PR EAEmHIRES

20205 FAFEM S
20204128318

EEBHEN - FHESEHEFRAA
EEFHEN - FERBEERITROERAA
WX HET: 20214201 H21H



LA BT T T A < 2020 45 4 R

§1 EERRF

FEEE NN E RS JCEFRUEARR S 5 B R L E R SRR L
RS, T R ELS L AR M  S B AR HE N SO ST

BEEE N b E IR EUE & BT IR A IR A FIARIE AR & G FHbE, T20214E1 71
IH G T AMEF I K 1ehs. HERNARTHEMRESEAR, RIEEZNEAS
EAEEBICE. 7= PR B B8R -

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

&M RGO ARI I AR R BRI, B FLEAE H 5 057 B
-4 ) 13 A 4 TR S5 U BH 15

ARG HHF I 55 ERLER A 1.

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

§2 E&HER

B4 TRIRR HH Rl 4 3 R B

He o RS 003678

e (WY L RIFF I

HEeEREMH 20164F11 H22H

i P JA R ok < 0 i 0 33, 879, 707, 423. 0347

o E%%%é%?%ﬁm@ﬂ%ﬁﬂﬁ%%%F,ﬁ
G ST IR L 5 L AR S oA 1 5 % [T i
AL HARIEE M AT LS. RMEGE. EIH%SE
T PR O 55 R R R 28 AT 27 & A, FER R
FIZETUH N A A B EE ST & 0P 2RI AR AR,
JIRAE 2t Bl 7R 2 B SEIL T

FETT R [P 2 2R
L. A R 1) SR s
2. B R I B R
3. I ML SR
4. B K HE%

V&G e e % LR A R 2 (B )

U2 A AFEG NG Mg 4E, AT S 1 T00HH XU A0 i 3
IR T AL 4 IRA IS, A4,

2




LA BT T T A < 2020 45 4 R

ReEHA rh R 4 TR TR A

HEFEEAN A [ S 5 £ 8 ARAT I A BR A

IR 8 A e S E i Hh I 4 3 ) T A Hr I 3G R B e
B B I AL 5 AR 003678 003679

IR N & 73 2k A AU
#

243, 868, 932. 174

33, 635, 838, 490. 86411

§3 FEEMFSEAMESIFHERIN

3.1 FEM KR

Az ANRMT

IR (2020421001 H - 20204F12H31H)

FEYEZER — — — ——
R R AL G 1 ) TR A Fh R G R T C
1 AHA O se Il s 1,371, 882. 02 233,911, 076. 28
2. A HAF]E 1,371, 882. 02 233,911, 076. 28

3. IR e B HE

243, 868, 932. 17

33, 635, 838, 490. 86

1o AW C sl a2t e A ALE N . BBt

HAN A2 SehirHEAR B

i) FABRAHSR B HYJE AR A AR A I Csc Bl s in_EAI 2 sedr e A2 shiieas
H1 T 0% T 395 GoR MR BRASVEAZ S, BRI, A et B s et %, AW CseBlik

A YT F) < 0UAH 55 5

2 ARBEGAE 7> Be AL 12 H 25 3 A

3.2 A& B ERM

3. 2. 1 E &4 BUFE KR R F H 5 R L 57 LB A i an 22 1 LR

HH B A B AT R I

NS
X | E 4 e el 5.
G XN & e b Mgt | R R D@ D@
e B s _ _
O D HERHEO | FKhpEZE
@
HEZAH| 0.6110% | 0.0007% 0. 3403% 0.0000% | 0.2707% | 0.0007%
EEANNH | 1.1076% | 0. 0009% 0. 6805% 0.0000% | 0.4271% | 0. 0009%
ok —4F 2.2419% | 0.0010% 1. 3537% 0.0000% | 0.8882% | 0.0010%
oE=E 8.9693% | 0.0021% 4. 0537% 0. 0000% 4.9156% | 0.0021%
H L5
Eii&ﬁsg;/\ 14.1934% | 0. 0025% 5.5516% 0.0000% | 8.6418% | 0.0025%
% >

#
w
=)




FhEREL SR TR T A2 4 2020 R 4 FEHRE

B A B G R I

WS
| s | s | s

e {%igﬁﬂ w2 | s | kax | 0-® | @-@
@ 50 | ki
@

0.6717% 0. 0007% 0.3403% | 0.0000% | 0.3314% 0.0007%

1]

an

1. 2298% 0. 0009% 0.6805% | 0.0000% 0. 5493% 0. 0009%

an

>F

2. 4877% 0. 0010% 1.3537% | 0.0000% 1. 1340% 0. 0010%

9. 7580% 0.0021% 4.0537% | 0.0000% 5. 7043% 0.0021%

1]

ung el el Jed e
WM%ML‘H
||| B>

e
=

niaz s | 15-3198% | 0.0025% | 5.5516% | 0.0000% | 9.7682% | 0.0025%
e

3. 2.2 BEE & FEMRES RiHHER R RARZ) L5 RS B s &
2R B ) LLEL

RSN ETARIT S ENER S VS R E AR B ERTHE
(20164118228-2020&12831H)

| |
2016/11/22 2017/7/31 2018/4/8 2018/12/15 2019/8/23 2020/4/30 2020/12/31

— PRMSIERNRTA — SR

e
D
=




FhEREL SR TR T A2 4 2020 R 4 FEHRE

PRI SIS SR C RIS BN SV A R E R H R E R
(2016511H22H-2020512A31H)

15%

|
|
|
|
|
|
|
|
|
:
10% |
|
|
|
:
5% |
|
|
|
|
|
|

0% ,

| | |
2016/11/22 2017/7/31 2018/4/8 2018/12/15 2019/8/23 2020/4/30 2020/12/31

— ETSENETC — Wi
e WESEFRMAZENHPRZE, AREERERESEFAMHIE 6 NH W NEGH,
TG HA 2 RIS AR 3 4 1) 2 TR % LU 55 B 3 4 A TR A R 20 58 -

§4 BHEAWME

4.1 ZE4H (REEEHEPH) FN

ARG MEE |
LR | 2
M .
4 HR 55 wm | owm | YL
Hiw | B | #F
bR
e iR e, TR FiEict, HEEEE,
TER A 7R RLUE T4 5% NSO PIEZ 3 DN
Bdr. HRLILE IR TR AiE L, AR s
[FRZ7EENL S SRR fr, HATEER ML B,
oo, REBIERBOFRARSGE | 2007 ) SR AR . 2007
SRR TRER 3 | 08-25 FETH FE20144E7 F AT
A H s IT I 57 B kS R GEIEIRAFZ S
RUFFFH T L4 kg EHEAZ S 0, e
#3910 H E WU o7 A AL G 2 P BN . 2014457
UEFR AR R R Rl 1 N v R e <A P R

5
)



LA BT T T A < 2020 45 4 R

-5% E AT I fE HOIE SR N, BUE R W B ik
ane A I SR AR SEH.

E: o (1D BRI BAE H IR AL &8 AR MR R A ES; e
A FAERCHGERER,  WAERR H oy & & RIA R H
(2) UEZF AL )& SCEMATAE P2 GIEZRAL LN B2 BEAR A BRI M) HIAHRAIE -

4. 2 HE WA EESBIERATEBER RN

AN, ARESEHEN RN T (R NRIEMEIESRE) (PR AR
EUEFF Pk ) NS TEC R 2 & R SR AE R IE, A5 I
SAG M B ST SR N BERIE 2R e B0, AR AR ] KU (R JE Al b, D e A
FAANBOR B 1t o AN GIa A8 BAT &0 SR HNE A & & A e A€, T
P I & O AT AR 2 474

4.3 AR5 ERRHA
4. 3.1 AP35 Hl ERIHATE O

s GEFHRREGEHAT AT HHERSEL) , AAFGIE T (LT3R5
EEIMEY IR HAT, AL @R TR RS R, NSRS S 2y BO A
My Bz, AR, R AT, R R, SR FBEES T
BRI OR T~ PR e BB A, IRIE AT A2 5 SR A SE B

AN, FR NP5 B BB A PAT TS DL R A, AFRHREHE 22 T 27X
5 REKEARNTIZSHHED.

4.3.2 RERZ BT AKEIURHA

W IR KA AR AL TN

T S A R H B B AR e e ) A2 5 Pl T SE A0 TR) S T 58 5 RS e/ (R A 22 5
RIS 2 H A ES% I O

4. 4 15 B A BS R BB RIS

W PHIE SR B Ip A%, Bamm i BT, tifid bET. DRI
PR IR A MR AT Forh, S AN SRR G B AT
HbrlsE, JUHEMPFS R, HERTREG. PMIESL DAL TR KX
[A)o ST BRI T, FRBG AT KBS I 5, DUZR AT T R 25, R I 5245 F S AF
SR, RATINRBUR B, B/ Wi PRass <, 7 fullia 7. il 2Bl ERE
o, DU BJE T, &k, mhekBEIEILIIE: -3 EJF F4730bp/idy, 104
[ETF M T20bp /it 5B E S b, ESRAFr, m5EgE TN T20bp A2
A, PREESERILZ 1 A WCT B -



LI A B T T 372 6 2020 4R 4

TR

Es TS

EE IR, REF T BRI B

4.5 WG WA ZE KSR
R

P B A 2 Kj::o 6110%, [7) HAME &7 bl A3 A 25 % M0, 3403%;
& RCR LM AIFE 1. 0007T, Ak

S BT

AR

IR R A B AL G BUFE DY 1. 00078, AR
féﬁ%ii‘l?a
WA, R A E R iﬁ

OGHM,H%ﬂ%%&%@Wm$EQ%%%

72 A NI P B LR E AL, ™ 145 F AR ATAT AT KU

I, 1%L
EKEF'HEEWJ

§5 REAGHKE
5.1 REMRESFH =HEHENR
. B I
e i H &% (7T) Wl )
1 ] 5 VAL 28 % % 11, 628, 476, 355. 46 32.03
Hrp: fiize 11, 628, 476, 355. 46 32.03
B IR - -
2 SENIR A G i 11, 692, 386, 618. 63 32. 21
FHorpre MW= [m] g 1 SN 42 ) )
il
3 RATA MG F AT & At 12, 905, 963, 170. 43 35. 55
1 Hopt %7 76, 826, 793. 87 0.21
5 it 36, 303, 652, 938. 39 100. 00
5. 2 & HAfi 2 B RL R 1
T 5iH L () i B 4 BT e A1)
= (%)
L | 5 3 A 577 ol ey i 5 SR 0 - 7.67
Horbre SEBT 0] g ik 5% - -
2| A BRI ] i B R A 2,416, 100, 100. 82 7.13
o S e 0 i % - -

5 U3 PN A5 55 [ A i 8 AR 0 o e < B L (0 L DA S A RN A2 5 H LB R

B R B 0 T ST A M

157 2 1 [B1 I 1 3% < R o 8 < T 77 4L P9 20% FY U B

AN I N AR B T T b 2 < o A TR 11 ¢

EARBAEIL B

S

7

TR 120%.




LA BT T T A < 2020 45 4 R

5.3 EE&BEAHAFHRIKLIR
5.3.1 R HA PR RHARIEAFEN

I H R
e AR BB AL A1 2 ) AR IR 56
R IR B AL S ST R IR s 60
T N 5 B2 AP S 3 R U PR A A 32

W B AR A A PR R BRI 120 R 1B 5L Ui B
I G AR 5 A P P 2H A1 2 900 4 TR T B 120 K 1

5. 3. 2 & IR BR A S TR RIR D10 L)

8

P 253 A HIRR

FIBR B o5 4
BB AT EL B Co)

FYIBR D057 5 B < %
PRI EEG] o)

1

30K A

42. 17

7.13

Hodr: A7 e A 397 RIT
TFNF) 2 A5

30K () —60K

11.02

Horp S AR BT 397 K )
TR A5

60K (&) —90K

43. 71

Hordr: A7 A 397 RIT
TR F A

90K (%) —120K

0. 44

Horpr: R ARSI 39T R 1
AR A

120K (47) —397R (&)

9. 959

Horr: R A7 39T R
TR Z A

it

106. 93

7.13

5. 4 5 WA BRA S THRRFEEIL240RF LB

AT AR S AR TR H ST ST AR A S TR I 240 R 5 DL

5.5 M E IR LM BF 2RI RELAE

75

A7 il

PR A (o)

o J e B LE A

8




LA BT T T A < 2020 45 4 R

(%)
1| Exfigz 985, 139, 162. 39 2.91
2 | TR - -
3 | &Rfiigr 741, 640, 445. 08 2.19
Horprs BURME 4Rl 741, 640, 445. 08 2.19
4 | lkfiF - -
5 | Ak R B o 180, 000, 122. 60 0.53
6 | HHAESE - -
7 | FkAEE 9, 721, 696, 625. 39 28. 69
8 | HAth - -
9 &t 11, 628, 476, 355. 46 34. 32
0 Tl S A7 S BB IS 39T R 3)) B ~
A5 77
5. 6 G R LPER A 5 S FE=18E B KNS AT+ R 3R s 4
ool o e e i e f%ﬁﬁ
o gAY fii 77 44 R ) WERBA Gu) | AR
% (%)
1 | 112073875 | 20y 4R 17CD225 5,000, 000 | 497, 427, 688. 75 1. 47
2 | 112073864 | 205% FH4R4TCD161 5,000, 000 | 497, 346, 476. 29 1. 47
3 | 112075414 | 205 4R47CD149 4,900, 000 | 487, 100, 198. 21 1. 44
4 | 160206 16E F06 4,800, 000 | 480, 057, 361. 65 1. 42
5 | 112018451 | 204 E 4347CD451 3,000, 000 | 298, 480, 875. 25 0. 88
6 | 112074497 ?;éifi;g*ﬁﬁﬂﬂkéﬁ 3,000, 000 | 298, 287, 810. 61 0. 88
7 | 112074610 | 20/ [ 14R4TCD265 3,000, 000 | 298,277, 069. 47 0. 88
8 | 112075445 | 20K E4R1TCD407 3,000, 000 | 298, 223, 946. 88 0. 88
9 | 112015093 | 20 &A= 4447CD093 2,500,000 | 248, 841, 516. 88 0.73
10 | 209959 200530 [ 15759 2,500, 000 | 248, 718, 879. 51 0.73
5.7 “RTEM” 5 “WRBAE” HieESH = FENWE
i H it B 155
55 HH P9 O 29 5 A 8 RHELTEO. 25 (757) —0. 5%IH] T 4L 0
55 S A Al 5 52 ) e v 0. 0330%

H

=




LA BT T T A < 2020 45 4 R

4 30 P A 25 R ) B AR A -0. 0087%
s A BN A H 5 B 1 28 06 E 1 1 5~ 3 {E 0.0071%

i 55 B A S S R ) B I 0. 25% 50 Ui B
AN T g AR A 0 P TG A P ) 8 A 210, 25% 1 L -

R 5 33 A IE D B0 BE OB TR 210, 5% 1R AL U B
AN e AR T T A T L i 8 T PR 28 X ELR 100, 50% I 1B L o

5. 8 G IR LR EUA 5 2 & B 18 HUB K/ HEAR R +42 B SRR IE S 8L B
H

ASFe AR T IR R R AT 587 SCFRIE TR

5.9 BB HSFIMEWE
5.9.1 Z& M INERMA

AH G PR 07 R IR BRAEBEAT A R, B AEN RELEN ARSI IR, #2528
T 2 B R M 6 525 FE L SN B A B A, A LR A T PR A 4 S B R R 0 AT i
W, &HIH .

5.9.2 A AN FE SR FE BIAT-T 2 IE TR FR20 R ZE A P I AR4TCD193 (112074497) « 205%
FHERATCD161 (112073864) « 204K #R4TCD451 (112018451) « 20f A4 4T

CD149(112075414) . 20 EAE4R1TCD093 (112015093) « 207 ¥ AR 4TCD225 (112073875) 4 H:
MRS B R AT EAR AR BB BT L R, e RS ) H AT — N2 2 AT
o ATHEE. FRERMRES 202011 A 11 H KA REERM MR T R
PR AR BT CREBRETTRT (2020) 15) WM S20204£9 A4 H R AR A E R
AT AR AR AT CREREETT T (2020) 435) | AMEJR20204E9 H30H &
At o B RAERAT I B FRA A A $T GEAE T (20181245 )  H4T20204E2 H 14 H KA
X E AT IR A R A R AT CRTTF (2020) 195D « FEBATHITISZ S
2220204F 12 H 31 H RATX T ARAT IR A R AR AR T . 7 3 HR R I8 /520204210 H 27
H R AR TR RAT IR A IR AR AT CRARARIETIE (2020) 4855 ) « RATHIEH
O3 AT20209:8 H 14 H R AT R AT I A FR A R AL 1T C (R 1197 (2020) 35 |
R R IR JR2020412 H 25 H R AT HER BRAT A0 A PR A =l i Ab 411 (B eR PRI 111 T
(2020) 32°5)  ZHEAR LR IN SR 20204 12 F 25 H KA FR HRAT Bt A BR A =] AL 11 (i
OIS (2020) 31%5) « LRBURMRIE 2020412 A 25 H R AR X BRG RAT 40 A TR
ANFE AL ST (AR AR I ST Y7 (2020) 305 ) | BRI RI20204E 12 H 25 H R A 5 L
FERAT I A R A A AL ST (B RIS T T (2020) 255 )  HRIRIES2020429 H4 H
RATKHEERAT A TR A T AL §T CBRARIE ST 2 (2020) 24°5) |« SR M AR AR I /552020

107



LA BT T T A < 2020 45 4 R

HE6 H 30 H kAR XS 51 BHERAT e 0 A BRA 7 1 Ab 3 (BRAER PR IR T ¥ (2020) 8%5) | 51N
LRI R 2020476 H 30 H A AT 51 BHERAT I A A PR A = 5940 11 (CSRAR PR I 11 o7 (2020)
75 BMARLR I R 202046 H 30 H A AT Bt FHARAT I 4 BR 4w B A 1) (B AR AR I
R (2020) 6°5) « BEARLR ISR 20204FE6 H 30 H A& A% 51 BHHRAT i A PR 2 =] AL 5
(BHARPR I Tt (2020) 55D « BHIMARDR IG5 20204E6 H 30 H A& AT XS 53 FHARAT e o A7
BRAFHIAR ] (BHRORIR TP (2020) 4°5) « SRR RI20204E6 A 30 H A A X 51
FHERAT A A PR A R AR T (SR OR IR TT oy (2020) 11°5) | SiHARFRIES20204F6
H 30 H A xt ot FHERAT A A BR A J 194057 (SRR IR §1 s (2020) 105

AT IR RAT EARZ RN AT AR L IE T 518 E, LIRIESR 4% 5 U sk fE 7 747 & A
FAFARAE AN 2 =) ] BE PRI R E

5.9.3 HAh B =ML

Frs R i (On)

A7 H PRIE -
I SCIIE 7375 Bk -

IV & IPSS 76, 027, 789. 62
IS YA ER D) 3k 799, 004. 25

FoAt TR -

HoAth -

N || O WD~

&1t 76, 826, 793. 87

5.9.4 BHH S IWE ERFAR SRR 4
DU NS A, 2 LEBI R 20 T2 AN 5 & T I 8] ] BEA7 AR R 22

§6 JFFBAEERHRD
AL A

o R < 1 R BT A

Hh R < Y R BT I C

246,911, 841. 97

28, 307, 453, 671. 04

A 30 309 1] 25 < H g 47 0

0 ST HIAT] e < i AL 0
/\ A

216, 384, 349. 06

26, 025, 236, 735. 52

et 303 30 ) i < i B [ ] 473 450

219, 427, 258. 86

20, 696, 851, 915. 70

A ST AR 2 < 7 A i

243, 868, 932. 17

33, 635, 838, 490. 86

O & 2D R SN 0 <, B ] 25 T e L 0 0 S < 0

§7 ESEBEANCGHERRERELEESTH WY

F

dn

22575 3K

A2 5y H

Lo ()

.
R

ot (Jo)




LA BT T T A < 2020 45 4 R

1 I 2020-10-16 30, 000, 000. 00 30, 000, 000. 00 -
2 2 [F] 2020-10-20 —4, 000, 000. 00 -4, 000, 000. 00 -
3 I [ 2020-10-22 -15, 000, 000. 00 | —15, 000, 000. 00 -
4 R [ 2020-11-09 -10, 000, 000. 00 |  —10, 000, 000. 00 -
5 FH 1 2020-11-10 25, 000, 000. 00 25, 000, 000. 00 -
6 I [ 2020-11-11 -5, 000, 000. 00 -5, 000, 000. 00 -
7 iz [] 2020-11-18 —4, 000, 000. 00 -4, 000, 000. 00 -
8 I [ 2020-11-24 -14, 000, 000. 00 |  —14, 000, 000. 00 -
9 I 2020-12-08 15, 000, 000. 00 15, 000, 000. 00 -
10 | e 2020-12-09 -5, 000, 000. 00 -5, 000, 000. 00 -
11| e 2020-12-24 -34, 000, 000. 00 | —34, 000, 000. 00 -
12 HH 2020-12-30 6, 500, 000. 00 6, 500, 000. 00 -
13 é;*”ﬁiﬁ% - 531, 404. 16 531, 404. 16 -
it -13,968,595.84 | —13, 968, 595. 84

ASHe WLt 73 o H 45 5 800,

H7RAE

REARIEEE a7 Gyl N i/ 4

§8 HWMBEFRRHOAMEESR

8. 1 & MW B— B R E A ESA R LBk 25T 20% K 1% 5L
AT G AR A TR TG B — I B AT J e i WU B EGE L 20% ) 1 O

8.2 BB HFRKNEMERRFEER

AN T TR M B B8 R SR 1 LA A S

9.1 FEXMHFER

§9 #HEXHFHEX

(1) A [k M 2 7 o R < 19 R B3 T T 3 2k 4 S R 1 S A
(2) (hRIe Rt i e e 6 R )
(3)  (hRbIL 3R BT 72t &1 S U )
(4) (I e R B T 3 2 e T B S0)
(5) FE i B ML 5 TR ALAT
(6) FEEFLE Ak 55 B LA

(7> [ 2 ZOR A H AR SO

Bk
Bk

12771




LA BT T T A < 2020 45 4 R

9. 2 TR S
BB N SIS N

9.3 R AR
PR F TAEE MR (A S SR A (], B fE ST TR 5, 156 B [ HUAS R SR
STEF
P TS PR A PR A F & Ik Ss FL1E400-160-6000, (010) 56517299,
MHk: http://www. zrfunds. com. cn/

R SEEARAF
20214£01 H 21 H



