{EUITR 300 FEEUT FOEF I RIS 2020 FH—FFHRE

FERIEE 300 EHA RS BA RS
2020 4F 55— FREHRAE

20204£ 03 H 31 H

HEEHAN: FERBIZESEEEERAF
HEXEN: FEHBRBEITROERAF
WX H: 20204£04 H 22 H



SR 300 FEE I SRS R FE 4 2020 SR B ERE

§ 1 HERR

ReEHANNESE S KEFRUEAIR S Pra OB REICE, R SVERRRBSE s, A
BHIE SN HETRPEAN SE B AR H AN ) SO 9T

BEIUE N BARAT It A IR A FIARIE A I &S FRUE, T 2020 48 4 7 21 HER 7 ARG )
W35 4R bn AHERIAMRH A GG ENE, RIERRNEAMAAEREEICE. R IEMRER B B

S BN R U ARSI B R o (0 SR U8 B IE I 2k 2 B8, (EANRAERE 6 — e &R

BRI WSUFARIANREI . BTA KU, 5T E A BB 0% R SRl AT 4 (] B AR Sk S P4

FFi A5

A 55 SRR T

AIRAWIE 2020 4F 01 A 01 HiEE 2020 4 03 A 31 Hik.

§ 2 e BN

S AL SR 300 F5H4 K
iy A TR UK 300

e AL 165515

FaiEfE A ELEALIEDIDI G
BEE&ARAmH 2012 4 02 H 01 H

07 R I < 7y B

414, 546, 030. 62 1}

Bewt Hx

ARFe G gl R 300 FR BRI ERER E ], R NSt —
ANFEBEER 300 FREUA LA

AeF R M e A B AR IR ER TR AL, BIZ )R 300 4550 pidn
e 2E 1 S AR ) R BB S AR TR AL, I AR AR A RSty I S
AL AL AT AH LR B, 4 DR 3 S (B I 2 R 5 b
PR AR R 2 TR] (1 H 2 BRER 25 BE 1) B0 E AN I 0. 35%, £F R
BRiRZ A 4%,

S E BN AE FUBE BT, DLIR i BE 200 S U ik B A 5,
BB H bR AN G AR R S DT B R AR AR DU B ) S
W, B ORAE D R, A2 XURS AT 5 AT F, A TR U,
Z 5B AM BE, DUEBERBRA S RS EN R, Bagdl
E IR T P AR, AT G IR NG 32 F AR 3] B ko) oy
R DLN BA S P U DL AT A R B S B, DA R o PR
At J5 DR 3 SOIE VA RO ER bR A R KU

b £t b i

95% X YR 300 F5 FUS 7 ZE+5% X 4l [F) A7 Zk R R

PRS2 AL 2t e I

B GO ERER AR B I SR R R, B B U B U
i RS AL, FLHUII XS AN ot i T SR i 2k . Y
HEMBEEHIE G, WA G0 BRSO IURE, 7




SR 300 FEE I SRS R FE 4 2020 SR B ERE

WYER 300 A AR AE A RXRS W R AR AR 2 AL ; 45 )
T 300 B A BA AU e POUINC 2t R AL

FEE A HfE ORI B B A FR A 7
HEIE o [ AR AT et A IR )

A
& > Ik 1 HE  TRAR

{EWIPIE 300 F550%)

ZWYE 300 15

fEI0PIE 300 551

%A Hor B IR
N I W AR PR 300A IR 3008 {51k 300
TR RIS 150051 150052 165515
145, 734, 900. 00
R I 73 G 5 1 B A 145, 734, 900. 00 f o 123, 076, 230. 62 1}
I

A FE G0N IR i 2
Mo SRR B, B
AR RS B
T3 Wi at # % AIE
LU RSN 513
Y & e T 5 T
e, MpMEe

AR A R 4

A BEUEACNEE. | B A& B A & X
WA 2 AR F A E BOAE | R TN as A
fio FHIE -

B 3 2 < A RS YA 2 A A

T ARSEMNVETLAT 2017 4F 12 H 18 HAR Ay “rHS{fi it &E AR A 7.
AEGEHNCT 2017 £ 12 H 20 HEF EUEN 28 2 8 DAL A &) Wk B8 T 517 E S FRA

Ko

§3 EEWMFHEIFNME SHFERI

3.1 XEWM &5

A AR
FEW S Fa bR A (2020 4F 01 H 01 H-2020 4F 03 H 31 H)
L AHA O SEB L af 8,813, 116. 04
2. AR -30, 612, 114. 99
3. IR 3408 4 A A HA R 3 -0. 0826
4 AR I B 1A 343,791, 611. 59
5. JAARFE B i 8 0. 829
H: 1. PRESWSHRR A OEREA NNWECEE 5 5 & M &2, T A 3% G SeBrIi s /K 28 T Br
HF

2« A C B s fa s AR . BB IRas . HAb N (V& 2 Fe i EAR SRR R AH < 2R T )
IR, A 9 A3 L se B e i _E A2 fe i (A2 s Ui as «

3.2 & FHERIN

3.2 1 ARG HESHBUHERE KR X5 RIS LB i 2 5t

- BHKE | FIONEE | LR | AR | -
e ® e | mieixe | s | 00 | @@




H YR 300 4R B SUIE SR BBTIE & 2020 SR —FREIRE

WED
WE=AH 9. 89% 1. 83% -9, 49% 1.86% | —0.40% -0. 03%
3.2.2 HES A FAEBU KRS B THHEH KRT ) K H 5 R LS g 3 2 R A K L
| — A0TS (mRrRs00ERaE  — Uamviietuiss |
150.00% -
100.00% -
50.00% -
0.00% -
-50.00% |
TEITII I T I T ETITITIT
§ig8ssfffggadasidsacees
P A RSB ERESE S E RSN SR
S BRREre IR RNzan® &80 %
§4 BEAME
4,1 &4 (RESSLH/PNH) FHH
ARSI LTI | 55 0
ik 4 H1% LE B
EREM | BEE PR
HENL AL R
AR+ . BRI Tk
KNP E 7 BiEfEEAR
WEFCRE, FEAERF 55
FTHEREESEHE
RELSEESZH, T RAF, HAFEAKE
AN VILING AL ARSI, (S | 2018 4E 04 B 6 MR TR, TH=%E
ik 800 &RbfsE gt | H 10 H MR EEHREARA

RGNS L

H, HAEREAA RS
H, 2016 4 6 HEH N
ANHUE PRI 4 B HH
BRAT, TR A,
EeLmphE. s

= H RS, 50




SR 300 FEE I SRS R FE 4 2020 SR B ERE

K 300 FRE o Jikgr%
4. fFIRIE 800
SRR B PAE %R
ReriEtes.

e L BIREERE A AT H AR AL S B A R AT e H RS
2. W ML & SLEMATIE 2 GEF ML N R T INE) FIFH S E o
4. 2 BN E B AR EIE 1B P 1B L Ui BE

FEARINRE W, AR ST IR GEFRRRIE SR A H A SV R M e LR (A5 Wi
R 300 FEED PAE R FE S FHE AT (FIWIE 300 FEEN ZHEH R SR e, &
FHWAEH . BB R B A I 7= o AR 4 NGB I AN W 5 35 2 I B 4 A A P s o
HIRE, o A B, VE I S el . RIS IAN, HEBIESTREM, WA RAEMEL SN FREE AFIZEK
1T M.

4.3 AP 5ETULH
4.3.1 NP3 5 I B AT R L

AR EEME 2 A 1 GER R RS E AR AP SHERSFEI) , DEARER (Fi%E
NP GEHEIE) |, AFRE T — R AT I SEPRE LA P BB S E R . 5T IEATRLS
AT S5 T LR, BV S0 R N W 58 3 S0 TR T SRR, MRS R A AR sk
WL, BENLAAE 5 i FE ISR ; 22 5 PR 1T IR 2 $hAT I P 4z i), R T AR 28 50 RGN 38 5 AT,
F e R, SRR STE— RIS A UE SR 38 5 I 1A 24 5] [R) I AN W 52 38 A0 ek 2 1
LG R, TG INCLT Pk BIAT %, A vb Al DL R o 5105 B ER o A R BAR A T2 5 il
PATIE O RIF, RRIAEE AP 5 A A DL
4.3.2 RERZX BT RN E A

AN, KEIAZE S SHERRAE ZAE TR SEAANPZ G MR RHNIEN R 5. ki
I, RIS 525 A5 7 H R W58 5 A3/ [ B 28 5y fe i 1 uE 27 24 H S & 5% 58 )
GEEEHIMIREIEERIL)

4.4 MEBAES KB T RERNBIEI

[E] o — 2=, AR R SR R AR [ N A I LB D RS, 2020 SFERIT S EikEH. &
W E SR W, BN, WEE AL HHEKE, METSEERIEEEE, T
Wk Lk, RHRATEK TS, 2 AR EIMEE RS, AR IR A, A B2 B
—ZJF FFZEFRIEKIE-9. 83%, BNV FETKIE 4. 10%.

AW, A S0 A 2 ) 5 P SR B O 2 i 2Rt b, R B s M R A AT FR B 4%
BE, SRPUARIFR A R EE . BN, RS S5 TR, LU E.

JREEASK, Bkl 9 S X — 2R e AR BT A RO, G BURES ) 956 MAREDE, EMETE
BOLERMEANE, [FI LG R R 2 BTN & . BAVER T PR E RN E R, T8
BAAG AT A A T B ey P RTR TR, 6T FRR BRI R el 5 —Jr T, Bl
WOEHA SRR A F],  INEHE 1) A P A7 B S R 1 2 =) HEBR TR 3 B2 VE L 2 4k

BAVRFFLL “OME” 1E R L, BIFEEMEMIBBEAE AR [ 35 k5 SER
4.5 |EBHRES LSRRI

ARG HIN, AR OB EIE KR N-9.89%, [FIHML G L FEAEI S T oN-9. 49%, FEEE G LSttt
BEFEHE 0. 40%.

4.6 MEBNEESTFH NBEES T =R EE UL

KRG WA, AREES AR HIELL 20 AN TAEHE S = EIKT BT 0 GRS M HiFRA N AW =

HN) T .

§5 BHAGHKE




SR 300 FEE I SRS R FE 4 2020 SR B ERE

5.1 REWAEET ™ HEHIL

75 T H & () b 3 S BT R IT R  (%)
1 (B 323,917, 193. 51 93.93
Horb: RS 323,917, 193. 51 93.93
2 PEERT - -
3 (e a R 42, 936. 85 0.01
Horb: fiige 42, 936. 85 0.01
BE 7 CRFUE SR - -
4 |[RERERE - -
5 |[ERbATA ST - -
6 |[FEANIREE T - -
e S ] 0 ) K N R B 4 i - -
T WRITHERRSEE S TS AT 20, 778, 138. 90 6.03
8 PLAhTE™ 121, 329. 27 0. 04
9 & 344, 859, 598. 53 100. 00

5. 2 EFIRBAT I KRB ER T A S
5.2.1 A HIREHEBF TS REBRABRERRAS

A5 eS| ARME o) G BB ] (%)
T VS N N1 4 5, 498, 382. 00 1. 60
B[R 8, 707, 480. 93 2.53
C |l 143, 825, 236. 44 41. 84
[ =S N N /S W& 2 S s VAN 4 7,101, 240. 44 2.07
E (250 8, 635, 810. 32 2.51
F PR EE 3, 602, 780. 83 1. 05
G Pl SiEfmElk 8, 147, 002. 00 2.37
H  |fEfEFEgol - -
I (5 SR AT AE B AR RS 12, 163, 668. 55 3. 54
N N4 102, 278, 465. 94 29. 75
K |tk 13, 637, 507. 29 3.97
L [FHSEFIR 55 5l 3, 352, 934. 80 0.98
MR AN AR IR 1, 737, 408. 00 0.51
N KIS BRI 20 e 8 it A 434, 879. 74 0.13
0 |J&ERMRS. BHEAM AR - -
P |#HE 321, 057. 00 0. 09
Q |PAEMMESTIIE 2, 884, 379. 92 0. 84
R rfb. & E MR 1,527, 902. 08 0. 44
S |&%E - -

A1t 323, 856, 136. 28 94. 20




SR 300 FEE I SRS R FE 4 2020 SR B ERE

5.2.2 |EFIRBRB T #ATWAF RO E AR ER TS
A5 eS| ARME o) B B R (%)
T VSN NN N 4 _ _
KAl - -
il 8l 24, 356. 94 0.01
B 0. R BOK A P AR RO - -
e84 - -
LR A EEN 19, 147. 31 0.01
ASIEH . B AEFTIEEL - -
A 15 B - -
5 EAER . ARG B EAR RS - -
il - -
s =l - -
FH BRI 25 M 55l - -
LTI IE s N &4 17, 552. 98 0.01
IKF S FREEA 2 F B # - -
JE RS BRI H AR IR 55\ - -
e g - -
PAAE S T AR - _
Ak ARE AR R - -

o A
e

&t 61, 057. 23 0. 02
5. 2.3 MEBIRIATI A KRB RBRE R EZREHE
AT ARG AR R AW B B 5T 5
5. 3 G HARILA RMHE 5 HE ST =5 E LA K/ BT T2 R R85
5.3.1 A BIRFEHIR T %A oA 5 B B E H A/ HE R AT+ 2 IR 28R 5 4

(23 B=- I¥-=l Iiavil Nel B~ - el B-SE Nl Bl E==N KN el BsoH B NN Re|

Fe | mmem e 4R W B | ARiE G 5;%\@5 *)%{EW”
1 (601318 Hh [ S22 301, 875 20, 880, 693. 75 6.07
2 00519 Div)E ] 11,615 12,904, 265. 00 3.75
3 1600036 FA R ARAT 268,215 8, 657, 980. 20 2.52
4 (000651 ARk 125, 150 6, 532, 830. 00 1.90
5 (601166 DO ARAT 388,527 6, 181, 464. 57 1. 80
6 (600276 E i 2 2 66,689 6, 137, 388. 67 1.79
7 1000333 K4 4] 123,568 5,983, 162. 56 1. 74
8 1000858 i MR W 47,751 5,500, 915. 20 1.60
9 1601012 e 5 1y 219,192| 5,444, 729. 28 1.58
10 [600887 R Ay 145, 559) 4, 346, 391. 74 1. 26




SR 300 FEE I SRS R FE 4 2020 SR B ERE

5.3.2 |EFIARBRB R A RIHE A ESFIHE AR HEF R 8 BSR4

Fa | e W 4 W D |ARBHE GO S%/ﬁfi fﬁtw”
1 603353 R VR 689 19, 147. 31 0.01
2 [300825 B 7R 1, 642 17, 552. 98 0.01
3 [300823 [ RYiIN T 453 13, 789. 32 0. 00
4 1002979 AR e 1, 005 9, 849. 00 0.00
5 1603221 EAES 42 718. 62 0. 00
5. 4 IEHRILRAF RS RBEFRTELAE
P it 75 ~RHHE o) A BB R (%)
1 H K 517 - -
2 T ESR - -
3 | - -
Horp: BURME SRt - -
4 |kfiz - -
5 [k AR S - -
6 |PHIESE - -
7T |AIEE G (AT 42, 936. 85 0.01
8  |[FDkAFH - -
9  |HAth - -
10 |&it 42, 936. 85 0.01
5.5 A HIRIZA M E G FEEBE = 1E LI K/ N BT 148 554 55 R 4l
e | R %5475 WG | ARRE G S%E\%‘ZZ {)mm :
128102 VK £ 295 29, 500. 00, 0.01
2 |128098 R L% £ 105 13, 436. 85 0. 00

ARG IR L iz,
5. 6 A WA A RYHE G EE ST 38 HBI R/ HERF BT 48 3™ SCRAE S IR B4

A FE AR IR AR RFAT B SRR S

5. T B WA A RYHE HHES T H HBI R/ HEFF BT T4 5t &R B A
AIEEAR G ARG TR
5. 8 A HIARIEA MHE o H ST =5 H H B K/ NP B BT LA BUIES 3 B 4
ARSI AR AR A BUIE
5.9 MEWIR ARG B MBI 7 FH 0L Ut A
5.9.1 REHRAE ST BRI R F N2 40

AT AR T A R BEAT AR I DT 450

5.9.2 &F S H B BB HEBUOR
S B E N AIs R BT, LA

HHORERR Al DU R A S U, A ORAE D9 H B0, 2 KU AT 2 (AT 1, AR IR, 25 B 0 S 4R,

CUE PR B ALA 0 RGeS, D 4 A XS IS B etk o B4k, A il s ds AR 9 B ROt b R B 100

8

PR E AP A BIASE G B H bR AT AR T 5t




SR 300 FEE I SRS R FE 4 2020 SR B ERE

N EITE S RS CLHEAT A RO B4, DA RO i DR A T TR 5 BOTE R SR B s () 48 B RS

T H OB BT R TR A 5 e SR T N AL, AR E A E N B A7 B A U1 O A 0 e L
T, (RSt B 4 A B 22 5 il s B0 e SRR R AT R 42 1 S5 | P R R ik . kA, BB AR
RO B A 4 T A
5.10 |MEWIREES B FHE R RS B LA
5.10.1 A H E R AR BB BUR

AN FE A% S B AN 4 [ A5 3 R vt
5.10.2 EWRAEESR B E GRS MIRE A

AT G AR A A R 34T [ B SR R
5.10.3 Z<BA B S B SR B B VP4

AT G AR A A R 34T [ 5 R R
5.11 BEAESWEME
5.11.1 BEHHET TR IEHHERT EAB R E R I RIAER A H T —ERNZBIAFTER. 4T P
AR G F B BT A AESR I R AT AR B AR AR AR U B R 42 RS R AT E AR B R T 3 S
i, R il H AT — SN2 B A TT ST b .
5.11.2 FHHESE BT TR ERTEHES A AN & IERE

ARG RHAT 2R T, WHEBHES G R &% E 2 AN RS
5.11.3 HAth B = B

FP5 K s (o)

17 L 4 32, 234. 02
37 CIE 57 T 7K 7
o ST I A 7
] 5, 687. 22
IS LA 83, 408. 03
Al 82 AT ’
e 3 ’
HoAt i
it 121, 329. 27
5.11.4 R EWIRFFA AL TH I H 5 Bl 40

NI AR AR T A AL T 5 O R T S 4 5 o
5.11.5 R EWIARAN T4 B T P AL SE IR B BUAI U B
5.11.5. 1R B IR B H B+ 42 R AR TIE Z IR 1B AL Ui BA

ASFE AR AR A A 4R B 08 A+ 44 ISR Th AN AE T 2 IR DL
5.11.5. 20 R BT 0 o 22 R P AFAE T Z IR 1B L A Ui 9

O | 0| | |O1 | |WDdNd]|

WA Z IR E A HI AT | HFRE A 51 e .
e | I | mEmas [ oA o 3 B L
eiEs LB (%)
1 [603353 R A 7y 19, 147. 31 0. 01 &k i
2 1002979 EE 3 hi 9, 849. 00 0. 00pHT & A 1T

5.11.6 HHAH ARG E B H S HR 5
BRIDY A TN JE R, $ e A i b i AR o5 1 EL 0 A 20 T2 A 5 & ih T BEARAE R 22 .



SR 300 FEE I SRS R FE 4 2020 SR B ERE

§ 6 FFBAEEHFEF)

W
i (EWE 300 1950 | W07 TR 300 $5% | (SWUE 300 1550
” A0 A 0B 9

T A5 < B A

145, 751, 122. 00

145, 751, 122. 00

123, 678, 310. 45

e T ] e <5 58 HR DU 73 8

67,008, 032. 91

Pl b Ty SO 30D I A < D [ 4 50

67,642, 556. 74

T IR e PR O AR AR A (4 A5k

ABLL =T R

-16, 222. 00

-16, 222. 00

32, 444. 00

e 5 I A S < 0 00 A

145, 734, 900. 00

145, 734, 900. 00

123, 076, 230. 62

Vi IR AN B AN T G = A A TA] AR C N B A

7.1 BEBFEARFH AR ESH BRI HRL
7.2 BEEBEANCHERRERRSEST 5 WA
A, EEEEARISHEARERTEAREE.

§7 ZEBENCHERAREREAEEEL

§ 8 MEMRKERE S REHRSHFHFRIUER

§9 RMBEEF RRH RMEEFR

9.1 MEIIN B —B HFHFHESHILBIL B BUEBIT 20%H) 1F 5L

9.2 BB A PR HMERE L

¥

10. 1 ZHEXHHF

§10 #ENXMHER

Lo A WPER 300 FEEI> Gk F7 55 3 AR AL HE ST AT

2+ PE ORI 2 B A EL AU

3 IR 300 BEAIIES BRI LTS 4
A EURVAVR 300 FRMM IS VR 4 R 350 93

B AR A $2 IR 8 PR 1) % T

10. 2 FF180HE 2

R S E A R AR A tb—F E (R B i 5558 XL GE 8 5 e g rh 0L F4R

ITRE9 JZ.
10. 3 & F 75

10




SR 300 FEE I SRS R FE 4 2020 SR B ERE

PR E AR EN I M B A G I AR S R A, W% AR W SE R B,
JRATE A ] i AR, A E RHEA www. citicprufunds. com. cn.

A DRI ERA B2
2020 4£ 04 H 22 H

11



	§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 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 报告期末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被监管部门立案调查或编制日前一年内受到公开谴责、处罚说明
	5.11.2 声明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 报告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 基金管理人持有本基金份额变动情况
	7.2 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




