TREEARGEERSEIISFRAEE
2021 F B FERE
20214£03831H

HEFEN . PRESEEARAR
EEFTEN: FEIEKRBITROERAF
WL Hi:20214E04 521 H



T RO T B S ISR R A 4 2021 5 1 TR

§1 EERR

HEEHEANNEFS . SHRREARR G BRI AR L. =R PIERRAR
HORIGR, IR A AR E L R VEA 78 A ARSE A 1 S A DU .

e FE NP EDERERAT B A IR A FIARIE A & & FAE, $202144716H
ST AR PR S TERR . HERDL. AEBCE DL WSS it . BT AR
TN, REERZNFEAMFEREICE. RSP sGE BN

BB B KU LSS . Bh iR ST RS BT IS Tk 57, (HANRAESE

&R

REE AN SIFEARE AR BT KK, B H7E1E B H 8T 5 mT
7200 [ AN 22 4 A A 5 U B S LB o

A IS TR R A H T .

A IHE202191 H 1 HEZ £ 202193 31 H 1k,

§2 E&ABNR

& TR R R G
A 001413
Y (kN LT
el ile Y Ve B 2015406 H 12H
55 HAK FE & 0 B A 125, 564, 732. 394
N S S LN E 4 RSN It =
7 Hbr IR FIRTEE R, 15 A SR NSRBI HRR 48
F s LT [l
1. REHFRAE
2. WEILTHRNE
3. iR
4. NV AL G SRR T SR
el 5. ATAR BT SR
(1) 4B HAT B 0T R m
(2) [ AR 42 0% SR ms
(3) BUIEF 7 HR s
6. BEFE SRS B SR
TS PR 300F8 B 35 3 X 55%+_EAIE F B Hli as R X 4
5%
JABSE AL 2 AR AT

ARG A R G, TIUP XU AT T At vy - f5t
£




B A B IR A RS R 4 2001 4628 1 BREGS
RGN MmnEES, T RENESE.
FHEEEHN Hh il 2 4 HE A R A ]
HEFTEA Hh R KARAT I A FR 23 )
T &S 4 N A & TR RR Hhph g SRS A Rl IR EC
&7 P H A S A 001413 001414
g%’ﬁj{?ﬁﬁﬁg(ﬁ%{%ﬁa 32, 207, 817. 014 93, 356, 915. 384

3.1 EEMEIRIR

§3 EEMFWITMESHFERI

B NRMIG
T 4 de ks A A (20214501 HO1H — 20214£03 H31H)
¢%§iﬁﬁéA WL R SC
L A E S a8 3, 488, 261. 95 9,510, 629. 89
2. AJHAE -601, 730. 12 -1, 841, 144. 78
3. DAY 35 35 4 A A SR -0. 0186 -0.0193
4. PR e 5= 1 H 42, 865, 333. 61 117, 546, 759. 40
5. WIR B &4 8 1. 3309 1. 2591

1. R C LBl 45 F
) FHERAHIR B H A B SR A

2 i

fm 3

N

SAIAEWN . BBl
AR A C S B T n_E A A Fe (a2 i

+ At O

TS EA

2+ ARG WEFARACUIERA NZ SRS IR, i iR, BE

W&, TEN T G LRI K BT B A
3.2 BEHERIN
3.2.1 HEEMBFEE KR KIS RS LB E AR I R A L
Hh Rl TR S A E R I

Py @@%% WGkt | kgl st
e N Hhpfez | Bk | HREEF | O | @-@

@ E4E) HEZ®

HE=AH ~1. 41% 1. 52% ~1. 20% 0. 88% -0.21% | 0.64%
it £ H 15. 26% 1. 34% 6. 25% 0. 73% 9.01% | 0.61%
it £ 4 33. 75% 1.21% 20. 67% 0. 73% 13.08% | 0.48%
it 2 =4F 28. 42% 0. 89% 24. 27% 0. 76% 4.15% | 0.13%

%3




T RO T B S ISR R A 4 2021 5 1 TR

oERHE 34. 27% 0. 70% 26. 80% 0.61% 7.47% | 0.09%
HEESEHA
DN 39. 38% 0. 65% 29. 72% 0. 56% 9.66% | 0.09%
% &
Hh R SR S CITE R I

@@m&,¥ﬂmﬁﬁ NS N A 5
B X z@ EhrMEZ | WS | i EE | 06 | @-@

@ EAE) HEE@

TEEAH ~1. 48% 1. 52% -1. 20% 0. 88% -0.28% | 0.64%
LN H 15. 08% 1. 34% 6. 25% 0. 73% 8.83% | 0.61%
ok — 33.31% 1.21% 20. 67% 0. 73% 12.64% | 0.48%
k2 = AR 25.61% 0. 90% 24. 27% 0. 76% 1.34% | 0.14%
o 2= Fiok 29. 18% 0.71% 26. 80% 0.61% 2.38% | 0.10%
gﬁéﬁ\%ﬁﬁz 0 0 0, 0, 0, 0,
N 32. 02% 0. 66% 29. 72% 0. 56% 2.30% | 0.10%
53 v

E: PR R ERS TIERE TR S T 2017 4 11 A 14 HIENE L b ahsz
A RIS B IR AT R R R4, HoL g bh s 3kt t JFOR I “ SRl N R T =441
EMEFIEMERR (B 7 O8N “IPIR 300 F8H0 38 Fx55%+ FiF E e Hik s %

*45%”

3.2.2 BEE&SRAAENURESRTHMER KRR REE RS B %

ZHHI HER

60%
50%
40%+
30%
20%

10%+

PSRN ESARITHERRES VAN RE BN EH R ERTHE
(20155:06812H-2021503H31H)

0%

-10%-
2015/6/12

2017/5/25 2018/5/14 2019/4/26 2020/4/17 2021/3/31

— FRBESRAA — UEHREE

2016/6/2

#
SN
p=i




T RO T B S ISR R A 4 2021 5 1 TR

PREERRACRINAEBRRES VSN RE BTN D ERTE
(20155:06H12H-2021403A31R)

50% 1

40%+

30%

20%

10%+

0% T T T

-10%

-20%-

2015/6/12 2017/5/25 2018/5/14 2019/4/26 2020/4/17 2021/3/31

— HRBESSAC — USHEEE
¥ ESAFMBHEUHBNAE, AESAREESAFENHRE 6 AW AEE,
OIS R A & R IR LB A e B FE RLE . PRETS) ) RIGHCE R
ERNEF TR LT 2017 4 11 A 14 HIEATE L b phsg i 5 R G i B IR A BUIE 4%
PR G, Hol G v th R 1) “ SR LA IR =4 W B e B R R (Bl 7

SEEON “YrER 300 FiE AU an 5k55%+ LIk [ {5 FiE A a2 +45%

2016/6/2

§4 BHEARSE
4.1 BEE&EE (RELLH /M) HH
EAREEIE | IF
SEHMR |
M .
24 HR% | s | Wi AH
H A Higy | 4
i}
Hh il L R L B R S MR 4, EEEE,
RUEHH 4. PRl T SRR e 4 ik 2
I RIS B IR A RNIE S b, WFRAE. Wd-2E T,
— B e. PR AR | 2020~ s CUAS RS ML BEHS, HIE
TERCE R G AN L | 08-26 F:MOVAEPRB4E . 20154F7
& PR R E R H#20164E5 7, (4 E
GRNFSHF RS il BOESA IR 5T A = 5T
e 5 RIEACE R A A SR B ERA AT 515 201645

b

b=l




T RO T B S ISR R A 4 2021 5 1 TR

EZF Rt Ak, THREL) I FIMA PG, BUERL
RO 9 2 78R 3 e B TR RO Ak 2 T

RO R T T 5
& RV LS RS E
IRE BRSSP A S ) 2

S,

HH Rl 2 R i T B TR Y

TS A Sl ol L e, HEEEE,

T RGERERES IS BT 5 [ 4 b 5 oK

o e . PR AR BV AR [0 e M N P L
ol | FEACE R A TUE SR | 2021- _ |y Fll, WA B
T & PEEERRIELE | 03-12 [, CHUAS 34 L B A

BAEAEFR RS, F HEZF MR R45E . 2016

AN E R IEICE RS FAH AR, BT

ERFR R RE MRS Bai B 4 B .

M,
E: o (1D EARIRE. AR AR AR G B AN AT S HHS s B4
A AR RMER, MR H 95 6 A R AR H .«

(2) UEFF AL )& SGEMATIE 2 GIESRAE AN R SRS B BRI AR SGIE -

4.2 BEAFREPALZ SR TEH L3 A

BN, AEESEBENREMRE T (PR ARIEAEIESRE) (R ANRI
EUEZFR i) LB IECEE M S & FAMEADA B AR AE , AFH W
SEAE . B DT A SRS BEATE P AR e B, AR TR 1 I KU R Btk -, D9 Bk e
FEANBOR BN f . AR GIB M E HAT & A AR & & RIRUE M 20 €, T
E TS BT A A 2 14T 9

4.3 APREERHH
4.3.1 AP 5 B RIATHN

W GEFBRBEEEAR AT ERFEL) » AoFHE T (TS
EELIME) IR PAT, A FE SR IR SRR R, INRAL 5 o BOHA S
FINEREER], FERETE. R R HIATEELIANT, BRI, AR, SoRFBREES T
BT TR 1 AR I PR, RE A58 5 S SE B o

AN, RN T2E 5 | B SR PAT IS O R 4F, ANFRBB & 23] 7 AR
i REKEARTHIZE 5 FHI

4.3.2 RERX ST NNETH

bt
o
=



T RO T B S ISR R A 4 2021 5 1 TR

G N AR R INATE ST E L ZIT AN
ﬁ%%ﬁiﬁm@&ﬁﬁ (1158 25 B 3 TF 5 I8 H R R 28 5 S B/ 1R Bl 528 5
RIS 2 H RS 5% E .

4.4 REWNESHRB RBNBIESHT

IZFEMATE RS, WREDABOVE .. BRI T tE BT, B35 )EEE E
AR EAT TN 9%, B2 i im sl P I B e e, IR LA RO AR R A A i H LB
. BB AL, FATVON KA TR E MR A A A B R & 1 S, JTH AT
ST o BE /MR R /N T E B 22, T APEGH BEF2 IR I ML 25 LIkt [ AR =R
EAT, RIS AR EOME . AN SR AR SR IR R AR R AR B SR, DUYISE
Pl S E B K

4.5 HEHHESKISRIN
HEMEF R P RSER RSARSMPIHE N 330970, AMEN, ZKESE
%%@ﬁﬁﬁzﬁﬂAm,H%k LR R S -1, 20%; BB R T Eh
RECEESMBRE L. 259170, AIEN, 1ZKHEE ﬁ@@ﬁﬁﬁ$ﬁ14%,

H%ﬂ whﬁﬁﬁ 1 -1, 20%.

5.1 MEMRESHHEHR

§5 BMEASHE

Hobe e |
%)
1 L 7 $5 0% 134, 961, 396. 56 83.97
Hrp, A2 134, 961, 396. 56 83.97
2 | BReBE - -
3| e £ 28,922.78 0. 02
Hr, i 28,922. 78 0.02
B SRR - -
4 | BERERE - -
5 S RIAT %ﬁ% - -
6 | LANIRESRET - =
Hr, iﬁﬁ W%%A B )
1R 4 %
R RANE TeE
7 \+1TZ?IA ”gi%éffji[] 25, 562, 150. 09 15. 90
T

bt
~
=




T RO T B S ISR R A 4 2021 5 1 TR

8 HoAih %5 p= 169, 848. 80 0.11

9 it 160, 722, 318. 23 100. 00

5.2 MEMIRBITI A RIBERTAS

ez GRIES »fetirfE o) AR B HFE B ()

A SN 7 N << | 4 1, 500, 450. 00 0.94

B | RAME - -

C il 4 79, 320, 201. 48 49. 45

HU)L B0 IRSoRAE
D — 24, 036. 12 0.01

ST - _

b A AN 20, 493. 82 0.01

AZIEIB A B AT RO, - _

| | T @

EXR R4 - -

= B RS B
RIS

—

15, 326, 666. 98 9. 55

A4 35, 116, 608. 96 21.89

=8 |4 3, 630, 000. 00 2.26

AT AR 55 A 55l - _

=10 = |

FHERT FEMEAR R 5 - _

KR SRHERI A SE O
N | AR B AR 99.939. 20 0.01
b4

JE R SS  AE FEAN A i
5l

AE - -

PAM 2 TAE - -

D& AN SR N4 - _

| | & T

Vi=PAN

INH

it 134, 961, 396. 56 84. 13

5.3 MEWARIELA SMME L HEH713E LI K/ HEFF BRI+ 42 BRI 20

R B B
Fra | BEEAE SR AR HoE () 2~ fetirE o) A LA
(%)

bt
)
=




T RO T B S ISR R A 4 2021 5 1 TR

1 | 002410 2N 230, 000 15, 269, 700. 00 9. 52
2 000651 ALk 235, 500 14, 765, 850. 00 9.20
3 | 600519 HMFER 7,000 14, 063, 000. 00 8. 77
4 |601318 [ SF-%2 150, 000 11, 805, 000. 00 7.36
5 | 000858 i RO 43, 800 11, 737, 524. 00 7.32
6 | 603456 L2k 306, 100 11, 702, 203. 00 7.30
7 | 600036 A ERAT 220, 000 11, 242, 000. 00 7.01
8 600079 NAEEE 24 360, 000 11, 080, 800. 00 6.91
9 300760 W RST 26, 100 10, 416, 771. 00 6. 49
10 | 002142 THARLT 176, 492 6, 862, 008. 96 4. 28
5.4 MEMRRFEFMMAFRAOFEFREAS
e ek A Ge | A TR
(%)

1 2K fiii 5 - -

2 JAT = - -

3 SR i 7 - -
Horprs BURME SR - -

4 A e - -

5 Al R B 55 - -

6 HOH SRR - -

7 Al (RTAZ#RA50) 28, 922. 78 0. 02

8 [F YA HR - -

9 oA - -

10 &t 28, 922. 78 0. 02

5.5 e BIRRA RME G ZEE B BHE LB/ NERF BT LB R IR R A

e

Frs A0S i 24 FK HE (5k) 2~ FetirE (o) v
{E Ee 1

(%)
1 128136 BYATR 257 28,922.78 | 0.02

5.6 REFARILA RMHE G5 HS T = 1#E LA/ HERF R0+ 42 B P SRRER R R

i

59




T RO T B S ISR R A 4 2021 5 1 TR

AF G AR T IR AR R B SRR TR B

5.7 MEWIRIEA RMHE G ZESF ™ #E HIR/ M HEFRIET LA St e BB A
I AWM G WIRRFFA St & BB

5.8 MEFHIRIEA RME HES T3 E ELBI /MR R BT T4 BGE S 5 B 40
A G AR IR AR FFA PG

5.9 MEMAKRARER B NRBH X Z B LA
ARHe e AR IR AR R B B2

5.10 MEMAR A EHF 1 H GO 3L 5 1H 0L i
AT AR IR AR R B U0

5.11 HBEAAIEMivE

5.11. 1 5 BN L35 58 B AT T 4 uEZRBR A% 77 FL 28 (000651), 512 &5 (600519), FA T
47 (600036) , W Hi =TT (300760), TP HRAT (002142) FhIHAUEF5 1 K AT F AR A IR H
IR B IR, SRS il H AT —FE N2 B A JHETT. TSR, 2R
T 22 18T B R 20204F-04 H 08 H A AT X BRiEA% J7 A I A IR A = AL 5T, R IE A3
2020406 H 01 H & AT X BRI /7 AR AR A PR 2~ w] AL 31, 8 B 5L 1 5252020406
H 15 B RATK B 28 G A BR A =] b 11 (B a4k £2020] 252155, @i AL
L3 JH202049207 H 19 H AT 5L S I B A FR A =] 54k 517 (i 4k £2020] 25282
), B F AN H RN 4 5 20204F 11 H 27 H A AR X 48 16 AR AT A0 R 2 7] 1 4b 51
(RAMERE (20200 92°5), EFEKANLE F R IR 73 2020909 H 29 H KA H B ARAT
A7 A7 R A = B AL 3 RAME RS [2020] 765) , BRIINA 22 ] 20204207 H 13 H A AT X 43 f
T A PR AR I RIS, | R4 250 I BHE BE R 20204209 H 11 H R AR X BRI i
AR B I A PR A JBIAR T, [ 2R AE 24 i i BVE BRI 20204F-09 H 24 H & AT I
AP ETT T A BRA F AR T, R4 245 M R 20204F 11 H 25 H R AR MRV 5
EVNEST T I BRA F AR T, HEERAT ] T 3558 5 i h 222020412 H 31 H kA7 X
TRARAT A TR A T AL 5T, 7= P AR AR W R 20204E 10 H 16 H R A 6 T 3 4R AT B B IR
AN B4R T (AR IR TT U (2020) 48%5) o ATIR A AT TR S2 21 1 4 11 A 52 L 1E #lk
FKialE, FRUEZR I BT SRR 7 A G AH SRR RN 2 ] 1] B B R

5.11. 2 EEHFHNE+ R BRERBLE S FAME RS EREE.

5.11. 3 HABR=HIRL

e R A (o)
1 17 B ARIE S 32, 206. 16




T RO T B S ISR R A 4 2021 5 1 TR

PWCIE 75 5K 127, 942. 86

RSB A -

IV IPSY 9,699. 78

R R _

HoAt ST N

HAib N

X N S| O B~ W] DO

&t 169, 848. 80

5. 11. 4 REWIRFFE KA THBOA K T R Fi2r 40
AR T IR AR I g R 5 AT YT T e 4 1527

5.11. 5 WEHIRAT 42 B P AR Tl 32 FRAB L Y i A
AN AR A B G A A4 IR R A AT 52 IR (5 D

5.11. 6 BHEAGMHREMER AL FREE 2
BT DU IR, 25 L 0 7 T2 A S vE T2 8] n] BEAFAE R 22

§6 JFRAEEHFXE)

BAL: fy

HREREE R AR AA Hh S R A C
i T S A AT 8 A A 32, 431, 080. 12 96, 351, 648. 40
i 75 30T 1 1) 22 4 A, FR D 47 0 - -
e T S S ) 25 4 TR [ 73 3 223, 263. 11 2,994, 733. 02

0 75 Y1300 ) 22 <4y 3 A B 3 0
Cor /b BA “=" 141D

e HH A R I 4 B i 32,207, 817. 01 93, 356, 915. 38

TE: R UE LR BT RN R [ 47 A e R A

§7 EEBEANEHERRERRAZESFIR
ANt AR I e BN RIS F A R e R A 4

§8 MBEE RN AMERRGE

8.1 EMIN BB R E A ESHF IR B BRI 20%5F 5

e ¥ K

75 T Y REAT S B A D it IR R AT S S 1

Feo| FA sl

5 a4 I 45 4 ik [l 473 40 o VA i L
325 B B L 2011 Y164 H ) 73 I ] 413 4 0 WA

Jo

H11 T




T RO T B S ISR R A 4 2021 5 1 TR

S I 15 [X ]

il

o 20210101-20210331 63, 532, 716. 82 0. 00 0. 00 63, 532, 716. 82 50. 60%
20210101-20210331 35,827, 006. 74 0. 00 2,790, 000. 00 33,037, 006. 74 26. 31%

# 20210101-20210331 28,149, 791. 01 0.00 0.00 28,149, 791. 01 22.42%

7 bR A

AEEGATAE B PR R S S 3 LU BA B B0 L 20% K 1 00, 2SR BB KBS B 5 A7 (K 2 B AT Rg mT ™ A2
TRENPE R, B E G B AN GERE AR I, B R AE DA B A% AR I G BT DASOAT BT e I, 0f B8 77 B AR AN R o

DRI A A B ], S B Ak 21 5 B AR B RE 1A B A DA DR 2 o 5 [m] 5 50 4 8 7 A B X 3 < A7 3
WA RO MBI, N T OISR AF B e B A NI GVERES, FTRE DU SISO A e RS T o TR D AP0t
TP AR H SRR AR E, EHAAPAREE S S FAESE R R RAE, e g fyg, Zien, e m ik
AT NATAE AT BETC 13 B S TR 5 A (10 o 0 < 0 ) XU

8.2 HHBREF IR HEMERRFR
AN A TC RS M BBt R SR H A B B

§9 HBAEXMHEX

9.1 EEXHFHER
(1) A [k 2 v v g s R P B VR & R 43 B I s S R (R S
(2) (PRl s RIGRE RS IR R SR G SR
(3)  (rPEhgEE 5 RIS EC B VR A B UE TR R B S 3 S5 45 )
(4> (rPRhEEdE RIS NG B R A TSR IR B R R P U
(5) S B ML SS SO HEAE . eIk
(6) HHEE NIk 55 Bt fE . 2l
(7> [ 2 ZOR A H AR S

9.2 FFiUHh R

R NS E NIERT
9.3 EHAR

B A8 U A S R B ), AT FE SO AR 5, 7E&HA (R EUE ik SCHE )
SEE,

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

PR SEEARA
20214F04H 21 H

12 W




