FRIREITARMARGSFELZENIESEAEE
2020 EIFE M5
20204F09H30H

HEFEN . PRESEEARAR
EEEEN IR BRITROERAT
G2 Hi:20204E10 5 27H



LR 3 A A e BT B SIE TR 3 B 4 2020 4R35 3 TR,

§1 EERR

BB NN EF 2 L RIEATRS T R A B 8 3= SRR B
HRBN, e H AR St R A SE B A AN ) SR BT .

FLEFEE NWIERAT IR B IR A AR AR & & FIE, 72020410 H23H S #%
T ARG RS Fe bR I E R R A EWREENE, RIEEZNENFERER
W R TR EH R

BN RUE LASEAE T B 5T (10 JE A B A E B AR 4 B, (AR
&—E /A,

REE AN SIFEARE AR BT KK, B H7E1E B H 8T 5 mT
A4 Bl A JE 4 R S U I

A AR I 55 R R & H O

ARSI EH 202047 H 1 H AR 220204E9 F 30 H 1k,

§2 E&ABNR

FE G RIFR HH Rl R T o B I 2
Fee FAD 005361
A (e LT 5 W
HEeERAENRH 20184£03 08 H
5 AR I S FURH 3, 258, 216, 533. 414y
W b A JE G AE B SR 4 B P AR 1Y {1 ) Rt
[ JISRERAT R £ L A U I R e U A
1. B B g
2. GiFEHR A A
3. 5 G FRI T s
4. FHXHIE SRR
P S 5. fidri i s mg
6. TP SCRFIESR S5 A% TR SR
7. ARV FASE R SR 5 F SR
8. HAFR A H SR W
9. [E 5 A T TR S
V&SR 3 LR G I E fe i s 3
AHEE NS T I L, TS a8 A0 0 XU =g
AR UL 3 P AIE FRMiHEE, KTRATES R S
&,

20



TSR 3 A E T IR RO AR T3 Bk 2 2020 4R35 3 R

FEEEN Hh il < B PR 22
HELEN TR ARAT IO A7 PR 7]

3.1 EEWMFHEIR

§3 EEMFEIIMESFERIN

A NRMIG

FEMEFER 51 (2020407 H01H - 20204£09 H30H)
L A E S a8 13, 118, 499. 92
2. AHAF ~14, 546, 959. 38
3. A 515 G A BUA S )i -0. 0045
4. IR B B = 1E. 3,273,944, 117. 89
5. SR E: A i E 1. 0048

A SCH R R A A AL ON « FRaE . AR OS2 SR iHEAE SR

f.fi) TDET*H?%%?HFE’J%%E

AR A C S B T n_E A 2 se O (B AR S e

ERARIE W SHRS ARG RA N S RSB IHRAL, Blin. JEe ). L;&lﬁl

2,
WAE, ﬁ)\%ﬁ’ﬂﬂ}:%ﬁq&

/K EAR T R A 80
3.2 EEHERIN
3.2.1 BE&MBFEN KR LIS RN 5 8 F Y R A L&
NZ5=4
NZ5=4
e 1Y o LA
N g | O g | RO
B B K YN e Wamx | O-6G @-®
HEEQ ® bR %
@
oE=1H -0.44% | 0.07% | -0.63% | 0.08% 0.19% | —0.01%
T EANNH -0.65% | 0.11% | —0.85% | 0.10% 0. 20% 0.01%
k4 3. 09% 0. 10% 3. 03% 0. 09% 0. 06% 0.01%
/\EI
E FREREE 11.12% | 0.08% | 13.76% | 0.08% | -2.64% | 0.00%

3.2.2 HESAFRIERURES RIHMEMKRZZ) KL RS B E#E i am R

s\ 3zilib]aa:q

sua;
=




LR 3 A A e BT B SIE TR 3 B 4 2020 4R35 3 TR,

FRFE B e R R R B E S R A B R R SV RE SR h R E R E
(20185203508 H-2020£09R30H)

NB/3/8  WSEE W9/ o6/ OB 2020//s 2020/09/30
— TRESEETGRE — USEEE

T RS RMESUMNBRAE, AEGEESERAERHEZNH N g,

A0 ) 5 TR AR R < 1 25 TR % LU B R 5 i 4 5 RV AT R0 5E

§4 EBEEAHRE
4.1 E&21 (RELSZH/PH) FHih
ARG | UE
SEBEHR | F
M .
4 B %% P I i B
Hiy | B |
PR
Tt M A, P e+, PEEEE,
E R Al i (1 77 B IR o7 4% Bt T3 AT R 5 K4
Fegr. RIS Tt A, AR FAaE
g HE 4. FRER3 N H B, HAEE Mol T,
g RNPPROGFRRASE | 2008 ||| HEFRAVIEARIRISAE. 2007
IR TR PRERIR423 | 03-08 FETH E 201447 H BT
AN HE AU 2 2 G EHARAFRZ Y
MIEHFR TR L. FalE B Gy i, B eI RS
539/ H & B iU o &Y LB BNEE, 20144E7
TEF A 4 | Rl il AN Al 2 4 A TR

b
IS
=il



LR 3 A A e BT B SIE TR 3 B 4 2020 4R35 3 TR,

—SEE AT R EOESR wr] s DU RSB A
i aAg A B S 2L L4,

e (D) FMERHI. AR H AR AL 48 B AR AR S HIRS ;. e
& AR RMER, MR H IS & R AR H .«
(2) UEFF AL SCGEMATIE 2 GIEZRAL AN SR BERS E BR AN FIARSCIE

4.2 BENRE I A AR SR T E 5 0L A3

WE N, ARESEHN M T (P ANRIPREIETRE) (R AR
FEUEFR BB i) MRS B 2 & FIAMHARAR SRR, AR IR
SAG M B T SR N BN P 2R < B, AR A I XU (R Ak b, a3k 6y 0
FEA NBOR AN at o AN Ia 8 AT &4 SGEANE AR & & R IUE M2 €, T
AR SR T ES RPN FA UK S

4.3 A PRZER B
4.3. 1 AP35l B HIHAT H L

s GEFRRECEHAT N TREHEERZEL) , AAFAFE T (1385
BHINE) IR IAT, AREE @R SIS RN R, INGRAZ B o BEIA T
FIANEREER], FERETE. R R HIATEEAIANT, BRI, WiE. SoRFBEES T
FEBERAOR 1A TR I BB A, ORUE A28 5 U B 5= B

AIMEIN, LR AP 5 6l A PAT IS O R A, ARSI E 2 E 7 A Fx
5, REEANRT A5 FI

4.3.2 REZHITARETRHA

WA A R A AT AT EZ TN

T I R I R AR G 32 53 T A 0T 3E A 1R H S )58 5 A 38/ B B0 32 5
T IZUESE 2 H R RSN AT DL -

4.4 REHINESHR T RBNBIELHT
=FEREAFRPEE, UG RBARRD BT, &5, MR s
Mo BRI, 1-8 H a5 R Rl UG 4. 6%, HIRECHTE IR il 2D A7 sl R
IR0 AT EMBCHANRIZ R R, REREBEMN S, -8 ib
(ANEHTD FERER0. 3%, FERIEHBATENCR0. T H 70wl fliE LB k8, (H
KR T X E] o 1-8 A il A5 5 Rl LR &S, 1%, BCHT(E 52, 14N H 20
[ AR FFEL AL, WRIERBE, 1-8H 4k 21 2% it 25 2 AR LL T BES. 6%, iR
BATEYCEL 3N A2, A RENE R IE. D5, 2= TER RS
IR, RO LBk g2, i EhCPIRILLIS A 7. PPIZRELZRRER, 8 FLLi)

m
=



TSR 3 A E T IR RO AR T3 Bk 2 2020 4R35 3 R

RFAE, (AR HT MBS o B2 MIBCR T T, AT SR U7 RG v E 7 RN R 36 1 PR

ST B R I ARG, (AR RS A B AR

BpRkE, PAEGNE], 7E=FF 14 BT 7470pE2. 65%, 391 FAT T 54bp &
2.93%, 5THA 4T 7 50bp&3. 05%, 10F-HA 4T 1 33bp & 3. 15%. 17 FH fit LAAAAH J 22
PR, 1A AT 7 44bp 3. 17%, 35 AT 1 53bpA3. 73%, 54FEHH FAT 1 28bp 2
3.97%., T 71, HATEFRA EIEAIZ FAT 1 23bpZ2. 53%, 7R [FIEAH]ZE TIT 1 50bp
2. 55%,

AT G ARYE 1T 47 1 Sh A R B SRR, PR XS, RIS TR B A SHAAT A K

4.5 HEHAZSHI SR
B R SR R SR T S DT U o= B e B FE O 1. 004878, AIREIAA, He
fﬁ@ﬁﬁk$ﬁ04%,H%ﬂ%%hgﬁﬁm$ﬁﬂﬁ%o

§5 WHEAGHE

5.1 MEMRESHHEHR

Hobe pin e |
%)
1 a5 % - -
/H\:':F' Eﬁ'm - -
2 | HEeETE - -
3| Bl i BB 3, 555, 981, 000. 00 90. 36
He: ik 3, 555, 981, 000. 00 90. 36
P RRES - -
4 | HEEHHT - -
5 | SRATAE M - -
6 SEN IR 4 b % 298, 902, 688. 35 7. 60
Hrfr, ;ﬁﬁ@%%%k ) )
IR SRl Bt
BUTIE R AN 45 Lt
7 \+1TZ?IA AR 2,819, 928. 93 0.07
T
8 | HAth#Er~ 77, 503, 869. 07 1.97
9 | &1t 3, 935, 207, 486. 35 100. 00

5.2 MEMRTITUSRNBERFAE
AT AW IR RIS

m
=




TSR 3 A E T IR RO AR T3 Bk 2 2020 4R35 3 R

5.3 MEHIRIELA RME HES T E HWHIR/NHEFRIRT 22 B S R B 40
A EAM G HIARRFFA RS

5.4 MEWIRZEFT: MM REBFRRAS

e

175 dn

~JetirE o)

SRR

B LB
(%)

1

[E 2K 5t 77

2

RAT R

3

R 77

3, 359, 091, 000. 00

102. 60

Hrp BORME R

1, 408, 958, 000. 00

43. 04

i ATEs

A lb e SR 5 0

Hh S S Al

A (AT i)

ENIZeE

196, 890, 000. 00

6.01

O |0 N S| 0| &>

HoAt

it

3, 955, 981, 000. 00

108. 61

5.5 MEHAIRIEA SMHE b 2 & 713 E LL I K/ HEFF RO BT 142 B 3 B B 40

i 4

e | i Wk T wr GO | anihiEce |
{8 L 451

(%)

1 | 180204 18 7104 6,700, 000 | 692, 177,000.00 | 21.14

2 | 1828016 | 18ELAE4RATOL 2,600, 000 | 263, 458,000.00 | 8.05

3 | 1628022 | 16324T4k A4 Rf502 2,300, 000 [ 231, 357,000.00 | 7.07
4 1928035 | 199 EAAT/IMRfE01 2,200,000 | 221, 342,000.00 | 6.76
5 | 1828014 | 18X%k&kta 4ROl 2,000, 000 [ 203, 100, 000.00 | 6.20

5.6 MEWARIELA SRMME L Z S H713E LI R/ R B RT 48 37 SRRESR 3R

“

ASHe AR IR AR FFAT B SCHFUE S

5.7 MEWIRIEA ME G ZEEFH 1+ E IR/ MR R ET T4 St e R B3 A
AIEEAME HIRARFFA T2 )R -

BT




LR 3 A A e BT B SIE TR 3 B 4 2020 4R35 3 TR,

5.8 MEFHIRILA RME HES T3 E EBI /MR R T4 BGE S 5 B 40
AT ARG IR AR FFABGIE

5.9 MEMAKRARER B NRBH X Z B YA
A G AR IR AR I BRI 0L

5.10 REMIRAZSHT I E R R HF i
AT AR IR AR AT [ 61 12

5.11 HBEAAIEMivE
5.11.1 45 A N 2L S P 0 A T 44 10E 27 B 16 52 AT S 1 & il 31 02 (1628022) + 16 4% &
04(160404) . 18EA 414701 (1828016) . 187 K 414703 (1820037) . 182\l 43 th 4> i
01(1828014) . 18\ &¢ {0 4xfh02 (1828017) 199 E4RAT /Mitf7i01 (1928035) 4 HoAthiiF
FHIRAT EARAR IR BB I E I R E, SERS gmE Har—E W22 A g
i TG . HRIRIE220204F 1 H 8 H A AR AT ARAT 40 A PR A w14k ] CERAR
WSk s (2019) 24%5) . BRI 2:20204E5 H 9 H & At b EARAT B4R A FR 2 &1 0 Ak 17
CGRAFIA ST vke7 (2020) 45) o ARAR M £:20204E5 H 19 H 6k A [ 4847 40 4 IR A 7T &
SEZA . LT PRI X A B £ 252020485 H 6 H & A6 R E A R R ARAT 1 Ak 5
(CHEPE TR (2020) 0055 ) . FRARIE£:20204E9 H 4 H & At o [ R AR AR AT A A B
ANFEIIAL T GRARME TR T (2020) 43%5) o #MEJH20204E9 A 30 H & AR Xt A E AR
T A PR A B HIAL ST QU TT[2018]25 ) « Je4T202045:2 H 14 H & At v B A 847
AR AT BT GRYTF (2020) 1%5) o JEEURERIER20194E12 H 20 H & A %
E RASRAT A R AT AT CRARARME ST o7 (2019) 56%5)  FEEHRRNR2020
FIHAH KA POARAT A AR AR AL T CRER AR I f1 P (2020) 24%5) | 4R
AR SR 202049 H 4 H RATR POV ARAT B A R A m] B AR T 4R fR I8 11 v (2020)
24°5) o JUTHEINAHOSAT20204E9 H 11 H AT POARAT AR A IR A F 4§ (FE4R
Fi9 (2020) 35%5) o SRATHEMI TP 472020469 H 11 H K AT A DVARAT B A PR A F]
st (RR T (2020) 35%5)  HREERATHITTIAEE 5 F V4220204205 H 15 H A AT
POl ARAT AR A PR A = B4R T B ERAT (8] T 3558 55 1 0 2220204205 H 16 H &A%l
AT A PR A T BIAL ST T I ARAR A 201945 12 H 13 H & A % 7 AR AT I AR A5 B A 7
FIAL ST CRRARPRIE ST YT (2019) 67%5) « #RARNE£20204E5 H 9 H K AT AZ @ 84T B4
BIRAF AT CREE T (2020) 65)

AT IR R AT E AR 2 H AL ST R FEm L IEF L 55181, IR TR BB 0 ok SRR P 75 A 4
FAFARAE AN 2 =] ) B PRI RI A

5.11. 2 EESHF W +HBBRERB IR S EFAME R SEBEE.

8L



TSR 3 A E T IR RO AR T3 Bk 2 2020 4R35 3 R

5.11. 3 HAAEF=HIR
¥ 5 2 HR &40 (o)

17 ORIE S -
JRESCIE 25375 K -
IMLcdice il -
SR B 77, 503, 869. 07
JR AT ER 3K -
WA E -
Hoft -
it 77, 503, 869. 07

V| | SO B> WO DD

5.11. 4 MEFHRFEA HAL TR BRI AT B e fii 27 B 40
AN I e AR T R AR RFAT AL T H YK ] e i 5%

5.11. 5 EFHIRAT 4 IR P AAAE Tl S PR B AL Y i A
AT EAME AR AR I A ISR

5.11. 6 BEAGREMER AL FHRE T
AP0 R, & LA ) 0 T2 R0 5 5 T T2 8] ] AR R 22

§6 JFRAEEHFXE)

BAL: fy
i T S AT 8 A A 3, 258, 216, 533. 41
i 5 30T 1) 22 4 FR D 47 0 -
P T JU A ) 6 i TR [ 73 3 -
5 IR EE S 4R 5 A2 B i A (4 ek 2> DA B
“=7 1A
i SR 5 4 40 40 3, 258, 216, 533. 41

§7 EHSBFEANEZHERARESRHEALEEFN

BfL: fy
i 5 A BN R B AT 4 301 10, 000, 000. 00
i A5 HHHA R SEN /R O S A7 i -
i A5 SR ) 52 H /82 ] A7 i -
5 AR S BN KR (R A B 4 1y 10, 000, 000. 00

#
Y]
=i



AR 3 E WIS R R S VS 2020 45 3 RS
T IR A BIASE S i 5 3 & S ALl (%) 0.31

§8 WMEHARKEAZREKERSHFAHIER

FrH 501 R R il
FrH 1 AL Lo | R R V87
i H - He 4 B " 4 B -
STH S
Eb 4] Et 45
FR
=t N E=R 10, 000, 00 10, 000, 00
- ” 0.31% 0.31% | =4
& 0. 00 0. 00
HEEHANESRE
e = 0. 00 0. 00% 0. 00 0.00% | -
LY NGl
HELHEN R 0. 00 0. 00% 0. 00 0.00% | -
FEE AR 0. 00 0. 00% 0. 00 0.00% | -
HAthy 0. 00 0. 00% 0. 00 0.00% | -
10, 000, 00 10, 000, 00
&t 0. 31% 0.31% | -
0. 00 0. 00
§9 HMMBABFRREWHEMEERFR
9.1 MEHWAER—BRERTAZSHPLPIE R SR 20% )15
# R I A I o A A PRt Ty
§ i | FPAEEGEILLD
% | o | B2 R4 45 53450 T 4734 R A5 L
E N s} 1] X (]
:3,]} 1 20200701-20200930 3, 248, 216, 533. 41 0. 00 0. 00 3, 248, 216, 533. 41 99. 69%

7 AT XU

AT G AFAE B — BB A B AT A B BB 20% A L, IR E R R BURE Bl B FF A 2R e B, g mT e R
TEBIE RS, RS B AN GEIRIE AR DL, B R RE LA BRI AR AR DL G B0 LSO BE A IR, 368 B3 ™ 2E AR 2L

TR IR R A EURE ], R B A 93k 2 B AR B RE 0 BRI A DR S 0o 8k [ S B0 4 7 A B o 3 < P57 3
BUHE R BCR MBS, o8 T OISR B S B A NI EAEE,  TRE M BUE IS I B RS S T . RIS D9 17 A1
TP AR E SR AR E, EEAAPREE S S FAESF R BRAE, BHEaE i iy, Ziemn, HEemnaik
A NAFAE R BETCIE R I IS ] 5 ) 2 0 3 < - A1 UG

9.2 MHEHRFIRMEMERRER
AN TR MR BB R I H A B B

§10 BEXHEZ

105




TSR 3 A E T IR RO AR T3 Bk 2 2020 4R35 3 R

10. 1 #ECHHEZR

(1) A [EHIE NS 2 v T P il 2R R 3 H e ST U5 B R e sQIE 0 2 e A 1 S
das

(2) (R3S A e IR A R R R T R 3 & A H)

(3)  (FHRVERRE A A & MR AR AR5 5 R L S U 1)

(4)  (FREVERE A A & U5 R AE R o ST B i)

(5) Fp I IE M 2 R i HoAth S A
10. 2 F7CHb 2R

RGN B G FEE N AT
10. 3 AR

BT E AR B A e R A B, WSO AR S, 764 BN (A S A SR 1)
SE,

HHETE: PR ST AR A A &P RS #H15400-160-6000, (010) 56517299,
Mhk: http://www. zrfunds. com. cn/

R S A PR A ]
20204£10 4 27H

ST



