PRI A BRI GRSRE AL ENIESFRAES
2021 FEATFREG
20215E12H31H

HEFEN . PRESEEARAR
EEHEN RBERITBRBERAH
AL B 2022401 H24H



TSI 3 A E W IR RO AR T3 Bk 4 2021 4R35 4 R

§1 EERR

HeEHAMER S ERRUEARRE s B A AR RIC . = SRR
ORI, XA BB SEVE . AR R 58 BV AR RN 1) R & A A BT

RS NCEFRIT RN A RAFREAEE S SR E, T20224F1H19H 5 #
TR RS TRbR . PERIL. FIESECE . WStk . WEHA G E S
W2, REERANBAEEREBICE. RS HERRR R RSN

BN RUE LASEAE T B 5T (10 JE A B A E B AR 4 B, (AR
&—E /A,

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

B G TRIFR Hh SR 8 A g5
A 006706

Y (kN B2 R e W
el ile Y Ve B 20194E08 H21 H

55 HAK FE & 0 B A 1,936, 217, 803. 0417

AN F A SR 4 B R YR S 1 L P 2R it
B JIRERAT RO B U R RS E WA -

%
2N

gER7

1. F5F A A% 2% SR s

(1) BE/=He & %

(2) fiFF ot & Rmg
(3) {5 H Rz BT g
(4) FHXE HE s

P S (5) f 71k F A ms

(6) BE77 3 HFIE 545 % SR
() H NV AL B (55 3t S s
(8) MR FE K

(9) W]t 3 BT S
2. JFTBUNL BT A

AV £t AR i e R () W
JRUBSE AL 2 ik AEe R T A MR R e, AU

F2 0



TSI 3 A E W IR RO AR T3 Bk 4 2021 4R35 4 R

ozt PR T e SR A 2 4
TS,

BEMEE, &T

TN o G A TR )
JEGFER A SRR AR A

§3 FEMFHEIPMESEFERIN

3.1 ZEMEER

Az NRMIT

FEM Fat

WA (2021410 H01H - 20214E12A831H)

L A eI s

11, 541, 564. 70

2. I

19, 685, 165. 39

3. B 48 o <5 A A A ST R

0.0121

4. R I B B

2,042, 556, 072. 06

5. JRFE A

1. 0549

E: 1. A O s

B AR RO . BT

HAN (G2 a2

gl ) FHERARSC S R BAREL AR A 2 s ai i et n B 2 St E AR i

o

2+ ARG WEFARACUIERA NZ SRS IR, . FEer R, BE
PR, TP AP LRI s KT AR T AT

3.2 HEHEEN
3.2. 1 S MBS EM R KI5 RISk iR i 263 1 B
| g
\ A | gt |
| ek o oo | s
e skl | S | e @-@
EACY) ® =6 RIrHEZE
@
ot %
=4 1. 08% 0. 03% 0. 60% 0. 05% 0. 48% —0. 02%
H
ot 2
N 2. 24% 0. 03% 1. 44% 0. 05% 0. 80% -0. 02%
H
2
e 3. 84% 0. 03% 2. 10% 0. 05% 1. 74% -0. 02%
S-S 7. 58% 0. 03% 2. 36% 0.07% 5. 22% -0. 04%

=
=



TSI 3 A E W IR RO AR T3 Bk 4 2021 4R35 4 R

&5
il
e
S

3.2.2 HESERARURE S RITHFMEM KRR REE RS LR R R
AR E I LB

PRI A e R AR B R EE S RN H AR SV A R E AN SR H R E R E
(2019508H218-2021512831H)

8%

-2%-
2019/8/21  2020/1/13  2020/6/9  2020/11/2  2021/3/24  2021/8/12  2021/12/31
— TRECEETRS — UShkEe
e e A RMESRENBNAE, AeHReaRAEMHEH N Eel,
S 285 RO AR R 1) 2% AR B LU AT B B 5 TR R R0

§4 BHEAHRE
4.1 £&2H (RELSLH/NH) fifr
EARE SRR | iF
SEIMR | #F
M .
w44 HR 4% wm | osor | Tt
H H#A Hi |
PR
Hh e (S A R B 2019- TIHL+, FEEEE, dt
FIH | #EEE. PEEFaE 08-21 - | 11| mREGTEE, Fib
FATF IR 5 TAIE S5 4 2 KSR, A

#
SN
p=i



TSI 3 A E W IR RO AR T3 Bk 4 2021 4R35 4 R

& PR A AR
ROETR R R
REAG 7R RLIE SR BB 5k
& RN B3N H E T
TG I B RS SR SR $5 Bt
Fa. PEEZAG iR
RETR B PRalR
L3 H e T i s 2
FORFAUETF BT .
i SR 34> R JT £t
IR AR R R A
[ g 0 B R [ A3 % 78
BRI B A

fiit-22hr . BAARE Ml
T, UEZF MOLAFEFR 114F
2010457 H £ 20134E7 H
SR T o5 @R Iy
PR =] b 2 W ai i, AF
BT, 20134E8 H M
HHRE 4 FA R A
IRAT: 3] i 4% B R A G 42
H,

R

¥

IR S TARAT 1) 1-
B A iy S T R Ak
FORIETF R B A& T
il R 3 H S JT T A5
7R SR TR R B 2k

5 RIS H € T
TR TR A RS SIS 5 B2
B4 PRl 67 1-54F [H T
1T FR BOIE 7R Bt 5k

& Rk H 1A
REMIEFHRGIHE. T
Rl L B 2 55 5 o T UE 7 45
WRENEELH,

2019-
09-20

feraE L, HEEEE,
L R RN S e
v, BFFRA. WA,
HAEHEE NN ER, i
MOVAEFR84E . 20134E7H
£20144E10 H BAFRHR T
FEERESEHARAF
5B . 20144E11 H £20
17T4E5 H AT IR TR R
A AT PR A ) [ U &
THEPALH, 201746
H I a2t &8 1A R
AF], DT [ e B R
G5,

e (1) FEMEHI. AR H ARG AL &8 B AN AR S RS e
& FZAERHERMER, MR H Dy EE A R AR H .«
(2) UEFF AL SCGEMATIE 2 GIEZRAE AN R BERS E BR AN HIARSCE

4.2 BEANRE AR Z SR TEH 03 A

BN, AEESEBENREME T (PR ANRIEAMEIESRE) (B ANRIE
EUEZF R R i) SRR IRCER M e & F M A RIEAE B E, AH W
SAG M B T SR N BN P2 e B, AR A XU (R 2 Ak b, 3k 6y 0
FEANVOREOAN 2o A GIa M E HAT &0 SGE AR & & RIMUE M2 €,
P T S BT A 22 4T 9

=
=



TSI 3 A E W IR RO AR T3 Bk 4 2021 4R35 4 R

4.3 APREEMHHA
4.3.1 AP 55 ERPITHE S

W GEFRRBEEHEAFR N TREHHIERTEL) » AoFHE T (2 1TEH
EEIME) HREPAT, ~FEE A SR BR AR R, INGRAZ 5 > BT
IR, FERETE. R S HPATESIAT, BEHIE. k. SR FEES T
Bt OR 1 AR I E B AR A, PRUE T3 5 B A S8 o

AMEIAN, LR AT 5 6 S PATIE O R4, ANFRBB A E 23] 72T *
£, REEANR TS FHI

4.3.2 RERZHIT AT

WA R KA AT EZ TN

T I R B AR S 32 5 BT A 0T 3E A IR H S )58 5 A 38/ B B 00 32 5
I ZIUESF 2 H S =S L -

4.4 W& AN ZEES BRI FEIE ST

VUZERE AR, &% E AN ERIAMEE, PPIrE RIS, CPUAENTIE, DA E )
WK, PMIBRBRASLR G E AR TF, “=E4a4” 2 WEBORAH =R T E LB
2. RATHE =FE R MBORHATHR G THIR2I,  “REFLF-FRIBITIMERINR”
B “Elarfeman]” o IR CRAKEREE” 7, mBURRYT AR, 1273 147
AT TN R BEAE, IR T20H FIA1SELPRRIZR 5bp. i3 iR LE T, B
kE, 109 HEH F1723bpA23. 08%, 34FEF F1725bpA2. 57%, 14 EHF FT7bpZ
2. 32%. 15 TR CL T AR, [EHFIZEAFTIEE. 35FAAA T 1T20bpAE2. 96%, AA+
F4723bpAE3. 12%, AARAT29bpfE3. T1%.

AIEGFEIE ARG S ERAE 6.

4.5 HEHAZ KGRI
ARk A T IR o R R T TR TR B A A AHE D 1. 05497T, AR, g
AR ER AR 1. 08%, [F LS LR 050, 60%.

§5 BEALGHE

5.1 MEMREEHHEHNR

s AR R
. . PO %i,ui\)ﬁ HLLpI

1 A5 % - -

Horr: R - _

bt
o
=




TSI 3 A E W IR RO AR T3 Bk 4 2021 4R35 4 R

7é

B

[ 7 WAt 43 %

2,915, 162, 000. 00

98. 24

Horb: fige

2,915, 162, 000. 00

98. 24

B SCRFIESR

TR B

E

ERIATA BT

IR B

TR
Forpre SKWraCIRIE S
iR Sl B

BATH IS H AT a5

3,022, 378. 11

0.12

Tt

42,082, 429. 08

1.64

Sl
it

2, 560, 266, 807. 19

100. 00

5.2 WMEMIRZTI A RORERRAS

T ARSI G ARG WIARR A IS

5.3 MEHIRILA RMME GEST = #E LB M HEFRIRT 2 R RS R 4

T ARG ARE WA RO B

5.4 MEMIREF MM RNGFBEAE

G

157 dh il

~JeiirfE o)

SE APt
EEEB] (%)

[ X 157

30, 294, 000. 00 1. 48

PAT I

e fF

2, 105, 337, 000. 00 103. 07

Horb: BORMEER

1, 208, 309, 000. 00 99. 16

Ak i 27

Al e S R 55 5

R

AEA (R Az 450D

FEA7

379, 531, 000. 00 18. 58

HoAt

it

2,515, 162, 000. 00 123. 14

bt
~
=




TSI 3 A E W IR RO AR T3 Bk 4 2021 4R35 4 R

5.5 MEMARIEA RME L Z S H = 13E IR/ M HEFF R BT L4 fiSr IR B 40

z Iy | sk | HeE GRO 2~ uiirE o) gﬁﬁ%;?
1 |210202 | 21EJF02 2,000, 000 201, 800, 000. 00 9. 88
2 | 210203 | 21EJF03 1, 600, 000 163, 376, 000. 00 8. 00
3 | 210403 | 2103 1, 500, 000 153, 150, 000. 00 7.50
41190203 | 19EJF03 1, 400, 000 142, 170, 000. 00 6. 96
5 | 200212 | 20 JF12 1, 000, 000 102, 120, 000. 00 5. 00

5.6 MEWIRIEA RMME G2 & F 7™13E LL AR/ D HEFF R RT 42 B SRRESR R R 1
|

TE: ARSI AM S WA RITA 5 SCRAESF -

5.7 MEWIRIE A A b S B 7 13E LI K/ HEFR RO 45 Bt e R LB Al
T AR EHRARFA 2R

5.8 MEWIREL A SMME G 22 B 7138 LI R/ HEFF B BT 42 BUIE £ 5 BH 240
TR AR IR AR FFAT B

5.9 8 HIAK A & BT OB HI S 5 0L B
P A G A R R R TR

5.10 EMIRAESHF I EFIARZ HF LY
T AR GRS IR A E AU 5T

5.11 HHEAGHEME

5.11.1 ARSI HRTH4UE 5214 & 03 (210403), 213 H103 (210303), 20
A AT N 01 (2028008) , 20 B £ 4T (2028054) , 2033 H 13 (200313) A1 Ho At iiE 25 1 &
17 ERAIAAR BB T A, SRS g H AT —ENZ R AT 4T
(ST . 18 AT 5 RN 2 B2 R 202 1401 H 29 F sk A7 xf v [ b % R ARAT () 4 T (1
AT e € 20210 002°5), FROR IR 2220214207 H 13 H A& A% of Bk H 18R4T B AL 1
GRAEIA STk (2021) 319), 4RI £:20214F07 H 13 H & AR R A [ B AR 8347 40 A TR
AN E AR ST CRARIE Tz (2021) 26%5), Jbat i i B #E /R 20214E01 H 25 H R A
X A R B AR R AT A R A J I A T Gt T M 51 7 (2021) 9°5) , BRI 252021405 H 17
H R AR 4 BT A A R A w] A 11 BREORER ST (2021) 19%5), Re4720214°08 H
L3H RATX LB BRAT A BR A AT GRTTF (2021) 25%5) o AR RAT EARZ RN

bt
)
=



TSI 3 A E W IR RO AR T3 Bk 4 2021 4R35 4 R

Kb TR LA HO 5538 A, IR UE SR AT R SRR PP A B AR VR AR 22 =) il FE Fr)
PE o

5.11.2 ZERBEME T B BEERELREEE FME R EERERE.

5.11. 3 HAEF=HIR
FFe 2 HR &40 (o)

17 PRIE S -
RS 25375 K -
JSEYAT 5 A -
SR 42,082, 429. 08
JS AT EF K -
HoAth SR -
oA -
&t 42, 082, 429. 08

(ool BE_N I BNeplN RGN BT BNV NG N

5. 11. 4 MFHRFEA BIAL T H B I w] Fe e £t 27 B 4
TE: S GAR S WIARCRFF A AT 5 I 0 T e #5155

5.11.5 FHIRAT 42 B TP AL Tl 52 FRAB AL Y Ui A
T ARSI G A S IR ST AT+ 44 I E2 th AR Ll 32 BRI 1 L o

5.11. 6 BEAGMHREMER AL FHRE L
HI T DU IR, 25 Ll 0 3 T2 A S vE T2 8] o] BEAFAE R 22

§6 JFRAEEHFXE)

AT Ay
25 B A L 40 AR i 980, 103, 451. 76
25 FH 0 ) 5L 4 ER D40 0 956, 114, 351. 28

e AR A IR 2 4 S e 1B 47 i -
5 A R 4R AR B i A (O k2L DA
“=7 D

i SR 5 4 A0 40 1,936,217, 803. 04
e WIS LR R R N80 S &0, T Bl e 4 A A S

§7 ESEBBEANZHEEREREALESHERL
AL fy

%9



TSI 3 A E W IR RO AR T3 Bk 4 2021 4R35 4 R

e I BN IR AR S < 1 0 10, 000, 000. 00

et SIS TR] SR/ FR S A -

0t JU B0 ) S Y/ [ S 4 0 -

e AR N5 R AR 3 < 1 40 10, 000, 000. 00
S IR R AT e #lE 2 e S mwit s ) 0. 52

§8 WMEHARKEAZREKEREHFHHIER

BB 1 A R | Ry A
i H FaEMALE | SEESR | KEMNFSE | SEER | KIERFAE
1 AL 15 37 L 451 HARR
B =g NI .
N 9, 999, 000. 00 0.52% | 9,999, 000. 00 0.52% | =4
B4
M A
e _ 0. 00 0. 00% 0. 00 0.00% | —
TSN R
FL BN
_ 0. 00 0. 00% 0. 00 0.00% | —
Pl
B =g PN
- 0. 00 0. 00% 0. 00 0.00% | -
*
HAth 0. 00 0. 00% 0.00 0.00% | -
&1t 9, 999, 000. 00 0.52% | 9,999, 000. 00 0.52% | -

§9 HmMBEEIRNMMERFR

9.1 EMIN BB RE A E SO F IR B BGET20%5F 5L

B T BP9 2 e O B L T R P 2 e T

§ R

% | o | ossis VT4 1 4 25 T 44 251 P T L

5l T 0%t A X A

i{; 1 20211001720;;1 970, 103, 451. 76 956, 114, 351. 28 0. 00 1,926, 217, 803'4 99. 48%
R A

ARFE G AFAE B — BB R S A A LU B A B S 20% K 15 0, %2R B o UL [l BT R A 1) 3k 4 1 AT

T

TEBHTE RS, RS B8 AN REIRGE AR DL, B R BE LA BRI A AR DL G B0 LSBT A I D, 3 B8 E ™ AEANFIRE
T R R R, < B A g 2 5 B AR B RE 0 B A A DR 0o TG [ 5 B0 A 5 7 AR Lo i < RS 473
WA ERCRKIBE . o8 T VISR R B A NG EE,  FTREH BUE IS I RS R . RN 1 AP

REFT A B H AR A E, EHAA PRI & FAHESF R B E, EraiEagshiy, 2iem,
AT NAFAE AT BETC 1% B IR TRE (5] 2 A e 0 22 < A0 FE) XU o

e Al




TSI 3 A E W IR RO AR T3 Bk 4 2021 4R35 4 R

9.2 B RE RO IMERGER
AN T TR MR BBt RS I HA B B

§10 FENMHEZFR

10. 1 £EXHE=R

(1) H [ I 2 T SR 3 H s BT U5 25 B R XOUE F 15 % 2R A o it
A

(2)  (FRERIE3A H e i 5 2k iR UE R B R & 5L & A A

(3) mexmAHE%%mﬁﬁiﬁiﬁﬁ%&ﬁﬁ FEE

(4) KT W SFEE P R I3 F s P s 27 B R i SR 5 4R BT e 4 2 v I

il

:Fg
(5) FEE MG BAFALIE . Bl
(6) FEF0E Ak 55 B AL fE . E i
(7 A EAIE 2 2R 1 Hofth SCA:

10. 2 FFRCHL A
L PN SR PNy

10. 3 EF AR
PO AR BN (A e P B B, TS TR fS, 765 BRI (A UG F IR SR 1)
SEE.
P PR A TR A B % P IR S5 HL1H400-160-6000, (010D 56517299,
MHk: http://www. zrfunds. com. cn/

H RS R A A
2022401 H 24H

H11 T



