FRUBEFARRFEEFRAEE
2020F P FEERE
20204£03H31H

EEBHEN:.FHESEFEHEFRAA
HETBEN - XBRITRBERAF
WX HET: 2020204521 H



RS20 R RE S BB 6 2020 458 1 AR,

§1 EERF

FEEE NN E RS JCEFRUEARR S 85 B AAE R L E R SRR L
R, T R ELS L R M R S B AR HE N SO ST

BEFEE NS BRAT RN B R A FRE AR S & FRE, 720209047 17THE &
TARME RIS FabR EHERWABREHEMEENE, RIERZNENFERER
W0E PR B KN

B BN R R LAURSEAE A B R B 1 S U0 A B AT R 4 0 7, (H AR IIE R
G ERAF

&M RGO ARI I AR R BRI, B FLENE H 5 05 7 B
-4 ) 13 A i 4 T S5 U BH 15

ARG HHF I 55 T RLER A 1.

ARSI E 202091 H 1H i E 202043 A 31 H 1k,

§2 E&HRER

AL HHRE{E 4l 5t

HL ARG 003926

S (B FLRITF TR
E&aFAERH 20174£08 H09H

i P JA R ok < i 0 1,837, 434, 130. 0044

BB HAR

AR AR A R XU AR, 0T Sl
R 251 BB HE BT [ 9

S
=
o
&R

1. REHE~IE

2. I THNE

(1) AHHE AR

(2) HARR 25 Be B S

(3) g B A & R

(4) B Ife s ms

(5) ATFF IR S

(6) {5 HBIFR 0 o mg

(7Y H/ NV AL S5 (5 55 R SR
3. BEPESCHRIE SR L R

LB o R 2 B RO 2
ARG BRIES, B FURIAR & T 5
R BaRirLE i T

mligiks, KTREGMEEeMBEERNEE.

2




RS20 R RE S BB 6 2020 458 1 AR,

ReEHA rh i 4 AT PR A 7

HEFEEAN SCIERAT IR H IR A F

IR 8 A B S A E i Rl RS 4l R A H R E(E 4l 53 C
T B B I AE 5 AR 003926 003927

IR N & 73 G2k AR AU
#

1, 831, 655, 443. 404y

5, 778, 686. 601

§3 FEEMFEAAMESIFERIA

3.1 FEWM &I

LEVANYNE T

T4 ek T&%/ﬁ%@?i@lﬁ 01H - 202})%0?:)% 31H)

HH R 4l A Hh R 4l 53 C

L A s I s 26, 112, 816. 52 51, 816.07
2. A JHA ] 48, 872, 845. 13 82, 938. 41
3. BT 35 5 4 A A A ) 0. 0267 0. 0247
4R FEE T A 1,953,983, 315. 74 6, 150, 143. 92
5. BAAR I A0 i 1. 0668 1. 0643

1o AW O sedilioam 5 2 e A AR . Bestilieas

HAtN OS2 SeHHEAR B

i) FABRAHSR B YA AR A AR Dy A Cse Bz in_EAII 2 fedr e A8 shiieas .
2y ERARGWESIARAUIERA AL S RFT M, flln: BErHE. B
PR, TP AT LRI R KT AR T A AT

3.2 ESFERI
3. 2. 1 AR EMRESHAFEN KR KIS RIS bR a2 1 L
Hh Rl 15 2R R A R I
FHEIE K %%ﬂ?%g%§' ik%ﬁtt%f %F%%EE%%E%
BB =@ FprEZE | Rl @W@$% O-6 | @
@ =46 HEZ@
TE=1NH 2.57% 0. 06% 2. 58% 0.11% —-0.01% | —0.05%
Rl 1B fR ARG (R
iy | DT | WELCE) WAL
B B =D Kbz | Rl | #ElEEs | 00 | @-@
@ =) HEZ@
TE=1"H 2. 54% 0. 06% 2. 58% 0. 11% =-0.04% | —0.05%

S

3




RS20 R RE S BB 6 2020 458 1 AR,

3. 2.2 HE & A RIEMURES RIHHEN KRRZ KIS FHNLST 8 i R
ZHN ) R

PRE R RARIHES KRS VA R AN SR N S E R
(20172£08H09H-20205:03831H)

20%

15%

10%

5%

0%

5%
2017/8/9 2018/1/15 2018/6/28 2018/12/4 2019/5/17  2019/10/25 2020/03/31
— TREESRA — UEHEEE
FRMEESRCRIDSEIERES VA R AR ERTE
(20175:08H098-2020038318)
20%

15%

10%

5%

0%

-5%
2017/8/9 2018/1/15 2018/6/28 2018/12/4 2019/5/17 2019/10/25 2020/03/31

— TREELHEC — VEEES

T GEE S FAESE RN E, A HREEERAEMHE 6 A NEE,
S A T 8 RO AR e < 1 25 TR 8 LU AT 5 3 < R R SR 205

§4 BEAMRE

a4



RS20 R RE S BB 6 2020 458 1 AR,

4.1 Z¢24H (RESEEPH) FN

ARG | F
SAMHIR | 5
M .
w4 BR 4% i | sE | it B
H A Hig | 4
15}
HH REL( 245 52 27 AR 75
Wik e, haEFaE
HHFF U B AIE S 5 O TIHA% L, FEEEE, It
G P AT AR HRKZEEF T, &
BRI L . B A KL, B
T AR R A R w2 VA= B g Y4
Rl 3R BH 34N H o2 BT T A5 TR, IR MO IROAE
T I3 e e AR F 5 o A 2018- ) . 20104E7  Z20134E7H
& FatEZEAGGFE | 06-19 LR TS AR
IEH TS & R RICS ARRA F e s i, AR
A H e W R 2 B ERAT, 20134E8 H I
UFF BT S . P REE R G T A TR A
3N H o W R A I [T WA 5 8 30 ) A 22
KA TAE SR $ 78 3 2k i,
G 0 PR i ACHEE 75
7z,

Ee o (1D BRI EAR H RS AL e AR MR R R R P RS, s
A RA R HERMER, AR H IOy & & R AR H
(2) AEFFAML RS SGEMATIE 2 GIEZRAL AL 53 B B AMED) AR SSEE

4. 2 BB AN REH N AR EBIEEINFEE KU

MBI, AEEEHENRIEM T CPREARIDNERERE) « (FRARIAN
EUEZF R B k) LB B EEM . Fea R AN SR EE I E , A%
SAF M RS TR SR N BN PR g B0, AR AR 1 1 KU R BE R |, D9 < 43 0
FEA NBOR AN o AR GBI E HAT & A SGAHE AR & & R ME ML) sE, T
R A BRFAT N A 2 AT 9

4.3 AP 5 ERHHA
4.3.1 AV 5 FERBATIER

5
=



RS20 R RE S BB 6 2020 458 1 AR,

s GEFHRRECEHAFR AT HERREL) , AAFAGE T (A 1T3E5
BHEINE) RS PAT, AFDEE R SRR RS AR AR, INeR A S o BT
I ERIZER], EREIT. REE . A HPATERIATT, IR i SoRFBEES T
BRERAOR T AP R e BRI B A, IRIEATAZ 5 R M S BL

AMEIN, RN 5 B S A PATIE O R4, ARG G323 T AR
5, REEART LG HD.

4. 3.2 B HE I 5T RNE I

35 B R RIA B S AP R WL DTN

5 3 N A H B AT 6 K52 5 T A T a0 [R) H I 7] 52 53 i AS 8L /b 1) B30 22
B ZIESR 2 H RS E SR E L.

4. 4 W E B A EESRBE RIEFEIEL T

A4 DRI A T R0 B il 98 B A7 43 R RN & A O s R BRI AT I I 2k — 2=
PR E AP K2 B B B heh, 1-2 3 B e B P2 B3R F LN 24, 5%, ZH L
e, RS, KR ERRERE W, s B, HE R M TR R
WE R A . I AR B A B S R T b s 7 2R R ATk ok, 12 H Al T E
A5 B[R] G T B20. 5%, H TG [ AR RIE NI, S E TR Mg @i A it R
HRRANAEFE. MO, 3H UCKRE NI ZREERES], MSIE TEARES, &
Grid KA GBS, TR B AN & Ak, et i AR A BRIl RetE B B
FOTIH, WABBUR S INARM, SR IR R B BUR N & M BUK 7, ia
MZMEEMEGE TR, sdlmEcR&S, RISk, FRENTEEm i, %
ST E T#.

I H, —FEATIGE R KIE T, EWAlEREBEENEE, eI
it ai 2 FAT20BP. 2 H NS ERANY H, FIMMASEOT R, R R Sk S5
HFQELLN X S e sh PG, IE1ESBERE T RIS L THE, Frli R
FERE AT, BAARCRE, —FERRGTTH, 1FEEHF F1765BP, 104FEEFF F1763BP;
EHGTTH, DAERPEAE], SRR R AT76BP, 34 T 4753BP, ST
1738BP; HREE SR 1E M FAT60BPA A, 3EEHA F4745BP A2 A, S4ERI FAT50BPA 45 .

R DL = S5 UG FH M AR 2R T L B O 32, BATIRE fT 3B A s S 4l &
BB, —FERGHN D2 T higriiah Bk,

4.5 #HE BN EESMESGRI

A R R b Bl (S 2E A S AR E N 1. 06687, AREIAN, 1ZREE N
BUAHEIG KA N2, 57%, [RIHNE ST AR HE RS 2002, 58%: & #i & WK rp R EL{5 25
CREE M EAE L. 064370, AN, ZRIESMHFF A K292, 54%, [FIHL SR
bl A S 1 U 28 6 2. 58%.

5
=



RS20 R RE S BB 6 2020 458 1 AR,

§5 BEAEGWE

5.1 REBIREBESEHHEER

o) TiH (50 o 2 4 B P 1 B 481
(%)
1| A - _
Hrr: JRE - -
2 | EEWE - -
3 SE WA #% BT 2, 461, 345, 800. 00 94. 39
Hrp: fiige 2, 461, 345, 800. 00 94. 39
B SRR SR - -
4 | REEE% - -
5 | &RbATAE AT - -
6 | ENREEHT ™ - _
Horre SEW X E A SEN B B
R G

7 ﬁ?*fz?ék%ﬂ%ggi%&$fﬁz{? 100, 653, 357. 42 3.86
8 | HAmwtr™ 45,679, 648. 11 1.75
9 | Aif 2,607, 678, 805. 53 100. 00

5.2 MEHRBATW A RABEERRA S
AT ARG AR RITF AR .

5. 3 R EWIRILA SLYME GBS B 38 H ] K/NEEFF AT+ 42 BER SR A4
AFE AWM G HIRARFFAIER -

5. 4 ME IR EF MR EFRRAS

i 2 4 B A LR

Fre fii 2 i A 2~ feE (o)
(%)
1 [ 2K fiii 75 - -
2 JAT - -
3 SR F 2, 325, 052, 800. 00 118. 62
Hop: BURME SR 381, 242, 800. 00 19. 45
4 N4 bies - -

#
~
=)




RS20 R RE S BB 6 2020 458 1 AR,

5 Al FE U B 2 - -
6 Hh 2R g - -
7 AR (Rl A i) - -
8 [5] b A7 B 136, 293, 000. 00 6.95
9 HoAh - -
10 &t 2,461, 345, 800. 00 125. 57
5.5 MEHRBLA HHME 5 EESE 213 E B K/MEERF R ET A2 R % i 4l
s St g
. AR e o - PN .
F5 il 7 44 5 e (5K) o8 e E (Ot) 15 AH E ]
(%)
1 1820018 | 18/E [14R1702 1,700, 000 | 175, 406, 000. 00 8.95
187 bR AT 4t
2 1820020 | , _ 1, 500, 000 | 154, 815, 000. 00 7.90
4Rho1
185 R T 4R (0
3 1820072 - 1, 400, 000 | 142, 646, 000. 00 7.28
4Rl
IS H N IT =4
4 1820022 | . 1,100, 000 | 113, 366, 000. 00 5.78
501
18R FHARA T4 1
5 1820049 - 1, 000, 000 | 102, 700, 000. 00 5. 24
SRkl

5. 6 1R & MR IEA SRHME 5 H & F 7= BB K/NERF BURT 48 B STRAESS R 9

4

NI AR IR AR B A 57 SCFRIESF

5. 7 & HIR %A SLHE G E ST 8 LB KR RIRT 148 5t & IR 33 9 24
AL ARG HIRAR A 2R -

5. 8 1R MR A SHME o He & 7= BB K/ NHE P BRI LA BUIES Bt A 4
AT AR IR AR R B

5.9 MEHRARESRRERBRMEIZ 5 1E LU
AT AR T IR R R B 0t

5.10 R E MR A ESH BN E ML 515 L it 9
AT AR IR AR Y 1T .




RS20 R RE S BB 6 2020 458 1 AR,

5. 11 BB HEWEWE
5.11. 1 & AN LS PR BT+ 42 IFE 25 18] JbARAT 43 (1, 4 R0 1 (1820020) «  18J#% HT4R
4701 (1820041) « 195K LARAT /M f7:01 (1920028) 1875 7 £R4T (1820087) A HoAth iiF 35 1)
RAT FRAR AR I IS 0T IS R, B S wf H il —F W22 A il 5. &
TSR . W THRREH2020401 H 16 H R AR X B BT I A BR A 7 i ab 3 GO
frRig e (2020) 15) , JAT A ZH 034720195204 7 04 H R AT ALARAT B4 A R
AN PR CERA ST 20190 5565, IRINERLRIE 70 H20194E04 A 12 H R A SR 1L Tl
FMPERAT A B IR A F AR T CRER I T (2019) 6%5) , I THRIARIEH20194:04
H30H AT B RAT R A TR AR AT CUARRIETIE (2019) 115, ILTGHRLR
1520204204 H 14 H R AT AT I A IR A R #9130 GEARIR ST (2020) 1
) .

AR RAT EARZ B AL T R IE T 518 1E, FIRUER 4% R R P 747 & 4
TSI 2 =) 1) BE IR

5. 11 2 HEH R KT+ 2 BERBEEE & FME K S EBREE.

5. 11.3 HAhE = Hk

e 47 4% Gt

A RIE S -

RECIE S 5K -

S IBEA -

I &IPS 45, 253, 984. 97

I U R T 2R 425, 663. 14

HoAt BHSCGK -

HAib -

N WD~

&1t 45,679, 648. 11

5. 11. 4 &5 BR 1 B0 AL T3 BT T 3% Bt 357 A 40
AT AR AR A A T 58 B 1 T B i 57

5. 11.5 R & IR AT +4 B R P AERUEZ FRIF O UL B
AHe G ARG IR AR A B

5. 11. 6 # ¥ HA R G FRERI AL 7R #H7
W T DY TN A, 2% B ) 20 T2 AN 5 5 T I TR) Rl BEAF AR R 22

S

AN




RS20 R RE S BB 6 2020 458 1 AR,

§6 JFFBAEESHHEZ

AL An

H R (S 4l A R E (S 2lif5iC
i BS54 205 40 1,832, 757, 502. 15 3, 900, 206. 23
ik 5 300 1) 2 < A R ) 7 80 3, 111, 349. 38 6,431, 321. 66
P BT SO 0 1) s 4 e el 4 6 4,213, 408. 13 4,552, 841. 29

2 HA A E] 3 £ 7 0 AR B 1) il
(O &g/ LL “=7 3EA])

e P HH HA R 3 44 0 2 1, 831, 655, 443. 40 5, 778, 686. 60
& LR PR . 8 N80 S G, sk [m] 5 3 o HE Ay 01 I 480

§7 EZ&BHEACHEERSRELEESH R
AR T IR e BN R IE BT B e A &

§8 EHMBERZFRENAMERER

8. 1 &N B—BREFRH ES R LHIE BIBGE T 20% 815 L

- AN FEA S M BRI R IR R S0

= R 2

i z ,gﬁggji B0 B 1 it T [ 130 FEA ik =a

Z FO 1] X 1]

m 1 202(2)8;8(1)3;1 989, 018, 148. 63 - - | 989,018, 148. 63 53. 83%

& 2 202(2)8;8(1)3;1 790, 062, 207. 08 - - 790, 062, 207. 08 43. 00%
7= R AR

AEE G AL R — BB E T A OB G1L B S0 I 20% A0 KDL, %A KBURE [m] s A B SE AT, e T g 2
VRBIPEARS,  BIJE 57 A REREAZIL, B R BE DL B M AR B 6 587 DLSOAT IR B I Bk, B i AR AN RS2

T e R BT, A BN OB B2 15 B AR B RE J A PR BN DA AL IR 0T S [ 3 B0 % 7 AR B xh < B Ay
WA R BRSNS, o8 T OISR B S B A NI EEE,  FTRE BRI SO I B R A 1 . RIS 9 17 A1
TR B E SR AR E, EEAA PR S S FIAESF R BRAE, BEaEag iy, Ziemm, Eemnaik
A NAFAE R] BETC I B I e [ 455 A 14 e P 5 < ) DXL o

8.2 MM EH RKHFMMEEF B
AN T TR M B B8 R SR LA B 2 S

§9 HBAXHHER

9.1 H#AEXMHEX




RS20 R RE S BB 6 2020 458 1 AR,

(1) o [k 2 7 o A A 2 5 5 27 AR IE S 50 B i < B3 R (R S A
(2)  (hEdEAE A6 FiF RUETR R T R e Ak & & H))

(3) (B A 2065 i 27 BUIEZ 4 0 J e H B U 15

(4) (P RMEAE 206 07 ROE TR B 2 e 18 )

(5) ZEE LS BARALAE . B L

(6) ZEFEE N5 BAR AL AE . B LR

(7 R IR M 2 BRI HoA SO

9. 2 FFIHL R
o NI SR AP

9.3 R AR
PG E TRV A S e B B, WPTAE ST TR JG, 765 BRI (R S E IR SR 1)
SEE
R ThEh e A PR A\ % P k45 HL15400-160-6000, (010D 56517299,
M. http://www. zrfunds. com. cn/

R SEEARAA
20204E04 4 21H



