TRISRERERSEIE SR AEE
2022F 2 FF IR E
20224F06 530H

EETEN THESEHEARAHF
EEXEN HEIERITROERAT
WEEH HER: 20224807 H21H



Hh e S e TR o A T I B A 4 2022 45 2 AR

HeEHANNHEF S LEFRIEATR S PG R BACHE . 1=k TR B
ORI, JFRTIE AR R RS, RPN e B R AE AN ) ROE T DT

HEFUE NP E TREEAT B IR A FAREA R &S FME, 20225977 18H
ST AR PR S5 1EAR . IHERIMAB A GG EANE, RIEEZNEAFLE
REBCE . IR T VERRIR B BRI -

BB BRIV LSS . Bh iR st RS B IS Ik 57, (HANRAESE

&R A

RS AN GHARRILAR KR . BTG K, 55 H7EAE BB S w1 R
7200 5 5 AN 22 4 A A 2 B A S L B o

AR IS5 BRER & I .

AR H 202294 H 1H R 22202246 H30H 1k

§2 E&EAMN

B &R R RS
A 006123
S (Y BLIRTFF IR
e ERERH 20194£09 H 26 H
ik P AR J e 03 B0 A0 33, 831, 868. 694
i I AR [ A BrEBCE AT K R a3, KE kA
WA T B B S I SR R b A\
% Hir &, AEEPES TS, S PR
T RFFEE G T REFRANERIRTHE T, BREEK
W .
1. B~ B R
2. BT RN
4. ATAE BT AR
5. WP SCRRURSRFE VT S
6. AR T SRR
W e *?ﬁ@%ﬁ%ﬁ%ﬂ%¢?%?ﬁ%%ﬁ&%
i Blhe i 2 10%+ L 31F [ {5 H8 BRI 35 R %20%
S 25 AF G IRE T I 4y, T RS AL PSS & v T it

FRESMTMEE, ERTEFEREEE.

2R




rh e B R IR

RUE SV 4 2022 4955 2 TR

FHEEHN rp R 4 B B PR A A
HELEN o R ERAT B A TR A

T @ oy 2 4 S S TR RR Rl A B VR AA R A BVR A C
T E I 4 1 AE G0 006123 006124

= ! 434 3
2&‘3 AT EHHHE 20, 262, 133. 9143 13, 569, 734. 784}
}\

§3 FEMFHIINESFERN

3.1 XEMEER

A ARt
- i B (20224204 H01H — 20224206 H30H)
ERMF A R I BIR S Rl i RIR A C

L A S A &8 -1, 249, 489. 63 -894, 820. 65
2. A BRI -857, 205. 37 -588, 161. 48
3. A 32 35 4 4 BUAS HA 1 -0. 0411 -0. 0405
4. WIR BB 3= 1H 31, 616, 275. 96 20, 526, 683. 19
BWXﬁ G IRE N 1. 5604 1.5127
- RO SRIGES TR A S A IR BN . B HAR N (A S A i EAR

ﬂ%ﬁ)ﬂ%ﬁ%%ﬁﬁ%%ﬂ

220
)

i
2
W,

T AP SEFRU At

3.2 EHePERI

AR A 2 s B o i _E ARSI 24 Se i E AR B

ERAFE W EHRISA IS N RGNS, Bl Fer i, B
RSN T ke

3.2. 1 B MFEEN KR RIS RIS R A s R i

rh b A EVR S ATTHE R
NG5

X FEREK | gt e

HEIE K o U ks
B Bt ) RhndEzE | Bl s -G @-@

EA()) N B EZE

@ ESE))
@

U
= ~1. 84% 1. 80% -2. 42% 1. 11% 0. 58% 0. 69%
H
o2 ~17.70% 1. 73% —0. 35% 1. 18% ~17. 35% 0. 55%




Hh e S e TR o A T I B A 4 2022 45 2 AR

A
A
ot %

—0. 0 . 0 —VU. 0 . 0 —J. 0 . 0
i 6. 01% 2. 03% 0. 31% 1. 04% 5. 70% 0. 99%
EE:
&t
S 63. 98% 1. 68% 16. 34% 0. 95% 47. 64% 0.73%
Mt
F4
bl R R A CYp 0

Gk g

\ vl | gk |
N K o | e
W B N sebpe | Ml | -6 @-®@

O ® %6 Kb £

@

i %
=4 —2. 05% 1.81% —2.42% 1.11% 0.37% 0.70%
A
ot %
N —18. 02% 1.73% —-0. 35% 1. 18% -17.67% 0. 55%
A
i %
e —6. 76% 2.03% 0. 31% 1. 04% —6. 45% 0. 99%
EE:
éﬁ\A
&S 59. 07% 1. 68% 16. 34% 0. 95% 42.73% 0.73%
Mt
F4

e AREES G IR ET 2019 4F 12 F 26 HRAASH, HJERM “9 R 300 18500k
7. 26 X 60%+1E A= 45 B AT 5 X 10%+_EIE FE G FR 20 a5 2R X 30%” B “ AR FIFE %L
A2 6 X7 0%+ HH E s 5 3 e i J2 48 % i UL 2 %6 X 10%+_EiE e FE Alie 2 48 X 20% 7
3.2.2 BEESARAEMPRES RIHAEMKEDL) RHS R LS LSRR
AR A ) ELE




Hh e S e TR o A T I B A 4 2022 45 2 AR

FRERERAARINSERRES A RE SR S ERTH A
(20194:09R268-20224:065308)

130%
120%
90%
0%
30%-
0% VMWMWW |
-30%-
2019/9/26 2020/3/18 2020/8/31 2021/2/19 2021/8/3 2022/1/18 2022/6/30
— FEEEEEEA — UShuEs
TEERERACEINSEREES IS REEEER PERTHE
(2019509R26H-2022=06H308)
150%

120%

80%

60%

30%-

0%

-30%-
2019/9/28

2020/3/18 2020/8/51 2021/2/19 2021/8/3 2022/1/18 2022/8/30
— hEsRERAC — USHhEEE

T S EFEAHESE RPN E, AEEEERAERHE6 MH N NECH, &6
A PRI AR S5 < 1) 2% TR B2 LU 5 45 B < (R AT R 2008 » ANl B FE IR E T 2019
12 H 26 HRAEASTE, HIERI “UER 300 FaHlias % X 60%+H 4 5 H0li 25 26 X 10%+
AR AR B A ZE X 30% 7 BEBUN “ HPHIELL AR BO AR 2R X 70%+Hh R B v S AR
PR HR B 6 X 10%+_EAIE i ol i 32 X 20% 7

§4 BEAWME

%50



Hh e S e TR o A T I B A 4 2022 45 2 AR

4.1 BeZE (RESLE/PH) Wi
AR ENE | ik

SomER | %
M
4, i i
’ s g | s | W o
A | B | E
i

Weorsed:, i E EEE, Hlk
I s ‘ THEERZEMFEHE
i SR T A A T
e L LA L Ak, BB A, B
SRS . T RN et
. s ‘ g ML TR, UETRE A
K6 H 1A IR A BLIE
P B 2020- | EIROME. 2013457 A %20
R | e PR LE 9 N
S R 2 12-07 165E4 H ¥ AE EI{E sl e ik
7y ﬁ /tbl:l U A ps = Pt e
ot EE AR A AT
IR RIS MEHIF T 51 0 20164E5 H A
2 E| I~ o
W ER R 2 3 bl 4 A TR
HUERIT TR R L 2 B
Refdsot, Bk T e E
] B T 2 g U B 5 <
TS, BT,
22 p, BRSO BT

P SRR ERE | K, IR MLAE R4S, 2
MR | FREGEEMEEEEL | | - |4 | OO R20ITELALE
B FUH R 22 FR B IR 2 B SRAT S

ARSI . 20184F1
H RN H b 4 H A R
AT, BURHER S S
B,
H: (D EREIRES. B H IR AR S A ML S H S e
A A HRRAEER, WEIR H BN S A A% H .

(2) WEFE MM SGBEMATIE 2 CUEZRME PN R E R E I MED BIAHICHLE -

4.2 HEANMEY NS ZESBERM T ERB KA

MBI, AESEHENREMRE T (PR ARIAEIESRE)  (hEARIH
EUEFF R B AL i) KSR EEM . S & R AR SRR MBI E , AR
SAG M BRSO R JR N BN P AR g 5™, AR ™A I I RS Ak b, D93k 6 0



Hh e S e TR o A T I B A 4 2022 45 2 AR

FAAT N BEREBRR 2 o AN s AR 8 BAT 547 AL = e 5 R e 2y 5E, B
TS BT AA 25 14T

4.3 AP G T
4.3.1 AP G5 BRI ATIE

R GEHBRELSEHAFTATFLSHERFEL) , AXAGIE T (AFRLY
EHINEY FEREHAT, AFES TR IR R IR R, NGRS 5 A LAY
MBI, ERFTL. IR, R HPATESIANT, BIHIE. R, HARFEES
TR T AP AT E BB s A, PRUEA 22 5 S 1 523 o

AIREIN, ERAAE 5 A PATIEN RIF, ARPTEHE 22 T AR
F, RRAERATFHIAE G FI

4.3.2 RERXHITNRIL Y

I R R IUAS I AL R WA AT N

T I R B S AR G 32 53 BT 2 0T a4 1R H S )58 5 A 388/ B B30 32
IS 2 H RS RSB TE DL

4.4 REHARE SRR KENBIED

TRV A A KRB JR TN A SRV e, [ S R RS, ISk
AR T SRR SNSRI BT RE Sy, DRI T 70 5% 5 SR R M A o8 PO BT E U
NP BE AR AT BORAES T e, S i, A DA w235 E O AMEH

JEE =, 5-6 Ay BURATEAI S, 6 bR, H@ T H At e,
PN ERAPRBON G, SR B B ol va H, RIS KAERAN=FHEL —, °H
RECEARKYERHR AR 55805, MmO 1E R 21T, Skl
PRAEIEVERZ G, ARSI BRI R AN, Sk ALl B B AR AR AR 224
AT P, AT IR INR, AR S AT T e B
BNFETE, SOk LR R L L L

BRI % B 20 3 s, KO =R R B L I s, i
FoE: BEURAH ATk i B A A, AN REVR U M AE & ] e B IS

4.5 MEHAZESHNLSRR

HEHAE R PR E R BIRGAR S AEE L. 560470, AHGEIN, 122884
UrFFE I KON -1, 84%, AL ST EL B IE AR A 3R 2. 42%; B E IR 5 1A rh s
BIRGCESMARENL. 512776, AIMEIAN, ZBEHES M A EIE K F -2, 05%,
I 390 L1 437 B A i E A 2 6 2. 42%

§5 BEASHSE

7R



i

=

e S IR A

WE R4 2022 4F45 2 BREHRA

5.1 EMRESH ~HEHMR

e Wi S ) R B
(%)

1| B 49, 243, 643. 56 92. 98
Horpe R 49, 243, 643. 56 92.98
2 | B - =
3| BEE R T 2,713, 288. 74 5.12
Hrp: fize 2,713, 288. 74 5.12
B X HFUESR - =
4 | R - -
5 | ERMTA MR - =
6 | EANRELERT - =
Hodre W= R0 B SN ) )

IR G i
7 ﬁﬁq&ﬂ EREN e 894, 161. 63 1. 69
8 | HAhwir= 113, 106. 35 0.21
9 | &t 52, 964, 200. 28 100. 00

5.2 MEMIRBITUL A RIOBERHAS
5.2.1 MEHRBTW D RNZANBRER R A S

G 1Tk 2~ FeE (o) AR T A ] (%)
TN /3N NN QN 4 - -
B | RHIk 9, 464, 975. 00 18. 15
C | il 22, 005, 404. 70 42. 20
D BT, BT RBKE 391, 940. 00 0.75

FE AR R
E | &350k 2, 280, 172. 00 4. 37
Foo| bR MEHI 3,317, 083. 00 6. 36
G | Zidizkm . A Bl 1,981, 166. 00 3.80
H | fEmiEgl = -
. a T A AN E B B )
ENIE4
T | &Rl 2,741, 614. 10 5.26

8 T




e il R MR IR A RIS R 4 2022 4300 2 TR
K| patthk 4,032, 467. 00 7.73
L | FSEARE 55 MRk 5l 508, 486. 00 0.98
M| BRI RN AR RS - _
\ KA A EE N 2 et B B
H
0 Jei B 55 A5 A H A i B B
%k
P | #HAE - -
Q | RAEMRESTAE - -
R | Xt REMBGRI - -
S | %A - -
&t 46, 723, 307. 80 89. 61
5.2. 2 EPIREAT WA KRB BOBR B R E R HHE
17k AfE (NERM) RS T B ] (%)
NG 11,097. 12 0. 02
Hh =k 2, 509, 238. 64 4. 81
&t 2, 520, 335. 76 4.83
5.3 EHARRA oA o5 FE B 7= BE Ho B K/ NP B AT 42 B R B B A 48
¥ o . R BT
o JBE R A JiE ZE 44 FR s (%) At (o) G (%)
1 601677 PN |4 176,400 | 4, 198, 320. 00 8. 05
2 | 600256 ]I RETE 284,400 | 2,997, 576. 00 5.75
3 | 600546 LA B 149, 300 | 2, 905, 378. 00 5.57
4 | 600188 2 REVE 62,200 | 2, 455, 656. 00 4.71
5 | 600048 a3 105,000 | 1, 833, 300. 00 3.52
6 | 002541 T8 B ) 54,600 | 1,823, 640.00 3.50
7 | 601225 e P S 83,100 | 1,760, 058. 00 3.38
8 | 002859 T ERHE 61,000 | 1,678, 720.00 3. 22
9 | 06098 Il R 2% 51,000 | 1,524, 333. 42 2. 92
10 | 688556 N R 7 18,803 | 1,517, 402. 10 2.91

5.4 WMEWIREF S MM RN GFR R A S

91




Hh e S e TR o A T I B A 4 2022 45 2 AR

o5 dn i

~JetrE o)

SR AT
HEEB] (%)

[ 5 i 77

2,713, 288.74

5. 20

PRAT R

B TF

Horp BURYE @R

Ak fizF

AR e

AR

AEA (R Az 450D

[F A

OOl | S| o] &

HoAth

10

it

2,713, 288.74

5. 20

5.5 MEFARIEA SMME b2 & H 7= 13E LI R/ HEFF BB 142 e 308 40

= i G
MR | fEek | HE G A fetr i o)

A s {EEA] (%)

1 1019666 22[E {7701 16, 490 1, 667, 507. 20 3. 20

2 1019629 20[E {5703 10, 360 1, 045, 781. 54 2.01

5.6 MEHARILA YA G HESH = H#E LU/ HERF KT+ 4 B = CRAER R B 3

|

TE: AT AR S WIARRFFAT 5 SCRFIESR

5.7 B HIRILA A G T 13E Lo R/ NHEFF R 148 5t & B 3% 9 40
s AREEAMEHRRFFA SRR

5.8 MEHARIEA SOME b2 & F 7 13H Lo R/ HERF BT TL A2 BUIE R B B 40
T ARG AIR S WIAR AR TGP

5.9 T BIR AL S BRI 53 5 TR B
P AHE G A A AR BRI

5.10 &R A S F K H GUH R 5 B AL A
TR ARG AR S WIACRFF A B G 5L

H10 W




H il v s SR R IR S B S 4 2022 45 2 AR

5.11 BBEHAAWMEhE

5.11. 1 |EFANESBE BRI+ IESBR L EBR (600546) 4 HABIESR B RAT E A
BRI R ES IR FE, ERERH BT —FENZIATFER. LB
WL PEIE B3 5 20214F09 A 11 B &R A7 LA BrRe IR £ F B4 B TR A = B AL 57 (WL PFEiE IR R
[2021]185) . BT RITEAEZRNAL TR HIEF W SEIE, IR UESR BT dkiE
FF R A M VAR I AN A =] ] B I RLE

5.11.2 BEBRBE R T BREREIEEEFIE HE&EREE.

5.11.3 FHALBE =M

5 B &HiOn)
1 17 H PRI 4 29, 710. 21
2 N USCUIE 537 Bk 58, 771. 20
3 Mgl 10, 566. 95
4 NS _
5 J IR FR D 3R 14, 057. 99
6 HoAth ek -
7 HAth -
8 &1 113, 106. 35
5.11. 4 MEWRFFE KT BRI T B354
T RS AR WARREFA AT 5 BOH AT 67
5.11.5 FEWRAT+LZ R EFFAEREZ IR IFHH AU
T RS ARG IHAREEA AT+ 2 B P AR I8 52 TR 1
5.11.6 HFEHESIRE MK HAM S ZHR I
H T DU FNHI R R, 25 BeAB i 0 T 2 FN 5 A 11 B0 2 8] ] BEAFAE R 22
§6 FFHMARELSHHAD)
BT Ay

Hh i v i S TR A

i A R R A C

0T ST A <A A A

21,784, 272. 01

14, 896, 111. 33

e 7t B 30 ] i < i HH I 7 45

348, 065. 87

1, 356, 802. 40

Pl A1 T T ) S < R (1] 47 5

1, 870, 203. 97

2,683, 178.95

575 U130 ) 2 g4 0 A2 B 3
Coraa /b eA “=" 341D

F11 W




Hh e S e TR o A T I B A 4 2022 45 2 AR

7 B AR JE 4 40 A0 0 20, 262, 133.91 13, 569, 734. 78

TE: RIS AEB BN B, e [ 5 e 40 L 0 0 S e

§7 EeEBBEANZHBEEREREALEESER
T AR e AR HEA ReERw AR E.

§8 FMBREEFHRNAMERRGER

8.1 EMINE—BRERE A ES OB LSS D BB IT20%H 1H 5L
TE: AT AR 5 IR T B — 0B 3 R AT 2 0y 0 3 G 1T 20% ) 15 2t

&Z%W&Q%%ﬁ%ﬁﬁigﬁﬁ
ES i a=RiV WA LErd e P R LI S

§9 FEXMHER

9.1 FEXHER
(1) o [ M 2 o4 3 v v B JE R A48 Y IR I 5 B8 ik < S AR T ) ST A
(2) (PRt B R RS LIRS R R B B a5 A
(3) (s BB JEL R A6 T AR I P B ik R AE D0
(4) KT HIE SRRl B E R ILIR S R S R G R E W1
(5) B MG B ALIE . 2l
(6) FEH0E ANk 55 Bt fE . El g
(7 Fp [k 2 2R A HAR S A

9.2 THH
RTINS SITEE NIERT.

9.3 ERHN
PFEFHTAEENVI (A S S A B, WA EE ST ARG, fEA BN (R HUAS ER SCAR
SEI
PR ETE: PR B PR A R R 55 15 400-160-6000, (010D 56517299,
ME: http://www. zrfunds. com. cn/

HRIESEEARAA
20224E07 H21H

H12 W



	§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

	§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
	§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


