{EHIIE 800 [ 2548 5 FUEFH % R 3 4 2020 I TR S

BEIRHIE 800 ELHEHE S FRIEHFREES
2020 £ UFEFHRE

20204 12 A 31 H

EETEN: PEHREEEEEERAA
EEREN: FEBRITROERAHE
WEXHBHE: 2021401 H 22 H



{EHIIE 800 [ 2548 5 FUEFH % R 3 4 2020 I TR S

§1 EERR

EEEHANERS REFRIEAIRG R R ERIL . = SRR EE s, FERrH
WP FLSME . AP N 52 B AR HE AN Sl S0y AT

HEFEE N ERITRMDARAFREAEES SR E, T 2021 4 01 H 21 HEZ 7 A&ME I
FZAehn (HMERIAHRZHEWREENE, RIEERANBESEEERICE. RPUHERREE B R

FEGE TN AE DLWEHE . BR300 i 8 BRI A2 4 05 7, (EANVRIERE S — e i .

HEERE AN GFHARRIARRKEIN . 7R, T A H 5T P15 NAT 4 s AT 6 11
AU

A IS TR RS FH 1.

AHE#E 2020 4 10 A 01 Hii2 % 2020 4 12 H 31 Hik.

§2 E&r=HMN

2.1 BREEFKER

B A TRIRR fEWHIIE 800 [ 2548504 %%
W M RTRR SRR 2
e AL 165519
S R (N S ARIEID G
EE&ERAEMH 2013 4 08 H 16 H
i R 2 4 40 B 0 239,971, 197. 03 4y
AT AT R AT RO BT, i e A A B R B A
ot Hbw AR, P HHIE 800 |24 S5 AR FR N A AR ER,

PR F R DA AT T A,

AFEE RN R A 58 AR AR ERFR 2, BD R b 32 AR 45
B A IR 2H R S FA A I SR AR B A, AR AR ) 45 2
A7 5 B FEASU R (AR A 34T A SL T 2R, ) e O 2 4 v I 2
R 55\l 45 bl e SR v 2 (8] 16 35 BRI Al 2 R 1 & o B AN ok
0. 35%, FFERER R ZEA I 4%,

FEEE N8 AR AT, DR i 43 B 250230 o 0 i aA ) A
P TR S BT H bR o ATE G A IEHR HA DR 0% PR AR A0 XU 2 1 i
), VAEFHLRAE A H B, 72 R BS AT A RTHR T, A8 35 10 i 0],
Z 5 RRIHIRIRTE, DUE BT H S RSN, SgH
ARG R . A, ARSI K i F I AR H DR R
PRIGOL T BTN XU DA T A R B4 B, ¥R KA e
JETEER] . KA 404, DL R At JiR R 5 B0 VA A RO R

F B R R KUK

0 1 N =% 24527 % LEhE
5 L M iwx¢ﬁ&mﬂ%%i%ﬂﬁhﬁ&m@wxiﬂﬂﬂﬁ

KR

%ﬁ“ﬁﬁﬁ}: BT ﬂ%ﬁ%{\, /E\‘ ,—‘:ET ﬁ\/ﬂ; XU ,—‘:Tq:'_‘ ﬁ\
R 254 G B IR TR T G, BATHBR TN . B 1

WIS R IRFAE,  FETUHIX

2



{EHIIE 800 [ 2548 5 FUEFH % R 3 4 2020 I TR S

AT S T I ik G . i TR AR S R G
MASEE T B PRI S HUORE , S INERZS A il AT T
JIXRS . PO s BUR AL SIRERZS B 0 AUEA HUTX
By FUUINC 2 A v O ALE

EE e UN S R E A TR A A
HEEAN AR AT Bt AT BR A W

NGRS AR = AN

{Z9, FIE 800 [ 24535

ZUHIE 800 =

{ZIHRIIE 800 EE24

By e A 2R B4 B R GaxaN
B A3 N TR =24 800A %% 800B {5 =%
T @4y 34 138 S AEY 150148 150149 165519

T IR IR 7 G2k S 40 B

40, 716, 177. 00 1>

40, 716, 177. 00

)

158, 538, 843. 03 1

B 2 R < Y XSS A B R I

BEZ5 800A (LA
TR B
BRI

P2 800B 4734 H:
A3 T XS Y]
e 2 50 e R RFAL o

AR N ERIER R AL
e A g, A
A7 T KU
B v TSI AL 2 F) 2R
ik, JHL 9T XL A
TS 2t T B 1T
migHEe. ik
e 5 RIJR & 1Y

éo

e L ARFEGEHNEELIRT 2017 4 12 7 18 HRAZR T “ P ERIEEGEHARAF ", AIEeE
BANCT 2017 5 12 A 20 HEHEREM S48 E B UL AR s ETE 7 ARNRE R E A
2.2021 1 A 1 H, (PEREAIE 800 B2 MUAIEF R BT i (LOF) g &) AR, (EilHiE

800 BE 2G5 M FUIEFF B S G G B R RAL, He BTN “ P E R 800 B2 25 fa U IEZ= %
i (LOF)”. 2021 41 H 4 H, fFHiE 800 B 251580 SHIETF R R R 2 AR IR 25 A i AA 5 I =
2y B A A%k ki,

§ 3 EEM S MESIHERI

3.1 XEMFIEI

A ARt
HAE T (2020 4F 10 H 01 H-2020 4F 12 H 31 H)

11, 152, 985. 35

18, 847, 977. 40

T E 5 TabR
L A C S &
2. A JFIE

3. INALTE 38 35 4y BUAS HH A 1 0.0762
4. ARIE & T E 330, 809, 850. 79
5. ARG A E 1.379

o SRR N w6 )
FIHT

He e SHR A BAERAT AW EEE 5 3 S 105 R, TR AN B SEPriicas /KT 2R T



fEIHIIE 800 BR 251580 JUIEF B Sk & 2020 4R 57 DU 4R i

2. AC I AR FR AL S AR RO . BB . HABISON O A& R EAR S a) FnBRAH G 2% F S

IR AR A CsEE asin_EAI 2 et a2 .

3.2 HEFHERIU
3.2.1 A E YRS D HFEB KR RHE SIS BT R R
NZ5{= %57
HEIEK R | E KR | gttt | R
W - OO R -6 | @®
® FRIEZE®R MR R RO | FhruEzE
@
HE=1MH 5. 64% 1. 39% 4. 06% 1. 40% 1.58% -0.01%
TEANNMH 14. 33% 1. 69% 7.13% 1. 76% 7. 20% -0.07%
k4 58. 63% 1.61% 44, 07% 1. 65% 14. 56% -0. 04%
U e o 60. 00% 1.52% 35. 42% 1.54% |  24.58% -0. 02%
oA 76. 37% 1. 39% 39. 19% 1. 41% 37. 18% -0. 02%
H 345 FAERGE
- ? 154. 89% 1.57% 115. 60% 1.54% | 39.29% 0. 03%
z4
3.2.2 HEESAFRAEMUIRIES B i s EH KR & H 5 F LS B RN R 25 1 B
| — iEerIEESERS R — L |
200.00% -
150.00% -
100.00% -
50.00% -
0.00%
-50.00% -
r—r—T T —1//—/—"1T//"1 "1 "7 "1 "1 "1 "1 "1 "1 "1 "T "“"T" 1
5 TR % T 1 S 1 1 I o ™ I ™ R i R ™ N ™ I L N o N 1 N 1 N 1 N i R o N ™ I |
- - T I - - - T I - O - O I - -
EE5388383:s83¢8¢88¢8s2s3
2oy 2w d oy ow pod s g owoE
-Em-n:um-n:am-c:m-c:m-c:m-w
(=] L T N L L L L R T e B i I | e
§4 BEARE

4.1 ZE&2H (REEEHPH) FH




{EHIIE 800 [ 2548 5 FUEFH % R 3 4 2020 I TR S

[
14, % iR LE@ o
EHEN | BEE

AR, TR T
] [ B 4 il A PR A A,
TR~ HE I A
H PP RS R B
R, A= S HE
2015 4F 6 HMAHE R
I & FAA R A F],
DifE & TR, 34
ZPREh . IATAS W
iE 500 F8 ¥ Gk 77 4%
2019 4 09 ﬁ%ﬁlﬁﬁfﬁ%@
BHE AEGHEZH Ho4H - 9 TREFRBAAE S 4% e

4 (LOF) « {51+ iE 800
= 2y H0 o POUE S A% BE
Fe . AFHHIIE 800 A
R PAIE S A% B 5k
& B WRIE TMT 72k
F R B PSR BT
B B TIEE R
SRR A SR H
&, FIWFIEE R R
R E R R R 4
B St 2SN

T 1 ERERE ], B E IR A 6 A S R (AT S H IR
2. MEFF MY SCRMATIE 2 GIEZRA ML R BERE E B INED HIARIE

4. 2 FHENXHRE M A A SIB AR TE 1 O

FEARIRE WA, AR S BN RAZ IR QUEZF RS GE) M SR E R e AL (5
i 800 ER 255 M A JOEZF B Sk & 2 G B R (EWTIIE 800 B 2548 £ JE SR BB 2k e S i W )
MIL)5E, AFE SR B S0 A BEAE PR 0 77 A A8 BN AN 58 3505 N IR BEAE #
AT PAY S ) 1 E, i A P B, RV AR e . AR I, SIS SUE G, A R A AR R A
FrA Nz AT

4.3 AP 5T
4.3.1 AR 5 il B I AT R 0L

RYE T ENER 2 UG GEFREEEEE AR AP SHIEEIFEL) , BAARRIER (FEik
SN TR EBBIE) |, AFERE T —RINRATEI LIRS A TR G E IS ER . B EL TS
PAT v B m) FLR, BT TR S AW 58 3 BE T VAN TR R SRR, TR IR B BB A & A AT R R R

5



{EHIIE 800 [ 2548 5 FUEFH % R 3 4 2020 I TR S

Bz, LNV Gy I BERR B 58 Z PR N5 52 5 (AT (0 N i, AR ZE RS 5 R G 138 i kA

Fr, REERRESE ], RN RIS — R ATR [F - ESR A 5 I R 1 5 2 = [R] AS W ¢ 38 A et
NG T RS, RS IE LD T )™ R (AT 9 3%, T PP LRI S 515 Sk . A R BAR 152
Gyl BEPAT I DL R A, RAIUAET 2738 5 M R AF 0L

4.3.2 RERBATRNIE T

AN, R &5 EREA G 0A 1 G FBA AT 5 A g R 5 5. s
W, RIS 555 B AJT 50 TR H B R 58 5 RS 1) B0 58 By Blid i IE 27 24 H S & 5% 5
e B IR BEE SR .

4. 4 5B A S KSR RIS ALE (T

(B 2020 FEPUZRLE, WAMEIEE FTRE . (B R R IRIR A ERE TR 75 T, X 1737 RS i
e — € ¥, ENEFESEE S, SUNAS s, HO. SRREsEE. FRas TIESW
JE BURAE A BT be, RoRME SR E 2 MBUR R0 B . RGN, ART%EY BT,
AFFE B E 7. 92%, YR 300 ik 13.60%, HHE 500 ik 2. 82%, GNMARFE Bk 15. 21%, HrbAE G4
JE& . HEAWE. BROR KA. RESTKIEERT, MR g R, mE. ENL #R
BEMAT W R B

AT G IR BRI bR T B HRAIE 800 Ml 25 5 AR Fa S, A I, ANKE 4 IRFFREE AL R
M, SN 1 BEAR R FE 250 b R I 2 e S S EE AL I S AR B A A, SIS RR IR B A AR R . R
BRI TTE B R, e, RIET I o s SRS B H PGS B sk~ AR
EEREFRZE . AREFWSEN R BIE, LIEmEelE.

4.5 MEW N RS HNLGERI
RN, AEEES O BUFEIG KN 5. 64%, [FHDL ST HLEEAEIR N 4. 06%.
4. 6 MEHINEETRFHANBREEF P HERE B
AR, AT SR BESE 20 A TAF H 2G5 P ERT LT 75 70 GE &M 8tk a NEEAp —
HN) KIS
§5 BRAGHE

5.1 REWARESH=HAAENR

e i H S () b 3G R E IR (%)
1 BLas s 312, 688, 592. 52 93. 18
Hob, gz 312, 688, 592. 52 93. 18

2 PEEET - i
3 |E L a T 5 i
H: fi 5 i

B FRIESR 5 i
4 REeRER%R 3 i
S BT A S AR 5 i
6 [ENIRE SRl 5 ’
L SR R 1 SN IR B A i - a




B IHHIIE 800 B 25540574

RAF S R4 2020 E IR

T BRAT NSRS 61T 21, 588, 609. 10 6. 43
8 [HAh Bt 1, 302, 987. 79 0. 39
9 |&it 335, 580, 189. 41 100. 00,

5. 2 MEIIARIAT WA R BE R EA S
5.2.1 |EIREHBEEATI D RIFE A B EH RS

(v

o J < B R EL A5
(%)

258, 919, 636. 25

SV AN ST N sV 11 VA 4

fESTNA

LR AT

17,914, 452. 32

LB EREATEREOL

HAE RO

E R BATANE REAR RS

E4

Ltk

AT AN 55 i 551l

BHEWT FORBANR 55

33,9524, 112. 51

KA PREEAN N L0 B

JE RS « BB AR R 55 L

e

DAL TAE

AL ARE AR R

n | I mloOo | |Io|lZ2l2|IcCc "9 lH |l o|o|O|m| =

gia

nﬁ‘

310, 358, 201. 08

93. 82

5.2.2 G WRPRB B AT KRR AR ES T A S

AR

o ik < E 7 4 EE 1
(%)

VIO N N : Y 4

KA

bEa4

2, 230, 290. 37

B 0. BVRSOK A AN

s an|4

oo O | O |m | =

R

16, 322. 72




{EHIIE 800 [ 2548 5 FUEFH % R 3 4 2020 I TR S

G BB O HEENLY - -
H o (35 fE ol - -
I |5 B4R RS BRI 44, 713. 63 0.01
J &Rk = -
K [ 8,975. 14 0.00
L |G AR 55 AR 55 - -
M RFERE R AR AR AR 55 15, 649. 20 0. 00
N KR IREERD A SRt F - -
0 |BERARS . EHAHAL RS - -
P |HE = -
Q | BAMH2eTAE . -
R [3Ctb. RE R Rk 14, 440. 38 0. 00
S |&s - -
fann 2, 330, 391. 44 0.70
5.2.3 EHRIBATI RS RBER TR EHTHE
REE AT WAR AR W@ BT B
5. 1 IR A LM E 5 S F= 10 LB K/ NEE R R 48 B R % 4
5.1.1 |G BARBEIBEHA RNME 52 S F 7= 38 I K /ANEEFF IR+ IR E K B4
. eI E LD
R e 7 WE W | ARE G | © (; f” 4
1 600276 TEEREEZ 486, 218| 54, 193, 858. 28 16. 38
2 1603259 24 i R 1 209, 718 28, 253, 208. 96 8. 54
3 000661 KHFEH 46, 374| 20, 817, 752. 34 6.29
4 1300122 A 104, 771| 15, 496, 678. 61 4. 68
5 600436 FA7 % 49,399 13,214, 726. 49 3.99
6 [600196 HEEY 197, 548 10, 665, 616. 52 3.22
7 1300601 R 55,900 9, 754, 550. 00 2.95
8  [300142 IRARAEW) 252,700, 9,744, 112. 00 2.95
9 1000538 ~HHAY 83,678 9, 505, 820. 80 2.87
10 002007 2z A 179, 177| 7,568, 436. 48 2.29
5.1.2 &G EARTAR B TR A RMME 5B 7= LB KN BT 48 B = B s i 4i
. S IEEL
e | mmim e 4 8 W B | ArmE Go | ¢ 9 f” 7
1 688185 R 1,026 364, 927. 68 0.11
2 300894 KEN 6, 279 300, 116. 16 0.09




{EHIIE 800 [ 2548 5 FUEFH % R 3 4 2020 I TR S

3 688608 15 2 B 796 216, 512. 00 0.07
4 1688586 VLA 24 6, 908 208, 621. 60 0. 06
5 300869 R 862 95, 578. 56 0.03

5. 2 MEFIRBMAS RS RINBHFREHE
ARG AR IR RFFA 55«
5. 3 MEHARIL A Fo A 554 B 7= E LB K /R B BT T4 AR5 B B A 4
ARG AR IR RFFA 55«
B. 4 MEHIRIE A FoMME 554 B 7= 1B LB K /NHEFF B BT 142 B 7= SCRAESS $ B A 4
ARG AR IR AT W= SIS -
5.5 MEHARILEA RHE HEL = FE KN EF BT H2 R E BRI
AEGAMEWIRARFEG SRR .
5. 6 G HARIE A ForE 5 24 B 7= B LI K /NHE P B B 42 ABUIE B B PR 4
AREE AR E WIAR AR A BUIE.
5. 7 IR AT S BB KRR TR AL 5 it i B
5.7.1 MEPIRATES R H HRIGH KT CRRBE A
AR G AR I N AR BEAT AR B4R
5.7.2 ZE SRR BRI SN BHBUR
BB TIE AR A TR, AR % 8 80 T A ks B AR SE S 008 H bR o ARG TR MR B D # Bt
R AT RS 2 A S5 U, DA A CRAE A A, 7 R FT R (K AT 4R, AR TR N, 215 e S 0 o 5 %,
DU AR R 2 5 1 RGPS, i 6 i RS IS i R 1 o A, AR il iz Y B4R 1 DR ke Bk 1
OLN BTSN KR LABEAT AT R B B, DA RO i 8] HAth R R 3 BTG VE AT S8R A PR P 58 AU o
HE G T NG BT IR I IR AE 5 U SR T T BUNAL, SRR S I EE N % A S SR B SR A B e A
T, RIS 0 B 31 B 52 2 ) 5 43 08 DR SRR AN KU A ) S o B O B ettt . b, REE R
R 5 N AT HE % A .
5. 8 R WIR ARG BB E HUHIRAL 5 it Ui B
5.8.1 73 A5 A B R BEROSR
AR BTG AR E U DR B
5.8.2 MAEHIRA TSR BN HFHH KR FF B2 HH
B G AAR AT I N AR BEAT [ T B 4 5%
5.8.3 < E U BB FE PR
ARBE G AR I N AR BEAT [ T B 4 5%



{EHIIE 800 [ 2548 5 FUEFH % R 3 4 2020 I TR S

5.9 HHA A EME
5.9.1 ZEHE TR IEFHRAT EAE R ERI ISR AR il —FAZEAFFER. AT
AT SRR AAUETR B RAT TR RA B E AT SL M A, sER S gl H AT —SE N Z B A T

5.9.2 FHESR BRI TR ERERGBHES & FME K& ERRE
AR T AR, B R & FIUE % 2 AN S

5.9.3 FAt B H B
75 L F &8/ O
1 (EHRES 66, 957. 79
2 |CIESRTE K 669, 531. 55
3 BB -
4 YRS 1, 946. 48
5 |BISCH K 564, 551. 97
6 AR -
7T TR -
8 [k -
9 |&it 1,302, 987.79

5.9.4 MEWIRFFA KL TR BRI AT #8451 77 B 40
AT G AR AR R FAT T H B T 57
5.9.5 G HIR AT 144 B A FEUE 2 PR 1B UL BB B

5.9.5. 1R & MR B BB R BT +48 B rp A AR UE S PR 1B OB A
AT AR IR A IR B B B+ 44 R T A AR U 2 RO
5.9.5. 2R BIRBL B o T4 R A FEUE R LA i A

U P
R | AR | R ”'Lﬁ%ijfgﬂ%ﬁ ﬁéﬁg f* PO A S
1 |688185 B 364, 927. 68 0. 11/ e IR 22
2 1688608 (EEF T3 216, 512. 00 0. 078 i {32
3 688586 LA 25 208, 621. 60 0. 068 & B 52
4 [300869 RREZR R 95, 578. 56 0. 038 s HHME 32
5 (300894 N KE N 23,217.16 0. 018 7 K2

5.9.6 R AR & HHER AT IR 7
VO BNBRIA, BBt AR b T e A EL B 0 BN S &t AT BT R 2

10



{EHIIE 800 [ 2548 5 FUEFH % R 3 4 2020 I TR S

§ 6 FFRAESHFRS

B

S ZYAE 800 E24 | {EIHIE 800 £ | S HIE 800 £

) o2 A iR B4 B FaHsr 2
e W) 3 4 0y A A 40, 735, 630. 00 40, 735, 630. 00 187, 004, 917. 42
A5 HA HA 1] 5 4 5L HA D 7 40 - - 62, 284, 716. 64
Pok: T AL A3 4 L T [A] 473 A0 - - 95, 103, 479. 89
e JH A 8] 3 S PR - AL B B (43
Wﬁjjui ) ”;;aﬁu> 8 ~19,453. 00 ~19, 453. 00 4, 352, 688. 86
/b -7 38
et I AR I 4 A 0 A 40, 716, 177. 00 40, 716, 177. 00 158, 538, 843. 03

TE: 1R A B WU AT G = 04 8 2 18] AR C T e e e Ik ety B0 A B 4

2. R4 (fEWPIE 800 BE 2518 Ky SHIE SR R R ek e A A (B HHIIE 800 P2 2518 807 JUIEF- 4 i Ik
SAHZEUHI) K& (EWAPIE 800 B 2548 5 JHIE SR 1 B e M AT S S5 I A 5 ), B BN
i PRIIZE &8 B IR A 7] 2020 4F 12 A 15 H (Fr8ik H) X AL G5 WHIE 800 PR 2545 507 A 10
A BRI BEAT 1 S O B 5

3. ARG AT R B AR > AL S5O0, TR WAE BN S I R A 3 AR A

§7 REFHANBHERRERBEARESHER

7.1 ZEEEANGFHEESHIRIER

1.2 BHEEEANBHEARSRBEAR S5 N
A, e EARIZHEA R ERRAEE.

§ 8 MEMRRRABRSFERSFAHBHEL

§9 MmBRHEERFNIMERER

9.1 REHFA LR ERFFESHHLHIER| SR 20915 5L
9.2 MR B E BRI MM ERE R

AIEIIN, ARG AT T RSO I ARS, SWHIFREDY 2020 45 10 A 29 H |
F9: 300 ARSVRBINEE HITHM, SUWTERFIE I 2020 £ 10 H 30 HAEMUE BN KA (hfEdR
A B B IRA R R TR IR 800 BR 25 H5 8 FHIE S B R IL &R & AT A AR 2 2B 2
Do

s O MVE R BT B S5 98 S L) S8 0ME, BT 2020 4 11 A 18 H
KA (RTAZWHIIE 800 P& 254580/ PR S BB S IBIT G S R A ), MR M e BOH 73
i, FEHREEEE IR 2 A B S(E IR 2 B i £ abia . b BT S A5 Sk BRI T

11



fEIHIIE 800 BR 251580 JUIEF B Sk & 2020 4R 57 DU 4R i

ZHE.

2020 4 12 H 2 H, HEEEBARA (SITIE 800 E 25 FE 53 B K42 A B0 41 B K4y
WL IbEE. &b EHHMESEEE S RA Y, MIRYNESAS S I iE AL SRR R RIE L
WzeHE, BEEFHAT 2020 4F 12 A 31 H GEEIFEEMEH) WS UKL A G BURE k2 B (82
)37 P WIS 25 3 B %%, (BRI 800 [ 2548 5 I 54 B 54 (LOF) 44 F) T4
SPERMEHR—HEP 2021 1 A 1 HAERK, (SWAIE 800 AT JUE R eI & A H) [H
IR

§10 BAEXHEFR

10. 1 FEXHH*

~ FWRAIIE 800 P2 24 15 K SUE SR BE kA SR HEHE SO
R ORI 5 B IR 7] B LA

v fEICTIIE 800 R ZG4R B SIS BB A B e B (]

4 (EURAHIIE 800 EREGTR AN POEF R A S U
v AR ST P 3 L E B R A T

10. 2 FFT0H 5

FREREEGEHERAF A —E (L) AR SR X L KIE 8 5 LilgH O+
AT KHL 9 =

10. 3 ZF R

R B AIEE M [A] B A T P A S SR A R, AT 4% AR K& B
JRA B A F) WA, A ] R EENY www. citicprufunds. com. cno

W DN =

ol

{5 DRIk 6 BT BR 2 ]
2021401 H 22 H

12



