MEAEREREREFEERSEIESRAES
2020 £F55 3 FEME
2020 ££ 09 A 30 H

EEFEN WBEREZEEERAT
EEEEN HEILHEBITROERAA
WEEH HEF: 2020410 A 28 H



038 % T A i RO BC BB A R R R R 4 2020 R 5 3 R

§1 EERR

B ANMEF S LEFRIEARR S PG R AR BOIC . 1R T TERRR Y
ORI, R AR RS A 58 B AR AE AN ) K BT
G IUE NP E TR AT B A IR A IR A G S RIE, 1202041023
HE 7 ARG PRI S fahr . @ ERMA R HEGIREENE, RIERZNEALT
FEREARICE . RS VEMRR B BRI -
BB PR LSS T L B 50 i SR U BRI IE F 2k 5 087, (HAGRIESE
%Eﬁ]
BRI G ACRILARMRERIL . BEoEA M, BB R B R S AT D
ﬁ%@&ﬁﬁ HOETEE=SIIG R LS
AR I 55 BRER T
ARG HIEH20204£07 H 01 H 2 5220209209 H30 H 1k,

§2 E&7AMN

BRS¢ prudlia=y

=
=

e 005682

H

P | B | B | B

A A= %% H 20184F04 H02H

&

&3

wiafFJi RARIF I
Caey

P =N

=

o
<d

HATR F5L 445 0 2o 723,272, 225. 964}

I BB PAT L BT RS KT e
iR B AT, LR E ST K S A R R
ORI, IBSRGE Y 57 L B v ) 35
BE[a14, 7740 SEDLE S BT 7 (0 R YIRS e G 1E

BB Hbp

ARG RG T RAF R S EENRI B RE S, 1E
I MR 72 WL 22 B e B RN < R Ty 37 AT e 35
LA L, B R R < SR BT i BT
JB 2 AT ML E B SR, B E iR & AR 7
KB E: A EIRN IR G0 5T 0 i
Al b, B R _EASIEAN R

TPIR300F8 B 25 2 X 60% -+ R 2e & fe Bk 25

NAS 83
. Xiﬁ $><40%

AREEGONIRG MG, B EH TR 5

PR AL 2 Wb as TR MW Mr M S, KT

BRI




VoA 308 5 Bk Ik RO I BLIR A TR SR IR A 4 2020 4R 2R 3 R A

A== UN WF S IE 77 B 7 A BEAT PR 2 7]
BEEREN I TR ARAT B A PR A A
§3 FEMFHEHNESFERI
3.1 FEMER
Bfr: KRt
FEU SR et B (20204207 HO1H - 20204209 H30H)

1. A B O S A & 46, 338, 785. 79
2. A AR 2,903, 432. 18
3. IR 350 25 4 A B AS B 0. 0049
4R E ST A 1, 494, 572, 260. 80
5. HAR I & B H 2. 0664

VTR SHEAR A O A AL 5 R e S T g A, TR A SRR SRR
LI& 7J<3F;<TEE?F)T§J%Z%
2« A SLHM AT IR AL AN . R . AN O 2 SetiHE AR 3L
) FHBRAIR DG AR E, AR v A ] Qs i o in AT 24 Se i A2 sh i as

3.2 BERHEFRN
3.2.1 EEMBRENKR KIS RS BRI R K R
N%
IR B i;wt’;
. E | | B
12 K KPR W2 amx | O-0 | @@
i) ® P 22
@
k=1 H 7.90% 2. 05% 5. 58% 0. 95% 2. 32% 1. 10%
N ~VAN M| 47.58% | 2.00% | 13.19% | 0.78% | 34.39% | 1.22%
ok —4 59.00% | 1.96% | 12.34% | 0.82% | 46.66% | 1.14%
i efRENER 106.64% | 1.64% | 13.77% | 0.82% | 92.87% | 0.82%

3.2.2 BEEAFARIRESRTHHERKRRD KHE RSB R R
B LB



VU 368 T R a0k RS I B VR G RUUE S I B R G 2020 4R 2R 3 RS

HERE SR R R E R TR AR R EE RS R e S E R A
(2018504H02H-20205209H30H)

100%

0%
|
|
|
|
|

2’5(? Ef’ﬂ&litﬂ 2018/08/28 2019/01/29 2018/07/03 2018/12/03 2020/05/11 2020,/09/30
— isErEeREsREEe — Ushuss
A BESE FEARERE AR, WHE 5 R E R S E S K2 9 106. 64%, [F]HH
b4 LR R U i 28 913, TT%.

§4 BEAWSE

4.1 EZE&2E (RESELHE/PN) FHir

EAREE | I
SR | #
M .
/T HR %% IS . Ui B
H A Hig | 4
PR
AIEFELT | WHER
(EE SUAEIE Sl e b5 SRR, PEHAR A
TiE G, VB T S A6 U221t 9 B A FR 2 =]
A A & AT ROR A RIS s IERIER A R 5T
- R HES . WEEENE | 2018- ) 3 ANFFT R TSR E
KR A RYIE TR 4% 5 3 09-14 H; BEEESEEARA
& BT EAT RS IR TR HHR LT, 20184E4 F N
A IE 5 4% 08 o 4 RNV I NIV UE 7 58 7= 45 BEAT TR
PHERIE IR — R NCIP
RETER R R EE RS

H
EaN
=
piez
=
=



VU 368 T R a0k RS I B VR G RUUE S I B R G 2020 4R 2R 3 RS

Z M,

FE: 1. AR A WD RRE 2 w8 E HSAE H 1, B B IV RYE 2 =] A€ s H
B E EReLBER AR FARH .
2+ UEZF ML SGEMAT I o GIEZF A N R B A FIMNED AHIGIRE

4. 1.1 BARSREAZEF-EEITRISRLENE &L F N EER™ R ER
JAR A S I < 20 PG R I 7 R 5 B0 T R 1 0

4.2 HEANIE YA S ZES B FE B3

TEARE HIN, ARG E PN AL QEF B R EIR) M A S )
E LK (B BT s 18 R TR B R S AN R R R R e e &) o (WEBE T
POREUL R G B IR A ROESF R R A G S 1) A2, AFWMSER . B e
JEE BEAE e 77 . ARSI, EeIB A, WA RAERERE SO
A ANHZE AT

4.3 APREEMHH
4.3.1 AP G B HPIATEN

AFEGEIN TP N E R PTG MALE, g F R S A N
JERIRAE, RGN LT A IR 5 AP AT RGN, A
PEREPAT T GEFFRR B EH AR AT 5 BRI M OB IES: 5 8 2
RAFATZGEHINEGY FHE .

4.3.2 RERXHIT ALY

WE AN KRR INARIE S AAE T H L DAT N WEN, RIS R AREE 158 5 B
NIFFEM IR B A0 58 5 BRAS D i AU AZ by B i UE T 24 H B AS SN IR 0L, ASdk &
H5ARA G HAMESEANRNEE T CGHN 3HN 5HND FFEE 5 158 5t
ZEAR LSRR o

4.4 REPAR SRR KENIBIE D

=FE W E N, BERIEBOR RIS B e iE R R, R EE T T
WIE DA, AT — S e 2 45RO S, e BB BB R . MATIARECRE,
AT SRR 5 R R = 2 B et I — e M R [0, T R 97 2 T R ) e e S Rl s 7 o T
Wi g, AEAMA . BRATERCE SRR, EERIRMERE . WX EE, IR
ARSI AT, (BHENATFE G, WA E Esms A8 m, FATH0 T ek 5
Y1 .

TERE AN, A4Sk A7 B B N7/ 3 R 7RSS A SRR, RS IEAT LRI,
FFUERE AR RBEN R, SR T S XU R R YR R K IRBEECE b, AT

#/5 W, LW



VU 368 T R a0k RS I B VR G RUUE S I B R G 2020 4R 2R 3 RS

BRELFORIRERE T UHMESCH . KRR S B, Ay BB I 5 AT WA R
AT LRI AT R TS A 7], 73 FATIAT A S AR & O E . EE)Z
I, FATLER LTS AERD W B 5ET RIS KT BRI IT5 . X
SHCIEREI9E S IRBHLM RIFHI AT, REAERERE WA E P Ik AR Z R, &
SRR T O ARG R A, EIRANRARE I HRIIER I R IR 4ks S
ARBAEAT S DDA R I H A0, B i AT e BE T IR AR 2l (Redh s BRZG5E)
T N SRIEAETE HTTIORE, o E T 9% dh K RE SR T B, A A AT 2
RKIAR A A FIR AT, ERARRSE IR T IRT SN, R
AERAEIEE, AP RIREREATE CGERET,  HHENL. 5658 i imil
SR A ], ARRAA TR RO B 5 R AR B A% L al 77

JRBBARK AT, WAMRIRRIFIETURUESE, BRIANLTRRFRES REN)
AAEMN, ERATN N, HXRERRCEE/N, WE G ER L, & EEE
BBl raate, WImARRIA W Re gk e e fy P X BRI ARG XR. B, BARE
A RN N =, (B5%5 18 B ek Br AT E M, JATN B dr i KA — € k77,
AW AR SR B DR — DU, SRR A ORI RO TERA TSI A8, X0
AR FaE L A F SRR T 5 E RS IR AF KT JLok, BEE & RS G
IR RN X e B bl AR N R RS BOT R R R T E
o, PEBUR T > 20X SRR, A BREE G MR S BE BOoR AT BN e A%, $RTT
HEA eSSy )a, BB =FIREEE, — A Sk f ik Sk 23
BEREITES, XBAA T HAEY 5K, ST IR IR T LLARSE IRy . e R
— R, AR AR OREF VO =y e ALBEAT HR AT, EADIEIRL b, kit ey g B
YT ATWIAZ TR . FUAPERE /TSR PL AT R Sk ATRCE, Ay S 7 = Ak K A
WAEIRKE) SR T AR A G i E I K.

4.5 REHPAZSHN SR
AR T IR 30 B2V ORI B R e W E N2, 066470, AN, e
A E AT, 90%, AL ST LA R HE N 2 R D95. 58%.
4.6 WMEHNESFA ABEESH = ERE RN
AN, AREEGAR M IES: AT H e AHFE NEE AR — 0 ANaiE 5
EFHHERT LT e
§5 BEAGHRE

5.1 EMRESHHEHNR

o 3 e A B (R B A8

Fre i H EH o)
(%)




VU 368 T R a0k RS I B VR G RUUE S I B R G 2020 4R 2R 3 RS

1| RS 1,413, 806, 332. 47 92. 69
Horpre 2 1, 413, 806, 332. 47 92. 69
2 | HEHE - -
30| EE G IR - -
Hr: fige - -
B SRR - -
4 | RERHE - -
5 | &RlfTA R - -
6 | EANREEMTE - -
Forre SEBr =m0 ) SN B B

TR 4 B
7 ifﬁTz?%k$ﬂ%§§i%&4fﬁ?é? 82,527, 316. 75 5.41
8 | HAhwir= 28, 961, 065. 22 1. 90
9 | &it 1,525, 294, 714. 44 100. 00

e BTSRRI, S80S B S5 I E o T A 5 & w Re A R 22

5.2 MEMIRLITI A RIBERFAS
5.2. 1 MEHRLTW A RNFNBRERTHS

Y 1Tk 2~ FeE (o) AR T A ] (%)
A ARG RRS B Dk - -
B | KAk - -
C | il 1, 069, 068, 849. 16 71.53
b AN VA NE WY B B

AR R,
E | &350k 13, 029. 12 0. 00
Foo| bR MEHI - -
G | ZZiEiE k. S fg A Bl 60, 140, 589. 00 4. 02
H | fEmiEgl - -
5 EAR S A AE B
I RIS 229, 056, 836. 32 15. 33
a4 - _
K| pattk - -
Lo | FSEANRE 55 Mk 5l 33, 402, 537. 00 2.23

BT OW, LW




P

VU 368 T R a0k RS I B VR G RUUE S I B R G 2020 4R 2R 3 RS

FHART FEABAM 5

21, 895, 581. 40

1. 47

KA AN A 3B
Y,

183, 777. 21

0.01

Ji B 55« A AN At AR
5l

HUE

PAMRE S TAE

A AR A AR

45, 133. 26

n|=|o | T

Vard
o

it

1,413, 806, 332. 47

94. 60

FE: H T VU sE BN B IA 2 SR i o 2 < B E I Uy T RS S T RE R 2

5.2.2 MEMARBAT I RIBRER R R ER RS
AT ARG IR AR FF A B IOERE

5.3 MEHIRIEA SOME G2 & F ™ 13#EH LI R/ MR ET 42 BER IR R 4

e | P e | wman | anmmce | 0o HHEE
figy %1 (%)
1 300433 | R 3,265,977 | 104,903, 181. 24 7.02
2 300601 | BERAEW 562,659 | 102, 409, 564. 59 6. 85
3 300122 | B KA 681,120 | 94, 886, 827. 20 6. 35
4 688111 | &1L A 257,219 | 84,882, 270. 00 5. 68
5 688516 | BEKG4E 927,102 | 72,944, 385. 36 4. 88
6 002241 | AR 1,700,944 | 68,769, 165. 92 4. 60
7 300136 | fE4EiE(S 1,230,366 | 67,067, 250. 66 4. 49
8 002947 | fE4%i5 1,243,314 | 65,709, 144. 90 4. 40
9 300274 | FHYGHLYE 2,246,101 | 61, 745, 316. 49 4.13
10 | 300142 | FR&RAED 1,190,091 | 60, 551, 830. 08 4. 05

5.4 WMEWIREF S MM RN GFR R A S
ARG IR RFFA 77

5.5 M HIRILA RME HEE T 13E LB R/ NHERF RIRT T4 Biss B R Bl 48
AT ARG IR ARFFA 557

H
o
=
piez
=
=




o 308 B3 A Y ROk  ROS TIC B VR B TR 2 % B Ak 4 2020 4R 5 3 R R

5.6 MEWARIEA RME G H S H#E I /N BT 4 B SCRRER B
i
AT AT IR AR FFAT B SCFFIESF -

5.7 MEHIRIEA SME o 2 & F 713 H Lo K/ HERF BT T4 St e R B3 A
AREAMEHARRFFA )R-

5.8 MEHAIRIEA A b2 & F 7 13H Lo R/ HERF TR TL A2 BUIER B B 40
AT ARG IR RFFABGIE

5.9 MEHIRAE B H IR 52 FH O i W
5.9. 1 MEWIRAESHRHIBE RSN RHA
AT AR HIR BB AR B2

5.9.2 AEEHEFEBIARKBRBUE

ARG AR B A B LI ORE . [Ty MU N EE H B, AF R,
EES S RARAT . @I T AR B TR, SRS
B HISE RGO BRI GRS K SR 227K s PESE I B b, B3R IS
WTLE AN, URBR A SRS REE, FRAGEXE . iR A
BRI B N A st B T A, RIS i sh A 2 S B b AT i
RS, i e e B B BLRCR

5.10 MEBRAZEESE B E G5 B H
5.10. 1 AHEGIARBREBUE

AR G0t [ (A 07 (5 B A B AR . [RIEETT 3 M A EEE H Y, AR ST
AT U R T . RIS, B 2 Sk B Sk AR AR 45 SRS 3R 4T B AR
B, RGN 5 -

5.10. 2 MEPRAZESFFZ K ERPRFESMREHA
A G AR A HA AR BT [ R 1R

5.10. 3 A HE AR FE AN
AN G A A HA R FE R [ R 1R

5.11 HEHEHEMHE

5.11. 1 MEHINARSHR W +BIEFRRTEARBERERIILRAE, E£F5H%
9 H Al —FNEZRERRE I+ ZIEFRRITERRRZ B AT BTN .

B9 W, LW



o 308 B3 A Y ROk  ROS TIC B VR B TR 2 % B Ak 4 2020 4R 5 3 R R

5.11. 2 ARG E M+ HREF, BABHESARMENEEREEZSIHBRE.

5.11.3 HABEFHR

75 ZFR &8 (7T)

1 R IRIESE 318, 036. 47
2 SCUE Z7 T H K 26,704, 177. 88
3 JREYST 5 F) -
4 SR 11, 003. 83
5 JRZYAT A )R 1,927, 847. 04
6 oAt SO -
7 HAth -
8 it 28, 961, 065. 22

5.11. 4 B HIRIFA WAL THBIAKI AT He el 2z 9 4
AT G AR IR AR T A Ab T 5 YT T e 4 5297

5.11.5 REHIREI 48 B 2 772 T 52 PR 15 O B 5 8
AN F G AR A AR BT 42 B 22 A AN A A R A2 PR A O

§6 FBAEEHFRD

B
15 HH S A B 271, 556, 106. 47
i S S0 1) 5 4 P O 3 0 691, 318, 222. 00
R iR S0 1) 25 4 A s [ 3 0 239, 602, 102. 51
5 HASH R EE 4R 0 A2 B i 8 (4 ek 2> DA )
“=7 1A
i SR 5 4 30 40 723,272, 225. 96

TE: IS AEB BRI A, BBl e et A0

§7 EZSEBBEANZHEEREREALESENR

7.1 BR&EEARFHEAESHTRIHER
BREIAR, SN RFA ARSI,

7.2 R&EBANZHERTREREAR ST Z VA
AR AR S E T F A B Il B A &1

10 7, L1 mW



o 388 8 T SRR R TG TC B VR A IR SR R B 4 2020 4R 5R 3 TR

§8 RmEREEFFHIMERRFR

8.1 HMEMNB—BRFRFAE S LHIE R BT 20%H1F
AT AR T ST PR T B BB R AT B e 0 A B A1 38 ek T 20% ) 15 e

8.2 ﬁémﬁ&ﬁ%‘ﬁ%ﬁ%ﬁﬁtﬁ%ﬁ B

v WEA, AREEBN B A FMENT 1202058 26 HAS T R E (L)

QEE A 7 I XA ES 4526 7258 9=

§9 BREXHEZR
9.1 #EXHER
1. JoE W T Sk e R TE e B VR A THIE 25 5 8 ik A S ik vt e
2. WMIBIEHRE =S HE RA T E IR, A7 EE
3. A3 A Y ks 1k ARG T B IR S B R R A AR L
4, MiBERE MG RERERSMIERRREEREESR
5. I3 B Y R 1k ROE T B IR O A R 1R R SR S U
6 AR 1 P Fi HE R e 4 R ) 25 T 4
9.2 THiHh

9.3

YT AR T X K 2655 B I K JEBES . 92
WL A BN T 30 X DY B DU B K B Bl 70 23 A%

AR

PG E X ARG A B, TG A RS B @ISR B A IR A A .
FJ LG 95336

N bR www. ctzg. com

WHBIESF B A RA T
20204£10H 28H

1 ow, 41

=



	§1  重要提示
	§2  基金产品概况
	§3  主要财务指标和基金净值表现
	3.1 主要财务指标
	3.2 基金净值表现

	§4  管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 公平交易专项说明
	4.4 报告期内基金的投资策略和运作分析
	4.5 报告期内基金的业绩表现
	4.6 报告期内基金持有人数或基金资产净值预警说明

	§5  投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.3 报告期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	5.4 报告期末按债券品种分类的债券投资组合
	5.5 报告期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	5.6 报告期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	5.7 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	5.8 报告期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	5.9 报告期末本基金投资的股指期货交易情况说明
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 投资组合报告附注

	§6  开放式基金份额变动
	§7  基金管理人运用固有资金投资本基金情况
	7.1 基金管理人持有本基金份额变动情况
	7.2 基金管理人运用固有资金投资本基金交易明细

	§8  影响投资者决策的其他重要信息
	8.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况
	8.2 影响投资者决策的其他重要信息

	§9  备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式


