Rl PIES0032 5 B FF VB BUESHE R S TR E &
2020F 2T HERE
2020£E06 530 H

HEFEN . PRESEEARAR
EEFTEN: FEIEKRBITROERAF
26 B9 : 2020407 H20H



Hh i IE 500 52 5 ROFTRGRAR BOIE S 5 BT ik eI ik 4 2020 55 2 IR

§1 EERR

ﬁémgkm%EA&EE%Eﬁﬁi%%%ﬂTﬁfﬁﬁﬁﬁy&%ﬁ%ﬁﬁ
HOKIE, FR AN AR B A MR e B M AR AN R ST
B NP EDERBRAT IR A R A AR AL S A FHE, T202097H16H
FRT AR PS5 FabR EHERWA ZHAREENE, RIEEZNBENFE
REBIEE. R TR B IR .
BN RUE LASEAE T B 5T (10 JE A B A E B AR 4 B, (AR
G fHH,
RS AN GHARRILAR KR . BEA K, 57 H7EAE BB S w1 B
A B A I A AR S Ul B 15
A AR I 55 R R & H O
A A E 2020594 H 1 H 2 222020456 H 30 H 1k

§2 E&ABNR

2.1 EEEARFM
F & TR rh Rl IE 500 TR B 422
f\ﬁifﬁﬁ% 007885
GriafE R LT

%/ﬁé\lﬂif;ﬁza 20194E12H31H

i 5 WK I S 40 B B0 75, 974, 166. 374>

B b AEEEF B R E T HARETF, R ERERAR AT
B, 16 SRR TR O B9 SN ER R R 2 B MK
1. BEHAMHRT A
2. BRAE R

TR A 3\ﬁ#&ﬁ%%
4. JECHR A TR T R
5. %Fihﬁﬁ%%%%

IS HHIES0048 50 25 26 X 95%+HERATIE WIFE S RI . (Bt
J&i) X 5%
AR HE 4 NETFIRHEERE 45, T XU 55 PN & v TR
GRS, FirMESSEMTES. AEEN

JRSE AL 7 R AR BRI S, TR AR HNEIR AR 185U
TKIM, BASRREE. DA AR K
S T S AE AL I RS YA 2 R ALE

20l




R IE 500 A2 5 T IBGAA R BOIE 77 BB IR L 62 2020 4R58 2 IR

HEFHA Hh R 4 T PR A F
HEFTEAN [ KRARAT B B R A #]
& o e 4 i B A TRTRR b A ES00ETFBEREA b il E500ETREEBEC
T @ RS A RS 007885 007886
ﬂ:/ /\é %/\ /\'*ﬁ)é
iim R TR BN 75, 970, 451. 264} 3, 715. 1144}
N

2.1.1 HipRE&RERBR

B G AR

R AR IES 0042 5 R IF I IR BOIE TR X BT 2k &

R F ARG 515550

Y (S A o R IF I (ETF)
FEaRARH 2019-11-15
M T RRERZ ST | BRIERAE G
EriH# 2019-12-25

N N Hh i I 4 B AT PR A
RERE ALK [ KERAT A B IR A

2.1.2 BRELF N

it A bR

1 il T IES 0048 53 BT BOIE Z7 5 B8 Ak it AT 4
NSRBI, B IRERF HITEE 18 K R i 2
JEANER R 1R 72 e M o

BB AEG

1 i P IES 0048 5 BT FE BOEZR 5 B Ak B BER
58 2 I SROms, B14% b 1 i K ) PR ol e
A I e IR G, FFARIE AR 38 B i
T FOBUER (A8 B R AT AR LR B o 2 TR R 5 i A
BRSO R A 3R X ELEAT NI, BRIA 2
<5 D R DU RS o] 5 e R o 19 18 50 B8R mT e s oK
SN, BURCELERFIR S O (A sh e . it i
K R IR )55 S BURBIEA SRS, B
FoAt i A BOVE A RO AR ER bR SR B, 24
BNV DI B2 A B AT IS AT AN R R, A
A A $50 Bt AL 5 X PR b 1R FE 2

V&% e A Ak i

FHUES00 R Bt o

JRUSE AL 2 R

R AR IES 0052 5 U T GRIR BOUE = B B 2 e NI SR
RS, TP 5 UG = TR G Ak e i

3




R IE 500 A2 5 T IBGAA R BOIE 77 BB IR L 62 2020 4R58 2 IR

MEEERMNnEE.

Hh il FRIES 00738 5 BT iR
BECIE I RS TR UM 4, T ERH e E
TEERERAR TR BRI, BA SR DUABRE
Fe BT AR TR 1 I 22 7 3 AR AL 1) IR WA 2 R AAE

§3 FEMFEIPMESEFERIN

3.1 EEWMFHEIR

Bfr: NRMIG
T E Sk T&ﬂ%,ﬁﬁ‘(zozoﬁo%)%om i ZO%OEO6H3?H)

HHEL A IES00ETFECHZA | HH il FRE500E TR F:C
L A L se i af 1,424, 7717. 31 -44, 668. 24
2. A A 15, 257, 257. 44 1,961, 929. 54
3. MY 35 35 4 A BUAS A A i 0. 1363 0. 1107
4. R EE G 5= 1E 82, 838, 292. 31 4, 050. 11
5. SR E: A i E 1. 0904 1. 0902

e 1. AW E IR fR AL A AL N L R

HAN (&2 i3

shicat) FNERASC S R RS, AWIRE A O se e in EA I 2 se i (B 223

o

6, NSRS KT BT T A

3.2 EEHEEN

3.2. 1 AREHESHBGHERE KR RIS FEIN S LR Al 2R i HR

R ES00E TR B2 AR {H R 0

2+ ERARIEGWSHRS A EIERIA N S SR Z IR, Blin. SEerHiE. e
i

Py FEREK | AkgibEe | gkt
B B $5 EhREZ | WS | i s | 00 | @-@
@ ESE) HEE@
HE=1H 14. 71% 0. 95% 15. 47% 1. 08% -0.76% | —0. 13%
U AN NS 9. 04% 1.21% 10. 84% 1. 70% -1.80% | —0.49%
iiifﬁﬁz 9. 04% 1. 20% 11.36% 1.69% -2.32% | -0. 49%
% 5
Fh L S00ETRER3EC I R P
Py FEIE K | Akgikkig | kg
B B %5 Rz | WS | Wi | 00 | @-@
@ =A@ HEEZ@

s

Han




Hh i IE 500 52 5 ROFTRGRAR BOIE S 5 BT ik eI ik 4 2020 55 2 IR

HFE=1H 15. 00% 0. 96% 15. 47% 1. 08% -0.47% | -0. 12%
U AN NS 9. 02% 1.21% 10. 84% 1. 70% -1.82% | -0. 49%
HEESEHEA

N 9. 02% 1.21% 11. 36% 1. 69% -2.34% | -0. 48%
B ES

3.2.2 HESAFAERURES RIHHER KRR REE RS LR R
BN LR

RIS 00E TR AR HEIE KRS A R E SN H S EL A
(20195125 31H-20204:06A30R)

15%

10%

5%

0% |}

-5%

-10%
2019/12/31 2020/2/6 2020/3/5 2020/4/2 2020/5/6 2020/6/3 2020/06/30

— HEASES00ETFEGEA — iEHEEs

=
=




Hh i IE 500 52 5 ROFTRGRAR BOIE S 5 BT ik eI ik 4 2020 55 2 IR

PRI S00ETFEEC RIS BB R S WA RE AR S ERTE
(20195128 318-2020F06R30H)

15%

10%

5%

0%

-5%

\
-10%
2019/12/31 2020/2/6 2020/3/5 2020/4/2 2020/5/6 2020/6/3 2020/06/30

— TRFIS0ETFEEC — Wiaies
M e A RSN BRAE, RkEEREeaFERHE 6 N H N R,
SR A U 8 TR AR e < 1 25 TR B8 LU B4 5 ik 4 B [RD R R 205

§4 BEAWE

4.1 BE&LHE (RESLH/PMH)

ARG | UE
SEBEHR | F
M .
4 HRZ% am | o | Ui 1]
Hiy | B |
PR
HH Rl IR — iy — B BEESeE, T EEEE, B
B Bubsr it 4. b AE B R M2
Rl ERAT FE R SiE SR H5HE g5, WA
B AL o EE i2efr, BAREE MO
B AT IR BT JOE SR BT AL | 2019- B llfﬂ&ﬁ%MﬂE@nﬁo
G HPRbIE R RS | 12-31 200858 H £201145H
PUEFFRE TG Pk EEZRE i H R AR
P 2250758 5 BT i 4 N FUESR B AT AR b R
BOEF T 4. PRtk R4, 201 14E5 H &
A 225072 5 T I g 20124011 H B AE 572 Se e 4

aua;
=



R IE 500 A2 5 T IBGAA R BOIE 77 BB IR L 62 2020 4R58 2 IR

HOUE SR 0 B S R I

4= PR FIE50052 5 BT
TR BOIE SR 1 B R 4
Rl FIE500%8 5 R F I
AR HOIE IR 45 T e e e

B R A A 5=
T P ERTEaEE o 201
PR SRR UEDIIDNG Sl B St
HAWRAR, IUEREE
BB S TR

FE G H R T I R 3
AN H e BAFF ICR 5 L B TR
AR IR S P 2
G R 2 R s TR Y
o g Sl P S e e
MAGHAR R LA B
Hh Rl AL 285058 B
G AT A S
Hh Rl AL 285058 B
T T BOIE 5 3% Bt R 4 B
P4 | PR HIES007E &)
R R HOIE F 5 7 2
Mah | 4. rPREtdIE500%2 5 BT | 2019-
H TR BOIE TR B 0 | 12-31
Pl R e IR TR
ARUEF I TS
R LRI SR R UE SR T
e RN E
RS AU SR P T 3 4 1)
RELH,
H: (D) EREREE. BT H PRI AR IS A M e H S e
A FEAZHRZEEER, WMEER H RS A A% H .

(2) WEFE ML SGEMATIE 2 CUEZRAL PN R E A I MED BIAHICHLE -

SR#R A, HIEEEE,
b TAb s R RIS
Bt ll, AR
i fr, B HEE Mol
TEA%, IEIF MO R4
- |4 | 2015%E8 H £ 20164E10 H
AR BN PR 1 T %
B . 20164E10H InA
HHEh I & B R A
DUTFE R BT I e
H,

4.2 BENIRE Y AR TS EEI T E 1B B

AN, AESEHN M T (P ANRITREIEZRE) (R AR
EUEZF R R i) SRR IRCER M e & F M A RIEAE B E, AH W
SAG M ERS T R JR NS BN P AR e B0, AR AR I I XU R Ak b, a3k 6y 0
FEA NOR BN 2t o AN GIa 8 BT &0 SGEANE AR & & R IUE M2 €, T
P T S BT A 22 4T 9

4.3 A PXHERUHHA
4.3. 1 A PR G B RIHATH L

m
=



R IE 500 A2 5 T IBGAA R BOIE 77 BB IR L 62 2020 4R58 2 IR

Rs GEFRREGEHAT AT HHEERREL) , AXFGIE T (T35
BHINE) RS PAT, AREE R BT RBT RN R, INGRAZ 5 o eI
I RIS, FERETE. R R HIATERIAN, BRI, WE. SR TSR
AR T AR T E AR R S, RIEA T2 5 R SEB o

RN, IR A5 5 | B A PAT I O R4, ANFRRBBT A & 23 17 AR
i REKEAR T 5 HI

4.3.2 RERGHITARIETUA

st I R R BUA I A7 R S AT A o

e HH N R D S AR IR 4 (22 5 B A FESE TR H R A1 38 5 iAS 350 B BRI 2E 5
HHZAIE S 2 H SAS 5% 1 I .

4.4 REIANESHB TR FEIES T

20204E —Z=SF, ThiF50085% k16, 65%, A4 N HES ETF M4, 5@
T T HAn ETF SRSEEUN LGt b 3 v (1) S5 BRI, mT Ui I S8\ 1 8 B8 0y
IERBREFARFEEL . SRS L, BRI T KRBT RAIMLEE, Bk
T 35k 4 N IS ] 5 AT 3% X0) 48 0 R B A8 SRy SR (), P 4 ) A 4 1 R Al 125 PR A
PREFRZE, AEE PR — AR AL R R IER00 38 B #EE T AL.

4.5 MEHAEESFNISGRIN

AR BR A Rl A ES00E TR A SE S A Aiif (9 1. 090476, AREHIN, %K
MBI EE KN4, T1%, RIS LB IS I T RN 15. 47%; i AR
HHIES00ETFERIECIE S AUAHE N 1. 090270, AME AN, ZBRESMEAHEIN KRN
15. 00%, [F] Bk &7 Lh s B U 26 % 2 15, 47%.

§5 BEAGHRE

5.1 MEMREEHHEHNR

i 3 4 L B I LR )

75 i H &8 ()
(%)

1| B - -
Hrpe - -
2 | e 78, 210, 145. 66 92. 09
3| U e B - -
Hr: fiizp - -
B SIS - -

4 | stefEBH - -

#
oo
=i




R IE 500 A2 5 T IBGAA R BOIE 77 BB IR L 62 2020 4R58 2 IR

5 | GTES IS - -
T - -

AT MG T &N &5

7 6, 327, 549. 99 7.45
it

8 | HAhwtre 394, 204. 22 0. 46

9 | &t 84,931, 899. 87 100. 00

5.2 WMEMIRZTI A RORERRAS
ASHe AR IR AR R R

5.3 MEWAIRIEA SMHE & 2 & 7 13E Le I K/ HEFF RO BT+ 42 BRI R A 4E
AT AR IR AR IR BB

5.4 MEMREMF MBI RORFRFHAE
ARSI A IR ARFFAT G5 15058

5.5 MEHAIRIEA SMHE b 2 & 713 E LL I K/ HEFF RO BT 142 B 3 B B 40
AIE A HIRAR R 35

5.6 MEHIRIEA RME GRS 1#E LB/ HEF BRI 48 B SRR 83
H

ARSI AT IR AR A B SRR 505

5.7 MEHIRIEA RME G EE T E LB/ M HERF R BT T4 5 &R 505 B4
AIE ARG WIRARFFAT R B RAH

5.8 B HIRIELA RME HES T 13E HBI K/ NHEF B BT L2 BGES R B 48
AT A IR ARFFAT BUIES B

5.9 MEMIRIEZA AMHE & HE ST HELLHIR/NEFRIRT 2 2SR T HY

2 e Bt
EHA NAHHE GO | FHEHEE
151 (%)

e (5

)f RELRR | KA
= =

1 | Eh500 | ETF3:4 | {LAH | hEh &S 78, 210, 145. 66 94. 41




R IE 500 A2 5 T IBGAA R BOIE 77 BB IR L 62 2020 4R58 2 IR

e | AIRA ]

5.10 REWIRAZESH T BB RA 7 50 i 9
ANHe AR T R AR R AT A6 00 B

5. 11 REMARAZ S BT I EFUR 5 5L A
AT G AR IR AR R B AU

5.12 BBEHEHRENRIE
5.12. 1 EWIN, AEERERERTIFEHIEEEMMER, RRIATE ST
(VAT 24 UE S U RAT EARATH IR S 50T T L R, s iRk S dmtl H el — N %
BIAFIEDT AT 5

5.12.2 EEREME T+ ZBERETE &S FME N2 EREE.

5.12. 3 HAMBEF=HI R

J7 5 YR S (JT)
1 77t ORAIE 4 64, 536. 67
2 IR Z7 7 F K 259, 995. 72
3 IMEcditesl -
4 SR 1,535. 71
5 JREYAT A ) K 68, 136. 12
6 oAl YR -
7 Fopd -
8 it 394, 204. 22

5.12. 4 MEHIRFFAE BT RS A] Fe B fn 2 91 48
AR IR A S G AR R AL T H B T e i o7

5.12.5 REWIARET B BEHFFERE R FRIE LR B A
AR IR A T G AR RFAT B

5.12.6 BEA GRS MR HAST FHIEE T
BT DU IR, 25 Ll 0 73 T2 A0S & vE T2 8] n] BEAFAE R 22

§6 JFHAEEHIES)

10T




R IE 500 A2 5 T IBGAA R BOIE 77 BB IR L 62 2020 4R58 2 IR

AL
HHEHIES00ETRICEEA | R Rl HHIES00E TR $2C

i A SHAT] 5 44 20 A 20 130, 691, 850. 26 48, 313, 956. 56
i P S S0 1) i 4 A P O 3 0 2, 640, 068. 78 3,715. 11
s iR S SO 1) 25 4 A e [m] 4y 0 57,361, 467. 78 48, 313, 956. 56
15 A [A] B G 47 50 22 B0 4 400
AR L “=" 5] ) )
i P SR 2 4 30 40 75, 970, 451. 26 3,715. 11

TE: B RIS LR BT R BN R R [ A e R A
§7 ESEFHANZHERRERRAFEEENR

7.1 ZSEEANZHERRESRERREEST 5 AH
AR 5 W e BRI B R e R A &

§8 HMBEEERRNHAMERRGR

8.1 EMIN BB REFAESHFELHIE B BGET20%5 5L

" A B e B R ARt

" T

i A ol I PR W51 5 Rty By i

Al Fo 1] X 1]

I{; 1 20228383}4;6 38, 001, 710. 00 0. 00 38, 001, 710. 00 0. 00 0. 00%
AR

NI G AFAE B BB A 2 e AL A 2 B 20% R 1 D, 2SR B B8 KL [ T A AR e @, A mT e 4
TRAN PR RS, B 087 AN BER AR I, B R RE LA B0 O R AR B G 57 DASAST 0BT 1 IR IR, 68 B8 e ™ AR AN R R

IR IR R A EURE ], R B A 3k 2 & B AR B RE 0 BRI A DR S 0o 8k [m] S B0 4 7 A T w3 < L5773
BUHE R BORIIBEBINS . o8 T OISR B S B A NI G EE, P BE BRI SO e B A T . RIS 7 A1
TP A B H AR AR E, EEAA PR S FIAE SR B RAE, EEacE g iy, Ziemkn, ek
A NAFAER] BETC 1% B I e [ 455 14 4 F 6E <  0FR) JXLSE o

8.2 MBHREF IR EMERRFR
AN TR M BB R H A BB

§9 HAEXMHE=

9.1 BBEXHE=R

ST




Hh i IE 500 52 5 ROFTRGRAR BOIE S 5 BT ik eI ik 4 2020 55 2 IR

(1) A EIE 2 T P Rl IE500 52 &) BT I8 BOIE T3 5B 3 g Dk i < S R 1)

o)

%

(2)  (HFREEFIES005Z 5 BT G IR BOIE S 5 b 2t e e ik e R e A [F))
(3) (R FIES 0042 &) BT I AR BOIET# $5% B 2k S R IR BE A1 57 U A 45D
(4) (R AFIES004Z &y BT I IR BOIE TR 3% B 2k IRt 48 1 i)
(5) FegB B ML S AR HEAE . LI

(6) FEEFTE Nk 55 TR E . B

(7)o I 2 ZOR A H A S 1

"\\"\/\

9.2 FFHL

R E NSRS AR

9.3 BEIHFR

BB H AR E I R S 2 &0, AT SOAT DAY, A8 A BN () B B3k SO

HENfFS

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

FRESEEARA A
20204£07 4 20H

125



