 T+ IR A LOF

He TR 501015

5 ARG 501015

FegiafETr AR, E T HFIRE(LOF)

ey Ve 20164£03 H 09 H

i 5 WK I & 10 B A0 227,638,334.381};
AHe e R GIa H 2 MR T REE, 712 AR A

e =N TP EERI TN, SR NES A A6
T R O £ LU A I T (1) 45 % BT
AEEGLEE T ENINBUR AT AT
ROL B SR A2 TR &,
IR M. i i MK S T 3 K AR A E
RIBLLCEL M, % FER T AT AR K e

B S RSB BEATHIEA], AR 2 W s R AT B L B R A A
MR, et SrlE. fids. Ml T A
BE R R LU, JRREAE 5 2R B KUK A
RRAE B AE O AR AL, 3 I 50 U 48 % % 7 S R 4 %
e, FEFE I 5T 4 G B A RS R Al b 0 4 2 i

B2, 14




W 22 SRS TR A RIE SR % R 3 4 (LOF)2022 £ 55 4 ZRJE s

A G ER T B SR b, S R SR
RS < E [P 1Y S DL Bl B S 5 2 S A
7, SR T B A REAT X PEAE T [ E
W S AEDRAE B P sh M B 2EA b, SREBUR] 2R

TR A5 XU SR IS AL SR AH 45 O AR AR 2k

&%ﬁ% BOIESBORE LAAHE 7 B 9 2k it
ﬁ%%ﬁﬂﬁﬁmmﬁmﬁm%ML,
SRR B H SRR, EEPUER

MRS

%Aﬁ%ﬁﬁﬂ;ﬁ%ﬂ@%@mﬁw,

FERH
ZEEBUIER

LA R

EONHE T, EXE AR F, AEEEE N,

e S VLN Ev S
I e gy&m%ﬁ& R *5500+ | iiF [F {745 Bl 35 >4
0
RIEE RIS R A 4, TR 25 A1 X
S 2 m¥ﬁ$%#ﬂﬁ FARRANLE T ART
S SR G, R T R o 2 3
oo
HEEHAN A 38 A 4 PR PR F]
HEFEEN o [ TR ARAT B A R A &
. B2 RIS TH R A (L | W8 2 SRS TR A (L
VAN %{\ ‘%/\ G ;’-\r
B 53 23 4 ) 3 4 TR ) OP)A OF)C
T8 435 N TRTFR A 18 Ft+ 2 VR & LOF
B R4 A 7 A 501015 015271
A gy A AN /\*ﬁv%.\
ngﬁfﬁ%ﬁﬁ%ﬁﬂmﬁ} 175,955,403.094/3 51,682,931.291/
ARG ETNERH | KRS RIBETIEHRH
P4, FLPUHN R AR | B34, LU 25 A X
KK T iafidt s | KoKPE T it s
T i o3 2 G 1 XSG UL B AR AT AR M E SRS K | RIS K
TREMESW, BT | TREMESZW, BT
rh v UG « A s U R 3R | H v KOG A e A ) 3
BT EARE R

A (D)AEES H201749 HOH AN B i s 2E 4 (LOF);
(2) A F: 4> H 202243 H 3 H AR 1 e S 85 Ik 55 2 (R C- A i

8 FEMF MRS HERI

B3, 14

Py B T N AR R




VA 2 SRS T PR & TR R B B

(LOF)2022 458 4 = ih

3.1 FEMFEr

Bfr: KRt

2 #1(20224E10 H 01 H - 2022412 31 H)

EEM IR WHB L MRS | B R TH RS

(LOF)A (LOF)C
LA C Sl s -5,984,192.74 -1,795,190.61
2 AHAAE 295,403.02 -336,344.42
3BT 3515 4 3 A0 AR 1R 0.0016 -0.0064
AIARIE & B 1 196,598,177.85 57,573,384.68
5 R & A Al E 1.117 1.114
e (DR ESVSHR AR RA NGRS 5 e 0 &Ik A, v A2 JE 92 bRl
i AP EAR T B 8 5T

(2) A3 C S as F8 A R BN L RS A HARIIN (NS A e B AR sh i)

FHBRAR S 5% A ANME FOBAEL A7 % S8 (R R, AT D9 AR 300 2 S pillie e in_E A28 fefirfE

AR N
3.2 ZEFERI
3.2.1 &M EN KR KA BRIV B ER R R T
o3 22 SRS T+ IR & (LOF)ATFHE R I
\ | kSRR
| R | g |
. FE | I 2
B BX RFrEE | AR o -G @-@
FO ZFRiEE
@ E4E))
@
oE=1NH -0.18% 1.68% 1.24% 0.71% -1.42% 0.97%
ERNNH -4.53% 1.79% -6.95% 0.61% 2.42% 1.18%
Tk -0.62% 2.03% -10.69% 0.71% 10.07% 1.32%
o E=4E 22.48% 1.76% 3.60% 0.71% 18.88% 1.05%
kR 18.33% 1.59% 10.33% 0.71% 8.00% 0.88%
Qgé&\/ﬁ\ " 0, 0, 0, 0, 0, 0,
AR 14.56% 1.55% 13.68% 0.70% 0.88% 0.85%
A 18 % SRS T+ 2R & (LOF) Cif{H R B
\ | kSR
e | PR | Mg | P
. FES | R e
B B FhrEE | FEHER o O-3 @-@
EO ] HARHE 2
@ ESE)
@
Favl, 14,




VA 38 22 SRS T+ R 3 RUUE S 5 B ik <2 (LOF) 2022 4E 5 4 FF AT

HE=4H -0.27% 1.68% 1.24% 0.71% -1.51% 0.97%
XN H -4.62% 1.80% -6.95% 0.61% 2.33% 1.19%
HEE &R -2.79% 2.04% -7.24% 0.73% 4.45% 1.31%
AR A A

e (1) ERES W SHR AR A NNWEAS 5 a0 &Ik A, vF A2 JE S2 bRl
i AP AR T B 5T

()AL G EEHE Sy I IR30048H 7 Z2 >65%+ b ik [l f57 4 BN i 28 <45%;
(3)AHk 4 F 2022473 H 3 dn Y B WS B IR 25 TR MICR R 40, J5AR BV B R AR il

3.2.2 HESFR DORES R HHER KRR KI5 RIS LB A 22 E )
242

MBS FEARRA(LONARIHAEB RS WS RE BN RN DELRTHE
(20175:098098-2022512R31R)

40%

30%

20%

10%

0%

-10%

-20%

-30%-
2017/9/9 2018/7/26 2019/6/17 2020/5/7 2021/3/26 2022/2/18 2022/12/31
— MEZERFARES(0NA — iEHEES

#
(O3]
b=
H
I
b=l




0388 22 TR T+ IR A BUIE F 48 5 36 4 (LOF) 2022 4- 28 4 it

MBS RRA(LORCRINSEE KRS WS R E ST H B ERTHE

(20224:03A03H-20225:12R31R)
20%+

15%-
10% -
5%
0%
-59
-10% -

-15%

-20%-
2022/3/2 2022/4/22 2022/6/16 2022/8/4 2022/9/23 2022/11/18  2022/12/31
— WERSRASSAONC — USHaEs

H: OAERESAHREAMHEH 201643 H9H, HAHM N 201749 H 9 H;
QAREEZCHI AR E A FAENE 6 MH, HEECHIREAIRE IR, AEEMTE™
BC B A 2 LY A R EEK
() A4 H 2017 4 9 H 8 HEMR I h EHEH A HE I & (T RA<IEHRR RIS
BB Z R A ETR S GRAT) SHEEMY (REP A (2017) 6 5) HiefGE T
TEXTREA I8 57 BRI S A T R
(MARF4H 2022 4F 3 A 3 HAEHE v ISchCas & R 25 9 1 C R4, R An &8sy A Ky
o

8 BEA#RE
41 BEEH (BEESZH/PH) FH
ARSI
SEHMR | EHEM .
k4 HR% R TAR Ut B
H HA H H#A
AT R TR E B A
MR ITB R RIS 5S B s g i ik
A4 201 G, o B g Rl A A PR A =15
WA | EE 04.14 - % T, ERED RS A RA
23 W F G, HIEREHE ST 202
08 H I iE 3 & H A R A A,
AT RSB TS S MBI, T

e, 14



W 22 SRS TR A RIE SR % R 3 4 (LOF)2022 £ 55 4 ZRJE s

AN AL

T (D)EENEEReSHE, KRR A ReaRAERH, HegiH I ouieE 2
] P E B AR H A

QAFE RS G2 B, HARWH WA AR H 20 0 FE AR 2 =] Ui 5E IS4 H 1A
il H 393

(3)UETF ML S MAT M B2 CGIEFR AL AL N SR B RS R 05) HIA SSREE

411 BIARFRAERFE R EE IR R L E RS L H F N E K= A5
T

4.2 EEAFRE N AE S EEM TEFR K3

AREWIN, AREEENHET (PHENRITANEIESF SRR R ek « (AJF
SRR SHEN MR EEEINE) . (AFFRIEF RSB EEEINEG |
(AT EIPBEETF BB S i ah P XS & B E ) + B < & R AN At AT SR R
WL AR TR SRR, AR BEISEAE . B DT 2 2 B0 S U A B A Y 2k 2 B 7
FEN TR BB R A b, D2k e iR N R KA, A KBRS e
WA NA 23 94T 4 -

4.3 RFRH LTS
4.31 AT S HIBERAT IS

AKE G B LMAHE VB, SO TR BRI LU RS2 0 5 D
R B AT TR, A I 10 Py BRI R R, BRI . TEIL.
22 5285 ARG o 24 TS B TR AR A2 AT IRREATIN B, SEATAR A2 5,
R T AT TR, TREN . ISR, R A AT
GETE RIS

FIN, 2RI 4 A 7 B R UL 4 T B T BV R PR R S T
W, AEMCT 6 LIESEORSORR, JFR AL R GTRIRE SR 75 PR S
by BB A BN AL O I EE F R SRR VBRI 5
I, LA R AL A O BV R AR PR SR T A, TR 436 U 22
FRMOR LA, R AL P B . BURWING LR L, TRR S BATF,
IS I A P BV B

ATV T R TIHA TR HIE, JFAEE 5 RGHIE L I AT B, (REA
AL AR IAT . RESHAE B UG R BRI SRR IR, R £ i
S R RSB 5 R T T4 4L 1050 50 T AT T 28 S HLAN A 2
LGS AT, DR 5.

AN, AEEGEBENRIT T QEFR GRS EHR AR A TS H ER TR
W) A (il g A RN R A TS HE) FE, REAMASEAFAERE T

Gy SR AT N BRI AT N -

7, K14



W 22 SRS TR A RIE SR % R 3 4 (LOF)2022 £ 55 4 ZRJE s

4.32 RERX T AN TR

AW HG TR, IR e RSN, AREAES SRR R EEEK
HA ES B A G REALF H &AW E O, AR KR AEL I 104 (i H [H
[ B [ 2E 5 o

L HEATRIELR, Fp R, DAFHRNGHRE, RGNS EZLN
WA L] AN 528 5 5 RAAE R W], AW IV ER M T A A etk
RISEN,  TRAR DAL AL T A AT o

4.4 W5 A E S R RIS AEE ST

VU= 158 [ Py 22 57 A SRR D17 2 B P2 BORUOR R B, B N Jim S AR 20 B AR 1 4 BE AR
BRI, M- BOR. “FEabr R I, Bai i sl RBGRK. 5 LR,
AT CH SR BN S WU ES, XA 58 e EHm A B A haliE 7RI JATTx
AR BUNT 8] A 22 G A AN SRS R RIS B, AT IR SRR 55 20 9 3 SRk B
Jr, I AT RE S RIGIKE, M HLIRBCRBON IR, ok B0 A ek AT R
NS SR

IR, E S AL A AE L P R R S A G P R 5, A BT
o, JATWON, ERBEhRE G, AR EBMZ R FL, WHFHT. 7k
RGN GEATT 72 RS -

45 MEHAZEEKI SR

R AR I 22 SRS TR A (LOF) AL & A8 N 1.11796, AR A,
SN AEIE K R N-0.18%, RIS EL LIRS R oN1.24%; % 2 R IV I8
Z RIS TH IR A (LOF) CR &M AIFE N1.11470, AMRERN, EEMPTUAEE KRN
-0.27%,  [FIHHMY 27 LU R HEUR 25 %8 ON1.24%

4.6 MG A ZEERE ANBERE S F - 1FE TR U
AN, A G ARA L2200 AR H B G A0 RF A ANBCR AN 200 A\ B 2 4 5%
PHFHE AR 1500073 TCHIE HLH B .

& REAGHRE

5.1 MEMREEHE=HAEBN
e BiA S i B 4 0 BT P I L A5
(%)
1| Bt 220,267,527.12 86.15
Hope 2 220,267,527.12 86.15
2 | EEeH%E




VA 2 SRS T PR & TR R B B

(LOF)2022 458 4 = ih

3 | BlE a1t 16,880,506.84 6.60

Hrp: g 16,880,506.84 6.60

TR S FFUESF - -

4 | RERBEE - -

5 | SRTAMIRTE - -

6 | FENRE ST - -

N P M VA DAYN ] )
A S BT

7 : +/Triﬂué§ﬁ%ﬁ 8,372,076.28 3.27

8 | HAhHE” 10,146,611.43 3.97

9 | &if 255,666,721.67 100.00

5.2 MEMR AT RN B EREAHE
5.2.1 MEBIRIEATIL A REFARERRAES

e (& A A () ob 8 P VB ] (%)
A | AL RRS B il 35,749,652.71 14.07
B | Kb - -
C | #ili&lk 183,469,839.27 72.18
5 HL s #8307 IRRROKAE ] _

7RI R
E | &350k - -
F oo EmEEIL 668,621.00 0.26

G | idEish. CiEFlEL - -
H | EmAggol - -
| ;igjﬁ; SREGE S 59,099.36 0.02
J | &Rk - -
K | =k - -
L | FASEANRG 55 AR S5 - -
M | B AR R S5 271,911.08 0.11
N ;ﬁ L L 21,059.04 0.01
0 | BRARS G H AR - -

b

©
p=i
H
i
S
b=l




W 22 SRS TR A RIE SR % R 3 4 (LOF)2022 £ 55 4 ZRJE s

5l
P | %A - -
Q | PAMt&TIE 21,740.16 0.01
R | 3Cfb. WEMLGR SR 5,604.50 0.00
S | %A - -
&t 220,267,527.12 86.66

5.2.2 MEARZITIL - RSB ER R RERRA S
AN AR T R AR R A I8 I OB A LR 350 B8 A B o

5.3 G FARIE A SO E 5 HE S 7= EL IR/ R AT+ 42 BRI R A 4

¥ . o _ o 2 4 B i
o i AR it S A R e (k) 2 S E (D) G (%)

1 | 300498 I A 1,032,817 | 20,274,197.71 7.98
2 | 002567 PN 2,813,700 | 19,920,996.00 7.84
3 | 603225 A 1,814,650 | 19,743,392.00 7.77
4 | 300871 (=] s ) 919,634 | 18,760,533.60 7.38
5 | 002271 R T AL 521,600 | 17,510,112.00 6.89
6 | 603477 SRV 634,500 | 15,475,455.00 6.09
7 | 603363 A A=) 1,152,425 | 14,854,758.25 5.84
8 | 600872 ok Ry T 375,600 | 13,848,372.00 5.45
9 | 000568 PN 61,000 | 13,681,080.00 5.38
10 | 002548 TR 2,173,913 | 12,521,738.88 4.93

T ARFES G R KA 4 (002548) bl Sl 2 R 73, B4l — i 2
HHE, BARME B AR55.11.5,

5.4 I EWIRIEGIF BAA D RO FFREAE

g i ARAEGE) gﬁﬁ%gf

B K i 77 1,316,693.07 0.52
2| derE : :
e : :

oot BT SR : :
4 ki - -
5 | el s : :

#1001, 14T




W 22 SRS TR A RIE SR % R 3 4 (LOF)2022 £ 55 4 ZRJE s

6 Hh A SRR
7 Al (RTAZ#RA50) 15,563,813.77 6.12
8 [F A7 5

9 oA
10 At 16,880,506.84 6.64

5.5 & FARIE A SO E 5 HE S 7= 1 FL IR/ I AT T4 R 2 3 A 4

K
Tl ennm | mmen | mmao | armion |

K L (%)
1 | 110068 PREE i 106,470 15,563,813.77 6.12
2 | 019674 22 [F 1509 13,000 1,316,693.07 0.52

5.6 R & WIARIE A SO E G E ST i E L BINERF R BT 48 B SCRAES R A
AT A AR AR A B SRR -

5.7 e WARIE A SO E & & 5 i E EL B /MR FF RO 4 St R B R A 4
ARG RAR A T8

5.8 1R & IR I A FOME G2 B 1#E BB /N R B AT LB BUIESU R 4
AT ARG AR AR FFAH BGIE -

5.9 &G HIRA L S BB RIRR I BT3 5 7 0 Ui B
5.9.1 R EHIR ARG E B BRI B 1 G5 4 A4
AF G AR IR ARFFAT BRI 5L 5 40

5.9.2 AR SRR AR FBOR

ASF R AR WS B B A SR, LB ORED H I, XS TSRS N, AR i
THIEN, Z5BAaMsst, UEBEBE AR RGP, Sos A &m0 KR e Ry
P BEWIORER EERMREIELS . 5 ERRI BTG 4. AT ST IR I BT3Bt
I, CREE RS i AU IS T ie T % IR IT, F45 & BRI b e s i 5ok 5
HE A EAKT

5.10 HEWIRAE SR H I BB 5 1Ko vl B

5.10.1 A HE AR B R BUR
ASHe A BB E U BT

5.10.2 R E IR AH S B 1 B U K F7 A8 2t B 48
AH e AR IR AR B B U540,

F11ol, 147



W 22 SRS TR A RIE SR % R 3 4 (LOF)2022 £ 55 4 ZRJE s

5.10.3 A E R A B BB PP
AT AR IR AR E G T 54

5.11 BB HE G R
5.11.1 AWM E N E SRR T2 IEHFKRIT EEBE SR E SR I LR AERER
St Bt —FEWBIATETT &THEE.

5112 R EHN, FEERENIHERES, EABHESSFAMNENEERREEZ
SRR .

5.11.3 HABTE =14 &

FP5 HRR EH(T)

7 AR 94,311.23

NSRS TE 52K 9,773,998.22

2T FBEA

SRS,

YA HA D 3R 278,301.98

FoAt ST

HoAth

|l N | B~ WIDN]| P

&t 10,146,611.43

5.11.4 R EHIRKFA B 4b T H B i T e et 50 A 40

z iz i 44 R ANRME ) o 3 4 P 1 EL A (%)
1 | 110068 YRELz 15,563,813.77 6.12

5.11.5 5 HAR BT+ 42 B 22 o A LRI 38 52 PR A% 1 B 4 B

TOBRZIRE | HEER |
75 B SR AA B R gt | AR o
i Oo | Bl 0
INTF- e 4T Kl
1 | 002548 EHTAR 12,521,738.88 4.93 ;’E‘“%k”@\

5.11.6 B RA G IR HAR S T HR 5
BT DU NI, A A i o8 R LB SRR 0 B AN 6 T B (8] W] BEAFAE R
7o

F1201, 14T



W 22 SRS TR A RIE SR % R 3 4 (LOF)2022 £ 55 4 ZRJE s

& FHAESHBRF

AL
W18 %2 SRS FIR A (L | W IE 2 SRS T+ R A (L
OF)A OF)C

i T AT 8 A i 183,946,323.72 55,472,577.46
i P S 30 1) 25 4 A R U 3 0 34,165,507.26 1,768,740.12
P i R 30 ) 25 45 A s [y 0 42,156,427.89 5,558,386.29
i A S0 A R] S8 47 23 AL BN 3 80
A BLe- 15 51D
i SR 2 A A0S A0 175,955,403.09 51,682,931.29
FEe (1) A S LU R R N AR S [ 3 B0 A 46 A

(2) A2 4 F 202243 3 H 1 e S U B e 55 2R IO SR AR A, I A B4 BE N ASR 1

g ESETHEANGHEAREREARZSFIL

71 ZREBTEANFEALESHERINF M
BT
A I 2 SRS R A | B RS R &
(LOF)A (LOF)C

2t M 24 AT I AL Ay
i&m HIAW) & EE R A AR £ 12.461.820.04 0.00
1
A5 HH A TE] SE NS HA D 4y 4 0.00 0.00
PS5 HAHA 1) S /06 (] 5343 i 0.00 0.00

2 o A5 3 L ) I AN
gm HIHAR S HENFEA AL S0 19.461.820.04 0.00
i W R A AOAS 3 G40 0 5 3 2 08 0.00
SR EES (%) ' '

12 RSEHNCHERRERTAEET 5 AH
AT B BN T I N R [ B e e A R

8 MR EE RN MMERERGER

8.1 i E M A — BB H A E SO HLLBIA 2] BRI 20% KI5 5L
T T A AR B oRAT B P BT A B e 2 LU Bk B G I 20% T DL R 2

F13 71, 14T



W 22 SRS TR A RIE SR % R 3 4 (LOF)2022 £ 55 4 ZRJE s

8.2 M B PR M ERE R

po

® ZFEXMFEZR

9.1 H#EXHEF

1.
VWl 2 RS TSR & RO B Ak & (LOF) e g & R

+ T 2 SR TR A RAIE IR 5% B 5k 4 (LOF)FE/E WML

+ W 2 SRS T2 TR A IR TR 5 B ik 4 (LOF) 41 52 15t B 5 S L 3T
v BEEEE S BURALAE . B

v BEEATE NS TS ALAE . B

~ IR A R A A I T

~N O O B~ W DN

o ] IE M 2 A vHE R < B R A S

9.2 FFT8CH I
A T O AR DX AR T %68 5 I 4 i 043K

9.3 EF AN

BREFBESE N EEIEE NAITP 21 P ek 68 3N Pk 5 2 A ] 26 A S0
TESAT TR JG, #5035 nl 5 A BRI 8] Py B 46 2 SO 1 Sl B B B A«

R ER ARG WA EER, TTERAEHEAN,

H L TE:  400-820-9888

oz PE:  http://www.ctfund.com

(G

WEESEHEARAF
ZO=Z=f—H=+—H

F14 7, 14 W



