hERFERN R A BLESE BT EE (LOF)
20225F SFAFE IR
20224F12H31H

EEBEN . FRESEHEARAHF
EEFTEN: FEIEKRBITROERAF
& H H AR : 20234201 H20H



FRIERHT B JIR A TIIE 5% % 34 (LOF) 2022 55 4 FJE s

§1 EERR

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 .

B N EDERBRAT IR A R A AR AL S A FHUE, T2023%1H19H
HRT AR 55 Fabs EHERWAZHAREENE, RIEEZN BN
REBIEE . R T PR B IR .

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

ARG 20224210 H 01 H A2 52022412 31 H 1k

§2 EE&EHBNR

B & TR IR BN 1A (LOF)
HL ARG 166009

A (Yt LA Ei s (LOF)
el Ciley Ve R 20114E02 H10H

i 5 HIAR I S AU 673, 550, 129. 704

BB H AR

P8 BN i R B 20 /4 B W NV S
sl JAT LA BT AR, PASRTE 70 0 A [ 22 5F
RARFFBIR R IR I T1 5 9k 0 B A AR
BV S LU AL HE (1 [ 4K

E S 3a M = W [T N L= AT o < E R O i
Mg . FEBUTRCE DT, B L R R BEE A

LR 5 e 1R e
TN ot VR P OB s 7R HEVR B P YRR T
R A B I O 2
YR 30048 HOK R 2 X 75%+ TPIE A HU R 2 X
- g;k FEA s L 4 IR B S
R NRAT e, BT RR e PR A
SRS AT Koo Bk s OREE SR, TSR AT 8
TR AN T B e, (ETRERILS.
T AT EA R A R A

H2




FRIERHT B JIR A TIIE 5% % 34 (LOF) 2022 55 4 FJE s

HEFTEAN Y RERAT I A BR A A
HRCET N 3 | R R | R RGE B 1R
Iy R G I R S TR RR
TR AR NEE R 4 (LOF) A 4 (LOF) E 4 (LOF) C
T @ F IS N T rR R 5 FJLOF - -
T E 0 R4 A Z A0S 166009 001883 004236
EWIR TR ®EEEmaS | 537, 249, 243. 7 | 12, 381, 411.60 | 123,919, 474. 3
i 4451 1y 6173
§3 FEWMFZHEFEESHFERIR
3.1 ZEMESIER
A AR

FEM Fa

5 19 (20224F10 H01H — 20224F12H31H)

TRHTE iR A (L

RIRGE s 1R A (L

RIRGE s 1R S (L

WA

OF) A OF) E OF) C
1. AR C sl s -196, 376, 378. 07 -4,120,971. 81 -48, 021, 634. 50
2. AR IHF]E -35, 551, 958. 99 -889, 764. 07 -9, 217, 343. 36
3. S8 EL 440y
ML 528 S -0. 0657 -0. 0763 -0. 0692

4. WIARFE B
1H

1, 562, 281, 946. 42

36, 336, 732. 98

349, 698, 551. 60

5. IR e as
{IE1

2.9079

2.9348

2. 8220

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 &M ER IR K H 5 R 57 B a2 1 Hag
HRRHT ) SR A (LOF) AFHERIL

V2542 R0
FEIK | g ‘
o EZIERLES s | RS
BBt . bz | G | - @-®@
=0y ‘ HAREZE
@ =36y
@
TE=1H —2.22% 1. 10% 1. 38% 0. 96% —3.60% 0. 14%

3




FRIERHT B JIR A TIIE 5% % 34 (LOF) 2022 55 4 FJE s

TEENSNMH | -16.12% 1.01% -9. 96% 0. 83% -6. 16% 0. 18%
o Fe—4F -23. 16% 1. 20% ~15.67% 0. 96% ~7. 49% 0. 24%
R =4E 36. 63% 1.27% -0. 06% 0.97% 36. 69% 0. 30%
o2 Fiag 70. 04% 1. 30% 5. 42% 0.97% 64. 62% 0. 33%
NN S
Eifi;;g;ﬁ? 384. 71% 1. 39% 45. 02% 1. 05% 339. 69% 0. 34%
5 &
RIRGHT B IR S (LOF) E¥{EFRIN
| kSR
o o, | IR | esgbege |
n FEIE K . | AR A
BB N FhrMEZE | EEME | O-G @-@
O ® =6 RhRfEZE
@
HEZAH| -2.21% 1. 10% 1. 38% 0. 96% -3. 59% 0. 14%
HEANNH | -16.12% 1.01% -9. 96% 0. 83% —6. 16% 0. 18%
o4 -23. 15% 1. 20% ~15. 67% 0. 96% ~7. 48% 0. 24%
2 =4 36. 63% 1. 27% -0. 06% 0.97% 36. 69% 0. 30%
o 2= Fiok 69. 81% 1. 30% 5. 42% 0.97% 64. 39% 0. 33%
H 47 4
\#%;Eﬂgg/\ 132. 11% 1. 30% 23.52% 0. 94% 108. 59% 0. 36%
iz 7
R RRH Bh 1IR S (LOF) CiE{EFRIN
. | k@it
oy, | PR | dpgrbee |
. EXERLES o | AR
i B o bz | ARG | O-6G @-@
O ® %6 RERfEZE
@
HEEAH| -2.41% 1. 10% 1. 38% 0. 96% -3, 79% 0. 14%
TEANNH | -16. 46% 1.01% -9. 96% 0. 83% -6. 50% 0. 18%
o —4F -23. 77% 1. 20% -15. 67% 0. 96% -8. 10% 0. 24%
o AR 33. 40% 1. 27% -0. 06% 0. 97% 33. 46% 0. 30%
o2 A 65. 31% 1. 30% 5. 42% 0. 97% 59. 89% 0. 33%
SRS A
‘*;;Eﬂﬁif\ 92. 87% 1. 23% 21. 71% 0.91% 71. 16% 0. 32%
iz 7

3.2.2 HESAFRIERURES RIHMEMKRZZ) KL RS B EdE a2

Z B HER

#
N
p=|




FRIERHT B JIR A TIIE 5% % 34 (LOF) 2022 55 4 FJE s

FEETNES (LOF) ARTHEERES VAR ERNEEH RELTE
(20115028 108-2022512R31R)

600%

500% -

400%

300%

200%

100%

0%

-100% -
2011-02-10 2013-01-29 2015-01-29 2017-01-24 2019-01-14 2021-01-11 2022-12-31
— PRFANNEE (LOF) A — EHESEE

TEENRES (LOF) ERINHMERERES WA RE RN RN BEENILE

(2015510R128-2022412A318)
250% - | -

200%
150%
100% -

50%

0%

-50%-
2015-10-12 2016-12-22 2018-03-08 2019-05-21 2020-08-04 2021-10-26 2022-12-31
— ERFAEA (LOF) E — \asEs
e H 2015 410 H 8 Hig, AL E Kmrdi. B/RHEA 2015 410 H 12 HZ
2022 4£ 12 H 31 H.



FRIERHT B JIR A TIIE 5% % 34 (LOF) 2022 55 4 FJE s

180%

150%

120%

90%

60%

30%+

TEENES (LOF) CRITERrESIERESEENRELTIE

0%

-30%-

2017-01-20 2018-01-16 2019-01-10
— BEFHAAES (LOF) ¢ — isthiss

(2017501H208-2022412A31R)

2020-01-07

2021-01-07

2022-01-07 2022-12-31

vE: H 2017 %1 A 19 Hi, AFE S0 C K040, B HI N 2017 4 1 A 20 HZ 2022

ﬂi 12 A 31 H.
§4 BHEAWRL
4.1 £42W (RESZINA) Fif
ARSI | iF
SATIR | %
M
ik 44 % i
g | s | !
i | B | A
i)
T LTS T S 5 P I
VTR IE R, ek g
o6 o | SR A
T | mmak/tesm eos | [ | MBI, Bz 2
015/06/01 0 X\ H RRFE 4
AT IR A T, PR
zm,
N TS i {5 5 4 3
2018~ 8
T e ois | | [EmamES LB
- B, A IR 3

i
[e)]

=



FRIERHT B JIR A TIIE 5% % 34 (LOF) 2022 55 4 FJE s

HIRA AL, 2018
/02/05 AN H R 2 445 B
HRAHE]

e L AR WA B AR H I — IS L MR A RMER I EZ H HizkefB ke
[ A= 30 H AR REER, TR H 3 & & FRERH .

2. WEHEMNHIE SCENTI IS GERFEESLENMESR. BH. SREHEA LA
N G B B IMEDY IR SSRILRE

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

RAREWIN, ARESEHNHENE T QEFRERERE) LR amn . 4
Mg e A FAEAAR SSGEANE I RE , AEWMSEM . BT, RETH. I
B TAE SR S BEAIE I G 057, kG0 AR A AR EA . AR A,
HERBE A S RGNS G RME, THEEMN. REITEE S FA W R
FHREMAFFA NF 2T N

4.3 AR 5T YL
4.3. 1 AP35l B HIHAT H L

AR IAN, ARIEGEEN KL QEFREESEE AR AT S HERTE
WY I ml WEBARSCHI B AEARE . MBEFC o0 BT KA PAT . FE =531
PERRAER, I RGN LEETT AL DI AR5 5 AT AT ARG A, A
B NP G I AL SR PATIR L R, ARRGEHE ZHAFE R
~VAZ Ty M) 2 Hak 1 L o

4.3.2 BERZGHITRNEIULH
AIREIHN, ARETHEREHAEGZSENZ S ATZMAE ST, FH XA S
FRAZ B ) BRI AL Gy R iR 2R 2 H RS & 5% HI RS 5 HAA 29K, N EAL IR G A
PO NS TR R AR AL Ty, A F) NIRRT IR 58 55 3 JBAT A A% I F2 7
AREN, KRS A ZBA R 5 A g w58 5

4.4 REHINESHIBB KBNS ELHT

20225 PU== LA 73752 B S T4 2 _EAT 22 R BT SR (0 A BRI a0 1 U 22 e LA S —
TRASR I L5 e RBER HUYEGEE, T B A L IUEMEmATts, 5 015CKfE
SR 55 VAR PG S AH R IR R AR 55+ 7 B2 2 DA 24 S AT ML A B W S POk,
REUR . VAR LABCRIM SRR R0 R B, iy 37 4 M R R AR N B B I

VUL S ERA T, BT 3 oot I TB) SiE A DA S SR FEAT bt B2 B 4% 10 1 1
BB RRF 1 AFRIEAT ML, e T I PR U A S DR B G 55 1 A AL AR AT LAY
FHRFRH o

bt
~
=



FRIERHT B JIR A TIIE 5% % 34 (LOF) 2022 55 4 FJE s

JREE20234F — 2R, it RM20224E ML SAT ML U as KR E R H iR
FEARE2018FAHY, HR UGB SR TE SR B RRE RS2 22185 B 4% 1 82 AH 0%
METE D ATERL AT P B, B 9% 18 I 2t DA S Bl W PERR & DR IMIBUK it — 2Pk 77,
20234 K PT LAE 2, BN AP T B2 0GE 1R T, RIS B A w] BRI f RS R
o] B9 R AT e AE — T B = rh I

BATI N LA T 37 A 3 A& B ENEM B . #EZm, BIEE S 4
AN AE 5 B LS SR AT 45 p i i, R Bo0E: —. MR, Fg/m e+
DR 5 =R 1 T 3R A5 408 B A Al FH & AT oK ol B R & R 90 B = KA
PAIFFEeE B4 B B A D e 1 e i SRS AR = 52 2 S i 1 3R 15
MBI IRSAT WA AR R Z L& AR L, ROV NE L N RAE, 20234 ARG
T EZBRZ MBS R 2R, A H IR B 1 AR 8O o

4.5 MEHAEZESFSGRA

AAREIAN, T SABLFHEIE KR N-2. 22%, FNMLSE LR IE R KRN 1. 38%;
B A E IR A2, 21%, [FIHDL S LI HE R 1. 38%; CRM A EIE KR A
—2.41%, [FHMD 27 LR AE G K A 1. 38%.

4.6 WEMNESHFAANSBREST~HERE RN
AR S A R B BN T 1 B A R

§5 WHEAGHE

5.1 MEMRESHHEHR

F4 KR e I
(%)

1 FL B 5 6% 1, 690, 540, 775. 60 85. 43

Horr, R 1, 690, 540, 775. 60 85. 43

2 | BeHik - -

3 [ 58 AL 7 $5 % 90, 827, 679. 45 4.59

Hrh. i 90, 827, 679. 45 4. 59

B RRHIE SR - -

4 | HE BT - -

5 | &RbfTAE M B - ‘

6 | LANRESEE _ _

Horpre SEWrC IR g SN B B
REE GRS

bt
)
=



KT Bl IR A R SR I BT A

4 (LOF) 2022 5E%3f 4 FERE

WATHEFME T & &6

195, 993, 821. 54

9.90

1
8 HoAih %5 p= 1, 394, 542. 06 0.07
9 | &it 1,978, 756, 818. 65 100. 00

5.2 MEMIRBITI A RPBRERTAS
5.2.1 MEHRIBATW A RKE AR R THE

AR

RIEl

2~ fetirE )

it 3k

G E LR (%)

A

PN NI NN 4

59, 001, 150. 00

3.03

B

Rl

40, 194, 000. 00

2.06

bRl

1, 264, 284, 366. 26

64. 89

B0 #00 R ROKAE
7RI R

L

RN

1, 796, 303. 43

AZIE IS Al AT IR

54,919, 853. 73

|| O @™

ERERIE V4

—

& B RS B
RIS

249, 663, 466. 08

12. 81

Bt 4

Pl

G 55 Ak 550k

=10 =<

FBHART FEABA R S5

1, 382, 694. 40

UCRIREZ S v 1PN S S gilN |
Y

JE R SS  AE FEAN A i
55l

#AE

PA AR TAE

66, 597. 20

A AR A R

19, 232, 344. 50

n| ="|o | T

-
oie

it

1, 690, 540, 775. 60

86. 77

5.2.2 REHARBATW A RIBRES R R ERRAS

AT AR BAA R A W I I 2 .

ECI




HRCHT B iR

RUE S5 5 %

4 (LOF) 2022 5E%3f 4 FERE

5.3 MEMARIEA RME SRS H = 1#E IR/ MR AT+ 42 BRI F B 40

z WEAE | REAE | EROD | ARIEGD | | Mz{f‘zf
1 | 300454 RAE R 1,691, 846 190’417’267‘2 9.77
2 | 600166 R4 36, 033, 000 101’252’730‘2 5. 20
3 1300973 SRR 973,516 | 93, 632, 768. 88 4. 81
4 | 002643 I 5,803, 263 | 85, 075, 835. 58 4.37
5 | 601058 FEekeha 7,964, 381 | 79, 803, 097. 62 4. 10
6 | 601012 LSRR 1,810, 797 | 76, 524, 281. 22 3.93
7 | 300747 BLAENEOL 3, 050, 260 | 72, 138, 649. 00 3. 70
8 | 600060 EIA 5,306, 361 | 71, 848, 127. 94 3. 69
9 | 002706 R AS A 4,716,000 | 69, 089, 400. 00 3.55
10 | 002472 WAL B 2,610, 355 | 66, 433, 534. 75 3.41
5.4 MEMRZRFEFMMFROFEFREAS
o 9 _ A T
FF5 fiii 75 dt ol 2 et (o) GHB (%)
1 [ 2K fiii o5 - -
2 JATEEHE - -
3 SRt figE 90, 827, 679. 45 4. 66
Horb: BURME 4Rl 90, 827, 679. 45 4. 66
4 A - -
5 A Ml AR B 55 - -
6 SRR - -
7 A (A A2 e f5t) - -
8 [ Ml A7 3 - -
9 Al - -
10 | &k 90, 827, 679. 45 4. 66
5.5 e BIRRA RME G ZEE B BHE LB/ NERF BT LB R IR R A
Fr v e . e _ SRS AR
o e A fii o7 424 PR HE (5K A FutirE (o) G (%)

%10 7




FRIERHT B JIR A TIIE 5% % 34 (LOF) 2022 55 4 FJE s

1 ] 220304 223 H104 500, 000 50, 644, 315. 07 2.60

2 | 220306 2233 06 400, 000 40, 183, 364. 38 2.06

5.6 MEHIRIELA RME GRS T 1#E LB /INHERF BRI 148 B SCRRES 85
|
AT ARG IR AR R B SCFFIETF -

5.7 MEWIRIELA RME HES T 3B LB/ MHEFRIRT T4 5 & B85 P14
AIEEAME RARFFA 2R

5.8 MEHIRIEA RME HES T #E LB/ MHEF IR L2 BGER F A A
AT A IR ARFFABGIE

5.9 MEMAKRARERENRBH R A F LU
5.9. 1 &G HIRAE SHH KB B Re A48 22 B4
AR BT A 8 T A G BB L, A E

5.9.2 AESHEBIIP R EBUR
AR B A & T A BV ], U IiAE

5.10 MEMARAEEHF 1 E GO I 52 1H 0L i

5.10. 1 AHEMBHIRBRBUR
H GUNBAE T AL SRR BEH, St EH

5.10. 2 REWIRAZE S 1 E G B 1 A5 28 B4
EH U A B T AL SR, Ui A G .

5.10. 3 A HBHI KB T IFM
H GURBAE T AL SRR BEE, St EH

5.11 BEHAESHEME

5.11. 1 AEESBEKREROGIIRITEMALEREHBRMAERAFT2022506A 14
H 53] Egm A SR EA SRS £120220000046 S 4057 . A& 40 Bk EERATH
RIS BB B SRRR P R A M REREN R E S A FRER .. RRE T KEFIESRK
RATESREREHNERHBER I LRAE, SERSES BT —FERNZ R AFFE
7. ATIERE.

5.11. 2 AR EBEHAT T BBEF, BARRTHEEESFAMEZREZIRRE.

11 01



FRIERHT B JIR A TIIE 5% % 34 (LOF) 2022 55 4 FJE s

5.11.3 HABE=HR

5

K

EH )

7 RAE <

6995, 938. 35

I ACIIEZ3 77 5K

68, 648. 43

ISR

PR S,

IV G

629, 955. 28

HoAth ST

HAib

(ool BN BNepl BN I S BNGVE N

At

1, 394, 542. 06

5.11. 4 MEFIRFFA KA T He B 1w B #efm 2 B 4
AN AR T R AR R AL T H YK ] e i 57

5.11. 5 REWIARHI 148 B EE A AR UUE R PR GL I e A
ARSI AR T R A A4 BB SR R AN S PR Do

5.11. 6 HEAGHREFHERFA S FHIR I
Aty A A DU < N SR AL, BB A A it o T o R B B B LA Y 23 T AT

LT AR AE R 2

§6 TFAZEESHIES)

b A
TWCH s ik E (L | RGBSR SG (L | PRCH SRS (L
OF) A OF) E 0F) C

Ei-8=p PR IRt
ISY

542, 236, 590. 45

10, 369, 264. 58

148, 952, 704. 06

e ST T 2 < i
HA W 473 5

15, 260, 785. 27

2,137,031.79

3, 883, 565. 14

R e = RIS
<z e TR [m] 47 5

20, 248, 131. 98

124, 884. 77

28, 916, 794. 84

Ei:8=p ZP IR S
DA E A A
P BL <=7 35D

e IR I et

537, 249, 243. 74

12, 381, 411. 60

123,919, 474. 36

12 1



FRIERHT B JIR A TIIE 5% % 34 (LOF) 2022 55 4 FJE s

B A

TE: BRI USRI B BN, SR [ A e i A

§7 ESEFHANZRERRERRAREEER

7.1 B&EEARFEALESHTRIIER
A E ARG AR ALEE,

7.2 ZEEHNZRHERTREREAREX 5 VA
AT G PN AR A5 ST PN 0 F L[] B S S AL < 1R 0L

§8 HMBREIRNIMERGER

8.1 &N BB RHE A ES B ELHIE T BRI 20%51F 5L
0T YT P9 B P BT R AT 2 e A LA A A7 A A 1 R I 20% 5 0 o

8.2 HBREF IR EMERRFR
T

§9 HBAXMHER

9.1 FENXMHER

- RH B R A BRI B A (LOF) AHSRHEHESC 1
(sl /iR & RUIEZF R B R (LOF) &)
(sl /iR & RUIE SRR B g (LOF) FLEHR)
(sl 7R & RLIE SR S R 4 (LOF) 53U W H5)
v EEE O SS TREHLAE . BRI

v AR A A R EIE I 2 R E B B AT R A T T

S O R W N
4 4 4

9.2 FRUh =
FEEHNIMAIT

9.3 ERHA
PR T8 G TN W3k (www. zofund. com) A1, BUAE VIR A] Y 28 3L 4 4 B
NI AT 2
WREN ARG PSRN, TERARRSEHEANPRESEEARAA:
PRS0 EE: 021-68609700, 400-700-9700

Zl

13 7



FRIERHT B JIR A TIIE 5% % 34 (LOF) 2022 55 4 FJE s

FRRESEEARA
20234£01 5 20H

¥14 T



	§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


