TR FTERRFEIEFREES
2020 EIFE M5
20204F09H30H

HEFEN . PRESEEARAR
EEXEN . FEIRBHEERITROERAF
G2 Hi:20204E10 5 27H



H AR PR TR R RE SR B R < 2020 5 3 IR

§1 EERR

R EHENNHEF S LEFRIEAIRS P GO AR R BOCE . R PR B
ORI, IR AR RS R 58 B AR AR AN ) K BT

He G FEE N I BB & HRAT e A IR A A IRYE AR G & FIME, T20204£10
H23A 8% 7 ARG P 551865 iERBUR R A SR ENE, RIEERKAR
A RERGCHE. R SRR B R -

BB BN RV CLSEAE T bR 50 SR NS B i P R < B8 7, (HANPRIESE

G ERA,
HE WA GIF AR AR KR BETA KK, B0 E AR BB sk M
AR AR I G I FA S UL B 45

AR W 0 45 R R A T
AFR AW EH 202047 H 1 HE £20204£9 A 30H 1.

§2 E&ABNR

B G TRIFR Hh il 2 VB Hh A5t
A 003009
HeiEfEr RLFITF I
el ile Y Ve B 2020406 H17H
i 5 HIAR I S AU 167, 540, 299. 144>
AR G A P A ) RO AR R R A A Bl 1 ) i 4
ek H b T, H AR R IS ﬁ%ﬁﬁ (AR IESS
B NG R 557 Lb g 5 v i P e U 2
1. FIZEFRUHA S ms
2. Yt A 26 il £ T B SR
Pt A mg 3. Ga sk
4. A5 H B3 5
By WP SRR SR T e
o HfUE I E (1-34F) FEHUIN A 26 X 80%+—4F i1 2 1
b 45 Eb A v LRI LS ) X20%

» KRG R B G, FL T AR AN TRUA U 5 AT
MRS WS R AT S, BT T
AN Hh il 4 A PR A
REEHEAN Hh ] IR S i 5 ERAT It A B A )

20




HH R P L G I T 3 B A 4 2020 5 3 AR

T JE oy 2R 4 S 4 TRTRR Hh Rl 7 33 R RLATTA Hp A PR R R AR C
T E 0 34 A Z A0S 003009 003010

Ei:8=¢ Uk R &= A K X st

146, 613, 390. 331y

20, 926, 908. 8114

§3 EEMFEIIMESFERIN

3.1 ZEMEER

Hfr: NRMI
FE 5 e %E«%:ﬁﬂ (2\020%07)% 01H - 2?20%09)%#30EI>
HH Rl A A HH R P R R A5 C
L A E S a8 956, 990. 22 99, 906. 18
2. AJHAE 231, 586. 05 -63, 051. 30
3. AL 35) 35 4 A B AR BRI 0. 0023 -0. 0025
4. BRI G B = 175, 986, 643. 63 25,001, 346. 77
5. BRI S A0 B 1. 2003 1. 1947

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

HAtN OINE 2 fe a2 sl

) FABRAH IR B S AR AT, AR A ) 2 S il as n_EAIY 2 Se i E AR s e .
2+ ERARIEGWEHRS AN EIERA N SRS Z IR, Blin. SEerHiE. e
PR, TP AP SE PRI i KT BT P A

3.2 EeFERI

3.2.1 EE&MBHEN KR LS RIS LB e 2 1 H
Hh A P TP R AV R I

Py ﬁ@i& WGk | kG tl:f&%';%
BB =D ez | BN | ElEER | O-0 | @-@
®) =46 HEE®
HE=ANH 0. 11% 0. 05% -0. 11% 0. 04% 0.22% | 0.01%
ii?ﬂ;iﬁi -0. 04% 0. 04% -0. 08% 0. 04% 0.04% | 0.00%
Hh il £ 3 H R fR I IR
Py ﬁ@it& 1235 ot 30 W 4574 ttiﬁ%
b B =D HhpEz | HEfEkE | #ElREER | O-60 | @@
@ EAE)) HEZE@®
HdE=AH 0. 06% 0. 04% -0. 11% 0. 04% 0.17% | 0.00%

3




HH R P L G I T 3 B A 4 2020 5 3 AR

A a L

e =0. 11% 0. 04% —0. 08% 0. 04% —-0.03% | 0.00%

3.2.2 BESARAENIRES RIHFEH KRR EEE RS LB s R
BN LR

FREEPERARI DSBS RS VA R BN S ER A
(20205065 17H-20204:09R4308)

0.2%

0%

0.2%

0.4%

0.6%

08%
2020/6/17 2020/7/8 2020/7/27 2020/8/13 2020/9/1 2020/9/18  2020/09/30
— FREETERA — UEEEE
FREFTRRCRINSEERES A R E B En R ERTE
(20204065 178-202047098308)
0.2%

0%

0.2%

0.4%

0.6%

08%
2020/6/17 2020/7/8 2020/7/27 2020/8/13 2020/9/1 2020/9/18  2020/09/50
— FREETERC — lEtEEs
T HEEERMESURNBRAE, AEGEEEERAESHE 6 NH N e,
BEAMR S IRTEE SN

i




HH R P L G I T 3 B A 4 2020 5 3 AR

§4 BEARE
4.1 BELH (REBSEI/ND FHN
EAREEIE | F
SAHMR | %
N .
k4 B 5% | s | B
H | H |
i
it £ 2 3R 5 I 27
WS, PR
WP o3 BUIE S5 45 B 0 T3, FEEE
G L PR R WRFGG L, &
AR S A Kz, HEAUAE
HRALG BT RUIE S R 0 IR VAR = = N4
G HHRR I3 A T BE, SR LA BR10%E o
T RS RESE | 2008 || | 201047 2201347
K, PRMEEAIf6F | 06-19 BT A5 A BRE T A
MUES BB G, HRhR A R A A e s i, AT
234 H g S T 2 FRLFE, 20134E8 H A
RRAIET RS, PRl G E AR A,
AR 3 H S8 I L5 BT [ B BE R e 22
P B R SIS R L,
FR) 5 < 2 1 [ WA 5 B
EIRSSZSER
A (D RARTHIES, AT HIRE AR S8 B SMEGER T R HIIS . 6

& FZAERHERMER, MR H Dy EE A R AR H .«
(2) UEFF ML) SCGEMATIE 2 GIEZRAE AN SR BERE A PR INZED FIAH S AE

4.2 BENIRE Y AR TS EEI T E 1B B

AN, AEESEHN M T (P ANRITREIEZRE) « (R AR
FEUEFF R B HE ) LS TR EE M Fe & FAMHARAR SRR MR E , AR
SAG M ERS T R JR N BN P AR g B0, AR AR I I XU R Ak b, a3k 6y 0
FAAT NSRRI 2 o A B s AR 8 BT A7 RIS R e 5 R e L) 5E, B
PO & Oy AT AR 28 (478

4.3 A PXHERUHHA

m
=



HH R P L G I T 3 B A 4 2020 5 3 AR

4.3.1 AP35 5B RIAT B

Rl GEHBRBEEEHAATAFLLHERTFEL) , AAAGE T (AFLH
EHINE) FFASHAT, AFEE A R SR T ORR R, IR S o O
Iy EssEml, ERFFE. . K HPATESAT, BHIE. W, EARTFRES M
HHER DR T A PR T E B ER A S, PRIEA A 5 IR M B S8

RGN, R A TR 5 6B SRS AT SO R IF, AR TG ZH T AT
, RRAERATFHIAE G FI

4.3.2 REZHITARETRHA

A R A DA SR Z TN

T I R B R A & 32 53 BT A 0T 3e A 1R H S )58 5 A 38/ B B0 32 5
RIS = H RS RES%AITE DL -

4.4 RGN ZEES R BRI FEIE ST

“FREENAEFSRERSE I, T A gkl m gy, 8H A Tl hnfd [F b &
5. 6%, FTHIMRO. 8NE i, HIE R BT BB IRGEREERIF SR, R Rt
T, WMEdE—PEE; HEEEKREFA, EPPIFF. Ml @EFEERH s~k
I FEEWE K ITBA LI, 855 SRATAAAER A, PRI E R, mAECE
Feo S HELETH T L T MU E ELIG 0. 5%, RN IR IE, BEIE. SNEE,
W TRR R4 T 9000, 0 O B ARAT ML AN 58 1047 b g 8 33 - 155 ot BN 8. i Ak 7 T
CPIRI%, PPIPEIREA AT . —Z B SRRl BT R SR ECHREN, Hhy i (R4 il S 4Ll
TRFE T 13% A M R K, B DA B NI IRk . 1% oA 7 36 s AT 2R Ak T8¢ v
AKF, M2BEGE10%LA b, MIZEF-Z8%. BUR T, Hi=hBiBURIE, BRMBCHET IE
WA HAE RIS, BRI AHE BT BAT, MR SNIE B Bk

=AW REY AT TAVIR RSN, AR AR, +
SEETFME EATA0BP. 2 JafERE 5 EE I R T R, I MR AL i g 2 4
e & by, oo BRI A5 TR 2%, T [R5 T o, HAEEIJFET H J5 2 H T 47208P.
8H THIR & —EE NEK, FRARATREIEIMECR R R T. SIN8Z10 H R A5
Lo R JTIROR, Bl BG4 &8, WaE R REEN FATIEE . 9H S5 R s m i,
mh = M2 &%, 8H FZRIH R THEEF _L1T730BP. BAAKE, —FERIR6G M,
L4EEFF_FAT65BP, 55 EJF 14755BP, 104EEH F4T62BP; 5 i /71, AR 2N
B, SRR E R FAT43BP A, 3 EATH0BPE A, SAEH] FAT25BP A A Ak
S SR 1-34E ] FAT30BPAE A, 5AE ] 47 22BP.

&P A e GG E N T, RIE T BT matE. = FEYERE T
B A A ASAFLE FATAT

4.5 MEHAEEH SR



HH R P L G I T 3 B A 4 2020 5 3 AR

B AR R Pl PR R ASE S AR E N 1. 20030, ARIREGHAN, %S
Uy A E G K R ON0. 11%, AL SR EL B IR 2 R -0, 11%; B E R R ah a3
HAEARCIE S BHE N L. 194770, ARIEIAN, ZREEHPTIHEIE K FAO0. 06%, [F
P 23 e B R W 2 #6 9-0. 11 %,

5.1 MEMRESH=HEHNR

§5 BREAAWE

s 5 S ) i B4 ST I LA
(%)
1| Bt - -
Horprs 2 -
2 | e _
3| BlE R LT 260, 074, 242. 00 95.97
Hrp: fiigs 260, 074, 242. 00 95. 97
B SRS -
4 | R -
5 | SRR T _
6 | EANRE ST -
Forpre SEBr R0 R SN )
IR G B
7 ﬁ?$fz?%k$ﬂé§§i%&&fﬁ?/& 5, 645, 948. 78 2.08
T
8 | HAmwE™ 5,267, 710. 36 1. 94
9 | At 270, 987, 901. 14 100. 00

5.2 MEMIRZITUAROBERRAS
A G AR IR ARFFAT IS -

5.3 MEHIRIEA RME HEE T HE AN HEFRIET 2 BEE S R H 4
I GARE IR AR R A IS

5.4 MEMRELFI P RNGFBEAS

g

o155 dt A

~JetirE o)

o 3k 4 B 9 E EE )
(%)

1

7,295, 442. 00

3. 63

b

b=l




HH R P L G I T 3 B A 4 2020 5 3 AR

2 JAT = - -
3 SR F 56, 234, 200. 00 27. 98
Horp: BURYE SR 3, 493, 000. 00 1. 74
4 (A riess 78, 927, 500. 00 39. 27
5 Ak G AR BE 55 20, 986, 100. 00 10. 44
6 O A 96, 631, 000. 00 48. 08
7 AR (A A2 i) - -
8 [i] L A7 H. - -
9 HAth - -
10 it 260, 074, 242. 00 129. 40
5.5 EHARRA RME G HS T =13 H Ee 1 KN R BT Tu42 2 5 BT A 40

4
B | wpam | omE Go | antEon |0
{E e A5

(%)
1 | 1480532 145K {5 i 300, 000 12, 306, 000. 00 | 6. 12
2 | 1580262 1578 Ik 5 5 200,000 | 12,206, 000.00 | 6.07
3 | 1282364 127522 EMTN1 100,000 | 10, 386,000.00 | 5.17
4 | 101760015 | 17/ F=H#MTINOO1 100,000 | 10,271,000.00 | 5.11
5 | 1726001 1T FEARAT 1101 100, 000 10, 253, 000. 00 | 5. 10

5.6 MEHIRIEA RME GRS 1#E LB/ HEF RIRT 48 B SRR 33

4

ARSI AR IR AR FFAT B SCHRFUE SR

5.7 MEHIRIEA RME G EE T E LB/ M HERF R BT T4 5 &R 505 B4
AIE ARG IRARFFAT SR -

5.8 MEIARIEA SAME G H &R 13E LI R/ EFF BRT 48 BUIE S5 A 20

AT A AR AR TG BGLE

5.9 WMEWIRFE ST R KBTI 5 B 5L i
AT AR T WK AR R AT B 4 10 0

5.10 M E AR AZEHF 1) H FUHEIL 2 F O B

8




HH R P L G I T 3 B A 4 2020 5 3 AR

AT G AR IR AR R B AU

5.11 BBEHAMEMHE
5.11. 1 RGN ESHRE T T2 IEZF R TR AT 6101 (1726001) « 1835 R #RAT
(1820087) \ 18JLITARAT &t 4002 (1820064) 4 HABUES (K RAT T A A IR H Dk i
HIISL SR, BERE ST H i —F A2 Al TSR,  (LPEERR S
20204F4 H 14 H RATA S R ARAT A A PR A R AR CGERRARIR ST (2020) 15 .
VAR AR IS 52020426 F 10 H & A4 ma R MARAT (R D A BR A R HIAR T CPaR R AR
g (2020) 59) . RATEGE 0 SC4T20194E10 H 23 H K A% JLTLARAT B A PR A
H AR (REERTF (2018) 179) .

AR RAT FARZ BN B AL T AR L E w518 1E, IRIESR 3 0 e S fE 5 75 & A
AN 2 5] 1) FEE A o

5.11. 2 ZSERME + X BRERBLRE S & FME RS EBREE.

5.11.3 HABE=HIR

¥ 5 2 HR &% (7n)
1 12 HPRIES 6, 242. 43
2 TR 55375 S K -
3 INAgiveil] -
4 SR 5,014, 761. 95
5 JREYAT A ) K 217, 805. 84
6 oAl YR -
7 Ry e 2 28, 900. 14
8 Fopd -
9 it 5, 267, 710. 36

5.11. 4 REHRFE KA TR T ER535 04
AR G A HA R AR AT B ] #5451

5.11.5 EFHIRAT 42 B AP AL Ul 52 FRAB L Y Ui A
AT G AR IR SR A R 44 R T AR IR IE 2 IR AT D o

5.11. 6 HEA GRS MR HAS FHIEE
PO NS, 8 PR A AR 23 T2 R 5 45 U T T8 A BEAF AR R 22

§6 JFHAEEHIES)

D



AR T R 5 A S VS 2020 4R 5 3 RS
AL

HH R A A Wl A C
i A SHAT] 5 44 20 A 20 42,922, 539. 01 43, 834, 869. 51
i P S S0 1) i 4 A P O 3 0 121, 353, 463. 93 10,119, 113. 11
s iR S SO 1) 25 4 A e [m] 4y 0 17,662, 612. 61 33,027, 073. 81
15 A [A] B G 47 50 22 B0 4 400
AR L “=" 5] ) )
i P SR 2 4 30 40 146, 613, 390. 33 20, 926, 908. 81

O & ZE R e BN A0 B B, T 5 A i 4 200 K < e

§7 ESEFHANZHERRERRFEEER
ARG R e BN RIS A e R B &

§8 HMBREIRNIMERGER

8.1 EMIN BB REFAESHBLHIEE BT 20%5 5L

® T Y e D B A T L T R e
§ i | SEAREEHELS
% | 5 | BESEEL200 HY) 440 3 T ] 3250 BT B
En s ] X ]

1 20200813-20200930 0. 00 83, 429, 834. 81 0.00 83, 429, 834. 81 49. 80%
Bl
W 2 20200807-20200812 0. 00 25,047,173.75 0.00 25,047,173.75 14. 95%
|

3 20200706-20200806 16, 545, 875. 73 0. 00 0. 00 16, 545, 875. 73 9. 88%

A A

AT GAFAE B — BB A B AL A B BB 20% AR 0L, IR B BE 2 R UBE (Bl i RE A 2R e B, R T RE 2R
VEBIHE L, RIS B AN GEIRIE AR DL, B AR BE LA B A AR AR DL 5 B0 LSO BE A IR ImIE, 368 B3 i ™ 2E AR B2

IR IR R A EURE ], A B A 3k 2 & B AR B RE 1A BRI A DR S %o 5k [ S B0 4 8 7 A B o 3 < A7 3
BUHE R BCRNIBEBINS . o8 T OISR B G B A NI GG, RTBE BRI SO I B R AR T . RIS D 7210
REFT A BB E VAR A I E, EHEANAPURIEE &G FAHE SR P NLAE, S EaRiy, 2Em, Eemn i
A NAFAE R BETCIE R I IS ] 5 ) 2 0 3 < - A1 UG

8.2 MBHREF IR EMERRFR
AN A TC RS M A R SR HLA B B

§9 HAEXMHE=

9.1 #AHMFER
(1) R I 2 7 i 8 3 P 4 5 0 R I S 350 B 2k e S5 AR (R S A
(2) (PRbEFEPE A IR RS e e &)
(3) (g P P A BT R TR I BT ik S 10 S5 U B 5)
(4)  (rpa A rh e o e 7R B UE TR B B B8 B 0

105




HH R P L G I T 3 B A 4 2020 5 3 AR

(5) FEE BB LSS BARALIE . B
(6) FEHEE ANk 55 Bt fE . el
(7)o I 2 ZOR A H A S

9.2 FFiHh R
B e B N E TS NERT

9.3 BRI
PG E AR BN (A e P A B, AT ST TR fS, 765 BRI (R U F IR SR 1)
SEE.
TG PR B A TR A R % P k55 H1H400-160-6000, (010D 56517299,
MHk: http://www. zrfunds. com. cn/

TR S EEARA
20204E10 5 27H

ST



