FRIBEN B RFEEFRAEE
20205 FAFEM S
20204128318

EEBHEN - FHESEHEFRAA
EEHRBEN - FELIBHRITBHERAA
WX HET: 20214201 H21H



FR Rl R XU A 7 B IR S 45 BT 6k 4 2020 58 4 ZEE IR

§1 EERRF

BN E T LE R ORUE AR BT B RAEE BR8-S FRR ER
RS, T R ELS L AR M  S B AR HE N SO ST

BEFEE NP E TREUTIRO A IR A ARE AR &S FE, 1202141 19H
ST ARG I S5 e hn . AR R H GRS SN, PRIER AN B
MBI E R TR B B ORISR .

B BN R R LAURSEAE A B R B 1 D U A B AT R 4 0 7, (H AR IIE R

— ERF

&M RGO ARI I AR R BRI, B FLEAE H 5 057 B
-2 ) S A FE 4 AR S U S

ARG HHF I 55 ERLER A 1.

ARG W H 202010 H 1HAEZ 22 20204F12 A 31 H 1

§2 E&HER

AR HH Rl A XL
H4 AR 003334

S (B FLRITF TR
HE&aFAERH 2016411 H02H

0 SR 2 < A

18,162, 611. 114

FEEE B 2 e VERREh R AT . BRI ES 1

% Hibw BTG, BREET KR ENE, I
GrRAG R Y 27 L FiE v 45 Il 53
1. i3 5L R ms
2. R EER T RS
% ARG 3. AP FASE £ 55 15 B SR
4. PR RIS SRS
5. BUIEF 7 SR
S HE AR R () a2 X 80% -+ IR 30048 Bk 2

X 20%

IR AL 2 A A

REEG NI R G, A 2 TR XU A T3]
Wt R TR G e REMEE, mTim
W4,

HEEHEN

Hh R < AT BR 24 W

5
=




FH R R UL (5155 IR S B B 5 2020 4R 58 4 TR

HEFLEN b E TR ERAT I A BR A
T @ 4y 2k G ) L S TR RR rH R RS U A FH B RS XU C
@S A Z A 003334 003335

T IR N J 73 2k S AR AU
#

7,108, 087. 431

11, 054, 523. 6811

§3 EEMFWAIINESHERI

3.1 FEWM &

Bfr: NRioc

N—— %&%,ﬁia (?oi0$1oH 01H - 2O?Ofﬁi2ﬁ 31H)
HH Rl A LA HH Rl A XL C

1 AH 2 sl e 12, 296. 84 -243. 27
2. IR 194, 303. 92 311,912. 18
3. DAY 35 B 4 A B0 A SR ) 0. 0259 0. 0231
4 AR F G T 1 7,761, 956. 89 11,871, 331. 20
5. MR B 5 #il15+1H 1. 0920 1. 0739

1. A C sediife e 15 2 e A AN . el

HAN (A& 2 St a2 sl

) FABRAHIR B S AR A, AR DA Cse B i AR 2 Fe d (e A2 sh i -
2« ERAEEWESIARANEIETANLZ G I NS, . e HE. E
WA, TP AT LRI as KT AR T I S K

3.2 EE&HFERI

3. 2. 1 E S BUFE KR KI5 F LSt b A e 2R A LA

o il i 15 U A (R TR

e i e | ATEIER | ST | kSR
ez @fi*‘ whd | i | iR | 0-0 | 0@
@ ESE) HEZE®
FE=MH 2. 46% 0. 21% 3. 48% 0. 20% -1.02% | 0.01%
it EZNAH 5. 77% 0. 42% 3. 96% 0. 25% 1.81% | 0.17%
it E—4E 11. 43% 0. 41% 5. 26% 0. 27% 6.17% | 0.14%
U e 14. 81% 0. 29% 12. 53% 0. 26% 2.28% | 0.03%
EziiéifiﬁﬂtE 9. 20% 0. 29% 10. 36% 0. 24% -1.16% | 0.05%
4

H Rl £ U Co (LR T

3
=




FH R R UL (5155 IR S B B 5 2020 4R 58 4 TR

o i HEK | AkgiEE | kg
e _ RhpfEE | Hdblar | #EilEEFRE | O-0 | @-@
@ E4E) HEZ®
HE=1NH 2. 35% 0. 20% 3. 48% 0. 20% -1.13% | 0.00%
EANAH 5. 52% 0. 42% 3. 96% 0. 25% 1.56% | 0.17%
it E—4F 10. 94% 0. 41% 5. 26% 0. 27% 5.68% | 0.14%
ik =4E 13. 46% 0. 29% 12. 53% 0. 26% 0.93% | 0.03%
S{iiiﬁ ® 7.39% 0. 29% 10. 36% 0. 24% -2.97% | 0.05%

3. 2.2 BE & & RIAEMRE S R THHEN KERRF) LIS RS B fEl s &
A3 ) HL

PR EBAR B R R S VA R AR h R E RN E
(2016511502H-202012A31R)

i
|
|
|
% |
|
|
|
|

-10%
2016/11/2 2017/7/14 2018/3/26 2018/12/3 2019/8/13 2020/4/29 2020/12/31

— TREENEA — EHEEE

e
D
=




FH R R UL (5155 IR S B B 5 2020 4R 58 4 TR

PRIRMENECRIDHEE R S VA RE B R S ERTE
(2016&5:115028-20206:12831R)

i
|
[
[
-5%

[
[
|
|

-10%
2016/11/2 2017/7/14 2018/3/26 2018/12/3 2019/8/13 2020/4/29 2020/12/31

— PEEENEC — lHEEEE

e GEE A RSN E, Rk AREEERAMHE 6 A A NEE,
S T 8 RO AR e 3 1 2% TR 8 LU A 5 3 < R R SR 205

§4 BHARE

4.1 G4 (REEEFEPH) FWN

{EAFEEE |
SLHEEIR | &
M .
4 IR 5% wm | owm | i B
Hgy | A | &
PR
W H H &2 S st m KAt HEEE,
W4, kR E U i L TR R R e
JF AR T A e v, BFFRA. W2EA,
A B TARAT R34 HA SN ER, EH
KA | mERE R REE RS | 2019- B ; MAMPAERR74FE . 201347 H
7 WEFF TR il B | 01-30 220144F 10 H BAEHR T
EETEATI -3 & FRBREESE AR A
245 H i da BUR Ak T5 . 20144E11 3 E20
F L PR3 17465 H AT IR T2 Je 5%
AN H 5 BRI 7 2 i PR AT PR > ] [ W Ak

5
=



FH R R UL (5155 IR S B B 5 2020 4R 58 4 TR

BT AL, PRl Lo mRkE. 201746
T34 H e T i e o= 2 FIMN P R < BEAT IR
FOEIETF R & T N, DU A B A A
il o7 154 E IFAT i 77 SLH.
RO R R R e MRS

23,

E: (D EMAERE. B HRGEA R &AM R HIIRE,; e
& ARG RERL,  WAERR H Oy & & RIA R H
(2) UEFF ALY SCREMATE PR 2 GIEZRAE ML B3 BEAR B BRI M) AIAHRIIE -

4.2 BE AN REYAERE B EENTEE LR UA

WE N, AREEEN BN T (R NRICNEIESE) (R ARILM
FEUEFF B EE k) S TEC BRI 2 & FATH AT SR AE R, A& W
A B ST SR N BRIE 2R e B0, 8 AR ] KU [ el B, O e A
FAANBOR B 1o AT G Ia A8 BAT &4 SQR A AR & & R e ML) sE,
P O AR 2 AT 8.

4.3 AR 5 E B
4.3.1 AT B MBI

WA (AR T A T AT SRR S , AARHE T (AT
EHINE) JEPERIUT, A TEI R R B R R R, TR 54 IR
P b, CETTT. WL A BT RER, BRI iR, HAT RSSO
HEBT R T /AFXHERFT I R L 4, (RIIE/A P22 53 U S

AAREE I, EIR AT 5S 5RE AARHAT I B0, AR RIS 4L A 280 T AR
F, KRR AT 5 .

4. 3.2 R EIRHIT RN E U

5 B R RIS AT H L AT N

5 I N A B AT G 152 5 It A T a0 [R) H e 18] 52 2 AT 8L /0 1) B3 52
H I ZIESR 2 H RS BB S L.

4. 4 W E B A EESHRFERIEFEIES B

VUZR 2B R R IR FF RS R 5 10125 . Hop, &k . st mom; b5 =
WA SRAE I PR E, IR R S G . VUZEPMIER SRR A&l B, 12l T3
TR, BHIEPMIN51. 9, (KT RMES2. 1, (HRRTERFZL E. 1-11H 4
FERURE DA B Tk A b SE BRI S 4157445, 01276, [FITLIE K2, 4%, 3 Ik1-10 A Mg s
LTAE S e -1 [ 2 B 5wt R L3 5k2. 6%, b= R4 TR 3, Hup=

el



FH R R UL (5155 IR S B B 5 2020 4R 58 4 TR

B B[R EL6. 8%, HiliE % Bt A -3, 5%, FEEIEH Bt A1 0%, SR RECE
17, AT DU R R ARG K S B K2, R SEE T OMLE, ~F s st g iksh. 1Y
TGRS LR, 105 G as 5 FAT10BPAS. 14%, EJF MTIEZE K,
104 [H T R 4722bpe AR BT SARXS AL, A R AT BE B Ko, 34EEIF F4732bp, 1
FEIT T AT28bpe {5 HABHIZRIA e, HAAAMIER R N 1T20bp 47, AA+ICER
RH LR, HPIERRAE LT,

05 T, ARG 3 B0 B T R AT v S S BT AL U T, AR RN
PRI, R T A, BEZG. PR TS Sk AN

4.5 HE BN EESINLSGRI

B AR P Bl RS AL S B N L. 092070, AHRE AN, ZKEE N
BHAHEIE K N2, 46%, [FEIHNL S LRI 28 28003, 48%; Bk 28 41 7 JH R Hh Rl ik 3 0L 2
CIREMBIFEANL. 073970, AMEIAN, 1Z8HE S MBI EHIE KR N2, 35%, RS
bl 3R HE I 35 %6 3. 48%.

4. 6 HE WA EESHE ANBRE ST FETE DY
AIRE A, ARG AFAEELSE20/ AR H 2 587 13 EIRT-500077 15 .

N

§5 WEASHSE

5.1 REHREZSHK-AEGHERL

- 4 1
e 5iH L GE) 0 wﬁ

1 R dry 2,978, 628. 00 13.18

Horp, g 2,978, 628. 00 13.18

2 | EEeH% - -

3 [i] 5 WAL 2 % % 18, 101, 169. 90 80. 12

Hre, fiidz 18, 101, 169. 90 80. 12

Vi X RIS - -

EIBIBE - -

RMAT A A A% 5T - -

SN A B 5 - -

[op)
| %

Lrpre SEWTC B SN
=

b Bt

N

i

AT MG H &N &5

1,042, 888. 59 4.62
i

%
=




FR bR U AR 2 B S R T A 4 2020 4E 2R 4 R
8 HoAth 5% 7= 469, 875. 22 2.08
9 &1t 22,592, 561. 71 100. 00

5.2 REMIRZITW O RHNBEREAS

AR

eS|

o~ fetirtE (o)

=P

SR E BB (%)

A

7N NN R4

B

Rl

C

il il

2, 363, 857. 00

12. 04

HL T 3 R Bk A
FE R R

SN

R A F

AZ I IS Gt AR LY,

614, 771. 00

— || T e

EXRIE V4

—

B R A AE B
AR G5

Rl

Pt rll

AH SR 55 iRk 55l

= = |~

FHARE FEMBARAR S5

TRA IR AN A LB
Ol

Ji B AR 55 BB AN H A A
5l

E ]

PAME S TAE

AL AR AN R

| | & | T

=QPA
LA

it

2,978, 628. 00

15. 17

53ﬁiﬁiﬁAﬁﬁﬁE%ﬁﬁ?#ﬁwwk¢#?mﬁ+zﬁgﬁﬁ%%

P

HoE ()

~JetrE o)

R

B LB ()

1

002946 HrELk

27,600

486, 036. 00

2.48

2

600276 1 ¥ [25 24

2,700

300, 942. 00

1.53

S

8l




FH R R UL (5155 IR S B B 5 2020 4R 58 4 TR

3 000596 | HHTTiH 1,000 | 272, 000.00 1. 39
4 601111 HEEMT | 35,500 265, 895. 00 1.35
5 600115 | &J5fias | 51,600 241, 488.00 1. 23
6 300406 | JLBERAED) 8,500 | 212,670.00 1.08
7 300122 | B RAEY) 1,300 | 192,283.00 0.98
8 002001 | B A1 ik 4,600 | 154, 928.00 0.79
9 600809 | LG ¥3iE 400 | 150, 116. 00 0.76
10 002409 | MEFERHE 2,300 | 138,207.00 0.70
5. 4 WM& AR MM KRR R HELAES
e e i Al Ao | D RS
(%)
1 K i 721, 484. 70 3.67
2 JAT AR - -
3 SR F 15, 335, 980. 80 78. 11
Hop: BURME SR 15, 335, 980. 80 78. 11
4 |4 iiess - -
5 A Ml i % 5 - -
6 Hh ) ZE 40 - -
7 Al (Rl A2 # i) 2, 043, 704. 40 10. 41
8 [ A7 B - -
9 HAth - -
10 A1t 18, 101, 169. 90 92. 20
5. 5 MEHRRA RUME SEEF=1HE LB K/ T 42 SR8t 4
R
e i gr Y fii o7 24 PR e (5K ~RebE o) st
{5 Ee A1
(%)
1 018006 [E 11702 83, 090 8,449,422.10 | 43.04
2 180204 18[E J-04 50, 000 5,183, 000. 00 | 26. 40
3 018013 [ 712004 9,810 980, 607. 60 |  4.99
4 110075 A WL 5 7,600 958,284.00 | 4.88
5 108604 [ 711805 7,170 722,951.10 | 3.68




FH R R UL (5155 IR S B B 5 2020 4R 58 4 TR

5. 6 & MR HA SRYHE G ST #E B K/PHEF R ET 48 B SCRRES R B
il

AT ARG WIRARFFA B ST ISR

5. 7 R G WIRIZA RYME 5 ZEG =15 L) /R BT T 42 5t R 55t B 4
AR ARG HIRR A E)E

5. 8 G WKL A YA GBS T8 H ] K/NHERF BB 42 BUIE S 3 BA 40
I G AR T IR AR FFARGLE.

5.9 MEHRAR SR HHBARRRZ 5B U
AT AR IR AR R I BT -

5. 10 & WIR AR S BB HE MBI 5 18 Ol i 9
AT G AR IR AR B UL

5. 11 HEHEWHEME
5. 11. 1 5N HE e 12 BT AT T 44 R I3 bR % 5t (110075) T & % 151 (110059) A1 H:
AR I R AT EARA AR BB W 1L R, SEIR S g H Al —E N 2 8 AT
T TSR . RN R202098 H 1T H AT il Rk BT IR G IR A
A AT QPERARIEER T e (2020) 12%5) AT EER20204E7 H 29 H &A% H E
T A A PR A w] AL T B3R 2R B BRbLis i 5<202044 H 1 H & AR o E /e 77 i
A A B A T HIAL ST GEFLOEHES (2020) 00015) « EMiH R 202043 H 27 H
KA A R A A BRA T AL T . TN A A% 20204E3 H 14 H & A%
Il e 77 i 25 Bt A PR~ w4 T

BTIR RAT EARZ B AT R IEF 518 E, FIRIESR 4% e sk e 7 747 &4
AT AN 2 ] 1] E PR E

5.11. 2 ZE&RE K+ L RERELEE & FIME K BB EE.

5. 11.3 HAhE =k

75 ZFR &% (J0)

1 17 ORIE 4 5,299. 78
2 SR 2597 K -
3 Il -
4 AR 463, 875. 60

107



FH R R A OB 555 IR S B B 2

4 2020 S5 4 BEMRE

5 I R 3K 699. 84
6 FHoAt SR _
7 HAth -
8 it 469, 875. 22

5. 11. 4 R & MR KA KA T He BRI H AT 82 Bt 57 FA 40

P | GRS | BiEAAR | ARNHE Go ok 3 < R A E L (%)

1 110059 TR R Ao 646, 430. 00 3. 29
2 113013 ESpER= i 415, 790. 40 2.12
5. 11. 5 & BRI+ R E P FAERIEZ FR1E U Ui BH
A FE G ARG WR B B AT 142 B 52 AN LR I 8 52 PR A 1 4
5. 11. 6 B H A& R I AL SCF /i 4
TR AREE, & R e F5 & H I (8] ] BEA7AE e 22
§6 FHRREESHFHE
BAL:
H il B A X A Fh Rl R A X C
e 5 HHIHA 3 40 A A0 8,051, 752. 39 15, 000, 895. 36
e 5 3 ) 35 4 s HR 4y 144, 554. 66 110, 923. 00
Jole A H U TR) 3 4 e JE B 47> A0 1, 088, 219. 62 4,057, 294. 68

0t ST I J2 <4 70 AR B0 3 20
(ot b LA “=7 3851

i WA R B 447 B i 7, 108, 087. 43

11, 054, 523. 68

IS LR R e N AR B S e, B ] 5 et 0 B

§7 EeBHEACHERREHRARESHE M
AR W e BN R IZ B 3R SRR A &

§8 RHWMBERFRKWAMEESR

8. 1 i I N B — B3 1A 2 &R AL ik B BT 20% /5 5L

AT AR A R TG B P B A AT R e WA B e I 20% ) 1 O

8.2 MM B H IR MM EEF B

Bkl



FH R R UL (5155 IR S B B 5 2020 4R 58 4 TR

AN T TR i B8 R SR (LA A

§9 #HEXHFHEX

9.1 FENXHFEXR

(1) r FEIE M 2 T r R A XU £ 77 T IE I B30 k< SR I SO A
(2)  (HhEhEE X G RIS B S i A )

(3D R R A XU 5 o TR I B i e FH S U )

(4) (R XU i RIE SR BB S A8 T 0D

(5) BB LS BARALAE . B LR

(6) FEFEE Nk 55 ARt fE . B LI

(7> [ 2 ZEOR A H AR SO

9. 2 fFIH R

e RSN R = N DEE )

9.3 &P AR

BB AAEE I R R 2 A B, Bl AE SO DA 5, A8 & BRI R RS B3R SO

HEfE

HAR T PR SE AR A B & RS H1E400-160-6000, (010) 56517299,
Mhk: http://www. zrfunds. com. cn/

TR S EEARA A
20214E01 H 21H



