TR WA RF RIS R AES
2020 EIFE M5
20204F09H30H

HEFEN . PRESEEARAR
EEFXEN: FELIHRITROERAH
G2 Hi:20204E10 5 27H



HH R OUR 5 573 RIE S5 BEBE R G 2020 4R35 3 T4l iy

§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 .

B N B LR RAT R A A PR A AR AL A [FHE, 12020410523
HE 7 AR H M 55 480r AR R A G IRESENE, FIEEEN TR
ERBELE. iR SRR ERER.

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 H 2020457 H 1H#E 2202049 H30H 1k

§2 E&ABNR

& TR HH R RO ORI 57 7
He TR 002785
A (Y L RIFF I
el ile Y Ve B 20164E07 H21H
55 HAK FE & 0 B A 12, 063, 190. 7817
FEEE B 2 ARSI R AT EE T, B 3
&7 B BRGHHA, BRESEHIKAREE, 0
G 3R AFHE I Ml 7 LI B v (1 4% B 1 557
1. i ot g
2. MRS
TR A 3. /AL FABE i SR TF SR
4. BPESCRRIE SR BT RS
5. BUIEH% %% 5w
= 2 Lo 8 NI ek A 2%
IS zg;iaiﬁz () WEREZE X 80%+I AR 30045 i 2
AIEG NGRS, A3 U RS A T
A WL 2 AR Wt MK TIRA IS, WEMES, sTRMmm
W4
LN rh R L 4 B B TR 2 7

27T

b




HH R OUR 5 573 RIE S5 BEBE R G 2020 4R35 3 T4l iy

HEFTEAN b RS ERAT Bt B BR A #]
T @ oy 2R 4 R 4 TR AR eb i A SR 5 25 A HH R A XU 453 25 C
T @ RS A RS 002785 002786

10, 552, 347. 734}y

1,510, 843. 0547

§3 EEMFEIIMEEFERIN

3.1 EETEIRIR

Hfr: NRMI
F 5 2 %&ﬁﬁt,ﬁiﬂ (‘2‘020¢07‘),%01E| - #20#20‘%09)%30”5)
FHERRIAR XUR i 22A | H Rl RS SUR 53 77C
1. A3 2 SE P 2 812, 532. 93 99, 606. 92
2. AJHAE 287, 661. 26 30, 413. 88
3. AL 350 35 4 A B AR B 0. 0231 0.0184
4. BRI G B = 11, 275, 352. 93 1,585, 211. 82
5. WIR B &4 HliE 1. 069 1. 049

1o A sl at fig 2t A AR . FBTias

HAtN OINE 2 fe a2 sl

) FABRAHOR B S AR AT, AR A A 2 Seaiiieas n B 2 se i E AR s e .
2+ ERARIEGW SRS AN EIERA N S SR Z IR, Blin. SEerHig. e
PR, TP AP SE PRI i KT BT P A

3.2 EEHEEN

3.2.1 EE&MBHEN KR LS RIS LB e 2 1 H

Hh R A XUR 51 AFHEL R B

P K | kgt | kgt
e N BhafEE | HEfEkE | EREER | O-0 | @@
@ E4E) HEZ®
i xk=1H 1.81% 0.51% 0. 47% 0. 29% 1.34% | 0.22%
it £ H 7. 55% 0. 43% 1. 59% 0. 26% 5.96% | 0.17%
it £ 4 10. 55% 0. 47% 3.91% 0. 26% 6.64% | 0.21%
U 9. 98% 0. 33% 8.61% 0. 25% 1.37% | 0.08%
ifﬁifﬁi 6. 90% 0. 32% 8. 29% 0. 23% -1.39% | 0.09%
45

H R R OO 5 77 CIAE R I

sua;
=




HH R OUR 5 573 RIE S5 BEBE R G 2020 4R35 3 T4l iy

P ﬁ@i& N|&5{aR 5 ikéﬁttiﬁ‘cﬁ%
e =@ FhnEZE | ARG ‘/’@Iﬁzﬁ%% O-6 | @®
@ EAE) HEZ®
E=AH 1. 65% 0. 50% 0. 47% 0. 29% 1.18% | 0.21%
it EZNAH 7.37% 0. 43% 1. 59% 0. 26% 5.78% | 0.17%
4 10. 07% 0. 47% 3.91% 0. 26% 6.16% | 0.21%
R =4 8. 48% 0. 33% 8. 61% 0. 25% -0.13% | 0.08%
AZea 4. 90% 0. 32% 7.27% 0. 23% -2.37% | 0.09%
Rkt 224
3.2.2 BEESARAENRES BTHMEM KRR RS FEILS LR ERER R
Beiliifan
PR AR DB KR S A R R AR R E AT
(20164£07521H-20205:098308)
15%
10%

5%

0%

-5%

-10% |

2016/7/21

2017/4/10

2017/12/18

2018/8/28

2019/5/16 2020/1/23

— FRRHATHIREA — Ui

b
IS
=il

0/09/30




HH RS OUR 5 53 RAIE 7 BB R G 2020 4R 58 3 TR ATl

PRI R CRIN S EIE KRS A RE R H L E R E

(20165208 526 H-2020£09R30H)
10%

5%

0% ‘ : ! | | | |

-5%

A0%
2016/8/26  2017/5/10  2018/1/9  2018/9/12  2019/5/24  2020/2/3 2020/09/30
— FRRHATHIREC — USEESE
M e A RSN BRAE, RkEEREeaFERHE 6 N H N R,
S0 ) 8 RO AN R < [ 25 TR B8 LU B R 5 < 5 RV AT SR 0 5E

§4 HEAHE
4.1 E&21 (RELSZT/PH) FHiH
ARG | UE
SEBEHR | F
M .
4 B %% wm | s | Wi ]
Hiy | B |
PR
Mt t, HEERE,
T ERYINR & E bR it
AT, B, it
HH R Rk A DU 53 27 B AIE 3 AL, BAREE MO T,
o~ By, hRBEAA | 2000- | | IESRAVEARIRTER. 2010
i B R A A 3, | 08-21 FETHE20134F4] ¥ T K
Srast SRR SEZ LI 2 bR 55 Vs A R 2 7]
PRI AEAE S #2013
HESH FE20154E7H & F
] HR U FR A PR SR A F

aua;
=



HH R OUR 5 573 RIE S5 BEBE R G 2020 4R35 3 T4l iy

FEAEHEFE 25 201657 H &
20164F 12 F ¥ T4 B ko5
Y HA PR A AR
REF . 2017T4E 1 H DA
MRS EHARAR, W
B VER S A B .

BE L, hEEEE, B
b [ 2 K 4R S
AT, BHRAE. filds
AL, BRSO T,

Rl AR g N R 51 2 AL IE 27 WEZRE MO FR64FE . 2014
PG A R HE2H 2014412 AT
. B RNEZF RIS b | 2009 | | RIER () R
il ] A O RTE T B VR A | 09-16 A PR 2 ] [ 58 Y BB A 7T
RFF R RIS RS A BhE, 201544 H £2017
H, ETRAMEERASEHA

PR 51 5C 3 7T . 20
LTHET H N A il 2 4
HAWRAR, BIUERZEH
g B S 2B LI LN
He (D BREIRES. BT HRE AL S A ML R T H RS e
AR H AT, WATER H A S A R4 H

(2) UEFF MO & SCEMATIE B2 GIEFR PN 53 A AT 090 IAH DGR RE

4.2 BENNRE Y AR ESEIEEIFEB 3

N, AESEHN MM T (P ANRITREIEZRE) (R AR
EUEZF R AR ei) MR B IRCEE M, e & FAM A RIEAE R E, AH W
SAG M B T SR BN P AR B0, AR AR I I XU R Ak b, 93k 6y 0
FEA NBOR AN 2t o AN a8 AT &0 SGEANE AR & & R IUE M2 €, T
E TS BT A A 2 14T 9

4.3 NS TR
4.3.1 AP 5 B RIATHN

WRE GEFHRRESEHAT AT EERREL) , AAFAGIE T (L1385
EEIME) IR PAT, ~FEE @R BB R, INRAL S o BEIA
FINEREER], FERETE. R R HIATERIAN, BRI, WAE. SR FBEER I
R T AR T E AR R A S, RIEA T2 5 R SE .

6L



HH R OUR 5 573 RIE S5 BEBE R G 2020 4R35 3 T4l iy

AN, IR AT5E 5 ] B A PATIE I R 4, ANFRBBT A & 23 17 AR
B, REEANRT A5 FHI

4.3.2 RERGHITARIETUA

WA HIN R RIATESFEREZHITN.

5 BN AR B AR 58 5y B A 5 A IR H R A28 5 A 3/ I A 28 5
B ZIE S 2 H S 5% 1 L .

4.4 BN ZEESHE BRI AZEIE ST

T =F LR . MR, 10FEE G H6 H¥K2. 73% E4TE9H K1
3. 15%, HHRENE R N42BP. BARTH o N R T S AL AR K T IO R, 104 S &5 2R
A/NE AT, (HER =R R AESmSS; [EHEUT, — 225 Al 2 BR )
R AT, SESh EEEIN R A B, A SR HAAAZE S b A S 2R R 6 H A
()3, 35%_EATZE9H K4, 05%, REIEEE NTOBP. MAIZEMERE, SR 2 F1E A
ZEIRET I AR K, RS R Z A A T S A/ MEYSCAE , AT 5 A BRI 2 74
MEZ N e . ZFERTREEIZ, BATH T2 41 R IE M 7 vl # t

20204 = Z=E R EARIBHOE Y BAT, B FEWEAINR, FEFEFEEIAEA
i DR 25488 22 % [ 9 0% T BUR SRR A b B 94k, T 8RR i A BT R B . =2
FEAT MR, RS 5 1 5 T IIOR 1 I AS A 50 BA AR S i e &

4.5 MEHAEESHNSGRAN

T2 R R b R R ORI A5 2 A S BN 1. 06970, ARG I, ZE 4
AR RN 81%, AN ST L IEHE R 25 2 N0, 47%; AR 2 45 A K A il a4 X
PR FFCEE S BAHE 1. 04970, ARG, ZRESMBHENE K2 1. 65%, [
H M 45 bh A v U 2 22 R0, 47%.

4.6 WEMAESFHIALRESH - HEREHH
ARG IN, AT GAFAEES 20D TAF H 3 4 58 1#E K T-5000 /5 I 1E 1 -

§5 WERAGHE

5.1 EMREETH~HEHNR

o 3 e A B Y LA

5 i H SR (T)
(%)
1 ks s 2,300, 767. 80 15. 93
Horr, B2 2,300, 767. 80 15. 93

2 | REERE - -




HH R OUR 5 573 RIE S5 BEBE R G 2020 4R35 3 T4l iy

3| e R 11, 788, 380. 53 81. 60

Hrp: fiigs 11, 788, 380. 53 81. 60

B SIS - -

4 | R - -

5 | ERETA N %&% - -

6 SN IR 4 il - -
Hrr. itﬁﬁlﬁlm@%%)\

R 4 R ) i

7 ﬁﬁﬁ'ﬂ R E e 109, 758. 04 0. 76

8 | HAh#” 247, 374. 60 1.71

9 | &t 14, 446, 280. 97 100. 00

5.2 WMEMIRZTI A RORERRAS

G 1Tk A futirE (o) i B T B B (%)
ARG ARG B Dl - -
B | KWk - -
C | ik 1,916, 348. 80 14. 90
b CEWANE -\ VINY /SaW ¥ 3 B B

eI R
E | &5l - -
Foo| itk MEEI 177, 184. 00 1.38
G | ZiEiskn . A Hs Bl - -
H | fEmAEgol - -
I ;i‘gjiﬁjﬁ URaGEs 124, 875. 00 0.97
T | &Rl - -
K| etk - -
Lo | RS ANRS 55 AR S5 - -
M| B TR R S5 - -
\ IR IR BN % e B B
H)
0 Jei B R 55 A& AN H A i B B

55l

b

b=l




HH R OUR 5 573 RIE S5 BEBE R G 2020 4R35 3 T4l iy

P | #FH - -
Q | RAM=TAE 82, 360. 00 0. 64
R | 3t EAE R - -
S | 4& - -

&t 2, 300, 767. 80 17.89

5.3 MEMARIEA RMME SRS H = 1E IR/ PRI RT 42 BRI F B 40

P | AR | EEARR | HE () | Ul o) | b & & EHE B (%)
1 300750 | F{EAAAR 1,300 | 271, 960. 00 2. 11
2 600305 (EN N4 10, 200 215, 424. 00 1.68
3 600176 | FEIEA | 14,700 | 212, 268.00 1. 65
4 300464 | ERE® 9,800 | 177, 184.00 1.38
5 600519 | AMFE 100 | 166, 850. 00 1. 30
6 601865 | #&3EHr 5,100 | 152, 592. 00 1.19
7 002241 | #R A 3,300 | 133,419.00 1. 04
8 002409 | FEFERHY 2,400 [ 130, 968. 00 1.02
9 002624 | 5EFEIHH 3,750 | 124, 875.00 0.97
10 | 600438 | B 4,100 | 108, 978.00 0. 85
5.4 MEMRRBEHFMFAFTROFEFRELHE
g ek MG | AT R
(%)
2K fiii 75 2, 778, 968. 70 21.61
2 JAT = - -
3 LR IF 1, 880, 064. 63 14. 62
Horr: BURME SR 1, 880, 064. 63 14. 62
4 AT 6, 754, 308. 10 52. 52
5 il 5 R B 75 - -
6 HOH SR - -
7 Al (RTAZ 50D 375, 039. 10 2.92
8 [F YA HR - -
9 Fopr - -
10 &t 11, 788, 380. 53 91. 66

#

b=l




HH R OUR 5 573 RIE S5 BEBE R G 2020 4R35 3 T4l iy

5.5 MEMARIEA RME L Z S H = 13E IR/ M HEFF R BT L4 fiSr IR B 40

TN
| mBRI | fRak | B Go ariEce |0
{8 He 1
(%)

1 019627 20[E 501 20, 800 2,077,920.00 | 16.16

2 108604 = F1805 17, 567 1,772,334.63 | 13.78
3 143438 175 %01 12, 880 1,295, 084. 00| 10.07
4 143397 18[® H01 12, 270 1,232, 153. 40 9.58
5 112654 18817201 11,900 1, 209, 159. 00 9. 40

5.6 MEWIRIEA RMME G2 & F 7™13E LL AR/ D HEFF R RT 42 B SRRESR R R 1
|

ASF AR IR AR FFAT B SCHRFUE SR

5.7 MEWIRIZA SME G S F 13 E LA/ N HEFRIRT T4 Ste R 3 A
AIEEAMEHRARFFA St 2R -

5.8 MEHAIRIEA SMHE o2& 37155 LI K/ HEFP O B 42 BUIE S B8 B 40
AT ARG IR AR FFAH BGIE -

5.9 MEMARARZERBEWRBHBZ A F LU
AT AR T IR AR AT i A 1 B

5.10 &R A EEHBF 19 B G 532 2 B0 i B
ARSI S AR T IR AR R AT B 4 B

5.11 BEHAWMEME

5.11.1 REWIN, ARESETTRERE T EFIEM P ER, RRNAIE SR E
AT+ 4 E S 1 R AT AT B R S0 T 1 S R, BRI S ) H AT — 4 N 52 2
AT AT TSI

5.1L. 2 ZEHF M+ R BRERBLE S A FMERSEBREE.

5.11.3 HABEF=HIR

FPs K & )

1 17 B ARIE S 3, 906. 12

10T




HH R OUR 5 573 RIE S5 BEBE R G 2020 4R35 3 T4l iy

NS 2597 K 29, 956. 82
IMLcdiie ] -
SR B 212, 512. 46
JSEUAT HA )R 999. 20
NI E -
Wi -
it 247, 374. 60

X N S| O B~ W] DO

5. 11. 4 REWIRFFE KA THBOA K T R Fi2r 40

P | s | GErais | artrE Oo o 3k < B HE LR A1 (%)

1 113013 [ & #1451 287, 569. 50 2.24
) 128028 R AT 87, 469. 60 0.68

5.11. 5 WEFIRA 12 BEHHFEREZRIF ALY
ANHE AR T R T BT A4 R R AN AR JIE 52 IR (5 O

5.11. 6 HBEAGIREMHER A SCFHIR IS
HI T DU IR, 25 LAl 0 3 T2 A S vE 2 Ta) n] Be A7 AE R 22

§6 FBAEEHTEZ

AL
HH R R U 57 25 A HH i R A OUR £ #7:C
i BRI 2 A 20 40 18, 094, 738. 84 1,798, 073.91
i P FH S0 1) i 4 A B O 3 0 1, 500, 149. 61 303, 366. 54
e 0T SO SO T ok e e T [ 7 3 9, 042, 540. 72 590, 597. 40
45 A [A] R 4 3 40 AR B 0 A0 B )
(&g BL “=" 351D
T S SR 2 < A 2 10, 552, 347. 73 1,510, 843. 05
87 ESBHEANCHERRERBRARZESHMR
AL

R IR GEFRA | A RRR A SR 53 77:C

e I A A 0y

N - 1, 000, 000. 00
i

5 STYIIR) SN/ HR N A A7 48 - -

ST



HH R OUR 5 573 RIE S5 BEBE R G 2020 4R35 3 T4l iy

ot JU B0 ) S /R [ S 4 80 - -

T AR S BN AR )

N - 1, 000, 000. 00
i

5 IR R BA T S8 5 2

- 66. 19
SRR AL o)

§8 MBREIRNIMERGER

8.1 R M B — R HRH E S ML Bk B B L 20% ) 1F 5L
AN S AR T A B T B BB 1A B e BUE 2 B 20% 1 O .

8.2 HHBREF IR HEMERRFR
AT TR MR BB R HA B A

§9 HBAEXMHEX

9.1 EEXHFHER
(1) [k M 2 94 5 v R R A XU 55 B AE J B0 3k < S SR I S
(2) (RS XUR 27 RIE T BB 3t g i & 5 R
(3D (PR R A XUR 5 77 BY UE I3 358 B 3 55 U B 45 )
(4) (i B XUR 527 BRI B 3 488 i)
(5) BB B LSS B LR eIk
(6) HFEE NIk 55 Bt fE . el
(7> [ 2 ZOR A H AR S

9.2 FHU S
R N RS TE NERT

9.3 ERH
W AL E I R Pk A D], WATAE SO AT AR G, 768G B (R BUS Fak ST
SEI.
IS RS A IR A F) & IRSS FEL1E400-160-6000, (010) 56517299,
Mhk: http://www. zrfunds. com. cn/

PR SEEARA
20204£10H27H

125



