5 IR FEE [ 4 R e VR A SR B k  (LOF) 2020 455 =475

SFTEEHR RIER B R ERIEFR T ES (LOF)
2020 FEE=FRERE

2020 4£ 09 A 30 H

HEBHEN: PEHREEESEHEARAA
EEXEN: ZBBRITROERAH
WEEHEBA: 20204E 10 H 28 H



ORI [ OR T R B R S RIE B e (LOF) 2020 4F 55 =F R

§1 EEHRR

REEEHANNERS REFRIEARE SRR RL . RSB s E s, FER W
NI ESEME . R MR 5 BV A AN B B A T AT

EEFE NZBRITIRM A IR A FRIEARREE SR E, T 2020 4 10 H 27 HEZ 7 A &M
ZAabr. HERMAMBERHEGHRESNE, RIEEZNBSAFAEERICE. 7SRRGB IR,

RS EHNAEOWEAEH B 57 i R WS BT 2R 7, EARIER S —E A,

BEEM S AN GHARRILAR KR . BT KBS, B ETEAE 0 g 50T A A ) A R 4
UL

AR IS5 TERLR G F T

AR E 2020 4 07 H 01 HARZE 2020 4209 A 30 Hik.

§ 2 H&WmBoL

2.1 ESEXRER

4 TR SUHTIER A (LOF)
Wy M TR FR 13 WHTHE
e 165526
HeiEfE LT
HEeaRARH 2015 4£ 06 H 19 H
5 AR & BB 291, 477, 622. 60 1
e FE RGBS BT HE T, 775 3R AF 88 8R b 2% LU A Tk o 1) 4 0]
F 7% Hx _—

AN 2 B WA B IBATIRGL [ S W BU B T BOR
[ SR DL BEA T Bt A 85 B T B 1 0,
FEPPOT AR BUN T BESE  10055 7 A i i = (X 24k =, 2
SRR 22K B RS RSB IACE . E ™A% 4%
il KUBSL R RT3 T, 0 40 3R A5 RN 257 LU A v ) 8 08 [l i o A
P2 BT N/ T WA =IE - 3 iz N o b = I o [ NS S I ]
MRS & R REIR R ) B 2 =], e e AT PR
BB RS RN A et a S W w1 217 A | 459D T3 SN 4
gir AR, SRR PEEA BB A Mk
PP s DTES S EER . IREATEE IR
E AV FEA T A AR K P HEAT S5 5 IORIER, P2k 22 il bR s
A~ e o

S E NS BRI BT, DA 5B R S U ik 2
ARSI B IIBEBT H bR . AL G AE B BT 5T ok AR A LR 7 2
(B0, CAE S ORAE D9 H R, 78 RS AT (AT T, A TR

2




S WCHTIE [F 4R R VI B VR A RIS BT e 4 (LOF) 2020 S35 =R E iy

W, 2 5B B L, DU B B G 1 R G KU, i
HA RS R RrE . BEAh, ATk G IR 2 F IR I B R o
AT R W IR ] KR 2L SRR IR I 0 N AR sl 1 XU
PAREAT A R Bl B

AN o 1 HEAH VR A R T EAT 250 L 3
52 5y, P e g2 A AU, SRR A i o A FE g AT BLIE SR %
I, R X BUIE b R IE S5 3E AT S A T TF 7C B A B 1R 2 it =, 4
B AP R ESH, I B EEN R, e L E BN
IH, MR G A

N e —EEIIRAT E IAE AR (BLJR) +3%

IR, LU . Pk at T 58 M i 2k

PR SRS, (£ PRER LS.

AL UN P AR IS 4 A PR A 7]

BEEEAN ATERAT I H PR A

IR AR i S SWCHTHER S (LOF) A SWUHTHEIR S (LOF) C
N @ L3 P RIFR ZWUHTHE -

NE S WAL AL 5 165526 165527

RS WK T8 g B4 i A% 286, 318, 172. 43 £ 5, 159, 450. 17 f

B A AR 35 R AE - -

T AEEEEBAZELIT 2017 £ 12 [ 18 HIEZE Y “PEREEEEHEARAR "
AEEEEHANCT 2017 4 12 A 20 HAEH EIEM 248 € B UL 2 7] Wk ETIE 1A R E 4 AR )

NP

§ 3 EEMFIRIPNESIFERI

3.1 XEMF s

Bz ARt
T 4 6 AW (2020 4E 07 H 01 H-2020 409 A 30 H)
SWCHTHEVR S (LOF) A SWCHTHEIR S (LOF) C
L A C Sk s 29, 680, 201. 95 485, 871. 12
2. A HAF]E 30, 959, 586. 88 502, 742. 85
3. IARCT- 35125 S A B A HH R 0. 1081 0.1011
4. AR I T 1A 414, 624, 220. 40 7,137, 925. 84
5. IR & BlHE 1. 448 1. 383
e 1 ERES W SHRR A OISR NAWEE 52 S 1S o A, T 9 S SEBRIR s K -F 28T
TIHT

2. AWIC SRR FRIE S AR . BB JHABIRN (V& 2 et AR sl as) fnksAE < 2 0 )5
(IARE, A DAY Cse B e n_E A 2 fe (e AR Bl e -

3.2 HETHEEN

w




ORI [ OR T R B R S RIE B e (LOF) 2020 4F 55 =F R

3.2.1 AR EHESHBUHEE KR IS RIS BB i a8 # 1 B

SHOHTHEVE S (LOF) A:
. X . ‘ ‘ b 3k b A
o EBRKER | EMEKE | bt " q;ﬁ szi? 0@ >-®
I N e vr g il R - -
® FrEZE® Al g6 L@
FE=AH 8. 06% 0. 32% 1. 13% 0. 01% 6. 93% 0.31%
o FANANH 12. 95% 0. 27% 2. 26% 0. 01% 10. 69% 0. 26%
it —4 17. 25% 0. 29% 4.51% 0. 01% 12. 74% 0. 28%
U 28. 71% 0. 44% 13.51% 0. 01% 15. 20% 0. 43%
it AR 44. 51% 0. 36% 22. 54% 0.01% | 21.97% 0. 35%
A R A gk
- g;/\ ? 44. 80% 0. 35% 23. 95% 0.01% |  20.85% 0. 34%
4
SRR & (LOF) C:
. . . . X b 4 bl A 2
i FEBK R | KR | g " L&E 3:; -6 o
1l o T . < AN — —
® FrEZE® g ESE) .
E=A4AH 8. 05% 0. 33% 1. 13% 0. 01% 6. 92% 0. 32%
i EAAA 12. 90% 0. 28% 2. 26% 0. 01% 10. 64% 0. 27%
it —4 17. 10% 0. 29% 4.51% 0. 01% 12. 59% 0. 28%
k=4 28. 29% 0. 44% 13.51% 0. 01% 14. 78% 0. 43%
H A A A 2k
- %A ? 38. 30% 0. 36% 21. 70% 0. 01% 16. 60% 0. 35%
4

3.2.2 BESARAERPRES RIHMMEN KRR D K H 5 RS LB 0 R 2R ) LR

{EWETER A (LOF) A:




FRE AR

AT A4 (LOF) 2020 428

A

=

(LOF) A — dbsmbiinspnasss |

WO IE [ R T A B R

aft

2

f

E

| — mamms

- 2020/09/30
L 2020/06/20
L 2020/03/10
L 2019/11/29
L 2019/08/19
L 2019/05/09
L 2019/01/27
L 2018/10/17
L 2018/07/07
L 2018/03/27
L 2017/12/15
L 2017/09/04
L 2017/05/26
L 2017/02/14
L 2016/11/05
L 2016/07/27
L 2016/04/17
L 2016/01/07
L 2015/09/28

50.00%%
40.00%
30.00%
20,009 1
10.00%

0.00%
-10.00%

2015/06/19

— LR |

CLOFYC

aft

{SheFTiEE

- 2020/09/30
L 2020/06/29
- 2020/03/28
L 2019/12/26
L 2019/09/24
L 2019/06/23
L 2019/03/22
- 2018/12/19
- 2018/09/17
- 2018/06/16
L 2018/03/15
L 2017/12/12
L 2017/09/11
L 2017/06/11
L 2017/03/11
- 2016/12/09
- 2016/09/08
- 2016/06/08
- 2016/03/08

40.00%
30.00% 1
20.00% 1
10,0056

0.00%

2015/12/07

W RS (LOF) C:

.
=]

f=

Bi

IEZF M
AV R

AR H Y

§4 BHEARE
AR S 1R e 2 B IR

AR H 3]

7\

w4

4.1 SZH (RESZLE/NA)




5 R FEE IR 4 R R G B S IR R S

(LOF) 2020 4F28 =R

KEpIprH

2016 4 11
H23H

20

R, MATER

KIS IE 25 I 4 A R A )
LA, AT
AT TR ITUES:
AR AT, HALH
R KB, T L
H AR 5 EE 5 0F 7 AT
T3 AT 7 W S s 308 ) A
Wi, SR TR R,

TP B A A PR 5t
EAF, AR
Mo E; TR (EIESR
A IR A5, FHATHE
FUHR 4 Rl TRE s M
2015 4 6 HMAHF{ELR
WIS A IR A,
A EEMR A, I
FEATAT U 2 5l R VS i
TRE TSR3 T 5 4
SR RIEE R A
RUEFF R RS FI
I BRI B VR A
RUEF R RS I
T HE B4R R v e B VR A
BOE 7 KB OE &
(LOF) . {5 EALFT /R
5 B 22 A S B %
& RS PRI R R
RE TR RSN
e,

WL

N SR e AL

2020 4 01
H14H

gL, SRR

ILHAE SRR, #
BN 1. 2011 4F
7 A IS R 4
EHARAR, AL
FEW & AT . IRAEAF
WA 53 75 TR 5 5 R
F4 (LOF). fFEHiHst
[ 4 R 3 e B VR A ALAIE
KRR IEE FIRE W




S WCHTIE [F 4R R VI B VR A RIS BT e 4 (LOF) 2020 S35 =R E iy

R E RS IR
W E. TERBRE
i AR TR R BTk 4
5 VT I [m]4 R i E
Ra BRI 5 3 &
(LOF) + 15 W 22 i R 35 1L
B A RIE g R R
& EWMEER G E
RAE BRI B3 G 1
e,

T 1 BRI H . B H IR AL & B S R AT S H RS
2. AEFF ML) & SCEMATAE oy GIEZRE LN R BEHAE B INED B SHE

4.2 HEAXTIRE AR ESIBIEEMTERH O 3

FEAAR I, AT G B LI GIEFR R I i) AR AR SSIE AR O RE LA A5k
P [ 1 R T BV IR 3 2 < (LOF ) JE B [R]) « A 0T I [ ik R 3 T BV B IE 4% B < (LOF)
V) LE, ABF WA SRS RN E A I 2R e 77 . A TR BB A W 72 3%
T NVE B R R0 PN s R, o A B B, ISR s A . AR I, RIS SR E R, e R AR
RO BT AR AT A

4.3 AR GET UL
4.3.1 A3 5 HI B RHAT B

AR I 2 ) QESF RS E A A AT S HERFEL) |, URARER (fFik
SN GEBBIFE) |, AFRHT — RIIATEI LR LA TR G E B S IER . &A1 5
AT FP % F A, BB FURT S AW 5 B W S OE AR B AR, IR S IR B A A A A TR B R R
W2, JENL A5 5y (] FEFRBE ; 28 B0 AT N9 AE 2 $hAT IO A s, A RAEAE S ) R AV S SRR,
LIRSz ], SR RIS G AE— X [/ RS 58 5 I K221 5 2 5] R I A B e 38 AN 5k 241
A5y oM B GE, AR EINCA T ™A% AT AR, A oAl ARl s S A5 B ae . S m AR A2 S il
PATTE DL RAF, RAKBATHER 2132 5 KRG L.

4.3.2 RERBATRNIE T

AAREIN, REIAIE &5 HEBR A G2 04 ] 5 S B A T 5 MA s 1A H 2L . el
MW, RIS 5AZ5 B a5 [/ H S 58 5 BRAZE 1 B0 28 5y St ik 7 24 H RS & 5%38 5
(e R TR SRR -

4. 4 5 M N ESHI I RIE RS /T

=, HASFHENAE RSP IE . fliGk PMT R ECESE 7 4 A REFAE 50 BLE, AFfiliE
W SE AR BB RS R T, EAN D ERES . Tk, 7. 8 A4 5 A AHUE L Tk Ak A [
PEHEEAE 5. 6 A AR It —Dtm: Wk, £ 7 S AHSE T E 1 BRI iRkt . 8
A2 34 R BITaaeE; [, Sttt DIk . EENERIRGHK R NFER, dth adt—5p
WA, MR R B Seih, = E R 1 8. 88 J3147t, FIHLHEK 7. 5%, i 10 5 75447¢, 5K 10. 2%,
BE 3. 88 FMLTT, HEHK 4. 3%, FEEZTKE, BATEMEBCRERE P EIAEE. ok, FEEHRERE,
FEIHRERZG, Q@UFiZHIT G, HIEA 9 Ay, BTt XS A R, M asrEy
me R GKE, BRMANRAITI, EEKIEH,

7




S WCHTIE [F 4R R VI B VR A RIS BT e 4 (LOF) 2020 S35 =R E iy

=R, A RAE T AIRE LR 2 X EG, AT EEKIE R . Hdr, RS, ETL AR
Sl AR B UCRISEERIE R AT A ARMAGE . THRENL. BDL S RATSERKIR B, BT
Y, AR MBCRMLERIAR TR T, fUrMRE—DER, 2] 9 ARIFMFIBIRT EFRSFEYIKT

=R, ARG RECRAI RS BT, REHIERARET . BT RE 8. DU
G EAER R Z MBS RN B AR R AR, JFld o B s sl SO fi
FFRGORA AN g e DRI R . R ZE W AR SO0 T AR S 5 R B R AR
A it o

JEHZE, BAREFIMENETTREA SR, W RERMAGHR IR . H—J5m, &EPELREm, &
fEEEIT R T L, 534k, BTGB M WAL 2R 00E S, i B T4 IR m . B
[ R v] B S 3G N B itk E PR B A AN 2 1%, (HAMNERR SRS AR . NENE, B AR R EARE
TR MAREERTT . A AHERR R & HBUR SR B, (H2%5 R E 2 id kR AR B2, 5 SRt
BifE s AR FEIRAMES SRR AT =T, K5kt — DRI, Bk,

e ZE s, AT E R S A LD AR AR, e ANEE I 7 il ot ARG AERRAEAR AL, RIS, AHSGHRT)
WAEBE— 20 MOIN s B A T (| B B, 3 b i A ] R ANAELAS K, ISR KIRC B E st — 2 g,
R T  EATEG TTo ARRIG A E M e AT AN A B AT REIRAFRAE VR A . G079, EBTMIR
SRIEAH SN, B LRGESH T, ZHMEEMHEM 267

MGG, BATHIE 2 "B A R KA R e Lk iiizh 1, HOERMHMEEE T RESIE S, H
TN . ARG RS BEER TP “ Eahv L ” 77, AMTILAT R AFNAEL BA 51
Koo MbSTHENE . MESFYERLREEAB, PSRV RS A icas s fior st IRBGRR g e e v B s [
I, FERTRERIIE DL T AR S: 5 00T B R 25 5 1 LU S i -

4.5 PN EESHL SR

AN, FEWHHERS (LOF) A AfEIE KA 8. 06%, RIS LI HER 255N 1. 13%;
{SWHHERS (LOF) C 4y E K28 8. 05%, [EIHN St LI il 252 A 1. 13%.

4. 6 | N EETFH ABBRE ST HETE B

AR I, AR SR HHBLEEE 20 A TAR H AL 3BT 10T 7370 (e B A N AN —
HN) K.

§5 BEAHAAWME

5. 1 REREEH=HEHR

5 it H Kk M GT) o 4 S BRI ] (%)
1 s 82, 499, 466. 09 19. 10
Hope 5 82, 499, 466. 09 19. 10
2 |REER®E - -
3 | U AR 344, 482, 669. 00 79. 74
Hrpe fiigz 344, 482, 669. 00 79. 74
BE S FRIESR - -
4 REREE - -
5 |GRbfTA IR - -
6 [ENIRE ST - -
e SEBr R0 0 1) S N B 4 i % - -




F R R R AR B R S

RS R4 (LOF) 2020 4F45 = Z=RF R 45

T | BATHRRSG R TS 899, 168. 01 0.21
8 [HALTE ™ 4,100, 065. 89 0.95
9 |&it 431, 981, 368. 99 100. 00
5.2 MERBAT LRI ERFHE
5.2.1 EBRBAT I RAIENRERRAES
AL 1Tk ARIME G S P E ] (%)
AP RRL B vk 937, 920. 00 0.22
B R 703, 950. 30 0.17
C |k 37, 403, 351. 95 8.87
D 1. #T1. PR KA P FE R, 1, 339, 100. 00 0. 32
E |&Fk 13,029. 12 0.00
F it efZEE 432, 533. 79 0.10
G |k, g MEsEol 2,927, 498. 00 0.69
H o |[ErE gyl - -
I |EEALH . BAEEEARRS L 1, 006, 980. 72 0.24
A 33, 279, 367. 40) 7.89
K =k 2, 546, 396. 00 0. 60
Lo BT AR 45 AR 55k 756, 575. 00 0.18
MR T A AR AR 55 568, 400. 00 0.13
N KF RN L 248, 177. 21 0. 06
0 |BRMRS . BEFHAD ARSI - -
P |HE - -
Q | PA Mt TIE 73, 530. 60 0.02
R |30t RE RS 262, 656. 00 0. 06
S |%E - -
ann 82, 499, 466. 09 19. 56
5.2.2 MEMRBAT AR B ERERERRAS
ARFE G A A R FFA WS BB S
5. 3 WEHRL A RME 5 EE T =19 E LI /N BIRT 42 B =28 % BH 40
N LB E
e | R e WE B | AR Go | D 9 j”ﬁ ol
1 [600519 BINFE 6,000/ 10, 011, 000. 00 2.37
2 601318 P22 100, 000| 7, 626, 000. 00 1.81
3 1601166 MV ARAT 300, 800 4, 851, 904. 00 1.15




S WCHTIE [F 4R R VI B VR A RIS BT e 4 (LOF) 2020 S35 =R E iy

4 1600036 FHRERAT 130, 000] 4, 680, 000. 00 1.11
5 1600887 asl)ivghiy 120, 000| 4, 620, 000. 00 1.10
6 600585 HFIRIK e 50, 000| 2, 763, 000. 00 0. 66
7 1601398 T HRAT 536,800 2, 641, 056. 00 0. 63
8  |601211 E 2= % 132,500 2,416, 800. 00 0. 57
9 000568 PN E 15,000 2, 153, 250. 00 0.51
10 |601939 BT 300, 000 1, 845, 000. 00 0.44
5. 4 IR BT APPSR B RFLAE
A=) i 75 b il ARME GO b B4 U PR IE ] (%)

1 H XK fii97 22, 605, 636. 60 5.36
2 P AT YR - -
3 | &g 44, 928, 617. 20 10. 65

Horp: BUREME &R 44,928, 617. 20 10. 65
4 | kfigE 25, 414, 525. 40 6. 03
5 A Ml B i % 5 163, 182, 800. 00 38. 69
6 O A 10, 102, 000. 00 2. 40
7 AR (TR 1, 089. 80 0. 00
8 ERIZEa:A 78, 248, 000. 00 18. 55
9 |HAth - -
10 |&iF 344, 482, 669. 00 81. 68

5. 5 A HIRIRA MHE B E ST = BE LB K /D HEF RIAT I s 8 s B 4
R | B W4T W G | ARME G S%%f’: *)%‘EW”

1 (112015315 |20 RAE4R4T CD315 800, 000| 78, 248, 000. 00 18. 55
2 1012000726 |20 ¥z SCPOO1 230, 000] 23, 059, 800. 00 5. 47
3 019627 20 [E {5 01 226, 260| 22, 605, 636. 60 5. 36
4 1018008 EJF 1802 210, 000] 21, 529, 200. 00 5. 10
5 012000367 gfﬁfﬁwﬁ%h 200, 000] 20, 048, 000. 00 4.75

5. 6 MAEHIARIE A FMME b 2 T 7= H{E L) /N HER BB +44 37 SCRAIESR 5L Bt R 4
AT G AR IR AR R A 57 SFFIESR
5. 7T MEWIRIE A YME 52 & B HE LLBI /M HERF AT R4 S SR 503 W4
AEEEARERRFFA IR
5. 8 ARG A FMME 5B & B HHE LR/ IV HEFF BT T 48 BGIE B 38 B 40

10




ORI [ OR T R B R S RIE B e (LOF) 2020 4F 55 =F R

AIE AR IR AR FFABGLE
5. 9 G HIRAEE S BHE B BT B B8 32 5 0L i
5.9.1 & FIRA T S B AR 18 K @ A4 25 B 41
ARSI AR I R BEAT AR I B 2
5.9.2 AFEEHF BAE R B HBOR

BB BT SR ITL, DLBR s BT RO S U ik BATE G i30T H AR AT S BT 1 DL di %
HRCREAR s XSS BRI, DL ERAE O H B0, E RS AT I RTSR T, AR IEIE N, 2 5 s 54,
PUE B R A& 0 R GU IR RS, s A A RO XSS e 4 1 o RO, AL SridoRt ia HYBE i S0 Bkt i fun Ty
PN TEVGICHEINEYN - w5 A 27 S 1= U N i tezvi i 9 g D i X e Sl v i 0F T = 8

AFEEARE I, BRI BB B E MR BRI 5 H i

5. 10 5 MR AT & BBt i) [ B 12 32 5 i Ui B
5.10.1 A< B I S A BUOR
A HE S BT AR E U e B .
5.10.2 AR AT S B ¥ 4 52 R QA0 28 A 41
AR BEGAAR TS BN AR BEAT E U BT 55T
5.10.3 A< H U S B VFANY
AR BE AR BN AR BEAT [ T BT 150 5E
5. 11 {FASIRE MHE
5.11.1 BEBEATBIEF N RT EARBINER I T IR AERFH HiT—FEAN B AFER. ATHH

o [ A ARAT B A PR A T 43 5T 2019 4F 12 F 14 H. 2020 4F 2 A 10 HA12020 4 7 A 14 Hik#)k
SRR . o AR AT AN E AR AT AR W B T B A ST CRTAR AR ST v (2019) 56 2. AR SR
(2020) 1 ARSI RT: (2020) 43 5), REARMKIEEATIRTT. HML S S v0E S I b LT K
4t 13546 Fi 7T,

Sf “20 RAERAT CD315 7 (KR R R R I eI - AR S A SE BARI R . K W ER BRI 90 %3 ARt
T4 FH BB, TATIAA, 1240 T S IR R AR ERAT B9 B Al 228 R B AN = AR SE R 2 . AT T 1% 4%
BERR I B BT RS PAT N B BT U SR IRRE, FF A VAR IR A =) i B 1 RE o

Bribz Ah, AFEE T A AT+ 2R R AT AR B A WS L R A, sl e gn b H AT
—ENZEIATIE T AT,

5112 FHESBRENII T2 BRELTEHES S FMENSERE
AFESA R LR, WA IS A FIE #ik 2 AMO RS
5.11.3 HALTE F=H %,

Frs e e o

11



ORI [ OR T R B R S RIE B e (LOF) 2020 4F 55 =F R

1 WFHRIES 15, 393. 44
2 |MUGIERTER K 344, 791. 42
3 |NRA -
4 NICR) R 3, 722, 633. 72
5  |NIUSCERIEEK 17, 247. 31
6 [HAth SRk _
7T |RERETRH -
8  |[HAth _
9 &I 4,100, 065. 89
5.11.4 45 BRFFA B4k T3 B A T 3 e fit 5 B 40
ARFE G AR A IR R FEA AT B AR T e £t
5.11.5 &5 RAK 7148 B 2 H AR I8 32 PR B 1 ) Ui B
AR AW WAREFA AT+ 4 R E P AR Z IR D
5.11.6 BFH A RIE R H AL SCFHIR T
R TN R, B A0 th il & v Ee il () 4y T2 N 5 &1 mT BEFEE R 22,
§ 6 FFMAELEBEFED)
BT A
I H SUCHTHEVRS (LOF) A | SRR S (LOF) C
5 B BRI & 0 AL A5 286, 339, 853. 73 4, 835, 654. 97
A HA R ) 5 4 A ER D 47 5 216, 225. 50 369, 283. 64
Tl Al A 1) 3 4 R JBE R 473 40 237, 906. 80 45, 488. 44
W R R SR s B (&b Bl “-7 3H B B
)
i W ORI A A0S 00 286, 318, 172. 43 5, 159, 450. 17

§7 ZSBEANCHERRERHARESHIL

7.1 BGEEARFHAESHBRINFL
7.2 BGEEACHERRERELEST 5 WA

ARG, S EHARIZHE A TR AR S,

12




S WCHTIE [F 4R R VI B VR A RIS BT e 4 (LOF) 2020 S35 =R E iy

§ 8 WMEMRKEAZRS K ERESRHFHBHFIL

§9 FMIBFE R M EE(E R

9. 1 EHINE—BHAE R ESHBULAIED| ST 20587 F L

WA FrE 2 S0 82 b 1 i s AR FA R LN
B o N
A Fe A
) B Com . Mty | MEG | "
e | BlikR e EN HHAI47> %01 - - FA 170 1450 5 B
U U
20%H B 1] [X 8]
|| 20200701 | 142,973, 030. ] | 142,973, 039, 19 05
2020-09-30 22 22 o
IR
, | 2020°0701 E | 142,973,039, 142, 973, 039. 19 05
2020-09-30 99 92 o
N
P2 iR XU

ART B U SR BB — BB F AT 2 e B b A1)k 38 e 3 5 < AL A A 20%, U T M AU [m] ) 15 0,
A REREL:

(1) FE B AR REIN R) N T AR B8 (A B8 7 1 LAREXT, P RE 27 AR 5 O A i A TR X, S B0R s v XU ; 2R
FFAT 2 < O 00 L A1) 32k 30w ot e < AU A 20% 1 B — 0 B8 3 RN (1] 51 000 [, ik < PN ) g
G (GEEEFED) 2058 o 57 s g al, anRiEs: 2 NI H BLE G A% KA B AR, R HA
FIBEIRYE (R GRD A2 15152 < (R RE 0] RS, O 8 AR 3 B 3 (A e ] 70 P RS

(2) 22 8 BN B 0 5 55 DA A 22 < B 0] (UL 4 5 22, U T A 6 < B 7 L A2 B AN R S, M2k &
BB A 7K

(3) DRIk <A P T S50 1P, R U [ B T N U e 7, 3 BB e L H IR 3l 5

(4) FE B B ML/, W] RE T 20 7 505 32 BRMTAS RESE Ak 15 [F) 4058 (858 H A S B B8 Semss

(5) KHUBE [ 3 Kk B UL /N, ASRE A7 SE 2% 1, Bk R AR I 5 6 5 1R] 1 2405 THT s 5 (R 28 13
N it

9.2 HMBFEH PRPLMMEERF L
x

§10 #EXHHEHR

10. 1 £#EXHEZF
1 ASTHTE [R1 R R A I B IR S BNE 55 % 54 (LOF) A ettt e 44
13



S WCHTIE [F 4R R VI B VR A RIS BT e 4 (LOF) 2020 S35 =R E iy

2. WS R 4 T A R A FE L R

3. ASWEHTHE 1R R B IR ARG R RR R4 (LOF) #HEATF
4 ASWHTHE R R UG AL B VRS E R RS (LOF) $EZE Ui
5. AR I P 2 O S R ) A TN

10. 2 FFcHh X

S ORI S E A IR AR A —h E (R B iS5 XL GE 8 5 LilgE & il F44R
ITRHE9 JE.

10. 3 & HF R

PR E IR ENME 0] AT I Al S P AT, A% ARSI LR,
JRATIE T A T AR, 2 & R BENY www. citicprufunds. com. cno

A RS 2 AT PR A
2020 4£ 10 H 28 H

14



	§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 报告期末按行业分类的境内股票投资组合
	5.2.2 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
	5.4 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
	5.11.6 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




