FRIERARRGFRIESHAREE
2022 BATFE R
20224E12831H

EEBEN YRESEEARAT
EEXEN - TBBITRDAERAF
X H HH: 20234201 H20H



T R 22 A R IR R AR B i 2022 SR 5 4 ARG

§1 HEHRIR

BN o REFOIEAIR S 8 oo R A L 2 1R T P FRR ER
HOKIE, FR AN AR B A MR e B M AR AN R ST

BEIEE NZIBARAT A A IR A R AR S & R E, T2023F1H16H &%
T AR ISR R ERDABR A WE SN, RIEEEN BRI
0 R RR B KR .

B & BN R UE ARSI F - B B 1 S ) A B R IS FH 2 4 B 7, (R ORAIE S
& ERA

HEMI A G AR AR TG K, 58 7R R sk ai
-G ] 152 A 4 A 55 U B A S LT T

AR I TR R U

A I E 20224510 H 1 H 2 £ 2022412 H 31 H 1.

§2 H &ML

B & TR HH R 22 4l £

HL ARG 008796

S (e L RTFF IR

EeERAENRH 2020403 H30H

55 HAK FE & 0 B A 976,248,331.891}

s b AT G AR RARR A ) AU () At b, D A P S
TR M 257 L A PR 8 % [T
1. REFEE: 2. AR EHER (1D AMEH

T HE (2) HARRSEHIECE RIS (3) i3I E
Femg (4) FITEME (5) BEKME (6) 5%
PERNE s 3y B SCRRUE SRR TR SR

b 4 b B L v PR A TR () IR

et AFeG N igE I G, HPUH KU AT A 28 AT

PEREAAE WS R AT G, TR

A== IN HRIE & B TR A F

BEEEN EIARAT IRAR H R A 7

53 P F e R FE 4 TR HHRE 24l R A HrRE 24t C

T & P F A 5 A 008796 008797

G AR T E RS m AL | 976,246,818.33(7 1,513.5647

2




T R 22 A R IR R AR B i 2022 SR 5 4 ARG

§3 EEMSHEIRAE SIFERI

31 FEMFER
A NRMIG
S E 5 e T&%:Eﬁ(fqzziloﬁ 01H - 202_2&11?)% 31H)
Rl 22 A HRilE 22 2l 45 C
LA O S a5 6,444,262.75 9.11
2 KSR FE 1,485,949.98 1.48
3BV 351 35 4 3 A S 0.0015 0.0010
AIAAR LG BE = 1,026,547,179.96 1,581.43
5 R B A B 1.0515 1.0448

e 1. AW C IR fE R A AR N L R Ia

HAIN (&2 b a2

Fhileas ) FHERAR S 2% FANE FIRAE S (KR 3, AR DAY Cse B in =43 2 fe

I EAE B

2. ARG WA CUIERA NZ SRS IR, . BerHm. E
A, TEN B SERRi s AT BT P 8 T

3.2 EERHERI

3.2.1 B M BUPEM KR LI 5 R LSt R R i R LA

Hh e 2 2L AR E R L

X | kB
| R | g |
N sk | 00T s
% Rz | e A O-G @-@
O RERfEZE
® EA6))
@
dE=AA | 0.14% 0.04% | -0.60% | 0.08% 0.74% | -0.04%
SEAAA | 0.94% 0.03% 0.12% 0.06% 0.82% | -0.03%
ot 4 2.49% 0.03% 0.51% 0.06% 1.08% | -0.03%
E/\L\ﬁ
i;g;/\ 5.15% 0.03% 0.77% 0.06% 438% | -0.03%
X =7
H R E 22 2645 CifE R B
P— FEEK | gtk | gk
B B z@ RbpEZ | Sdelas | Bmes | -6 @-@
@) (3 REREZ

St

FHIW




Hh R 22 A0 5107 RUE SR BT R 6 2022 SR 55 4 FREAY

@
HE=AH 0.09% 0.04% -0.60% 0.08% 0.69% -0.04%
2NN H 0.83% 0.03% 0.12% 0.06% 0.71% -0.03%
ot 4 2.27% 0.03% 0.51% 0.06% 1.76% -0.03%
A&t 4.48% 0.03% 0.77% 0.06% 3.71% -0.03%
ARG RS

3.2.2 HES A FEMURE S RTHMER KRR KI5 RS B A et 222

BIHI R

6%

4%

2%

PREGRARIDHEERES VSN REBENEEH S EBTHE

(2020503H30H-202212H31E)

'Y

0%

-2% -

-4%-
2020/3/30

2020/9/11

022/7/27 2022/12/31

£
&3
=
£

2021/3/5 2021/8/18 2022/2/10
— TRERARA — WEHERE

#
N
=




Hh R 22 A0 5107 RUE SR BT R 6 2022 SR 55 4 FREAY

PRERAFCRIHEE RS VA RE BN RH R ERTHE
(2020038308-2022512831H)

5%+

4%

3%+

2%

1%

0% T T T T 1

-19%

-2% -

-3% -
2020/3/30  2020/9/11  2021/3/5  2021/8/18  2022/2/10  2002/7/2T  2022/12/31
— FRMERERC — USHERE
T G ERMHEZFRHBNAE, AEeaEeaRANHE6 NI Ea,
A HA S RN AN 5 (1) & T B LU AT & e B R A R0

§4 EEARE

41 BeZE (RESLENH) Fh

A4 3
SEFHIR | WM
3 Iy S
BEORE e T e | e o
EEEE
PR
34
T H
;gi FES 4, PEEE, Hl Tk
. K E R, BIE.

e, BAHEA MR, ML
-7 EFRT4E . 20124F7 H %520154E8 H
T B LA IR 6 105 00 55

HAIEFH | 2021-
= P | 11-18

s
m

N i A
33 RV . 201558 3 I v i s < B
st FIRAT, BUAERE Ao A S 4 2
FETA
KR

bt
w
=il



T R 22 A R IR R AR B i 2022 SR 5 4 ARG

EEFIE
g
il S o
—EE
LIPADIe
i
kI
it
e
a2 f5i
iz
EZF%
AR S
A R
LA
iz
EZF%
o 5%
fL—=F
EWIT
Jits Tz
Uty g
FIESF
Btk
& R
LEREEA
iz
RUIE 7
Ptk
&~ P
IEBGEELY
RIS
Ptk

bt
o
=



T R 22 A R IR R AR B i 2022 SR 5 4 ARG

& R
{IEREEEZY
iz
RUIE 7
Btk
SR IERS
s
Ee o (D MR HI. AR H AR A &8 B AR AR S RS s
& FZERHGERMER, MERH Wy G & FAERH .

(2) IEZFMOL IS SGEMTIE 2 GEFRAEEENMES . WF. REEEANLK
Mol N 53 B BIMED IR RALE -

4.2 BB R EHIN AR SBEEM T EF L3

WE N, AESEEN KRS T (P NRITANEIESHE) « (R ANRIEM
EUEFF R B L) M ST EEM . FEe & FMHARA SR ERE MBI E , AW
SAG M B T SR NS BN P 2R < B, AR AR I I XU (R 2 Ak b, D3k 6y 0
FA NBOR AN 2o A Ia (R 8 AT &4 JGEANE AR & & R IUE M2 €, T
B RS HRFAT M 22 4T

4.3 N 5 F BB
4.3.1 A3 5l BE AT 1B L

R GEFRARESEHEARAFLSHERFEL) , RAFHET (AFPRH
EILINED TR PAT, A FIEE RN HE TR R, IR 5 A EIA T )
RS, R, R K HPATESAT, BEEHIE. . BARTFRES
TR T A PR T B ROR A, ARIE A T3 5 SR U ) SE 3L

RIRE AN, FIRAFZE 5 6 SR PAT B R AT, ARHREHEGZH T A5
. REERNTFHIZE S FED,

4.3.2 FER BT RN T T

WA AN R RIAIE S FERTELZHITN.

2 AN R B B AT 4 (022 5 BT A TR SE IR H R R 38 5 A 15/ 0 1 BRI 22 5
I IZ RS 2 H RS #5% 1 I .

4.4 W EHANEE IR RSB ES B

VUZRELG S IR, (RN, CPUk4d. fitehirmm, Tolk3EnE 4 A F L iE
Ml7& . FaRO7m, SEAIHE I T AERE I, Ho SR g B Y H R LR T OR 47 £ 10%
DL B Hb= e FARERE S, 4 H RS E 211 H 19-19.9%; V5 9% 52 2R 175 1 1 =] v

FHIH



T R 22 A R IR R AR B i 2022 SR 5 4 ARG

F11HM-5.9%; A& RS MEES, O H R EE E10 3. SmEdE
JrTE, LB Y E11H 10%, BUFGT. MRS TR R BRI A R . M2-M1E]
TZEFFEEY R, & RAFZIG NG 308> FRE P o 4711 25 H FEE25bp, TE&HHN
R o

VUZEFE R e R AT T — e IEEOK, BRACIIA E FHRAL, AR H o
WIRFFAIAIGEE, % TOH ARG MEWEL, 10FEEF—E FT22.77%. 11HF;%
BORACAEE VR, 2 Ja = SRR IS, S 0B e m] (o) 8, Ui 28 S R K
17. 23H EH e BEE, R N RE G R R 3 FUGGE R B . 109 E I —
FAT23.05%, 15 A GIREIEEIE100BPA A, 123 Ha) & Te SRR R i) 5, {5
BB PR, NP REF T ESVOEABINE, RITRROEENW, S5HWE
e, B ISR G2, R R n Y A8 % T 1730-40BP.

HARSKE, MERMGT50, —FEEIT E4734BP, =4 F4715BP, fi4E EAT17BP, +
SEEIF EAT6BPA2.99%., (ST, LAHREAN], mEER &R FA4T50BP AL,
SRS AR FATTOBPA £, (REF 2 1-34EHH_F1T100BP A 4, 54EHA 1T68BP.

REWIN, REESCUEHGREE T, 45 7 E UMAHE AR

4.5 | E B NEE PSR

BRI IR PR 2 A AR S BUTE N1.051570, RGN, ZREEN
B EI K FN0.14%,  [F DL S5 LU R HE I 25 2R 9-0.60%; #8522 4 7 1R Hh il i 22 4k
fRCE S M AE N1.044870, AMEMN, ZRESHPUHEEKFN0.09%, FIH
&35 b A U 2 % -0.60%

§5 BB/AGWME

5.1 iREFHREEFHEHMN
s S D) i 38 4 R P 1 L A3
(%)

1| B ]

Hr: & -

2 | HEeER® -
3 | FEEUas Bt 1,093,037,569.32 99.94
Hrp: fiigs 1,093,037,569.32 99.94

B S FFIESR -

4 | HERHE -

5 | SRhfTAE ST -

6 | EANRELMTE -

bt
)
=



T R 22 A R IR R AR B i 2022 SR 5 4 ARG

Horpre SKWr RIS
iR B

AT MG T &N &5

7 " 622,452.13 0.06
8 | HAhHE™ - -
9 | Ait 1,093,660,021.45 100.00
5.2 |REBRBATW AR EREAE
e AFEEARMEIRKRFEEIRE.
5.3 EHIRILZA RHE HESFH = E LA KD HEF AT+ 2 REE R T 4
T AESEARMEIHRRFEEIRE.
5.4 R EMRLHRSF MM TR BRBRBELE
e % ARAHEGD) g_ﬁziif
[ X i 7 - -
2 AT EYE - -
3 LRl 420,927,848.22 41.00
Horr: BURME SR 254,992,484.93 24.84
4 k3 - -
5 Al A ik 5 5 - -
6 HH R 672,109,721.10 65.47
7 A B (AT AZ #efit) - -
8 [ Ml A7 - -
9 Hop - -
10 A1t 1,093,037,569.32 106.48
5.5 R EHIRIE A AME HEST = E AR/ HEF BT LA FF R R A
z figr Y it PR e (k) 2 s B (o) gﬁgﬁ%i{jﬁ
1 | 210207 21[EF07 1,100,000 112,802,136.99 10.99
2 | 102100935 | 215%:HIMTNO002 800,000 82,329,753.42 8.02
3 | 102000363 | 20J-4>MTNO003 800,000 81,817,643.84 7.97
4 | 101801418 | 18K HIMTNOO1 700,000 70,415,416.44 6.86

ECI




T R 22 A R IR R AR B i 2022 SR 5 4 ARG

5 | 102101196 é;ﬁj%n%MTNO 600,000 61,386,016.44 5.98

5.6 45 TR SO 2 Y K L KNP O T 46 B ST R 3 B 0 4
P A e A A AR Vi RS

5.7 R EWIRIEA RN E SEEH = 1#E L FIRMHF AT LA SRR AL
T AR S HIRARFFA )R

5.8 MEFARIE A YA 2 & 5 15 HLI R/ R Py B BT 48 BCIE LB B 4
T ARG AR G WA RFFABOLE,

5.9 MEMRA RSB RKNBR BRI H BT
T AT AR S WIAR RS B 1T

5.10 R EWIRFE ST H K E I 5 1B 0L i
TE: AT AR S WIAR RS E U BT .

5.11 B H AW hE

5.11.1 |EHNESTE FIET TR UEFRFR21E FF07(210207), 19K W 4R1T =4
04(1928009),194 E 44T — £ 01(1928028),18+ #MTN002(101800900),18:4 /% 08(180408)
A HABIES B RAT EE AR B R EH IR RE, ERG R HIT—FENZE
ATFEFR. FHER. S4EKS20224203F 21 H BN B FIFRBATHRA T AR
TiRF (2022) 8%5), MRk 420224203 A 21 H R AR B AR ARAT B B R 2 R R AL 51
GRAEM IR (2022) 125) R4 420224209 A 30 H & A6 Xt o B R MVARAT B A BR A
B b T R IE DT (2022) 52°5) R IRIB420224203 A 21 H RAA X H BRITR A F
FRAFHAL ST (R RIE T HF (2022) 135)MRIRIM£20224E05 5 26 H &A%t B 4RAT B
BAERAT BT RS RE (2022) 295) BEE T ERIR 2 Bi%/T20224£06 5 17
HRAx o ERHFARAERA T RS ERTAEFNR 2 2 %E R 220224608 H01H
RATH R E BB A A FRA T B4R ( Gar 231 2022 ) 30061-15), F R B IR
SEBRZT 420224206 H 24 H RAA H E 2SR A PR A = B4 57 ( QA 837 2022 )
$0015-15), BERH BN £ B8R E R 420224£02 5 28 H kA B2 AR E R A
FRIALST( G E5T (2021 ) $50048-15) LA B RI3R 2 @ik /20224602 H 18H &
xR E B2 A A PR A 7 AT (B ER T (2022) 586 5) R IRl £20224£03 H 21H
RATR R E RN R BARAT AL T GRERIETTE (2022) 105). BRI ARATEMAEZ R4
TIREHEEEWFBE, BRI BE KR P RFE A QAR A 2 5] ) B AR
E o

10 01



T R 22 A R IR R AR B i 2022 SR 5 4 ARG

5112 HEHR R T BERE T EE S R E R EEERE.

5.11.3 H A B F= 1A R,
e ARG AR HAL T,

5.11.4 R EIAARSFA HIAL T2 B0 00 T ¥ 85135 BA 40
T AFE AR WIARCR A AT 5 B 0 rT #4555

5.11.5 R &R AT+ B = A ERIEZ R LK U
e ARG WIRARFFA R

5.11.6 HHA GG IER H A SCF BRI
HI T DU IR, 2% Ll 0 0 T2 A S vE T2 8] n] B A7 A R 22

§6 JHHAE &M AL

AL

Hr Rl e 22 AR A Hf e 2 aliffiC
i 1 S AT 5 4 A B A 976,246,819.33 1,614.60
R 55 T 1) 5 4 i g 47 5 - -
Ps AR T U SO ) e < B[] 3 01 1.00 101.04

i T 301 B] = 4 73 AL B 4 A0
(%ﬂ@&%@ﬁﬂ)

i P SR 2 A 0 0 976,246,818.33 1,513.56
e WIS LR R R N A 80 S a0, T ml 5 A 4 A A S

§7%ﬁ%ﬁAi%@ﬁ§$&ﬁ$§ﬁ%ﬂ
T ARG E RIS E A B e A i .

§8 MR T EH RIRNEAEERF R

8.1 MEWIN B — R B HFH ZES M0 PULHIE B BUEIE 20% K 1E L

5 RS B P B S EIAR L W AR E RSN
% B R e
= | F | ks e ﬁ .
AT g i
% | = | wtaovint B R 13350 2 A1) 473 50 G 00 Py o L
Z i) X i)
Ml 20221001-202 | 976, 180, 203. 0 976, 180, 203. .
- 1 91931 . 0.00 0. 00 o 99. 99%
72 R KU

B

11 7T



T R 22 A R IR R AR B i 2022 SR 5 4 ARG

ASFE G AFAE B — BT R B S AL 18 B BRI 20% OB 00 28 HR E 38 KAIURE (] BT 455 10 66 4 3
I, R RTREF RGBS, RIJE g B AN REGE AL, B R AE DL BRI A AR D 8 5% 7 LSO #5583 T8k ]
Ao REBHGHE T EA R

TR G R R ], B PN R G A B AR T A BR BN S PR S B [ 3 B ) B 7 AR
B G LA BUAHE AL BRI BB, N T DVSEORI A B e BT NI BB et , AT B H A ST SO A e
BRI . RN T AR PrA 8058 GER A0S, BN PRS2 & & R A S W BRI Z5E,
i E AR R EFREE], He S B A NAFAE T RETCIE S JBE B R 1) A 0 3 < 2 1 U

8.2 M B PR MM EEE R
AN TR MR BBt R H A BB

§9 HEXMHFHEX

9.1 H#AEXFEZ
(1) I 2 v 5 A 2 20 5 ot 55 TR I 55 450 B 2 v Al O b SR S A
(2) (hEE A F T AR P I G A & 5 H)D
(3)  (hE 2 A e BRI 3 38 i)
(4) KT HITG SR M P Al E 2 2 F U7 RUIE SR B BTk & 2 R R S
(5) H44 EA& BARALAE . B LR
(6) Fe B8 Ak 55 Bttt r: . B
U)*Iﬁ%%%X%A@I#

9.2 i i
TN SITTE NERT.
0.3 B AR
P e e (Al e SR A e, AR SO A AR SR 5, 6 & H A [B) B A 3R SO
SEM,

B HETE: PRl ST A IR A F & P RS H15400-160-6000, (010) 56517299,
M4k http://www.zrfunds.com.cn/

FRESEHARAF
2023%£01H20H

12 1



