(5B T T I E TR 5 ik 4 2020 4R 25 DU 4Rk i

B THIEF R R RS
2020 SFE MU R &

20204 12 A 31 H

EEETEN: PEHREEZEEEERAA
EEFREN: PERRBRITROBRAA
WEXHBHE: 2021401 H 22 H



FEIBE T T3 ISR % Bt Bk & 2020 4R 5 DU 4R &

§1 EERR

HEEENNEHF S LEFRUEAR S T SRR IL g = SRR EE KB, FExH
WK B SPE . R AN S8 B AR B AN I KO AT .

REFLE N EEBARAT IR A IR A TAREAIE & A FME, T 2021 01 H 21 HEZ 7T ARSE +
FIWE 5538 ke IERIAREHEMEENS, REEZNBSNEEREICE. RS HERRA e FE o
T o

A B H AT CLUSE(E . B R 5 1 R A B RE AR e 5, (EARIER S — e BA.

EEMSAENWGHARRILAR KR AR, BT TEAE 1 5T 051 50 AT el i A 2 4 11
U,

A I S R RS H .

AR E 2020 4F 10 A 01 HAERZE 2020 4F 12 A 31 Hik.

§2 E&7=HMN

A g (B
R4 FRY 550010
S Y (N LT R
HEeERARH 2011 4£ 03 H 23 H
i R 2 4 40 B 0 5, 803, 755, 171. 00 {7
et AT G T P AR 4 o) XU R A R B P R s MR SR B, 4
A=

BRAF Y S L R HE R B i et
ARSI B R 57 RS A SRR BT A P A R P AN TR XU RFALE
FEORUESE 6 537 ) & A PEATR B P A 2t _E 0 S e A\ Bl

Pt A FesE Ml 2t o [RII, 3@t B N Ah 72 B 35 7 R BUR A
WUBLSR I AL, 4560 0% T s R 2R AR S U, AT AR 1) 4%
THHAE L

b 45 Bl A i i TE WIS R (B )
AREEGRNE TSRS, BTFIEHEEEET &Rt R

AR YA 2 REAE Iz it o, JCFRUHAYST 7 FH XS 3B Tt 2 L A 4 L TR TR 4 i
RIS,

REBHA A R 4 B PR A ]

BEEFEAN [ R ERAT IR A FRA #

NER e A AL i fEW M A fEW M B fEW R M E

BRI SR 550010 550011 004849

W R FIR A S M AUEAT | 105, 402, 097. 96 £ 2698’ 0. B218 15, 86 4

T AEEEHNEELIT 2017 4 12 7 18 HIEZE Y “ P ERIEEEEHEARAR ",
AEGEHANCT 2017 £ 12 H 20 HAE EHEM S48 € B DU 2 =] Rt B8 A A E AR

Ko

§3 EEMFIRITMESIFERI
2



FEIBE T T3 ISR % Bt Bk & 2020 4R 5 DU 4R &

3.1 XEMF s

Bfr: AR
R A Mﬁ%%(m%&JMi@aammﬁmﬂéig)
ST A S B ST E
1 AR E s 674, 374. 18 16, 050, 006. 55 9,951. 16
2. AR 674, 374. 18 16, 050, 006. 55 9,951. 16
3. WIREE T A 105, 402, 097.96 | 5, 698, 345, 827. 18 7,245. 86

e AW O SCHGEE R R AR RO Reitiat . N OS2 e (B e sh i at) $rkRAR o< 3 A

Ja AR

AR g A E SR as n_E A 2 se (5 AR s Ui -

Pk, A RO BRSNS NE, A O S M IR < AU 55

3.2 E&FERIA

3.2.1 ARG RS AU EE R KI5 R LS B AR as R i E R

H T AT R AR A IRAL S

fEU T M A:
N N&S R
N FEREE | ER R ﬂ%w% %&&ﬁ
i BX o HEE A s O-G @-@
©) FREZE®D %@ KRt ZE
@
HE=1MH 0. 5308% 0. 0005% 0. 0882% 0.0000% | 0.4426% | 0.0005%
XA H 0. 9648% 0. 0013% 0. 1764% 0.0000% | 0.7884% | 0.0013%
A4 1. 8288% 0. 0018% 0. 3510% 0.0000% | 1.4778% | 0.0018%
HE=4F 7.6061% 0. 0034% 1.0510% 0.0000% | 6.5551% | 0.0034%
L . 0 . 0 . 0 . 0 . 0 . 0
o2 HAE 14. 1262% 0. 0032% 1. 7519% 0.0000% | 12.3743% | 0.0032%
HESAFRAENESR
e $ 38. 0608% 0. 0057% 3. 6073% 0.0001% | 34.4535% | 0.0056%
A
7
fEW 2T B:
X NZ5=a:%
N HHEWE R | EE R ﬂ%%? %&Wé
B B s FeE o O-G @-@
©) FrfEZE® %@ KhriEE
@
HE=1MH 0. 5917% 0. 0005% 0. 0882% 0.0000% | 0.5035% | 0.0005%
2R H 1. 0867% 0.0013% 0. 1764% 0.0000% | 0.9103% | 0.0013%
ok 2. 0735% 0.0018% 0. 3510% 0.0000% | 1.7225% | 0.0018%
o =4 8. 3848% 0. 0034% 1. 0510% 0.0000% | 7.3338% | 0.0034%
ok AR 15. 5052% 0. 0032% 1. 7519% 0.0000% | 13.7533% | 0.0032%
HIEEEFRENESR
- E]/\ $ 41. 3429% 0. 0057% 3. 6073% 0.0001% | 37.7356% | 0.0056%
45
WM E:



FEIBE T T3 ISR % Bt Bk & 2020 4R 5 DU 4R &

s | VR
D 2. y 2. n )C Ry 32.
- ik | g | S | el |
© brE%® o e
£4®)
@
i Ek=AH 0. 5320% 0. 0005% 0. 0882% 0.0000% | 0.4438% | 0.0005%
NS VA 0. 9653% 0.0013% 0. 1764% 0.0000% | 0.7889% | 0.0013%
oL 1. 8265% 0. 0018% 0. 3510% 0. 0000% 1.4755% | 0.0018%
kR =AE 7. 5649% 0. 0033% 1. 0510% 0.0000% | 6.5139% | 0.0033%
B aREMER
N 9. 2210% 0. 0034% 1. 1977% 0.0000% | 8.0233% | 0.0034%
5

3.2.2 HEE A RAEMUSKRES RiHHER R A3 KI5 R LS B #El 28 2 AR ) HLR

{RIIR T A:

[— memms — wamiiemsnss |

40.00%

30.00%

20.00%%

10.00%

0.00%

ge/en/LLoe
92/60/LL0Z
LO/P0/2L0E
90/0L/2L0Z
ZL/T0/ELOZ
LL/OL/ELOZ
£2/¥v0/vLOT
g2/oL/vLozE
#0/50/5L02
20/1LL/SLOZ
rL/50/9L0Z
2L/1LL/9L0Z
C2/G0/2 102
62/LL/LLOT
c0/90/3L02
0L/ZL/8L0Z
a9L/90/6L0Z
LE/ZL/BLOZ
92/90/0Z02
LE/ZL/0Z0Z -

ST B:



PREE T I UE SRR B A 4 2020 4E 58 DU 4R

2

f

=l

[— memme — wamnsimsnis |

- 2020/12/31
L 2020/06/26
L 2019/12/21
L 2019/06/16
- 2018/12/10
L 2018/06/05
L 2017/11/29
L 2017/05/25
- 2016/11/18
L 2016/05/14
L 2015/11/08
L 2015/05/04
L 2014/10/28
L 2014/04/23
- 2013/10/17
L 2013/04/12
- 2012/10/06
L 2012/04/01
- 2011/09/26

0.00%

50.00%
40.00%
30.00%
20.00%%
10.00%

2011/03/23

[— mezme — wamnsimsnsss |

- 2020/12/31
L 2020/10/26
L 2020/08/21
L 2020/06/16
L 2020/04/11
L 2020/02/05
- 2019/12/01
- 2019/09/26
L 2019/07/22
- 2019/05/17
L 2019/03/12
L 2019/01/05
- 2018/10/31
- 2018/08/26
- 2018/06/22
- 2018/04/18
L 2018/02/12
L 2017/12/09
L 2017/10/05

8.00%
8.00%
4,00%
2.00%
0.00%

10.00%

2017/08/01

ST E:

f

=]

!

EZF A
A AERR

§4 BEARE
PR

EARREE NG H

w4

4.1 Z¢2E (RESELBNA) FH




FEIBE T T3 ISR % Bt Bk & 2020 4R 5 DU 4R &

A | AR

TEEHmt, GAER

Tl K 2 T 45T
UL #2009 4
11 AN S PR 4
EHAERAR, IS
ST, A2 5 R [ E
W RSP FT 5 o IR I 2 Ui

2016 4F SEEBEISAS, (ST
FEATEE AREGREGEH 03 A 18 - 11 WFER G R4 P ER
H W A5 S AR 25 5

e fFNHEELTMH
s EIWE B LT
iz s . PERNER
Hh e f51 £ 2 AR AIE 7 18 BT
Ha . PERBEAETE
ot it 7 B AIE 77 B8 2k
[f2k e

T 1 ERERE ], B F IR A G B S R AT S H R
2. AEFF M & SCEMATIE o GIEZR LN R BEREEFINED HIAHRIE

4.2 MEHNA RSB EEATEH LI

FEAAR I, AT G BN RAZ IR GIEFR R BE ) AR SSE A HLE LA (50T
MR R R EIEEEFD) (FH M iIEF IR R RS MAE, AEWSHEM . B
SR S BEAE P BE G 77 o AR G BN I AN W 7 35k N6 B8 AR A 0 422 1 ) B2, i N
B, NESE EIElE . AR, eI R AA G I, WA RAEBE RSO BEFA AR 2 11T 8.

4.3 NP5 F T
4.3.1 AR 5 B RHATE R

AR EE I S AN (ESF RS E AR A TS HERFEL) |, R ARER (fF2E
SN TR GEEBIE) |, AFERE T — RINRATEI LR LA TS E B S IER . B AT S
AT rP % ] LI, SR T TUHT S AW 58 T U A AR B SRR, #A IR S IR BT A A A T IR B SR
Bz, ST Gy I BEIA BT A2 Z 3R TIN5 A 5 AT B el A B ZESS 5) R G0 T A8 i kAR
F, RILE RS, RN FIIE AR — R (A —ESF 58 S I I 1 5 24 ) [R) I AN I 58 3 AN ik
NG MRS, EFFINCL TR AT NS, BT vral AR AR 515 Bl . S AR B IR AT
Gyl BEPAT I DL R, R ET 2728 5 WA R AF 0L

4.32 RER BT AR ERUH

AN, REIUAIE & 5 BRI G Z 0 1R BUN AT 5 FIM s Sk 1 W A8 5 . i
WA, RIS 535 AP st A H S R385 S IR HIA A8 by Bl I iAIE 27 24 H AR 5%I3E 5
e HMTEEERERRD -

4. 4 MEHI AR HBR RIRAZ RS



FEIBE T T3 ISR % Bt Bk & 2020 4R 5 DU 4R &

2020 FEPUZE K ZEMIE CRAT RSB E, TIIEIEEE EEEKEK T2 B, P EgnSHE
RBAPNGE, SREEE 7 AL E 11 H IS, E RS0 TAES RS R “A S XHr
HAE FPUs IS g TR IEAT T — e M, FRoE T TG4 .

BRSRE, 10 ARZRLEAMATR, VMRSEREAMNEHG, ERAZERSLES; 11 A%200E
HBAEMmW, TP ds, TR R R 147, (SRR ZEREER, b 3M Shibor 4T
2 3. 2%00 F, 1 FEHAE AR i EAT & 3. 36%, fm HIEUGEFIE 41BP, 4 10 FHIE it HAT & 3. 4%,
Weat 2R RE s BN 12 H, FESATELE A T35 KRR MLF F1 OMO Ji5, JoRU R Ze i 47, H
K R ATIR R TFKik, 3M Shibor S RATE 2. 75%FT, 10 FEHEE R FATHE 20BP, W25 dhak
e,

HERE L, 11 HAARERCNEN, BT AR A7, B TR MR EN S, HE R
HRC 7 1-3M IAE R FIAE 5, IR BBRA Frhi s,  FFRC DA— & AT A3 R U &

JEEE 2021 FE—ZfE, FEARM LA, Marilo il O a#NERE, XU AR A RS, i
MV ST FATY R WS o (BT RTERAT T Dt =47 b Bk 4 v B TR IS SR Vi b 2 ) Bl = 5 7= A il 24, AT
X Hb P BN R T B AR IR . A, IS 2 A 3 3 U e, TR MIBCR
PR BRI, BRI BRI R 2 R, (AN #4E b, HEHAE B DAE
BRLERNE, HRGSEMRTE, IR RS T BURR R AR — e Ul as, HeUas 2 s T IBUK
PRI RS, WA 5 U 25 .

4.5 WEHNEE KGRI

AIERAHN, (EU0EM A B EIEE RN 0. 5308%, |7l BV 5% LLEE R a5 260 0. 0882%; 1= 1k
B A E I A 0. 5917%, [F ANV S: EL i FEHEIR 25 20 0. 0882%; 151 H% T E M AF{EI R N
0. 5320%, [F]HML 2% b LRI 25 %4 0. 0882%.
4.6 MENEESETFA ANBBEEFHF=FETE A

A AN, AN SR B BUELE 20 A TAE H RS~ EIT 1T 7o GEEmEReA NEEAH —
[EPNLilivi

§5 BHRAGWHE

5.1 WEHREEF=HEHI

e 5iH i G o 2 4 T 1 L B
(%)
1| e A e 5 % 3, 854, 693, 686. 81 63. 85
Horb: fiigr 3, 803, 693, 686. 81 63. 00|
B SRR SR 51, 000, 000. 00 0. 84
2 FEANREERHT 2, 153, 214, 970. 82 35. 67
e SEBr 0 ) S NI B 4 % - -
3 WUTAE R R AT A 2, 280, 912. 52 0. 04
4 [HA T 27, 067, 085. 95 0. 45
5 &t 6, 037, 256, 656. 10 100. 00
5. 2 W& R B R BB L
ISR i H RS S E L] (%)




FEIBE T T3 ISR % Bt Bk & 2020 4R 5 DU 4R &

1 T JA 5 25 1Bl ey ik 8 AR 0 4. 46
Fodre SEBr R i % -

75 i H & S R E R ELE Co)

2 T JHR 5 75 1ol ey i 7% AR 00 231, 799, 764. 10 3.99
Hodre SEBr m] e i % -

VE: R I 10077 [ A B SR 0 o i < B L D L g 75 9T P 5 T R B AR 0 o 7 B9 ) g o
Rl

535 1E 18 1 3 < R B S 3 1L K 20% 80 B
FEAR T 391 Y A B < 55 L [ A 1 B8 < AR RTOR et B 7 1B F) 20%

5. 3 & HH S FIHRIRIIR
5.3.1 EA S THIRARHIREA I

T H RE
R AR I B 21 G- F S F AR IR 28
075 I A BB 2 1 23R A PR e v L 43
0t S P #5052 T A A 0 PR A A 22

e AREEERLE, AREEEHRNEE IR AL A TR IR 120 RELN, DAL
RIYPIBR AT 53 IO A 2 XU o

WMEHABRA S PR RYRET 120 RIEH VLA
ARSI AR N OR DB AL P R AR IR I 120 RS DL

5.3.2 MEFIR B E A G- HIFR R0 LBl

. - FHARR BT e ARG B | S IRR AT AR e B i
i AR Bl E] () Pl E] ()

1 30 RPN 70. 88 3.99
Horb: FIRAFSIET 397 RIS B )

F 2 A5
2 30 K (&) —60 K 18. 69 -
Horbr: FIRAFEIEL 397 RIVES) B B

2 Ao
3 60 K (&) —90 K 12. 38 -
Horb: FIRAFSIET 397 RIMIFE) B )

FIZ A5
4 90 K (F) —120 K 1.61 -
Horb: FIRAFSIET 397 RIMIFE) B )

2 A5
5 120 & (&) —397 K (&) - -
Horbr: FIARAFSINEL 397 RIVES) B B

FZ Ao




FEIBE T T3 ISR % Bt Bk & 2020 4R 5 DU 4R &

| &it 103. 56 | 3. 99
5. 4 E AR H S PR KRGS 240 REW A
RIS AR A P A H B3 05 2H A~ 208 R A7 SR I 240 RIS I .

5. 5 G MR A R BB A &

7 i i FEA A (5D b 34 B E Ee ] (%)
1 EEXriess 99, 955, 367. 12 1.72
2 y%’me - -
3 Ko 381, 047, 934. 15 6.57
Horr: M4 Rl 381, 047, 934. 15 6. 57
4 b fi g5 - -
5 Al F 3 ik % 1, 339, 928, 897. 23 23.09
6 EF‘/\H???E - -
7 [&] M A7 B 1,982, 761, 488. 31 34. 16
8 HAth - -
9 &1t 3, 803, 693, 686. 81 65. 54
10 TR AFEIET 397 RIEFshF - -
RS
5. 6 W IR EWER LA 5 3 & T 7= 1 E LB X/ NELZ BB+ 42 5 8 5 R 4
s » i . _ RS daE L[]
e AT G A WAEE (K WAHA T e
Ebl (%)
20 MVARAT
1 112010453 4, 000, 000 399, 180, 522. 78 6. 88
CD453
2 180203 18 [EJF 03 2, 500, 000 250, 907, 454. 69 4. 32
20 MY
3 012004308 2, 500, 000 249, 964, 244. 01 4,31
SCP048
20 IERAT
4 112006029 STBRAT 2, 500, 000 248, 833, 726. 46 4,29
CD029
20 Fi4EH
5 012004196 2, 000, 000 199, 874, 224. 51 3. 44
SCP002
20 B ARAT
6 112076018 ol 2, 000, 000 199, 645, 637. 41 3. 44
CD154
7 180402 18 KK 02 1, 300, 000 130, 140, 479. 46 2.24
20 Bk
8 012002757 - 1, 300, 000 130, 000, 391. 50 2.24
SCP002
20 FREVR
9 012001791 1, 000, 000 100, 024, 757. 45 1.72
SCP003




FEIBE T T3 ISR % Bt Bk & 2020 4R 5 DU 4R &

20 AR A

10 012004015 1, 000, 000 99, 958, 065. 16 1.72
SCP032
5.7 “BFEM” 5 “WRBAE” HiEIEER=HENIE
TiH i B 1
T2 A P O 28 P O A 6HEAE 0. 25 (57 ) —0. 5%[a] AR AL 0
s JH P O 5 P 1 e e AL 0. 0506%
i 2 A P A 3 B 1 B AR A -0. 0030%
ot N REA A H s 25 5 10 4 68 10 1] SR 2ME 0. 0164%

& N F R S R AT ELIA B 0. 25%1E L Ui B
AT G AR A PN R R B O 3 P P 4 X A B 0. 25% 1 1L o

2 3T P9 IE A 25 B2 RO 8 HMEDE B 0. 5% 1B UL
AR e AR A ST PN R B I Al 1 PEE PR A XA 21 0. 5% R 0L o

5. 8 M5 HARIEMEAR BUA o5 2 B 138 PR/ INHRAB TR 48 3R 7= SCRAESF B Bt R 4

e N e e A e 2y
] EZFACRS | AR | BE (B (5 ARG B E B ()
1 138486 % 06A 200, 000 | 20, 000, 000. 00 0. 34
2 138617 AR 04A 140, 000 | 14, 000, 000. 00 0. 24
3 138544 | uE 61k 1 100, 000 | 10, 000, 000. 00 0.17
4 165865 JEIK 06A 70,000 | 7,000, 000. 00 0.12

T AREAMREWIRMFFA LR B SHRAETR .
5.9 WRA GG IHHE
5.9.1 &I EUH

ARG AEERI PR AL, B EXS RELEN SR, 4% 8 SR 3 s SOR 23 925 F& 3K
NI RO 53, ERRAFSIY N2, & H iR,

5.9.2 HEEREIT-TLIERH K RAT EEK BRI R ARG H il —FEN B AT BT 45T H

M ARAT B A PR A 5] T 2020 4F 8 F 31 H. 2020 4 9 A 4 H 45152 3 E AR R 5 a2 ) |
N BT AR AN RO S AT AR T (I ARAR A ST (2020) 24 5. #EERTTF (2020) 35 5), MMVARAT
BA] e )b A3 5% FH 38 AN B0 3 v BT e i Uy B 15 6, 361, 807. 97 JT,  F& b LYK
15,961, 807. 97 Jt; A [a) JCUE WA SR (L HIH S IR 55 S iV AT A as T8, WICEES
10, 875, 088. 15 JG., FF4b 13, 824, 431. 23 JGi1 K.

LIBRAT AR AR AT T 2020 4 4 H 20 HISEF EARAT RS I BE B kbS] GBROR I T o
7202016 5), ACIBARAT IR WA B hRAEALEE (BAST) ZR G0 ot & A B 0% AR i AT ol 11 2k
&t 260 Ji TG

BRRAT IR A TR AT 4> 51T 2020 45 8 H 7 H. 2020 4£ 9 A 30 HseHd E A RAARIT AR O
17+ LZHURE IR AL ST (CEED 19720202013 5. BERARARIE Tk (2020) 25 5), BRTARITHE
P RBI P IF LR S 25 BB AT I S, A TIEK 49. 5 F57t6; BIEDOIL S & 5311 S HAE)
A S B AT BT 290 FiTt.

X 20 PVERAT CDA53”, “20 AZIEARAT CD029” 1 “20 B ERAT CD154” FIFE Bt Hh SRAFL 7 1) 15 BH «

10



FEIBE T T3 ISR % Bt Bk & 2020 4R 5 DU 4R &

ARHe G E BN E IR IYERERWT 1% S bR A 15

GO, AT, AT F ORI LR HRAT IR

F Al 228 AR BN P A SR M o JRAT DS IR B BERR ) BB AR HRAT N R IR B SRR, A7 Ak

AU 22 7] #1 BZ A RLE

BRICZ AL, A KL AR 08 I HAM AT 44257 B A AT AR B0 i A TS SR 2, sl A 75 i 1) 1 T

—HENRBIATTEDT AL

5.9.3 FATE 1 B

g

7t ORAIE &

2, 020. 64

o ISCIE 7 K

IDASgIDs)

24,821, 279. 37

S FH K

2,243, 785. 94

Ho A SRR

B

HoAth

(ool BN e P B B IS INGOR I NO R I

it

27,067, 085. 95

5.9.4 BB A GG RIS R E
PRI 5 TN R, #5875 o A A A o 1B BB 1) 20 I R 5 T vl BEAR AR R 22

§ 6 JHHAESH S

B A

T H FWbEm A fEubem B fEWLEm E
A5 S A B 138, 880, 972. 74 | 2, 528, 660, 627. 29 2,042, 451. 67
i 45 3 H0 ) 2 4 FR ) 3 0 51,174,915.39 | 5,616, 015, 380. 03 5,909, 951. 17
P AR TR ) 2 4 A e [ 47 5 84, 653, 790. 17 | 2, 446, 330, 180. 14 7,945, 156. 98
i 45 A A A TR A0 B 105, 402, 097. 96 | 5, 698, 345, 827. 18 7,245. 86

§7 REEEANCHEARSHHEAFEET 5 AH

A, S EHEARISHEA RERTE AL S,

§ 8 EHRRBARSKEREFHHIER

§9 FMIBFE RN HMEERFR

11



FEIBE T T3 ISR % Bt Bk & 2020 4R 5 DU 4R &

9. 1 REFA B —REEFEESHIHLBIED SR 20%H1E 5L
9.2 B HEEF RN AMERGFR
x

§10 BAEXHEZR

10. 1 FEXHH*

R T TS UE SR 358 A AR SR SO
Hh (5 DRI 58 B IR A =) E IR
SBR[
FREE T T IR B A A S
v AR ST P 4 L E B (R A T

10. 2 F7T30HE

PEREESEHARAR S A—PE (L) BhR S0 XL KIE 8 5 LilgE 0L+
BAT AL 9 =

10. 3 ZF R

P E ATAEEDVIN [A] R A B I A i S S A ], T4 AR BRI S S B
JRAlIE AT s A, 27 M3k www. citicprufunds. com. cno

Ol = W DN —
P A

{5 DRIk 6 BT B2 ]
2021 4£ 01 H 22 H

12



