RECEE R CR S BLIESF R SRR & (LOF)
20225F FIFEMR G
20224F09H30H

EEBEN . FRESEHEARAHT
BEFHEN . T RETERBERAHF
G Hil:20224E10 526 H



PR KR S ENEER T E S (LOF)2022 £ 3 =ERE

§1 EEHR

BB NN E RS L E S RIEATRS T R A B a3 SRR B
RN, R H RSt R A 52 B AR AN ) SR BT .

BEFEE N RRAT IR B IRA AR AR S & FRIE, T20224F10 H25H S #%
TR IS Fa bR I ERA A AR E SN, RIEEZ N B R RER
WE R TR EH RS .

BN RUE LASEAE . B 57 (1) JE A B R E B AR 4 B, (AR
&—E /A,

&M AN G AR ILARRI . FTA KK, B E TR BT S5 mT
A4 Bl A JE 4 R S U I

A IS TR R A H T

ARSI H 20224207 H 01 H #2 520224209 30 H 1.

§2 EE&EEHBNR

B & TR HRR i R VR A (LOF)
HL ARG 166011

A (Yt LR F iRl (LOF)
el Ciley Ve R 2012403 H29H

i 5 HIAR I S AU 305, 384, 640. 044

BB H AR

R TR, (E OISR, L, B
BT RE R B, MR R SR Ll 24
AL PEREERUR K, RS Y KRR

AFEGAEG OB T, 7 i i R A
IR R B B B L] AR R ST R Ty

PTG LTI > E W T N K| AL e/ 0 P U p e
JFAT M DL BT A BRI 52 BT BB B A UE S
Fifio
PR30 KON 35 % X 75%+ FIE 4 i FE B 2 2
S e g;k RIS RR RRRIRE S U R NGRS
ARG NREII S, BARENRL. B U
PSS AL 2 5 I m FRORFAE, LB PUAY a2 1 I T 3 &
M A, RTREERES
HEEHA A R < BT PR )

F 2T




PR KR S ENEER T E S (LOF)2022 £ 3 =ERE

HELEN I RERAT I A BR A A
PR A | PRGOS EAS | P RO EC
Iy 2 e 4 i FL 4 TR R
PRAZRSNESEE &5 (LOF) A &5 (LOF)E &5 (LOF)C
T8 F IS N TR Fp R & HHLOF - -
T R4 AT AR 166011 001888 004233
WEWIR TR ®EEL MM a=E | 250,311, 352. 2 | 23, 325, 029. 28 | 31, 748, 258. 48
il 817 1y 1
§3 FEWMFZIEHFEESHFERIR
3.1 ZEMESIER
A AR
HE B (2022407 HO1H - 20224209 H30H)
FEMEER PR KRS | PROE KRS | PR ERKIES
(LOF) A (LOF)E (LOF)C
1AM EsEB IR s 23,841, 568. 15 2,024, 112. 32 1,984, 277. 70
2. A HAF -50, 444, 457. 24 -5, 159, 360. 25 -6, 144, 341. 61
) S4B 44y
3. ECF B -0. 1997 -0. 2255 -0. 2159

WA

4. WIARFE B
1H

521, 319, 915. 64

48, 784, 069. 49

63, 778, 058. 56

5. IR e as
{IE1

2. 0827

2.0915

2.0089

e L AR O SR PR IR S AR BN . BRI AN CRE A et B2 3)
ez ) FHRRAR 5 9% R B, A A Dy A S8l s in EA A 2 fe i A2 sl at -
2. ik 3k MV SHR b AN BRI NINW B 7 2 A IR AL, T AN B e SEbriitas /K

FEART ST

3.2 EEHEEN

3.2. 1 EG A AR K5 RS R e i ol 2 /) L
Rt S TR 7 (LOF) AVHELR B

X | Mg
\ | sk | s | L “
o EXERLES . O | R
i B ‘ BhaEZE | B | O-G @-@
O ‘ R
@ EAE)
@
HE=NH | -8.98% 2.61% ~11.18% 0. 66% 2. 20% 1. 95%

E3IM




PR KR S ENEER T E S (LOF)2022 £ 3 =ERE

U A NS 1. 48% 2. 38% -6. 71% 0. 89% 8. 19% 1. 49%
o Fe—4F ~16. 37% 2.32% ~15. 55% 0. 88% -0. 82% 1. 44%
R =4E 52. 19% 1. 88% 4. 37% 0. 95% 47. 82% 0. 93%
o2 Fiag 62. 66% 1. 70% 7.77% 0. 96% 54. 89% 0. 74%
HEEaH 415. 824 1. 66Y% 63. 32 1. 06Y% 352. 50% 0. 60%
. 0 . 0 . 0 . 0 . 0 . 0
R R A
HR RO KR A (LOF) EvH{E R 30
X | Mgtk
o | PO | R |
— N YAl VN AL
ENE DU b | Ewkas | | ©O-® @-®
=) o A2
@ EAE)
@
HEZAH | -8.99% 2.61% ~11. 18% 0. 66% 2.19% 1. 95%
AN H 1. 47% 2. 38% -6. 71% 0. 89% 8. 18% 1. 49%
Ik F—4F ~16. 37% 2.32% ~15. 55% 0. 88% -0. 82% 1. 44%
A 52. 20% 1. 88% 4. 37% 0. 95% 47. 83% 0. 93%
o 2= Fiok 62. 79% 1. 70% 7.77% 0. 96% 55. 02% 0. 74%
H 47 4 . ) . ) . )
PPN 91. 70% 1.61% 18. 93% 0. 94% 72. T7% 0. 67%
pray 2
Hh RIS KR A (LOF) Ci{E R 0
. . &S5 3%
vt | PR | ﬁ\éq&%
— . Ay 22 AL
W B DU e | A | | ©O-® @-@
O o ARz
@ (3
@
HEZEAH| -9 17% 2.61% ~11.18% 0. 66% 2.01% 1. 95%
T EANAH 1.07% 2. 38% -6. 71% 0. 89% 7. 78% 1. 49%
ot —a ~17. 04% 2. 32% ~15. 55% 0. 88% -1.49% 1. 44%
o AR 48. 70% 1. 88% 4. 37% 0. 95% 44. 33% 0. 93%
o2 A 57. 85% 1. 70% 7. 77% 0. 96% 50. 08% 0. 74%
E%ﬁz\/ﬁj\%’m 0, 0, 0, 0, 0, 0,
5 67. 24% 1.61% 20. 31% 0.91% 46. 93% 0. 70%
iz 7

3.2.2 HESAFRAERURES RTHMEMKRTZ) KL RS B EdE a2
B HR

i
SN
b=




PR KR S ENESIR AR £(LOF)2022 &£5 3 =FRE

PEEH RS (LONARIT#ER RSV A R ESN T REETHE
(20125:038298-20225:09830R)

800% -

700%

600%

500% -

400% -

300% -

200% -

100%

0%

-100%-
2012-03-29 2013-12-31 2015-10-08 2017-07-07 2019-04-01 2020-12-31 2022-09-30

— AEREHEKSALONA — WEHREE
v REESHEMHIAN 201543 H 30 H.

PEREHA KRS (LONERITFERRES VSN RE SN ST BELENTHE

(201510R138-20224:09A308)
200% -

150%
100% -

50%

-50%-
2015-10-13 2016-12-09 2018-02-02 2019-04-04 2020-06-08 2021-08-09 2022-09-30
— PREHRKSALONE — UgEREs
e AEESET 2015 4E 10 A 8 Hs E 44, E/nHE N 2015 45 10 H 13 HZE 2022 4F
09 A 30 H.

F5I



PR R KOR S BUEHFIR A E £ (LOF)2022 £5 3 =ERE

FREHAKES(LONCRITSERRE SIS RE SN EEH RERTHE
(2017501R138-2022409R308)

180% -

150% -

120% -

90% -

60%

30%+

0%- T T T 1

-30%-
2017-01-13 2017-12-27 2018-12-07 2019-11-21 2020-11-10 2021-10-28 2022-09-30
— HGEHEEES(LONC — UEHhiEEsE
VE: AEET 20174 1 A 12 HFts C K4, KoaHEN 2017 421 A 13 H £ 2022
409 A 30 H.

§4 BHEAWME

4.1 ZE&ELH (RESLBE/N) FHih

EAFEESIE | I
SR | F
M .
k4 IR % ST e it B
H Hi |
PR
P A R UE SR I A A PR A
AW OL, R UESR A
| wanm 2013- ) 15 | ARAFRFF . 2009/1
03-29 | 12 RS E B
FRAFE, TR L
PSR 9T R

e 1 AR HWIAEE R B e A RE e 2 Hy Aizdkealaies
[l A2 R FES BIEER, MR H Oy & & R AR

27 IEFFHOHIE SCEMAT I GEFR e e ESR . WH . smBEBEANR N
WA E A BINED I RHLE -

W
o
=



PR KR S ENEER T E S (LOF)2022 £ 3 =ERE

4.2 BENIRE I A AR SR T 15 0L A3 B

AAREIIN, ARESENHENE T QEFRERESE) LR amn . 4
Mg e A FAEAAR SGEANE I RE , AEWMSEH . BT, RETH:. I
BT A2 M RN E B AIE ]2 & 57, NS0 B NRSREAA . ARG A,
BB EHEA A RGNS G RME, THEEM. REATEE G F AW R
TR OB NF 2 474

4.3 NP 5T
4.3.1 AP 56 ERPAT B

AN, AREGEENRILE QEFRRESEE AR A TS H RS E
WY I ml WEBARSCHI B AERE . MBEFC ot BT KA PAT . e =531y
PEARAER, I RGN LEETT AL DI AR5 5 AT AT ARG A, A
BN G I AR NE S EPATIR L R, ARRGEHE ZHAFE R
P52 G B i ik B 1B L

4.3.2 RHEZHT AT

AIREWIN, AR N REAES ENZH AN ST, FH RS
JRAZI D ) BLA AL by B AU T 2 H A R 5% A8 Z A 64k, v RAL S 24 & A
BT RIS T BRI RIS S, o~ NSRS 3R 58 5 35 JEAT F A R

AR N, RIS GH W B B R P22 5 A0A e S i 1 57 52 5

4.4 REHINESHIBB KBNS ELHT

P I A R S AR A m R . W ARSI, Bk B3R 15 AR F
B AR, BRAEAE St IR RSTTAR; BARBISE5S, S U R F T
FIG A MG A T rBEE S IR A ORS8RI o AT, e
IR R RIS RO SRR, AT RS — L, AR EE AR IR,
YR SERZ A AT R0, S5 B A IR Ok ko208, Xl fee K i
IH s, SERNMER T B8 TME R AMPIRES B 2EHTAT, 1IEAESS 1 IE DR H 2
AR 2L T S AR AT H BRI ST AL, R RS £+ 20— S S >
15, PR NG IL S e LRA RIS A R OVBCE E , RERATT
O] PR RE T A AR A BEAT 1

NS R A TE I AL I AR BT AL R I PRSI, XA A 2o 7 A A
TR, EEMERTEZ WL, AR LRI AL ER, HiRE
Ham S H R RER ], XM FAETR— NI 2 AT AR EHESD 7, W BATRTAT
HIfE s RO ERIAFIB B XA SRAF AR Z M5t BRI AT AR, A7
fuzh sl Bk, AENRA 07 AT, XA O R
FIRE RIS R . SRR, BEE A Rt A P R R A, AR RN E

BT



PR R KOR S BUEHFIR A E £ (LOF)2022 £5 3 =ERE

Pt 2 A A2 . KSRV B R AR R ARSI, AR P 1 BRI BT AN 1% 5

ZJa s BATOLASK, FHOS B CRIREA EINAEF AR ISR RF St

F )

%ﬁ PATR M AR 1 S0 77 i A ] 2 TRt AT i, eBCRES BRI A ], 8
IR AR RE ST NI RFEREETIOR 70 3R BUE B 2

4.5 REMAESHW SR
AN, FEEARMDPUFEH KR N-8. 98%, AL ST LB HE 2 RN

—11. 18%;

BORMAHHE KA N-9. 17%, RIS HL B IR fE I 2t 2R 0y-11. 18%.

4.6 MEMARSFHA ABREEHT = ETE LA
AR T I N B BN TE R TS

5.1 EMRESHHEHR

§5 WHEASHE

I GEIAR B E G Y-8. 99%, [FIYIML S LB Y 23 5 - 11, 18%; %

s GiA o1 () i i 4 B 1 B 45
(%)

1| RS H% 519, 150, 333. 73 78. 29

Hp: 3 519, 150, 333. 73 78. 29

2 | HEEiREt - -

3| BE T - ~

Hrr: fiize - -

B HFIESR - -

4 | HERTE - -

5 | ERbATA mIREE - -

6 | KANIREERT ™ - -
e S =[] B SN

B G ) )

7 ffﬁfZ?ﬁk R & fies 125, 883, 930. 74 18.98

8 | HAthwt™ 18, 039, 911. 61 2. 72

9 | At 663, 074, 176. 08 100. 00

5.2 WEHREATIED R ERETHE
5.2.1 |EFRETUSREOBEARERZAHE

E8M




PR R KOR S BUEHFIR A E £ (LOF)2022 £5 3 =ERE

AR

NS

e o)

i 3 B R R (o)

VN NN R4

PRI

bR

519, 105, 071. 06

81.89

B #T0. RE BOoKAE
PR R

O

AN

AZIEIB K B AT BT,

| | T @™

18 A Ol

—

e S A B A ANE
ARG

45, 262. 67

BTN 4

P itrall

AL GE AR 55 A 55 Ml

=10 = |

RHERT FEMEAR M55

CRINEZ Sy /A S gl N =
il

Ji B 55 A B AN A
5l

#HE

TA AR TAE

D& AN SR 4

n| x|o | T

VA=A

INH

At

519, 150, 333. 73

81.90

5.2.2 MEWIRIAT W RERE BB BRI RAS

ARIE AT

AR AR FFAT M i

X?R

5.3 MEHIRIEZA AMHE & HEEF1#E LLHIR/ N HEF R RT 42 BEE R R 4

EZ I~

N

HoE ()

2~ fetirE o)

o 3 e B
EEEE] (%)

688032

ARG A

40, 640 | 44, 634, 505. 60

7.04

[\D»—td‘[ﬂ%

605117

(N1 2ivariy

87,200 | 36, 642, 312. 00

5.78

%9

T




PR KR S ENEER T E S (LOF)2022 £ 3 =ERE

3 | 688063 IRAERHE 91, 285 | 36, 514, 000. 00 5.76
4 1002518 Rk 536, 200 | 24, 547, 236. 00 3.87
5 | 002335 B 580, 600 | 24, 501, 320. 00 3. 87
6 | 002837 FedE T, 707, 062 | 22, 640, 125. 24 3.57
7 | 301327 HEFae 95, 100 | 22, 348, 500. 00 3.53
8 | 603757 KougEk 876, 200 | 22, 264, 242. 00 3.51
9 | 002121 TRty HL 2,818,900 | 22, 184, 743. 00 3. 50
10 | 600732 R NS Ay 584, 700 | 21, 873, 627. 00 3.45

5.4 MEMARE I MM RNAFBRAE
AT EAME AR ARFFAH 57

5.5 MEMIREA RNE SEST#E IR NHTFRET LA RS A

A AR IRARFFA 7

5.6 MEWARIEA RMME & H S35 E LR/ EEFF BB+ 48 B SCRAESR IR A

|
ASHe AR R AR BT B SCHFUESR

5.7 MEWIRIZA SME G2 & F 713 E L FI /D HEF R ET T4 St R4 3 A

AIE ARG IRR A St 2 A

5.8 MEHIRIEA SMME o 2 & 37155 b K/ HEFP BRI 44 BUIE S B B 40

ASHe AR IR AR R B

5.9 MEMKRAZETRKIBRIEHIBLR 5 18 0L i
5.9. 1 REHIRAESBH KB B R A5 28 4
ARG R T A S R BT L ST E A

5.9.2 AESHFBI RN BREBUR
ARG R T AR & R Bu ], MUt E A

5.10 &R A S HF H9H U 3L 5 B 0L i A

5.10. 1 AHEMBRBFBR
E G TN E T AFE SR EE, SutmiARE A

5.10. 2 EHIRAZ SHB ) B FTH 5 7 QA0 157 25 B 4H

FEI0W




hBREEH AACR

AENFSH AR S(LOF)2022 8 3 TFIRE

H AU AR T AR SR, UG .

5.10. 3 AJWIE GBI RBH T
H GUNGIAE T AL SR BBEHE, Sk EH

5.11 BEHAAWE M
5.11. 1 ZAZEEE TR B FHRT EERIITTRG B PR B F BRA 7 F20214
11 A 18 Z BRI i & /5 R = BT W 517 (2021) #8965 S ¥ &11-210. 75
B ANRM. ZAFEEN BB EERTHRAHIES R R R RRE R R A SRR &
EEERNER, KK TR IESFPRIT EAEIREHNEEHRERI T LRE
B, RERSEHHIT—EAZIATFER. LTRHEE.

5.1L. 2 ZEEHBHA +HBBRES, BERKTHUEESFRNERIREZIHBRE.

5.11. 3 HAMBE MR

e

TR

A On)

7 H ORIE

1,084, 273. 97

ISCHEZE K

16, 303, 792. 44

IS IBEA]

VLS eI NS,

VALY AE

651, 845. 20

FoAt ST

HoAt

(ool BN BNeplN BN I BT BNGVE NG I

it

18,039, 911. 61

5.11. 4 MEHIRIFA WAL TR o] B el 27 B 4
A F AR A IR AR R AL T 5 YT W] e B foi o7

5.11.5 REIREI+ 4 B E AR RIE 52 FR1% AL H 38

AN e AR T R AT 44 BRI S IR DL o

5.11. 6 BEAAME ERHALSCFRIR I
At A N R, BBt A e

SE TR R %

M

oy U

§6 JTTRAEEHFXE)

£ 11T

PR B LA 4 9502 A

AL A7



PR R KOR S BUEHFIR A E £ (LOF)2022 £5 3 =ERE

PR S AKIR S | FROEHRKIES | RS KRS
(LOF) A (LOF)E (LOF) C
HAHAW] L 41y
IR S 252,713, 872. 03 21, 832, 577. 07 25, 440, 865. 52
%ﬁfﬁ%ﬁ
HAHA A
S S 2 44, 481, 248. 86 8, 323, 665. 10 23,941, 538. 35
$%%@
ol A5 HA HA ] A
46, 883, 768. 61 6,831, 212. 89 17, 634, 145. 39
%E@E%m
e B AR 3 S 95
TTARENER CHr A - - -
LA <=7 HA)
ﬂ:/ﬁﬁ Hiss
WE AR S0 250, 311, 352. 28 23, 325, 029. 28 31, 748, 258. 48
LIPS

VE: WGBS AR A R N B, TS IR0 00 A 2 4 B AR B0
§7 EEEBFHANCHERREEREARESEMR

7.1 ZEEHEAFHEAREZSHFZINER
A E BRI AR A AL,

7.2 ZBENZHERREBREE LS5 WA
AT B BRI O L B [B] B S SE AR B T DL o

§8 FMBREIRNIMERGER

8.1 MEM AR BB HIFHES MBI FIE D] BT 20%HK) 5 5L
T P B BB R B e A L B AN AE T B L 20% A 15 L o

8.2 MBHE I RN HEMERRFR
T

§9 HBAEXHBE=

9.1 #AHMFER
1o PP IRRER T i 20 IR AL UIE SR BBt B A S AL v SO A
2+ (R B R & RUIETF R R R ek A )
3y (P RRER I K 7 SR & RUIE SR SR B B T 0

F 127



PR KR S ENEER T E S (LOF)2022 £ 3 =ERE

4y (PR T ROTR & R UE TR I B B 4 (LOF) #3551 W 5 )
5. FEEEH LSS GREHLIE . B
6 AN T A AE R IR I 2 A8 R B AT IR 1 A TR

9.2 FEBHLR

RN RIS E NFMERT
9.3 HEREHR

Pt B S S TG (www. zofund. com) B[, BUAEE LRI £ &5
NIP A a3k 2 4

BEEN ARG BWAELN, "JEAARSEHEANFTMRESEHERAA:
PR g 021-68609700, 400-700-9700

FIRE S EEARA
20224£10H26H

#E13 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
	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


