e IR e DY FEL ARG BB TE S 30 B 0 2 (LOF) 2019 4R 55 == 4R iy

{510 4% VU BRI BT S5 35 B 2 4 (LOF) 2019 4R = F R o5

2019 £ 09 A 30 H

EEEEN: PEREBESEHEERAR
EEREN: FEBITROBRAA
WEXHBHR: 2019410 H 24 H



5 A DU [ AR S B UE S #5 B2k 2 (LOF) 2019 458 =ZF AT,

§ 1 EERR

R F NN E S 2 LEHERIEAR S PSR R BOCE IR T YRR IR B KIS, JFxT A
BIESCTE . AR VEAN SE B AR AN ) SO DU

FEIE N EAATR A IR A FREAR G S FRPUE, T 2019 4 10 A 23 HE T AR & I 5%
fRbr AHERIAMBR A S IRE SN E, RERRNEAFERBICHE. R IERIR e R .

BB B R LRSS L B S IR S BEAE T BE g 007, (A DRIE SR 6 — € LA

F RV SOFARIAMRERIL . BB XU, BB LA BT SR T LA 4 1] 3 AT S 41

SIS

AR 5% TR R W .
AIREBIE 201947 H 1 Hig%E 9 A 30 Hik.

§ 2 E&7= RN
4 TR =ik PY T & (QDII-FOF-LOF)
N TR (R LS|
4 FAY 165510
S (i S EiPiY .
HEeaFRARH 2010 /£ 12 H 17 H

0T YA T A B A

12,561, 796. 71 1

BB Hbr

MR “ eI E” A3 X R RRECE, AR “ ik DY [E AR ETF AN
Je SR DRG0, EAG RO B ARt b, 38 SR S B8 IR UIAG 2 1M

7 e B SRS B 45 RIS 587 P B AN X = 1

FERRG L E 2, RN E, AR GBI B T BTF MR S A i 2R 5%
7o R R TI R RGP SR, JE 1008 I 3t X e B B AR 5 DU )
TGO T, ASF SR PR ARAL 2 SR B 7 (O P B L], (E A 2 2K B8 ) EE i AN
T 1 60%. [FIN, ARIk 32 HY AR ) 3t X PG FL SRS, 218 SR A0
YA 2 RO TRTIE, 70 BB PR o 4t DX BB 3 8 8 A P 2 W AR 6 1 5 3K,
WA X A BN BE H b i3 37 K 22 57 A < ik 2 0 0 i, 485 R 2 H A
11737 B S X R B R 5| 0 AN e B8 XU, 3 111 $R 5 2% B S X T 37 (1 45
wELL Al

b5t Bk HE

bR /R e h DY (5 i) iz e B (2 ml3R)

PSS i AR

ARG EERT T @l E” MRMR T . W& 1
A, e UE” YR, BRSSO
I, “EREPUE" QP BB AT A4 B st oK Bl et DR A
ik < [ o T B (R B v e DXt ] e A E A 2 RSP A P v 0 X i 3% B2
S . B TRE, B SR B U e 18] 5 WA S8 1 U
DRIk, A i <o S T v 90 XS R v FUYIMAC 2 AR AE 73 83 58 0k el e, L 9934
PR AN U i 7T T AR T A Bk T 37 1 i Pl R B <

HEEHEAN

e R & E B A R A A

HEFEN

HEARAT Bt A1 PR A W

A 5B 7] 2 SCA4 R

S4BT ] A AR

AN IR NS

BANK OF CHINA (HONG KONG) LIMITED

AN IR A T SRR

R RAT (&) FTBR A A

TE ARG EHNEEAFRT 2017 4F 12 7 18 HEARR Y “ F{ERINESE HARA A 7
AEGEHACT 2017 £ 12 7 20 HAE FEM 26 € B LU & =] ok EFIE T AR kE AR

-2-




ke DY L A C B IE S 43 B 0 2 (LOF) 2019 4R 55 == 4R i

BERAE.
§ 3 EEMSBIRNESIHERI
3. 1 EEWMEIEH
Bhr: ARt
F W55 Fa b =i PY & (QDII-FOF-LOF)

A B (2019 4F 07 A 01 H-2019 4£ 09 A 30 H)
L A LB s 18, 259. 20
2. A HIF -381, 770. 64
3. BT 35128 4 A A R ) -0. 0303
4. PR B4 05 7= 15E 9, 106, 604. 85
5. BRI & BE 0.725

1o AW O SEHaR fR R AR B N . #5itiicat . oo N O & 2 e (B A2 s as) FrRR A < 3%
FH G B, A R D9 A 30 S s b AR 2 Fo (B AR Bl ot -

2+ FRFEEMSHR PR AR NGBS 5 2 & 15 05, TN 3 AT S PRl ai KT 2R T il
ey
3. 2 H&HERI
3. 2. 1 AREHE S M BUHERE KR EHE RN ST LB HE s R LR

- WU | R | SR ﬁii'fgf oo | o0
)1 N . Fva. J/IEI\_;‘( /T\‘ — —

® FrifEZE®@ i EnESE) W@
HFE=1MH -3.97% 0.91% -2. 05% 0. 75% -1.92% 0. 16%

3. 2. 2 BEEAFAEMUKES RIHSEMKRT ) K5 RIS R EE R R
—— {5 E A E (QDII-FOF-LOF)

b &% L s v
50.00% .
40.00% | -
30.00% +
20.00% r .
10.00% -
0.00%
-10.00%
-20.00%
-30.00%
-40.00%
-50.00% -
-60.00% !
2 5 2
X & 3
5 O &
~J [ O

VE ARG AHIE 2010 48 12 7 17 HE 2011 48 6 A 16 1, @6 MIGHRIN 57 Bl B L4 & A
e aFME.
§ 4 BEARSE
4.1 BE&SH (RESLTEND Fir




5 A DU [ AR S B UE S #5 B2k 2 (LOF) 2019 458 =ZF AT,

FEARTE G 5 g 22 PEIYIRR SE M

k44 W% iR
(R E ] srp gy | LR
SR RET L. e, o
T CEHR T [BA % P A A B A 7,
2, A AR EALSMIT. 2015 4F 7 AN
4 BR S S 4 T A AR, TS

TN _

BULT | 4 i e g | 2010 FO4A 18 H ! BT . ST, DU A E
%4 (LOF) P& i E AR B3 4 (LOF) « 151
e, ot Y [E BN LB 25 BV 4

(LOF) &4 3,

L BB BT IR B A AR SR A A 4 RS
2 AESR MR 5 SGEAAT A B2y GIES AL N SRS AN (RIAR G o
4. 2 AR BN A ESREB R WP EZR R BN

4. 3 ME N AR EIBEENTE B AU

TEAIRE AN, AEESE AL IR GIEFR RIS A A DGEAE R LA (54
i U [ AR AR BT B IE S 45 B2 3 4 (LOF) L&A R ) (A5 Ttz DU [ R AR I BB 01F 2 #5098 2k 4 (LOF) 48 2 U B 15)
M58, AEWIAEH S BIRURER A JE ME BE RIS S 7= . AT S 3 B RE AT 5 387k VA BRAE 1
R P A U ) EE, e PN A B, RV s . AR HAN, FE SIS EGVE AR, A R AE P H B S A
B ANFIZE AT A
4.4 NP5 EDHHA
4. 4.1 AP 5% B FIRATIB I

HRAE HH ERIE S 2 AR 1) CGIER RSB H A R AP S E e TR M) |, LA FRIUER (5
GNP GEEHIEY |, AFKIT — RN PIATINLBRIE L AT 5 BB & B R . &HIIERA LS
PAT H &R ILER, BT T AT A T 58 R T VR AR T R SRR, B R AR A A A AP R R
WLEs, LA FAE 5y (A A ET 38 50 AT IN5AZ 55 AT I P 3B, FIFHTEAAE 5 RGN VA 5 MR FE T,
F LT R S], SR FIEETE— ST R IEZR 28 G A 2 5 [F) B AN 58 3 A0 S A - F
LI RS, TEF I T P AT A, A Ar i Pl DL S 515 BEEE . A "R A P32 5 il
PATIEO RUF, KA LT AT 5 ARG .
4. 4.2 REZ ST RANEINULH

AHEIAN, REMAFS S5 HERTHHE 2 BA TR S EA AL 5 A S HNE N AL 5.
HIN, RIS 55 B AT F B R W58 5 A D B RIA 58 5 & i 1%k 25724 H A & 5% 5
(FEAEHIMFEHIE SR
4. 5 R AN E S R H BRI SR I Ui

AT ST . R . BN A [ S Y E R R Y

2019 FFEE =R, MINT AT REF &S, &ERATHE MR MBI LG 255, A
a7 S IAH B X (R RE 54 SR, B T 3 5% T 58 26 T0/INIE I A8 o B BR B SR IR X LT, SRR T I 2. 0%;
AR 52 b A semm, U220y, BTARL TRk 12. 2% EIEEA G RS T, (HBUFRE.
VRS 5 e A P T E N RS O, BATRRE Rk 2. 8%; VAR RIVELF, BATERE Bk 3. 5% kP
T R R Bk 2. 2%, S0SEICIL R : NRMIZAA 3. 9%, WEMIZAE 0. 4% EIEE /S LUIZAE 2. 6% ELPETR
TIRWZAE 7. 4%, R 87 ARG 2. 5%, [FIHASE oFa Bk 3. 3%,

B4 I I A B SRR X 72 W8 B IR R A MU 28 W8 7= 18 AT B AT, FE 43 1 32 3l it 5 LR (R 26
BEAT T ARG B AR . FRA TR 4k S B PR R A E R X 22 5% AR, AR T E




UGG Y [ RN G B IE S5 15 BT 3 4 (LOF) 2019 455 =Z= iy

AW, RESMHHIFEE R N-3. 97%, [FHDNL SR FEAEIR 55 T -2, 05%, FE7%ELSGitt
EHEUE 1. 92%.

4.6 MEMABSFHFA ANBRES R HEE UL

AIRE N, A4 E 2015 4F 7 H 1 HAZSE 2019 49 H 30 HiEEEE P HER T LT /G, o8&
BEANTATAEHU L, ARFEESE PN CIE F A ERE W 23T 7 IRE RS TR £,

5. 1 |EMARESH-HAHN

§ 5 BFAAMSE

T H

B TS|
EEA51] (%)

R il 5 5%

Horp: i

FHEEIE

FE R

[ 5 WALl 5

Hrp: figz

B SCRAIESF

ERATAE AR BT

Horpr: i

LIk

AR

BUIE

KNIRAE G B

Horb: KR SR & 6

=]

.

5%

N

e

oMty LR

RTINS H S &6t

887, 015. 59

HAb g™

469. 82

6
7
8
9

it

9, 325, 732. 67

5. 2 MEMRERNER GhX) IE3F 5 BRI RER T 4
AR AR AR AR M B AFFEEE o

5. 3 MEWIRIZAT W KRB R XA RIERRAS

AT AR AR ARFFA SR AL
5. 4 MEWARE A RME G E ST E IR/ MHEFF R BT+ 2 B R RIERE R

i

AT AR AR ARFFA SR AL

5. b BRIIAR LB EAER T RNBFREAS

AFE AT WIRARFFA 555

5. 6 EWIREFFEHER I RNGFRRAE

AIE A IR ARFFA 5
5. T R EHAIRIZ A SOME b B B 7158 H 5 /N HEAZ BRI 42 B 7 SCRRIE SR B R B 40
A TE G ARG IR KT B RFUE S o
5. 8 1R BRI A UM A o G B 7= 1 H 5 K/ HEA2 B AT o8 S REAT AR M 3B B4
ATE AN IR KT G RATAE A -

5. 9 MEHIRIZ A AME GBS T A BN EF KR+ 2 2 S8R A4

-5-




UGG Y [ RN G B IE S5 15 BT 3 4 (LOF) 2019 455 =Z= iy

lig R TR B4R | BEFA | BEA | AME o) | HEETRE G
5 (%)
1 | SPDR S&P CHINA | ETF 4 RABITEN | - 1,433, 846. 30 15. 75
ETF 2y
ISHARES MSCI | ETF 34> LTI 1, 300, 609. 55 14. 28
CHINA ETF 2y
ISHARES CORE MSCI | ETF %4> L BITF IR 1,299, 381. 49 14. 27
CH IND ETF b2y
ISHARES MSCI HONG | ETF %4> LRI 1,297, 283. 03 14. 25
KONG ETF 2y
ISHARES MSCI | ETF 34> LRI 1,142,073.19 12. 54
INDIA ETF 2y
ISHARES MSCI | ETF 34> LRI 929, 105. 62 10. 20
BRAZIL ETF 2y
iShares MSCI | ETF %4> LT TR 337, 316. 50 3.70
Russia ETF i
WISDOMTREE INDIA | ETF %4> LT TR 285, 927. 29 3. 14
EARNINGS 2y
DRX DLY CHINA | ETF %4 LT TR 120, 912. 78 1.33
ASHR BULL 2X v
DRX  DLY MSCI | ETF %4 KL 101, 537. 85 1.11
INDIA BULL 3X v

5. 10 BHEAAMEME

5. 10. 1 A & AHAFE W5 (0 AT+ 4 UE 5 (0 R AT B IR 30 11 A 2, SR il
Al —fENZ B ATFE T, kb

5.10. 2 RIS HEIIAT LM, BG4 & IR R #4505 i 32 A I 22

5. 10. 3 HABBE=HIR

Frs H R e o

- ORIE 8 -

o ICHIE 77475 K -

SR 340. 06

INeelpss 21. 04

AT HR D R 108. 72

oAb RYGR -

(REAEACE] -

HoAt -

O |0 || |0l |k |[wWw|DdD|—

ot 469. 82

5. 10. 4 &5 HRFFA BT H BB T #6555 B 40
B A WARARFEA TR I AR v 55

5. 10. 5 &5 WRET T2 R EFAERBEZRB KU A
FEE AR A IR AR R ST, AAERUESZ RO

-6-



UGG Y [ RN G B IE S5 15 BT 3 4 (LOF) 2019 455 =Z= iy

5.10.6 PPY& TR, #i a4 o e G gE Le g 1 0 T2 AN S & i il BEAF AR R 22
§ 6 T RESHHRRS

B 3
45 ) 4 A B 12, 614, 320. 85
5 I 1R 5 4 A FR 3 50 180, 015. 06
U3 - R BB ) 2 4 A IS [B] 423 01 232, 539. 20
A5 WA S 4R 2 B S 8 (B b L7 =7 3R B
7))
i 5 A AR I A AL B 12, 561, 796. 71

§7 ZREBFENCHERRERREAEZSHER
ARG, B HICRIEHIEA B a8 AR E.
§ 8 HEMRKERZESKERSHFAHBIEML
T
§9 WMBREFRRNIMEERFS
9. 1 REMNE—BREFTESHBHFIED BUET 20%HI1E 5L

9. 2 FMI B R HAR A B
X
§ 108 A MHEHF
10. 1 #EXHFER
« AB WA DY [E R AT B IE 25 45 95 2 4 (LOF) AR DCHEHE S
v P E ORI A H A A E AR
o AB WA A DY [ AR C B IE 25 4% B 5k 4 (LOF) 24 A 1R
o AB WA AT DY [ AR T B IE 25 45 B 5k 4 (LOF) 55 i B -
o AHR A A A R E B R A T A
10. 2 FFHE0HE R
HERBESEHEARA T A —FE (i) BHERSREX L KE 8 5 FilgE e H Ol FHR
ITREE9 JE
10. 3 ZE 7=
PO E ARV A R A R S A i et A B, T4 AR BRI SL S B,
JRAlIE AT L AR, AT M3EA www. citicprufunds. com. cno

[ B N N

A DRI BT PR 2 )
2019 4F 10 A 24 H




	§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 境外投资顾问为本基金提供投资建议的主要成员简介
	4.3 报告期内本基金运作遵规守信情况说明
	4.4 公平交易专项说明
	4.4.1 公平交易制度的执行情况
	4.4.2 异常交易行为的专项说明

	4.5 报告期内基金的投资策略和业绩表现说明
	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 报告期末在各个国家（地区）证券市场的股票及存托凭证投资分布
	5.3 报告期末按行业分类的股票及存托凭证投资组合
	5.4 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及存托凭证投资股票明细
	5.5 积极期末按债券信用等级分类的债券投资组合
	5.6 报告期末按债券信用等级分类的债券投资组合
	5.7 报告期末按公允价值占基金资产净值比例大小排名的前十名资产支持证券投资明细
	5.8 报告期末按公允价值占基金资产净值比例大小排名的前五名金融衍生品投资明细
	5.9 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基金投资明细
	5.10 投资组合报告附注
	5.10.1 本基金本期投资的前十名证券的发行主体没有被监管部门立案调查,或在报告编制日前一年内受到公开谴责、处罚
	5.10.2 本基金投资的前十名股票中，没有投资于超出基金合同规定备选股票库之外的股票。
	5.10.3 其他资产构成
	5.10.4 报告期末持有的处于转股期的可转换债券明细
	5.10.5 报告期末前十名股票中存在流通受限情况的说明
	5.10.6 因四舍五入原因，投资组合报告中市值占净值比例的分项之和与合计可能存在尾差。


	§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
	§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




