PRFERKHRERRFEER SEAENIESFEAE
&

2019 PAT B RS
20194128318

HEEBHEN:PRESEHEFRAA
EETEN BREBLREHFBRBERAHF
WL H HEF: 20204801 B 18H



FH R AR TR I B T R G B A R RGBS R B A 4 2019 4E 5 4 TR

§1 EERF

BN E T L E R ORUE AR BT AR BR8-S PRR EL
R, T R ELS L R M R S B AR HE N SO ST

BEFEE NERE IR M A IR A A RE AR & & FE, T20204E115H
ST ARG I S e bn . AR R H S IRE SN, (RIEE N B
MEBICE R TR B B ORISR .

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

—ERF

&M RGO ARI I AR R BRI, B FLENE H 5 05 7 B
-2 ) S A FE G AR S U S

AR % SRR A O

AR E W H2019 10 H 1HAEZ 2 20194F12 31 H 1.

§2 E&RER

AL P R HER DR 2
HL ARG 005142

S (B FLRITF TR
E&aFAERH 20174E11 H 16 H

i T IR 35 4 A AL A0 94, 518, 724. 824

ANH g T BBER TR PAT WL BAT KRS K8
L i A w],  DAEHR b 2 5 K DA S 2 i %
Bt Hx R R IH P P RE P R L=, AR AT
oo kil OB S G R E R e T | 250 2l D E iy
B35, 5 SIS 4 B3 (1 R A e T A

1. REF"HE

2. MRS

(1) RyH % EMAE X

(2) NPT A

3. PRI TR

4. MEAB IO T R

5. H/INRY FASE {57 75 4% T SR
6

7

S
=
o
iR

- BEP SRR SR R B SR
- BRI DE BB R

Mb 4 bl g i v PIR300F8 F Ui 25 % X 10%+HE AR FB Bk 35 38 X 40%+

2




FH R AR TR I B T R G B A R RGBS R B A 4 2019 4E 5 4 TR

I E T R B0 3 2 X 50%

TRy ARILGNRETIFE S, T XU AT 35 & T 15t
JRUI: WA 2 AR E S e A4 R e
FRIF MmNy S, ERTRERNRES,
FHEETN Fh 4 A A TR A
EEFEN = E 22Uk A A TR A )
@ oy R G ) S TR RR FR P TR R B R A | R TR T B R IC
& 3 A AT G AR 005142 005143

IR N & 73 Ak R AU

- 47, 254, 156. 324 47, 264, 568. 5017
Al

§3 FEMFEIAMESIFHERIA

3.1 B F

Bf: AR
AW (20194210 H01H - 2019412 A 31H)
FEMF I8 Hr HER R OIE B | R R AR IR OO 7R
FA FC
L A S 7f 3,223, 206. 15 3, 267, 090. 89
2. IR 3, 858, 150. 92 3,935, 674. 87
3. BT 38 5 G A A AR 1)) 0. 0753 0.0751
4. R F G T 1 40, 749, 553. 63 40, 533, 033. 60
5. MR E A #il 15 (H 0. 8623 0. 8576

1. A sl e R 2 A AR . 38 diat . AN (AN 2 febir e A3k
) FABRAHR B AR A, AR DA Cse B e i A 2 Fe d (e A2 sh i -
2+ ERAIEEG W SHARAUIERA NZ S HE AT, flin. SR HE. B
WA, TP AT SERRUS as KT AR T K

3.2 EEFERI
3. 2. 1 ARG MESHBUHER KR RHE FHIMLST B E s & 5t
H R P IR CTH B RBAHE R I

Py— AR | G | Akgitfck
b Bt =D Tz | Bl | MElmEhs | O-0 | @@
@ =€) HEZ®
HE=AH 9.51% 0. 85% 4. 47% 0. 43% 5.04% | 0.42%
R IR TR B ECIHE R

3
=




FH R AR TR I B T R G B A R RGBS R B A 4 2019 4E 5 4 TR

@@mg_¥ﬂ$%§ gt | kgt

BB e iz | HEMERE | #EREER | O-0 | @@
@ E46) HEZ@®

itz =AH 9. 47% 0. 85% 4. 47% 0. 43% 5.00% | 0.42%

3. 2.2 HES A FIEMURE S RTHAENE KRR R HE RIS LB Al m
R FH B

PR HEERARI S B RS VA R E SR H S E R A

(2017E118168-2019%12831H)
10%

0% [y ' [

-10%

-20%

-30%
2017/11/16 2018/3/27 2018/8/1 2018/12/10 2019/4/19 2019/8/26 2019/12/31

— PRFEACERTEA — SRR

#
D
=




FH R AR TR I B T R G B A R RGBS R B A 4 2019 4E 5 4 TR

FREFEROEETECRINSER KRS VA R E R S E R
(2017%11H16H-2019512H31H)

2017/11/16 2018/3/27 2018/8/1 2018/12/10 2019/4/19 2019/8/26 2019/12/31
— FRFEANESEEAC — \EREE

e ARSI E, Rk AR RAMHE 6 A A NE ],
SR U 8 TR AR i < 1 2% TR 8 LU AT 5 i < B R R SR 45

§4 BHARE

4.1 ZE4H (REEEFEPNH) FN

EAIE AL |

SLHME | %
M
w4 HR 55 i ]
(| e | '
Hig | B |
PR
HALmSEgE, EEEE,
b =3 AN =1
P R R B LTI
e e - v, BEFEAE . 224,
ARG . DL
ot e ohl Y E 3 HARES MG, k%
TR Bl R R A
LEKES o Ll B MAVAERRILE . 20104E7 H
B S | 02-09 F20174E3 7 JifEEI 3

B R R Ik

\ e b e & B A PR 2 w5
REMIEZF R N5

R GR. EEZ )
PR, 2017494 A NN Rl 3
SEMARAT, AR

5
)



FH R AR TR I B T R G B A R RGBS R B A 4 2019 4E 5 4 TR

RS GARH B S g
ML, hEERE, £
W T FBRFEET T
v, WA W24,
AAREE N ER, IESF
MMEAERR 745 . 201246 H

o 0016484 A R R
Fi P A " \
PRERAHREER | G (FE) AIRATR

\4£/H\: N VELA TR a » NP _ 7 o \
" é?ﬁﬁmiﬁiﬁﬁﬁ 11-29 AR IATHTIE B U 2
RS R ELH,

0164E9 H FE2017T4E11 H £
BRIR A PR A F BT ER
{ER LB EERA . 20
1951 H I A i 3t 44
HARAT, BAEHT T
TAE.
H: (D ERMEIRE A ST H AR AL G B A R AT e H IS e
G FEA R HERMEIR, MMEIRH S A RAMH .

(2) UEFF MO E SGEMATI 2 GIEFR MO R B E B IMED  BIFH SHLE

4.2 BEANREHALRE B EENTEE LR UA

WE N, AREEHEN BN T (R NRICNEIESE) (R ARIEM
EUEZR B EE i) M S TR EEI . 2 & FAHAMAT SR AE RIS, A5 W
SAGF M B SR SR N BERIE Y 2R e B0, R AR ] KU (R i B, O e
FAANBOR BN 2t o A GIa 8 BAT & QR ANE AR & & R e A sE,
135 2 e O AT AR 23 94T N

4.3 AR HEHRHA
4.3.1 AP35 FIERIBATER

s GEFHRRESEHAT AT HHERSEL) , AAFAGE T (L1325
EEIME) RS AT, o FEE R TSR RS R, NSRS S oy BO A
Mz, R, RS A PATEERIAT, HHE . Fif. SR TR
FEHERRAR T AR T PR R &, DRAIEA T2 5 IR B S 3L

AN, ER NP5 IR B APATTEOL R I, AR EHE 22 T 27X
5, REEART L GHEDL.

4.3.2 REXZITARETUY
A5 IR R IAS T S AFAE R AL ST N

el



FH R AR TR I B T R G B A R RGBS R B A 4 2019 4E 5 4 TR

T PR H IS R AR B < (M58 5 i i~ I SE 0 IR F B 1 52 5y IS8/ [ A 58 5y
I IZESF 2 H R RSO

4. 4 15 N E SRR RIAIEE S

20194F4F %, [HE T 5 BEHRET T — Bk, AT S IS 4 feik . B B, %
FLAT A HERE Ce 8 o), [ NS4 08 5 HlE N S SR AR BOR T % 71, 2Pt N
ENANEAFI BL. WRROTH, IRER AT, AREANTIANENBL IREH A
AL TR EAE R R LSRR, A SR B R R B AT EEIR S
Tk Frs, fERAFFRII AR ENE, 2020451 B FA PR RS E 5 R E . R,
ORES S o= ST S IS M BEAR R, BRAE,  FRATTEAG ARAR SGTE B2 2 AR B AL 5 A I 4%

HHl=

4.5 W EH N ESHWGRIA

B RAE WIR Al AR KT 9% 32 AR & BB 0. 862370, AR AN, 1%
RILE M HIHEIE KNI, 51%, RIS LR UER 25 3R 4. 47%; BB WA b b
VERIR U B SR S BB 0. 8576 7T, AR AN, %SRS M HIHE K
9. A%, TR AN S L3 HE IR 25 26 4. AT%.

§5 BEAGHSE

5.1 |REHREEHAEGHENR

s HiA L () i 56 4 B B PRI L A5
(%)
1| BEEHRE 72, 376, 650. 72 87. 72
Hope R 72, 376, 650. 72 87.72
2 | EEBE® - -
3| BE R - -
Her: g7 - -
B CHFUE SR - -
4 | meEEEE - -
5 | EmbfiTE T - -
6 | EANRESHTE - -
Horre W A SEN ) )
TR 4 A T
7 fﬁﬁ%ﬂn%ﬁ%ﬁ{i\é\ 8, 387, 497. 61 10. 17
T

%
3




FH R AR TR I B T R G B A R RGBS R B A 4 2019 4E 5 4 TR

oAl 557

1, 740, 485. 02 2. 11

it

82, 504, 633. 35 100. 00

5.2 MEHREBATW R BERRAE
5.2. 1 REWRET U RBABRERRAS

ez

GRES|

»~ehirE Go)

AR B HFHE B (%)

A

G SN N1 14

B

PRI

il g b

9,097, 376. 10 11. 19

B 3 T7. BRR ROK A
FERE R

O

R A ZF M

S K At A IR EOL

| | ™| T

EX IRV

—

& L PR
R

Rtk

1, 758, 000. 00 2. 16

P il

LG 55 1k 55 M

= |0 )|

FEATF A AR MRS

BRI 4

KA SR 2 3B

5l

i B 55« AZ FR AN At iR

e

PA AR T AR

A AR AR RO

(200 IR=vil I¥-=> N lav|

ey

E1

10, 855, 376. 10 13. 36

5. 2.2 R EWIR BT KRB B R R R BB A S

725

e CNRT)

AR T HHE LS (%)

B

3,407, 547. 12

4.19

S

8l




FH R AR TR I B T R G B A R RGBS R B A 4 2019 4E 5 4 TR

MR 17, 006, 383. 30 20.92
HH
&t 15, 492, 962. 99 19. 06
=T PR 10, 773, 546. 06 13.25
Tk 2, 547, 150. 43 3.13
EISE N 7,252, 234. 88 8. 92
H1LA5 IR 5% 3, 364, 549. 68 4. 14
Hin 7l 1, 676, 900. 16 2. 06
A1t 61,521, 274. 62 75. 69
P b4y R A RAT 0 ZbnifE (GICS)

5. 3 WA FARIRA RUME o Z S FE 7= 155 H ) K/NHEFF RO R 42 B3 3 HA 40

JBEEAR . S
Frs - JI SRR e (%) A feE (o) A LA
(%)

1 HO1299 | AJTFREG: 95, 000 6,961, 106. 38 8. 56
2 H02628 | FE ANF 250, 000 4, 848, 409. 25 5.96
3 HO3690 | SEHSiE—W 50, 000 4,563, 999. 10 5.61
4 HO1177 | AWl 24 450, 000 4, 393, 800. 90 5.41
5 H00027 | 4RV 4R % 80, 000 4,113, 421.76 5. 06
6 HO1548 | & HrsmA ks 230, 000 3, 646, 720. 38 4. 49
7 HO3888 | 4x1lifkf 190, 000 3, 438, 003. 64 4.23
8 HO0175 | HAIR - 250, 000 3,412, 921. 80 4. 20
9 HO0700 | M4z % 10, 000 3, 364, 549. 68 4. 14
10 | HOO880 | v fdi4z % 400, 000 3, 178, 227. 44 3.91

5. 4 HEHRLHFF MM RO FFREAS
AFE AW HIRARFFA 5157

5.5 & IR A AYHE G E S H = #E B KNP R RT L A RS R A
AIE AW HIRAR I 557

5. 6 1R & HARIEA SHME 5 H S 7= BB K/NERF BURT 48 B STRAES: SR

4

ASHe AR AR R I A 5L SCFAIESF -

N




FH R AR TR I B T R G B A R RGBS R B A 4 2019 4E 5 4 TR

5. 7 G WIR LA SOYME 52 B 18 L K/ HERF BT T42 5t 6 R B B 41

AHE ARG RRITFA SR

5. 8 & HIRIEA SLUME G F ST 8 H ) K/NHER B BT L2 BUES R B 48
AT AR IR AR R BUIE

5.9 G WIR A SHH IR 53E 2 00 i
AT G AR T AR R R A B 0L

5. 10 M EMRAESEF N ERM R Z1F LA
ARSI AR T IR AR FFAT B G B2

5. 11 B FH A A HREIME
5. 11 1 i, ARSI T RFREF A EMIRIEEEMIEOR, RRKIA I &5
IR A2 0E S5 (R AT EARA IO B AR ISR A, BE i i H AT —E N 52 3

NITHETT AETIRIEIE .

5.11.2 EEHRE KT +HZBRERELTEES S FME R EBRERE.

5. 11.3 HABE =R

FFg ey &8 (7T)
1 17 PRAIE <8 116, 898. 38
2 CUE Z7 9 K 1, 590, 787. 20
3 IMidiie sl 6, 474. 60
4 ISR 2, 365. 49
5 IV Y AF 23, 959. 35
6 FoAth 2R -
7 HoAtl -
8 it 1, 740, 485. 02

5. 11. 4 R & BIR KA KIAL TR ISR ol #5 Hef5 57 A 48

AT ARG AR RIT A 7.

5. 11.5 R & R AT+ B E P AEREZ FRIF O U
AN AR T PR35 A IO+ 42 BB R AN A AR B2 PR R 1 DL o

1007




PSR S A R B R RS B 4 2010 45 4 BREIR
5. 11. 6 $ B A AR5 HER AL SR 35
T P& TN SR % LR 20 T2 A0 5 & I (] T RE A 7E R 22

§6 FFHMAEEHBEI

AL
FHERYP ROV 2 A | Rl R U 9 3 R
A C
i 5 IR 4 A A i i 54, 486, 359. 98 56, 918, 303. 80
5 30 3 ) 3 4 A ER 4 0 295, 719. 09 539, 374. 25
P i R SO 1) 25k 4 A e [l 3 7,527, 922. 75 10, 193, 109. 55
i T A R] S8 47 23 A2 Bl A0 0.00 0.00
(A BL “=" 151D
i B R B 4 201 00 47, 254, 156. 32 47, 264, 568. 50

2 2D R SN 0 <, R ] 5 T e L 0 L <2
§7 EEEHEANCHERRERRFEEHENR

7.1 Z&EHAFEFEESHTRSNHER

BT
FRER SR RIE S | ARSI RIS 2R
A ic
R A R e
ilim/ﬂ HYE BN R AL S ) 10, 000, 200. 02 ~
i
s B R) SN/ ER O S A A - -
s B HA TR) 2 /e [ A A7 5 - -
UK B B A I Sy
ilim HIAARE HNFEA AR ) 10, 000, 200. 02 B
01
s HAMAR R AR S0 5 2 o1 16 -
SR AL o) '
§8 MEWMKRRERESRBEBRESTFHMHEMN
. | KRy
e KM
| PAALE R e | UK
T H FAMBEE | L RiEmameas | HEES |
& A LA N ESRERY
1 & LA i

Bkl




RIS IR AT B T RS I B R A R R S R S 4 2019 4R 58 4 IR
HeEH
NS 10, 000, 200. 02 10.58% | 10, 000, 200. 02 10. 58% | =4F
AN
Sz
H e
NG G 0. 00 0. 00% 0. 00 0.00% | -
BN
HesH
0. 00 0. 00% 0. 00 0.00% | -
EYNI
A e
Sufi 0. 00 0. 00% 0. 00 0.00% | -
N &N
HAth 0.00 0. 00% 0. 00 0.00% | -
&1t 10, 000, 200. 02 10.58% | 10, 000, 200. 02 10. 58% | =4F
§9 FMBEZFRRWHEHMEBEERFR
9. 1 |REB N B —BRETFEEESMT AN DS 20%0)F
AR FE G AR A BAIE] T B — #% 55 3 F A 2 A0 B0 B B I 20% 11K I
9.2 XEMBEHE IR EMEERF R
A A W TC 52 e $5 58 35 R SR ) oA EE EYE R
§10 ZFEXHHEHZF
10. 1 Z#EXHER
(1) A ERIE M 2 v T Hp Bl s TR R 7 8UR VEIE & TR A Y e R 2R 5 e 2
SRS
(2)  (HREMPIEIERE R B RIER BR S M AR HF RS IS EH)
(3) (R RTR R 2 E R VET B VR S R R RS R R R R R S )
(4) (PR IETRRE 9 R VRIS B R A T R I R R R I A L)

(5) FeEEH NS TR B LR
(6) FeEFEE NS TERALE . Bk R

(7> Fp R 2 2R H AR S

10. 2 FE/0H =
BN SIS NMEAT

10. 3 &P AR

12771



Rl TR AT 2 B VS I B R A R A T S R S 4 2010 4RSS 4 RREIRGS
B F nl e g i 8] S S & B, Rl AT TARSR G, 786 PRI ) B4 IR SO
SEIE,
TR R S A R A B R P IR S5 L 1E400-160-6000, (010) 56517299,
M4k: http://www. zrfunds. com. cn/

R S EEARA R
20204£01H4 18H



