PREFEFAEAFARRGFEMF AR E
20225F FIFFER S
20224£09 530H

EETEN THESEHEARAHF
EEREN - TBBITROARAF
WEEH HER: 20224610526 H



PN 2L T IR RAIE SR 05 < 2022 AR5 3 TR AR

§1 EERR

BN EF 2 KE ORI BTk ORI AR R 2k 1= FPERRIR B
RN, R H AR BTt R A S B AR AN ) SR BT .

BEEFE NZIBEAT R AR A AR IE AT &S FHE, T20224210 H21 HE %
T ARG IS Fa bR IHERDAE A AR EENES, RIEEZ N BRI REIR
REL R FERRRECE BN

BN RUE LASEAE T B 57 (1) S A BRI T R 4 B, (AR

&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 202297 H 1H A 2202249 H30H 1k

§2 E&EAMN

FE G TFR Rk 2R R 21 BT T 27
Fee S 005713
S (e LR e T
e A R4 2018403 H23H
e B R 3 4 200 i 0 1,324, 278, 426. 874
o AFEGARIBREE S T = KR e W E &l L, 7
SRR kol 257 Lh e S HE AR e A
1. Ff PR 5 SRR
(1) 7= & RS
(2) fFr iR BT & SRuE
(3) {5 H K77 4% 5 R
(4) FHXHME A
PSR (5) fFrikFE A ms
(6) BE= SCRPUE 756 PR 0F SR
(T H/INRY AL S5 55 45 % S mes
(8) JHIPR & 3 ST &
(9) [ o7 B B $5 % S s
2+ FFTCHASSE 55 S s
b 255 bl B U LR G I E fR i A 3
PSR 2 AR AIEE JE T AR R e, TR XU IS &

2R




PN 2L T IR RAIE SR 05 < 2022 AR5 3 TR AR

KR T BRI G A MRS, mTimiiy

HeE,
HEEHAN e 4 B T TR A A
HEHTEN A IERAT A TR A =]
hZ=Z= 27 52 HATT iU hZ=Z= 20 52 HATT iU
FEA #:C
T & 4 A G A0 005713 005714
s ST A A T
j;i:' AR TR R M6 1,324,014, 095. 734 | 264, 331. 144
YN

3.1 XEMEER

§3 FEWMFHIPMESFERIN

Bhr: NRmoo
5 (20224207 H01H - 20224209 H30H)
FEMFZIER PR E TN | PR BT
A fiizrC
1. A B O S A & 14, 859, 299. 46 2,713.87
2. A HAFE 16, 750, 229. 25 3, 085. 81
3. A 1) 5 4 A A HA A 0.0127 0.0117
4R E ST A 1,412,041, 024. 64 277, 821. 55
5. HIR B & liE 1. 0665 1. 0510

e 1 A at et & AR E N . BBt

HAN G2 b EA

B ) FHERAR S 2 FANGE FIRAE S R A, A HAIE Dy A Cse Bt in A3 2 fo

AR

2+ ERAIGWEIARNACUIERA NZHEEHZ IR, 0. Eerg R, E
PR, TP AT LRI 2 KT ZAR T Ay

3.2 HEEIHERI

3.2.1 E&MAEER KR RS RN ST B A o 2 1 HL
Hh R L PR TR A R I

NA5 i
X FEEEK | g X
N EXERLES . | A
b Bt ‘ RhnEZE | HEdEEE | O-6G @-@
RO o RAREZE
@ EHE))
@
HE=1H 1.21% 0. 04% 1. 47% 0. 05% —0. 26% -0. 01%

3




PN 2L T IR RAIE SR 05 < 2022 AR5 3 TR AR

U A A= 2.38% 0. 04% 2. 54% 0. 04% -0. 16% 0. 00%
ok 4. 17% 0. 04% 4. 59% 0. 05% ~0. 42% -0.01%
BN et . 0 . () . 0 . () =0. o =0. o
o 2 =4F 12. 49% 0. 05% 13. 29% 0. 07% 0. 80% 0. 02%
ININS
Eifi;;g;f? 21. 20% 0. 05% 24. 64% 0.07% -3. 44% -0. 02%
% %
Hh R AT 5 B U5 2R CiE R P
| kSR
Vo | IO | R |
B B U R | Bwzs | 00 | ©0-® @-@
O ® %6 RIrfEZE
@
HE=AH 1. 12% 0. 04% 1. 47% 0. 05% -0. 35% -0.01%
TEARMNH 2. 23% 0. 04% 2. 54% 0. 04% -0. 31% 0. 00%
E—5 3. 85% 0. 04% 4, 59% 0. 05% —0. 74% -0. 01%
U e 11.50% 0. 05% 13. 29% 0.07% ~1. 79% -0. 02%
H 345 H
ggi&ﬁggéfx 19. 56% 0. 05% 24. 64% 0.07% ~5. 08% 0. 02%
xR 4

3.2.2 HESARAERURES RIHFHEM KR KL RS BE AR R
s3zilib]aa:q

PR e RS AR TS AR RE S VS R R 2T A

(2018%03H23H-20224:094308)
23% -

20%

15%

10%

3%

D% T T T T T 1
2018/3/23 2018/12/19 2019/9/18 2020/8/29 2021/3/31 2021/12/31 2022/9/30

— TRERTERTHRFA — VSesEs




PN 2L T IR RAIE SR 05 < 2022 AR5 3 TR AR

PR RS (RN R RE S VS Rl DA E

(2018%03H23H-20224:094308)
23% -

20%

15%

10%

3%

0% . . . . . |
2018/3/23 2018/12/19 2019/9/18 2020/6/29 2021/3/31 2021/12/31 2022/9/30
— PREETERTHERSC — VSitsEs
e RS A FMBE A BN E, AE&AESERAENEE 6 NMH N AR,
T S 45 TR IS AT 4 (1) 4% TR B8 LU 9 195 6 2 B R A DR 2405

§4 HEAME
4.1 L8 (RELSELHE /M) FHH
EARFES IR | E
SR | &
M .
4 HR %% e | s | W Ui B
Hi | B | &
fE}
Hh R LA 25 53 2 B IE 2 IR, HEEEE, b
Bk e., PMFEFaE HRZETEE, ik
WITF U5 o B S 5 2 KEEE R, 5
& hREEAE A R A Wi hr . BA RS Mol
.. UEFFR S RRIAS | 2018 | )| B UESR AR R 124
A H e B R 2 kR | 06-19 201047 H £20134:7H
MUEHF BT S, e LR TS BRI A
SR ANE SR R 2 A PR =] [ R i i, AE
& PENERIC3AS A E BT TR 20134E8 FI M
T i 27 Y R R AR I 4% B HHE S S A TR A A,




PN 2L T IR RAIE SR 05 < 2022 AR5 3 TR AR

B HRVEIESA H BUE [ W Bt R B
TFUs TR 2 R I TR % H,

% ik <5 (1) ik < 2 TR [T AL
BB IR S B
E: o (1D EIAEERE L B RIS AR G B AN (A S H RS Bk
& FAER R RMER, MR H WDy S & F AR H .«

(2) MEFF AN E SGEMAT I 2 GIEFRAL ORGSR BIMED BIAHSCRLE -

4.2 BENRE A RE BT EF LR B

WEHIN, AESEENREMRE T (PR ARICAEIESRE) (R AR
EUEFF R B AL i) M EE M S & R AR SRR MBI E , AR
SAG M B o 0 SR N BN P2 e B, AR A P XU (R 2 Ak b, 3k 1y 0
FAAT N BEREBRR 2 o AN s AR 8 BAT 5 A7 RIS R e 5 R e 2y 5E, B
P I O AT AR 28 4T

4.3 A PRZERBH
4.3.1 AP GHIERPITHELR

s GEFHRRESEHAT NP HEIERREL) » AAFFIE T (A 1F3E5
BHEIMNE) FEREPAT, A FRE RS SIS BB R R, IR S S BT
FIANEREER], FERETC. R R BPATSRAIATT, BRI, e, SR PSS
R T AR T E AR R A, RUEA T2 5 R SEB .

AMEIN, LR AP 5 6 S PATIE I R, RSB E 23 T AR
5, REEANR TS ZFHI

4.3.2 RERXHITARILT Y

W I R KA AT EZ TN

T I R B S AR 32 53 T 3 O a4 1R H S )58 5 A 388/ B B IA 32
TS 2 H RS RSB IS L.

4.4 WEHNE SRR RKEMEEatr

=R, GUHBRERG MTES. TAh, EHEE AR Rem I 4ERRAL
P PEF AR BUR BB LSRR L FEE RS, forilas REA T
fridiE; 8H M, RATEPUNE RS, WK R2 FHEES, Rk
Bk, EEIBRGUR A R R MR OAG, ZFRE RIS, Bambil
Bz, WegiZPmTt, RIEKEBGIN, ZWARER, T E A g
gy, FIRESRERRAMETmE N, NRMICRESM AL EZCO, EiEZ RN
BTN, iR REEY BT, KOFIZREIRSH FEMME, T4 EGRZRIR2. 75%%

6 0



PN 2L T IR RAIE SR 05 < 2022 AR5 3 TR AR

Ho RBERE, FREN, FEBTE, TR LS, 3FEETF F17228P, iR
SRR T B AR R AT13BP A A s (5 AT, LA Rl A ZE 0945, SR S0 i b 2 SIUAH X R At
FVPRI-3E M T AT2TBP AT, AAAGH RIS N AT35BP, AA+SLFISAE ] R 4726BP, AAM
M54E 1N 47°30BP
WS, BTSSR EAGMIEE N, FEN, FRIRIETIITE, 45
I ARIALAT,  FFREAT — & BRI 20t B, B2y 5 1 i i I i Bk

4.5 MEHAZESHNLSRR

BRI R = TR L0 8 T I I AR S A BB N 1. 06657T, AN,
ZRE S MBIHEIE KRN 21%, FHDLSILEIEHER G RN, 47%; Bt R+
AT S BT TR R CRE S i B 9 1. 051070, ARG, %KM E 4
KFN1. 12%, RIS LR T HER 25 R N 1. 4T%.

§5 BEASHSE

5.1 EMRESHHEHNR

o 3 e A B R B A8

Fr5 i H &4 ()
(%)

1| Bt - -
Horpr 22 - -
2 | ReH% - -
3 JE N e $EE 1,934, 472, 149. 67 99. 95
Hrre fizz 1,934, 472, 149. 67 99. 95
B SRS - -
4 SRR Ay - -

T
5 | AT S - -

6 | EANRE ST~ - -
Hodre S 2[R0 ) SR B B
IR b %

7 if rRSREREes 890, 456. 20 0.05

8 | HAth#zr= - -

9 | A&t 1, 935, 362, 605. 87 100. 00

5.2 MEMIRLITI A ROBERFAS
T AR SAREWIARRFFA B




PN 2L T IR RAIE SR 05 < 2022 AR5 3 TR AR

5.3 MEMARIEA SMME b2 & R 7= 13E LI R/ HEFF BB+ BRI R 4

TE: RS GAR G IR A B

5.4 WMEWIREF S MM RN GFR R A S

- . . oh 2 4 B 7 1
5 {55 i 2 e tirE Oo) ] %)
1 [ K i 77 - -
2 J47 A - -
3 SR 1, 748, 004, 574. 22 123. 77
Hodr: BORPEERE 92, 795, 926. 02 6.57
4 Al i 77 - -
5 il J R 55 - -
6 3 SR 4R - -
7 AIFEAR (AT AS #f5) - -
8 ERIZE 186, 467, 575. 45 13. 20
9 oAt - -
10 At 1,934, 472, 149. 67 136. 97

5.5 MEFARIEA SMME b2 & H 7= 13E LI R/ HEFF BB 142 B 3R 40

e b 3 4 B PR 1
A 744 FR e (5K) N e E (Oo)

o | PR rora - e LB (%)

1 | 2020041 207 IR 4R 1701 900, 000 91, 787, 400. 00 6. 50
21 52 FHARAT /M

2 12120094 SUIHEAT N 700, 000 72,646, 333. 70 5.14
701
21 K EHRAT /N

3 12120049 RRRAT A 700, 000 71, 874, 158. 90 5. 09
5701
2013, HRAT

4 | 112287766 S EATHHY 700, 000 68, 450, 301. 64 4,85
CD097

5 | 2120029 21 KPR 1701 600, 000 62, 039, 671. 23 4,39

5.6 MEHARILA RMHE G HSH = H#E LU/ HERF KT+ 4 B = RRER R B 3

4|

TE: AT AR WIARRFFAT 5 SCRFIE SR .

5.7 MEWIRIEA SME o2& F 7 13#EH LI R/ M HERF BT T4 St R B A

8 T




L0 DTG RIE SR B S & 2022 45 3 AR

T AREAMEHRRFFAREE.

5.8 MEHIRIEA SOME b2 & F 7 13#H Lo R/ HERF BT TL A2 BUIER B B 40
TE: ARG ARE WA RFFABOLE,

5.9 T HIRAEGBH BRI 57 F 0L i W
T AFE AR WIARCR 5 A B I 1%

5.10 &R A RSB F K H GUH KR35 B A
TE: ARG AHR S IR 5 [ 5 B

5.11 BBEHAAWMEHE
5.11. 1 |EHFNESTEHIEI B UEZFRR204BER1T01 (2020041) , 2157 B4R1T /M fR
01(2120049) , 225 & KF4147CD097 (112287766) , 21K ¥4R1T01 (2120029) , 21 E JR4RAT
4701 (2120012), 21b3 AT /MEAR01 (2120005) , 21 B 1R B /MR
01(2121010), 21HL M 84T /MAR01 (2120025) A FARIESR ) RAT H4EA DI R P A &
BTV REE, RERSHEFHT—FEAZIIATFET. LTIHEE. BE\BHFRESE
20224F08 A 18 H KA X8 B4R 1T B 40 A PR A = 1AL 31 (4R AR IE fil v (2022) 33
), IWRRHFKEF20224£01 H 24 H RN FBRITRM AR AR 4k ¥ (B4R IR I D1k
F (2021) 1458), BT EARFHOLTIT2022405 H 31 H KA M L E8RFARIT R A TR
AR ( (S8 fiF (2022) F45), BFRINCERBREE 4 /520214F£11 A30H K
ANV RAT B A PR A 7 f 4 11 GHICEE 177 (202112585 , WiFd 4R IR 1 /R20224E01
H24H RANKWBRITERAFERAF ML GRRARITTRE (2022) 65), BERBHER
J20214E12 A 21 H RATK B RBRAT A A PR A 7 4k 1 GArR RIS Tl ¥ (2021)415),
BRBERKEF2021F12H 21 H RN BERBTROF RAF R TT G R E T s
(2021) 39%), ERERE 20225205 H 24 H KA B RGAT AR B PR A 5 4L 5 (i
HARE TR (2022) 135), RATERE WA E #520224£06 5 08 H KA Xt B RET B
HRARKALTT GirdRET (2022) 75), L RBRAEKF20214E11 A 24 H AN LR RIT
BAERAT KT (FREB TR (2021) 305), Bl EHEK)S20214E12H 22 KA
X E T TR R ORITIR M A R AR AT (BHEAKRTIRT (2021) 435), AT
DI AT20224E05 A 23 H RATKHUMRAT A R A= B4 §1 (B4R 4 31 % (2022) 305) .
BIR RAT A Z B AT R H IE R FElE, RIS % SRR P RFA 0%
RREEHLAN A B 1 B RIHLRE o

5.11. 2 ZEHF W +HZBRERBIRE S FAME N SEBREE.

5.11.3 FHADBE =M
e ARG AR AR L HAR T,



PN 2L T IR RAIE SR 05 < 2022 AR5 3 TR AR

5.11. 4 MFHIRIFA WAL THBIAKI A He B fi 2z 9 4
TE: ARG AR S WIACOR 5 AL 56 B I T e #5155

5.11. 5 #REWIARAT 148 B A FE LS 52 FR 1% OL ¥ BA

TE: AT AR S WIARRFFAT R

5.11.6 HEAFMRE MR AT TR
FEfn L5 PN )Y S P R o T Y LB e Pl T T Y 2 S P

§6 FBAESHBHED)

BRL: Ay
Hh BT BTt | TR R A BT A
FA #C
2 AW HE S 4 AL A0 1,323,913, 773. 55 264, 142. 06
2 3 1] L 4 50 HR 4y 103, 220. 49 190. 08
Je TR SRR TR 35 & R I [B] 47y i 2, 898. 31 1. 00
5 B AR 5 S P70 AR S5 4 B ~
(&b bl “=7 3HF))
e HHHA R I S 40 %L 1,324,014, 095. 73 264, 331. 14
VE: ISR HEE . F N80 a8, T8 0] 8 3 e 1 40 A0 N 470
§7 EE&EEEANGHERREBEALAESBN
E: ARG SE A RIS HEE &SRS
§8 FMmMBEEFHRRFHEMEESER

8.1 MEHANE—REAEFE ESHHLLFIAR ST 20%H FHi
#® R 9 R 4 B AL R R e
B 5 | BHRE BRI
i O s 20% 0 I AR | EE A B E
a7 1] X [7]
N 1 20220701-20220930 798, 660, 395. 39 0.00 0. 00 798, 660, 395. 39 60. 31%
i 2 20220701-20220930 475, 419, 796. 52 0.00 0. 00 475, 419, 796. 52 35.90%

7 S A

ASFEGAFAE B — BB A S A AL B B B 20% R 15 10, 12228 P8 W 3 DR AU [ T 45 A ) 48 <
I, R ATRE AR PE RS, RO B A AR AR, B R AE LA BER O A% A LA

Ao R BHHE T EA R

TFIREE G R A B A], B NN R G AL B AR I 0 A IR B g D e e o] 32 B3P % 77 A%

P77 LASOAT 9 3 6 el




PN 2L T IR RAIE SR 05 < 2022 AR5 3 TR AR

BU6S 2 LR BUAHE ™ AR BRI BB, N T U SERSF B S R AN AR, AT RE H U S SO A e
BIEREEEIE . RN T AP AR5 G A RS, S NABURE & & R SR 5205,
A EE A L], G R B AT N AFAE AT RETC i B N TBE 5 5 14 0 < 00 ) XU

8.2 MBI HE KRNI MEERER
ES i a=RV WA a2 P R LI S

§9 FEXMHER

9.1 FEXHER
(1) A IR 2 v A ZE 2= 20 T IR o R R 3 B B i A A At R S
(2) (hEEFLE BTG I S R R e R e A )
(3) (A2 HITF U R IR T B3 B 2 e 08 B isL)
(4) KT HIGHFETBFFAEHITIGTFRIE R R e iEHE L
(5) LSS B ALIE . Bl
(6) FEH0E ANk 55 Bt fE . E i
(7)o [k 2 ZOR A H A S

9.2 FEigHh R
HEEW NS SITE NERT .

9.3 ERHF N
P E AR B A e P A b, WRTAE AT TR fE, 765 BRI (RS E IR SR 1)
SEE.
TG PR T A TR A R % P kS5 F1E400-160-6000, (010) 56517299,
ME: http://www. zrfunds. com. cn/

HRIESEEARAA
20224E10H 26 H

F11 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


