FRIBEEARRSFRIESFRAES
2021 F BATFE IR
20214E12831H

HEFEN . PRESEEARAR
EEHEN RBERITBRBERAH
AL B 2022401 H24H



HH RLEAS 201 51557 RS BB 6 2021 4R 58 4 IR

§1 EERR

HEEHEANNEFS . SHRREARR G BRI AR L. =R PIERRAR
HORIGR, IR A AR E L R VEA 78 A ARSE A 1 S A DU .

R IE NASGHERIT I A IR A A IRIEA R e G FME, 202241 H19HE~
T AR T SRR ITERIL ANE R DL W5 2Tkl IR G IR SE
W, REEZABEAFERRICE. RS IERRR e B RERR.

BB B KU LSS . Bh iR ST RS BT IS Tk 57, (HANRAESE

&R

REE AN SIFEARE AR BT KK, B H7E1E B H 8T 5 mT
7200 [ AN 22 4 A A 5 U B S LB o

A IS TR R A H T .

AARE I EH20214E10 H 1 H AR E20214E12H 31 H 1k

§2 E&ABNR

& TR HHRE{E 2l 5

He TR 003926

Y (kN LT
el ile Y Ve B 20174£08 H09H

i 5 HIAR I S AU 1, 863, 309, 370. 0217

%]
a3
m
=

AT A R AR SR E, eI A S
RSO 25 LU E () 45 B8 [ 4

L. REFHE

2. IR UL RS

(1) AN AR

(2) JHPFR 25 A e B SR

(3) it B2 e L R e

(4) WIS

(5) ALHFFIBOR A ms

(6) 15 A2 1 05 SR mg

(T H/NNE AL ZE A 5 $E R SR
3. RPESRRUESR IR S

V557 A A i

R G E fa Ao K

JRUBSE AL 2 ik

KIS, BT B AR
dn i, PRI AN U RS i T B T g Ak, AR

F2 0




o v A5 2051 7

RUES 8 0 54 2021 455 4 FRJERE

TRG RSB R IEE.

HEEIA ¢@%A%ﬁﬁmﬂﬁ
HETEAN THERAT A A PR A F]

& o e 4 i B A TRTRR $ﬂ@ﬁ%hA rh GE {5 4453 C
T @ RS A RS 003926 003927

A g 4325 3 A
gi‘j’ﬁﬁkﬁFﬁﬁ SHERE 1, 859, 450, 647. 384} 3, 858, 722. 644}
N

§3 EEMFWITMESHFERI

3.1 EEMEIRIR

Hfr: NRMI

B A (20214E10 01 H - 20214E12H 31 H)

RS H RS Al A H R e 4l C

1. AHH 2 Se P 2 19, 492, 421. 17 35, 840. 87
2. AJHAE 22,221, 074. 42 44, 499. 44
3. DAY 35 35 4 A A SR 0. 0120 0.0119
4. IR B4 T 1E 2,031, 259, 025. 28 4, 189, 564. 42
5. WIR B &4 8 1. 0924 1. 0857
v ARSI AR FR IR S AR RN . BB AR . AN CARE A i E AR
5b4i ) FIERAHC S S I ARE, ATHRIE A & SEIU a3 EASH A se a2 sh i

BAIE W SHAR A OIEFFA NZ G IS, Blan: Ser i, B

N
%#,ﬁA%%F%ﬁW

3.2 HEHERI

2 A EAR T P AT

3.2. 1 B g a3 &5 RN S bR e i a2 1 LA

R E A 2L A E R

ISR
| ek | st |

| s | T el T
B ‘ ez | Haes | DL | ©® | @®

EO ‘ HAREZE

® %®
@

%
=4 1. 11% 0. 03% 1.22% 0. 05% -0.11% —-0. 02%
A

=
=




R RELAS Al s TR IR R R Ik & 2021 4R 57 4 TR

U
NN 2. 46% 0. 03% 2. 89% 0. 05% -0. 43% -0. 02%
H
U
4. 58% 0. 03% 5. 09% 0. 05% -0.51% -0. 02%
—4F
U
i 12. 82% 0. 05% 13.19% 0.07% -0. 37% -0. 02%
H 5t
&&
[F] 4 22.72% 0. 05% 22. 58% 0. 07% 0. 14% -0. 02%
Wk
4
B (S Al 5 CfE R B
. . NS
ey | BRI | g |
N EER | T B e
i B RinEZE | ks o O-G @-@
O ® %6 REREZE
@
o
=4 1. 02% 0. 03% 1. 22% 0. 05% -0. 20% -0. 02%
H
o
NN 2. 30% 0. 03% 2. 89% 0. 05% ~0. 59% -0. 02%
H
U
4. 29% 0. 03% 5. 09% 0. 05% -0. 80% -0. 02%
—4F
U
e 12. 12% 0. 05% 13.19% 0.07% -1.07% -0. 02%
H 5t
&
A 4= 21.52% 0. 05% 22. 58% 0.07% -1. 06% -0. 02%
B
4

3.2.2 BESERAAERURES RIHFHER KRR EEE RS B ik s %
AR Eh LB



HH RLEAS 201 51557 RS BB 6 2021 4R 58 4 IR

R B AR R S U S RS AR T

(2017508R09H-2021412R31H)
25%

20%

15%+

10% -

5%

0% - quid T T T T T |

-59% -
2017/8/9 2018/5/4 2019/1/21 2019/10/18 2020/7/15 2021/4/12 2021/12/31
— TRBESHA — WEEEE
PREEHRCRIHEERES VA RE ENERH RERE
(20174088098-2021512831H)
25%
20%
15%

10%-

5%

O% —— I 1 I I I 1

-5% -
2017/8/9  2018/5/4  2019/1/21  2019/10/18  2020/7/15  2021/4/12  2021/12/31
— FREEARC — WS
e ARG ERMESERPNZE, AEeaEkeaFAERHE 6 NMHNNEEH,
S B I PRI AR 3 < ) 25 T B LA 75 5 B e R AT SR D5

§4 BEAWE

4.1 ZE2E (RESZE/NH) FHh
Pt R EAR SRS | ik e

N




HH RLEAS 201 51557 RS BB 6 2021 4R 58 4 IR

ELBMR | 77
N
EH | BE | ok
A | A |
FR
et £ 2 5 5 B 2
WRHEE, PR
PR RIS 43 B 0 EILL, PEEE,
G L PR R WRFGETET, il
MRS B G HRlE KAz, B
PRI RUE S BE B2 (T et S VRS & N4
G LRI 3A A E T BEtt s TEZE MO AEBRTLAE
5 PR RRTE | 2018 ||| 20104ET 201347
Hefr. HEEFEALGE | 06-19 WA P (S RS
AR BB G AR A PR A ] [ e e i, AT
34 A s o 2 FRLFE . 20134E8 H A
KA TS, RS EEA R AR,
il SRIE 3N A I U5 BLAT [ SO I e 22
Jr B L SIS B H,
PRy e 228 30 R A B
B BT

e (1) EMERHI. B H AR ARk & B Sh R A S HTIRS
A AR ERMER, MR H 5 A F AR H .
(2) UEFF AL SGEMATIE P2 GIESRAL AN R B E B IMNED AR SSHLE -

F4

4.2 BENIRE Y AR RSB T E 1B B

RGN, AEESEBENREME T (PR ANRIEAMEIESRE) (B ANRI
EUEZF R AR ei) MR B IRCEE M, e & FAM A RIEAE R E, AH W
SAG M B TR SR N BN P AR g B0, AR AR I I XU R Ak b, a3k 0
FEA NBOREAN ft o A GBI E HAT & SGAAE AR & & R RMUE MZ0E,
E TS BT A A 2 14T 9

4.3 APREERHH
4.3.1 AP 5B RIITHENR

s GEFRRBEEHAR A TRESHERTEL) » AoFHE T (a1 H
EEIME) IR PAT, ~FEE Rl BB RRAR R, INGRAL S o BOAA

bt
o
=



HH RLEAS 201 51557 RS BB 6 2021 4R 58 4 IR

IR, FERETC. R K HPATESIAT, BEHIE. k. SR TFEES T
AR T AR T E AR RS, RIEA T2 5 R SEB .

AIMEIAN, LR AT 5 6 S PATIE O R4, ARSI E 23] 7 AT *
5, REEAR TS FHI

4.3.2 REZGHITNRILT YL

WE AR E AT AT EZ TN

I R B R AR S G (K38 53 T O 3EAT 1R H S A1 58 5 B AZ e/ B B IA 32
I IZIUESF 2 H S RS L -

4.4 REIANESHB TR FEIES T

V=g B N AP RS OREF TIKE RS RELBUR MLS QRS2 , Tl A=+
SR, 114 VI /6 5 & 19355, 4%, B10H ETF0. 2%; 1-11 7 & & %P %
ST RIS, 2%, PIERGIKS. 9%, B10H LFF0. 1%, Forrilig b s s Rl =
AR MR AR SRRV, (R 1L A s R EA bR, BT TIAR FRIEc A,
R TR B BURHESN T, =R TIHAR GRS s 23 % Svk i i, e H
FEURE . HO T IBUR R 17 55 I e AR 2 T g, R TAKIEZ ) AR RE,
HRIBEEFEEAL, 11 AFS WS TE LR LK. 9%, PIEE SHE N4, 4%, %
AL IRIY%0. 2%; 11 H B 22N E B R AN 2230 4%, FILIEK22%, PAE-T-141
H21. 2%, BARSEPIME; @K, SZEMAEN IS, 11HCPIR LLikZ2. 3%;
PPI[E L3 12. 9%, BI4FE B & T 113 HBLEYE . 113 4@ 10 H B910%5 7+ 4210, 1%,
{EEAE RS MR IB A, S DA Je i, SEdR A ot K IH B &, SR &%
Rl 75 SR 55

FEN, il ERe LET. 107 B, Wil ORI R, 5 fh
PRA PRI AT, TR E I R POE AT R 3%, B R R EOA 2 B T B A T
WS WG AR S 2 R Rk g K, DL R AT O S G & s 2 b 10H
TNHZ )G, W& TSGEK TSR, B0 ATIRah R OmAD, 5 i K 15 283 &
8 RS TR MECE AN AR .. VUM E RS R EILFRHES T, ik
RPN TATIEIE, FRN &, FEEGUGER TR “2.8%” « BikkE, FIEMG
i, LEEIF F478BP, 3-54EE T N4T20BPA A, 104 EJF F4T11BP; 15 H G5 1H,
DU R ZE 94, 14ERH T 4T12BP A A, 3-54EMH T 4723BP A £ s

WEN, AESAFTEHEPCMNMAM, hESgEHmMRE N A
RIETTIHTUAW S SMAAABE, FHAT T — EMEBRAE, BIFMA =T
i) Lk

4.5 REMNESH SR
R T IR R EAS 2L AR e BUFE N L. 092478, AMEIIN, 23880
R ER AL 1%, [FHIE S B AR 2 O 1. 22%; A ik i IR b {5 2000

oy



HH RLEAS 201 51557 RS BB 6 2021 4R 58 4 IR

CHEM B NL. 085770, RGN, ZRIE ST E KR AL, 02%, [FHIL 5%
EL At EEHER 25 RN L. 22%.

5.1 EHRESFHHEHEMR

§5 BHEASHE

s 5 L G o B S 7 1 L A
(%)

1| BT - _

Horprs 2 - -

2 | RERE - -

3| BlE R LT 2, 744, 908, 000. 00 98. 90

Hrp: fiigs 2, 744, 908, 000. 00 98. 90

B SRS - -

4 | RERE - -

5 | EbATA LT - -

6 | EANRELRT - -
e S = [0 B SEN

I A5 A ] ]

7 ?§¢r¥?%k$né5§i%§$féz/* 459, 445. 53 0. 02

8 | HAthwz™ 30, 006, 050. 37 1.08

9 | &it 2, 775, 373, 495. 90 100. 00

5.2 MEMIRZITUL A RPBRERTAS
T ARG ARE ARG B

5.3 MEHIRIEA RME HES T #E LB/ MHEFRIRT 2 B R 5 R B4
T ASEG ARG WA R A

)
AN o

5.4 MEWIREF S A RNGEFBRAS

B A T
o %‘,D% AN QN

s (5 B AR () LB (5%
e _ _
o | deqr e - _

bt
)
=




R RELAS Al s TR IR R R Ik & 2021 4R 57 4 TR

Rl iz

2,

405, 174, 000. 00

118. 16

Horbe BUORVE R

282, 500, 000. 00

13. 88

Ak i

Ak SR 55 o

AR YE

AEAR (R AZ 450D

[F A

339, 734, 000. 00

16. 69

OO | N S| o] &

HoAth

10

it

2,

744, 908, 000. 00

134. 86

5.5 MEWARIEA SMME b 2 S 3 715E Le I R/ HEFF RO BT 142 B 3R A 40

FFl . P o RaE

i A L] i 24 FR BE (5 | ARE o)
" g EEHB (%)

120, 948, 000. 0

1 | 1921046 | 19K A& E /M50l | 1, 200, 000 0 5.94
e 110, 671, 000. 0

2 12120098 | 2142481702 1, 100, 000 0 5. 44
110, 352, 000. 0

3 | 190207 19E J107 1, 100, 000 0 5. 42
o 101, 940, 000. 0

4 12120025 | 21H0MNERAT /M0 | 1, 000, 000 0 5.01
19T ERAT R 0. 4 il 101, 010, 000. 0

5 | 1920060 ol ” " 1, 000, 000 . 4,96

5.6 EMIRLEA RME GESH =1 E AR/ M HEF R RT 42 B SCRESF R %

“

T ARG AWRE AR RIFA B SCRFLE ST

5.7 MEHIRIEA RME G EE T E LB/ M HERF R BT T4 5 &R 505 B4

T AR EWRRFA R SR,

5.8 B HIRIELA RME HES T 13E HBI K/ NHEF B BT L2 BGES R B 48
TR A G AR IR AR AT BUIE

5.9 WMEWIRFE ST R KBTI 5 B 5L i

P AR G A AR O R IR0 5




HH RLEAS 201 51557 RS BB 6 2021 4R 58 4 IR

5.10 REMARAZSHT I EFUH R 5 F i
TE: ARG ARG WIARR A B AU T

5.11 BBEHAMEMHE

5.11. 1 REHHN SR AT+ IEH R 19KV KR /AMi5i01 (1921046) , 21BN ERAT
N0 (2120025) , 205 3 4R AT /N £ (2028031), 21 £ H 4R 4T XA 57 (2120070) , 21 5%
FHARAT /Nf701 (2120094) , 20344701 (2020041) A HABIE S 1) K& AT E AR A 1R 3R
W E I LR IAE, SEREREHIT—FANZR L@ TIEE. WiFEER
RIRR20214E01 H 20 H A& AR XS VD R A M ARAT B A A FR 23 7 0 4k 51 (A ER PR M 110 vk =
(2021) 3%5), RATKIPHL.OAT20214207 H 21 H R AT XKD R A B ARAT e A B A
AR T (AR (2021) 569°5), RATHUMN Hh03AT20214201 12 H R AT AT ERAT
A A5 PR 2 &) FR AL 51 (BUARAL 7 (2021) 65, #iTLAR 1R W f520214£05 A 18 H & A % bt
PHARAT 40 A PR A =) AL 117 (Wr R O 11 s (2021) 25°%), FR PRI 222021405 H 17T H
RATKED I ERAT A A PR A 7 AL §T CRERIE T k2 (2021) 13%5), JATHI A0 S2AT
20214F01 H 18 H K Am #B M ERAT Bt A A PR A m] 1940 §17 G ER 117 (2021) 1'5), B AMLE
BB R VAT FE A8 43 R 2021 4E04 H 20 H R AR X EB M AR AT 4 B PR A =] B Ab T (T A 11
(2021) 15), RAT S0 S24T20214204 H 15 H R A6 5 FHARAT B A A R 2 &) il A 5
(BRERZRTT 7 (2021) 2B15), EZAINCE R oM A 53 JR20214704 H 26 H K AR o7 FH A
1T AR A BRA B B AT (B4 (2021) 15), EZRAMCE R oM A 43 JR20214E04 H 26
H &A% B FHARAT B A PR A = AR 17 (B0 (2021) 1%9), AR 4R IR I JRi20214201 A
07 H KA W48 G i R AT I 0 A B A =] 104 3 (AR R IR f v (2021) 1%), 4R E AR
1520214704 H 30 H A AT X0 AR i I AR AT I3 A IR 28 =] A Ak 517 (o B R B 11 e 7 (2021)
225) . HIRKAT EARZ BT KW IEF I SEE, FIRIES R R 57
B AR SIE RN 2 5] 1 B B

5.11. 2 EZERFEHEI+R2BEERETEES S R E K FIEBREE.

5.11.3 HARE=HIR

75 e &0 (JT)

A ARIE S -
SISCIE S8 Bk -
IVLidiveil -
VLIRSS 29, 983, 849. 41

N2 AT FR R 22, 200. 96

R UINLI €N _

N | | O] =] W]~

HoAth _




o R (R 4l 57 e 2

IR B4y 2021 AR50 4 BRI

8 &t

30, 006, 050. 37

5114&¢%*ﬁﬁ%%?%%%%ﬂ%ﬁﬁ#%%

o A AR IR ARRFAT AL T He B e i 5%

5.11.5 WEHIRAT+ 4 BE P AEREZIR B IUH B

T ARIEGAIRTE

IARRFFA S

5.11. 6 HEAFREHHERFAICFHIR I

BT & AR RE, & L] 53 B2 N5 & v 35 8] A] REAAAE R 22
§6 FFBEESHHET)
BAL:
HH RS 2l A Hr R e S 4R C
i R BB 25 44 2L 2 1, 858, 848, 672. 29 2,515, 773. 69
i R HH 30 1) 25 45 A # U) 7 1, 058, 330. 67 2,837, 919. 92
R i R S S0 ) 25k 46 A s [y 0 456, 355. 58 1, 494, 970. 97
15 S R B G 4 40 A2 B 40 B B
g BL = 3H1)
i R SR 2 4 A0 0 1, 859, 450, 647. 38 3, 858, 722. 64
e WIS LR R R N80 S 0, T ml 5 A 4 A A S
§7 ESEFEANCZHEARESEREALAEZESFR
e AEIHESEHARCHBEARESREARESE.
§8 RMBHEERRPHMEEFR
8.1 MEHAN B —RBFETH ES M BILLHIE B EGE T 20%H) 55
B TR P A S U R L AR S
§ R - ) ] ]
¥ | g | ORISR W SIS T I 535 R 40 4 5 L
PN 20% [Py H i) X 8]
e 1 20211001720;;1 989, 018, 148. 63 0. 00 0.00 | 989,018, 148. 63 53. 08%
t 2 20211001_20;;1 790, 062, 207. 08 0. 00 0.00 | 790,062, 207. 08 42.40%
PR U

TR, RIHE 5 587 AN RE

NI G AFAE B — BB A S S AL A B B L 20% ) 15 0L
j%‘ﬂ%ﬁﬁuéfiﬁ’ﬂfl‘*%}wr&%ﬁ*ﬁﬁL/Liﬁ?liﬁ:%‘ﬂilﬁlﬂ

IR,

SRBLTEH AU ] Fir R A (K B A AU, R AT RE 2R
XF B PHAHE P AR R o

PRI G R A AR ], <R BN g 3 < A 8 7 AR T A PR B A g TR xS [ 5 S50 7 A B 2 < B A7

H11 T




HH RLEAS 201 51557 RS BB 6 2021 4R 58 4 IR

WU AR BOR BN, N T VISR A B G A A NI EVER S, W Rt BUE ISR 6 T o IR DA T AP
REFT A BB E A AT, EEAAPURERE & & FAHE R A LAE, ZEoCEELRIE. 2ERE, Eemir
A NAFAE AT BETC 1% B IR TBE (5] 25 A e 1 2 < A0 ) XU o

8.2 MBI E IR HMERGER
AT IR MR BB R HA B A

§9 HAEXMHEFR

9.1 EEXHFHER
(1) A IR 2 7 A LS 2 5 o R UE S 43 B B e S R TR X S A
(2)  (rPEbE(E 2L fir T UE TR R B B Bk A R
(3)  (rPEE(E 2L o7 B UE TR B B B8 P 0
(4) KT HIFHFREM RS AL AR R G R & 2 i WA
(5) LSS B HLIE . 2
(6) 0 NIk 55 Bt fE . =l
(7 A EAIE 2 2R A Hofth SCAF:

9.2 FBHR
M B B EFTE NIRRT

9.3 ERH
PR F AR (B S B B B, T E ST TR S, fEA BRI R HUAS FR SCHR
FEE
P ETE: PR B PR A B & IR S5 HL1E400-160-6000, (010) 56517299,
Mk: http://www. zrfunds. com. cn/

HEiE S E AR A
20224E01 H 24H

12 W




