TRISRERERSEIEFREEE
2023 F I FERE
20234F03H31H

EEBEN YRESEEARAT
EETEN :FEIHRITBMHERAH
WEEH HH: 20234204 H21H



v v B RS 1R S TR SR P DR < 2028 4R 5R 1 IR

§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

BEFEE N B CRARAT IR A R A F R e A LS A RRE, 72023945 18H
ST ARG S A8hR . BERIFE S H AR EF NS, RIEEARIFE
BRI 1R T ROR B KB .

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

ARSI H2023%1 A 1H i £ 202343 31 H 1k

§2 H &ML

B & TR Hh Rl RS
HL ARG 006123

A (e S LEARILDID A0
e Cile Y Ve R 20194E09 H 26 H
i 5 WK I S 40 B B0 30,805,946.374

MBI R AR R R T RS, R
ATRRIERES P/ 70 L LA R A0 7 A )
WS, AR EAF VNS, AR
P IRFF G 7 B AN E IR T, SRS
KIS

it A bR

1. BEP7 D B RS
2. BT e
BV 3. DORHLTEAI
4. FTE ARV SR
5. 7 HEIE S B NS
6. T B

HIE 21 R RO 8 28 70%+ HH UE M I v i S 45 %

Ak H e I ‘ L
R FERI 25 26100+ FAIF [ B35 M0 25 26 %20%

JRUBSE AL 2 R ik

ARFE G IR A RIS, U RS AN TN 2 = 5t
RS G TS, ERTBRCEREE.

2




v v B RS 1R S TR SR P DR < 2028 4R 5R 1 IR

LN R L 4 B TR 2 7

EEIEEAN TR ERAT B A B A #]

N 53 e 4 R 4 TR R i SR A A W I B R A C
T RS A 006123 006124

17,860,794.244}3

12,945,152.131}%

§3 EEMSHEIRAE SIFERI

3.1 ZEMEZEN
B NRMIG

T 4 de ks %&ﬁf.t,ﬁﬁ(zozéfﬁmﬁ 01H - 2(323?03531 H)

Hrfl s R SR A A W i SRS C
1A S I a5 -114,221.14 -112,574.59
2 SRR 688,940.62 481,577.52
SNV 35 5 4 4 29 A< R 0.0381 0.0366
AIAAR LG BE = 22,320,478.13 15,589,121.52
5 R B &40 B 1.2497 1.2042

e 1. AW C eI R fE R A AR O L R

HAN (G2 b a2

Bl ) FHERAR S 3% P ANE FORAE S AR A, AR D9 A L se B i A3 2 7o

I EAE B -

2. FRAFGWEIARA RO NZ SRS IR, i iR, BE
PR, TP AP LRI i KT AR T Fr Ay

3.2 EEIHERI

3.2.1 B MU EN KR LIS RSt B R i R LA

Hh Bl e e SR A AHE AR I

SEH R
o K | kgL ﬂ/f‘mj
. ELERLES o R
i B o bz | AR | ®O-G @-®
O ® %6 RERfEZE
@
oE=1MH 3.14% 0.98% 4.34% 0.55% -1.20% 0.43%
U AN NS -7.83% 1.16% 6.97% 0.72% -14.80% 0.44%
o -21.39% 1.43% -0.38% 0.87% -21.01% 0.56%
o =R 22.68% 1.64% 23.52% 0.88% -0.84% 0.76%

b
w
=il




H e s S R R IR SR P R Sk 4 2028 4R 5 1 AR

HESEH 31.33% 1.61% 18.77% 0.91% 12.56% 0.70%
. 0 . 0 . 0 . 0 . 0 . 0
R R A
rh o AR BB A CIHE R I
. | k&b
| R | g | L
N E[ERES . O | R
BB o RhndEzE | Rt | . ®-® @-@
RO o A
@ EAE)
@
oFE=1H 2.92% 0.98% 4.34% 0.55% -1.42% 0.43%
U AN NS -8.20% 1.16% 6.97% 0.72% -15.17% 0.44%
Tk -22.02% 1.43% -0.38% 0.87% -21.64% 0.56%
o =4 19.32% 1.64% 23.52% 0.88% -4.20% 0.76%
RESER 26.63% 1.61% 18.77% 0.91% 7.86% 0.70%
. 0 . 0 . 0 . 0 . 0 . 0
ERGE RS
VE: RIS SEIE T 2019 4E 12 H 26 H AR, HERM “IPIR 300 F88uk

252 X 60%+1E A FE UL 25 2 X 10%+ 3 [ 1%

R R AR X 30% 7 BN “ HIEZLAMEEL

VS35 X 70 o M L 5 S HOC35 X 10t A O 2 X 2087
322 HESARAERURES RINPEMKEEN RIS AL SRR 2 %

BT

FRERERSARITSEERES VAN REANEEN RERTE
(2019509826H-2023503H31H)

150%+

120%

90%

60%-

30%-

0%

-30%-

2019/9/26 2020/5/6

2020/12/3

2021/7/7

2022/2/10

— FRERERAA — UStEEE

0

(o]
©o
(o]

2023/3/31




H e s S R R IR SR P R Sk 4 2028 4R 5 1 AR

PRERERACRINSER RS VSN REAN RN B ERTE

(201942094 26H-2023503A31R)
150%

120%

90%

60%

30%-

0% 4 Ww T T I T 1

-30%-
2019/9/26 2020/5/6 2020/12/3 2021/7/7 2022/2/10 2022/9/7 2023/3/31
— HRSBESAC — UShEEe

e RS GFMBPERHEPBNLE, ARSHEFREXHE MANNECH, #6
HHSE AU AT 4 1 & T 5 LU 77 & 3 4 B R B SR L1508 « AFE S g bb B 3G iET 2019
12 H 26 HRAAH, HIERI “UPIE 300 $8E0IL RS 2 X 60%+1E A F8 B 25 28 X 10%+
AR E G HE RO R R X 30%” B A IR AT A FE HIR 25 2R X T0%+FRIE M IR E i R AR
PR B 25 R X 10%+_EIE FE AR U 25 3R X 20% 7 .

§4 EEAME
41 BE&EL4H (HELSLBE/NA) Ffh
fEARSE & 1) 5
SABHIR | FHEMN .
4 HR %% TR TAR Wt B
Hi | B
HH
JBE B REfgsesl, FEEEE, BT oeE N
EIRG B T 2B KU S el TR
RES v, WA, fid2ifr, BEAFEESMN
i BEIE | 2022- ] . TR, UEFR MO AR RS54 . 20154F9
- 4 | 01-13 H ZE 201711 HAE T 22 2 5ARLT X
i B R BRI AR o 201841 A
%31~ A RS EAIR A F, DULHTFLE
e A RERH,
REH

bt
w
=il



v v B RS 1R S TR SR P DR < 2028 4R 5R 1 IR

UEZF A
Va4
SRS
Z3: 8

g
firkke
OEER]
R
ST

FFBLBE

BEASE L, Hh E [E E Heolk T B
4 W28 3L B U AE L RS, B
sl | 2020. | 2003, Hge MOl RS iE % AL AEIRO4E . 20
BER 9 134E7 H 22201644 H 4 1T [H {5 54 RS A

##h— | 12-07 | 01-05 M o §
b EEEA Bﬁz\ﬂfﬁ?ﬁﬁﬁﬁﬂkﬁﬁ%mo 2
I HOE 01645/ JJD?\EIQ Al B A IR A
A IE BT BB B S G 22 7

T

HEEI

Hes

H,

E: (1D ERARIRE. B H AR AR G B AN A S HIHS s Sk
A AR ERMER, MR H 5 A F AR H .

(2) IEZFHEEMHIE SGEN GEZRIE GBI ES . W mPEHAN RN
N G EE BINED) HIAHSRIIE -

4.2 EENANRE BN A ZESB RN FEH A3

BN, AEESEBENREME T (PR ARIEAEIESE) (R ANRI
EUEZFR i) LB IECEE M e & FAM A RIEAE B E , AH W
SAG M B T SR N BN P 2R < B8, AR AR I I XU R Ak b, D3k 6y 0
FEANBOR BN f . AR GIB M E HAT & A AR & & R MUE M Z)E, T
E TS BRFAT A A 2 4T 9

4.3 AP G EH R M
4.3.1 A3 5l B I BAT T 0L

R GEFBRBEEEAFR AT ERFEL) » AoFHE T (1S
EHINE) IRIAT . AFIEE @R SRR AR R, INGRAL S B

bt
o
=



v v B RS 1R S TR SR P DR < 2028 4R 5R 1 IR

FIANFREER], FERETE. R R BPATERAIANT, BRI, R, SR PSS
AR T AR T E AR RS, RIEA T2 5 R SEB .

AIMEIAN, LR AP 5 6 S PATIE O R4, ANFEBBAE 23] 7 A F*
5, REEAR TS FHI

4.32 RERZ BT AR T

WE AR E AT AT EZ TN

I R D S AR S G K32 53 T O 3E A 1R H S )58 5 BRAZ e/ I B IA 32
IR 2 H =S % L.

4.4 1R 53 P g BB SRS AIEAE 44

TR FEEAIEIEREY B, AP B b, R PIEEE TSI
shAamE Ty, SIRHIEEAE T U, EITRIERCE, R E 2, Rk
S, BRS5PMIFFEGER; b5 SRR T R hism i, —
T3 A — BEE20194F, T b my VA — RO 20204 Iy S v s AEURIE LA [ RE
B ERRBUR, RS R et ek W br s, A S AL T 25T AR
6], &ML AT R SRAN AL, R T Ridt 3R o [ A B2 T 4ERF S Fa, SRAT AT — Rk 25bp
Bite . MEANT IO, SRR SN )5, 3 S LR RRIMARAT tBLXRS:, T
Spih St NS YT I R sl 3 SEE A S BE BT AR eSS, IR TG fE
REBIR RS

— ISR FEYHELTIHUN T, WU AT R ILELLT, e a3 997 1 T
T, NRMASETOEM, ABSZINEHIRIEEE, B SN SR BUE S 4, ook
S92 N EE IR0, AT EARRAEL-2 H KIE S AT ZEASH JE T s L5, LAk
HMAZIRIE iR sl, U AR B i [0, Rl TMTEGPT-AfEAL R 535 bk, Al
BRGS0 RIS AR AR Al A T el B ARIR ORGSR L.

R B L E R E A IR, R EERER O . el
FRASRBE”, RIS @A HU. B TRSKHIECE, EEANMRAMAE IS, KE
A E LS SR SHARSMI BN, HEAN IR BUINE, N 7 51 &/Ei
FCE, b 7 H A B E . AR O S e, B SRR EE R AN,
B T ECE, HARE T R BORRAA T 2 .

JREEREE . SRBAEIN S IE T L, KE D e VR GH R, SRR . N Y
MR 2 R — AR E M NG, IR BRI B b, AR A R A . 4
FNEGFRAT ISR, ERRSEmTER, 4 € WEIRZEm e E . <R~
RIBEN AL, 2 REA G A A 225 AR AT 7 — LA I AE AR AL
IR R .

4.5 5 3 Y e L SR BL

bt
~
=



v v B RS 1R S TR SR P DR < 2028 4R 5R 1 IR

AR IR R R TR A ASE AR BB D 1.2497 T, ARSI,

P VB 10K 22 R3.14%,  [8) A S b A i v IR 25 22 N4.34% ;% 2R B R R Bl sy i 2
RECRES N ENFE NL1.20427C, AWEN, 1ZRIESMHHIIFEE KR HN2.92%, [FH
M &5 L B L I 26 R N 4.34%

4.6 MERAZSTA NBERE S H = 1HETE UL
AR AN, AHE SAAAEIESE20 TAF H 2 58 1E 1K 175000 /5 IS 1 -

§5 BHAGWME

51 iREREE T =HEHEN
e 5iA D) o B 4 S B PR I B A5
(%)
1| Bt 34,672,063.40 90.80
Hp: 3 34,672,063.40 90.80
2 | BEeEH - -
3 | BEW AR 1B 2,009,458.08 5.26
Hrp: fiize 2,009,458.08 5.26
B CHFIE SR - -
4 | R - -
5 | &RATA T - ]
6 | EARELRT - -
e S = [0 B SEN
IR SR B
7 ﬁﬁﬁ? R & fies 1,471,209.24 3.85
8 | HAthwz™ 32,104.13 0.08
9 | &if 38,184,834.85 100.00

VE: ARG AR JAAR 0 I 9 1 10 58 2 ML 56 5% 1) 8 i i 48 M11,595,592.30 7T, (5 i EE
14.21%.

5.2 MEMREAT W RBERRAE

5.2.1 MEHRETIL A RKBABRER R LS

AR

Ak

I EOT)

i 3 4 B E R 1) (%)

A

VI NN QN2

#

=il




v v B RS 1R S TR SR P DR < 2028 4R 5R 1 IR

B KA 3,839,024.84 10.13

il i . 17,762,570.89 46.86

7. B IR
D 383,041.1 .
AR 0 101

fEiSTN4 3,878,552.00 10.23

N -

A I IS H GG HBEOLY. 1,309,318.00 3.45

IT|O|T|m

18 A Ol -

e
| fe S A B ANE 3.256.480.27 859

AR S5

AT |4 2,300,480.00 6.07

JZep: a4 -

AL GE AR 55 A 55k -

|r| A| «

BLER AN AR 347,004.00 0.92

CRINEZ Sy /A S gl N =
il

Ji B 55 A AN A
5l

HAE -

PA AR TAE -

D& AN R 4 -

nw|lo|lLO| T

o) -

&it 33,076,471.10 87.25

5.2.2 MEIREATIL 2 REER B R R R ERRAS

1Tk A E(NR ) RS T B (%)

Tolk 331,080.06 0.87

5 b 1,264,512.24 3.34
it 1,595,592.30 4.21

LB ISR A RRAT L RebrifE (GICS)

5.3 G HIRIE A SOYE HES =13 P KN HIHT 4 R B 9 4

¥ S, I N T
o Ji S AR Ji EE A4 R (%) 2 SR E (T) B (%)

b
©
=il



v v B RS 1R S TR SR P DR < 2028 4R 5R 1 IR

1 | 301179 TR 42,600 2,291,454.00 6.04
2 | 301129 N e 25,900 2,070,705.00 5.46
3 | 002271 R 77 WAL 57,300 1,918,404.00 5.06
4 | 000603 RRIE TR 96,000 1,632,000.00 4.30
5 | 300833 TEVER A 14,600 1,555,046.00 4.10
6 | 688697 AR A 56,652 1,406,669.16 3.71
7 | 600547 AR E 4 61,600 1,357,664.00 3.58
8 | 600026 Wz i e 96,700 1,309,318.00 3.45
9 | 00123 R Hb 122,000 1,264,512.24 3.34
10 | 301011 HST R 38,500 1,247,400.00 3.29
5.4 |EPRLHFBMIRKFFRELAE
o s . R B
75 fiii 75 it ol ~RMEOT) G (%)
1 [ 2K fiii o5 2,009,458.08 5.30
2 Je AT - -
3 LR i - -
Hr: BOEMEER - -
4 ki - -
5 Al B R B 55 - -
6 SRR - -
7 G2 i QENE ) - -
8 ERIZ=a:: - -
9 HAth - -
10 At 2,009,458.08 5.30
5.5 R ERRIEZ A SAME S ESF = 3E LUK/ EF T LA R R R 4
¥ e \ e _ 7 4 B
o fiigr Y I AR e (5K A E () B (%)
1 | 019688 22 #1723 20,000 2,009,458.08 5.30

5.6 &G HIRIE A SAE GEET =1 B/ NERF B BT 48 B SCRAE SR 80 A
TR ARG IR ARFFAT B SRR -

5.7 MEHIRE A R E S HE ST HEFIR/ DT IT LA R R T AA

%10 7




v v B RS 1R S TR SR P DR < 2028 4R 5R 1 IR

E: ARSARGHIRARFARER.

5.8 R & WIRIE A SYE G2 ST #E LB/ HEF BT A BGES 3% 9 40
T ARG AR G WA RFFABOLE,

5.9 REWIRAE SHH KRR 5 FH LU
T ARG AR G WIACR A BT

5,10 4545 HK A3 9% ) G522 5 O L
P A AR A A A

5.11 H AL HRE MHE

5.11.1 # & H A E SR B K AT T2 UESR Bk 7R /7 R T(002271), 4 2 #3 BE(600026) #h F A UE
FRIRITEREHRBIPRERILRAE, ERERH BT —ENZRATFE
T ATIREE. PEARLNETESE20224206 H 08 H RAFT LR 4 A LG K
AR PR AT AL T (XTI F (2022) 00395), 4\ BRI EH g3 R 2022
££10 A 10 H RATX HITHgiZ feVRIS SR i B PR A =] AL 11 (1% (2022)
020200010813), 4 A RIEHF1 EH & 10 ¥ /F 20224209 A 14 H RATK I #giZ fe iR S 5
A E PRA B AL 5T (ST (2022) 040402001412), 44 \ RILA1 E 8 R iEEH 52022
$E11 A 15H RARX HImigiz fedRs f ik i A FRA 7 AL T (BT = (2022)
010700062311), 4 A R LA E 6 AR ¥ /5 2022412 5 07 H R A vt @ S e YR 15 3 ik
BER AT AT (EET S (2022) 010700069311). BIRKAT E44 523 AL 51 R B0
HIEEWEEIE, RIRIEFRFBREREREFRFEHERERERM A HERIE .

5112 ZEHE A+ RRERELE S SR E R FEBRREE.

5.11.3 HABBE =4 %
5 2R EH(T)

fEH ORIE S 15,637.59
SCUE Z7 T F K
IMedive il
VLIRSS

JREYAT A ) K 16,466.54
oAl S WK
FHopd

&t 32,104.13

| N B~ W|IDN] P

#1101



v v B RS 1R S TR SR P DR < 2028 4R 5R 1 IR

5.11.4 R EARSFFA HIAL T B0 B0 T #3135 BA 48
TE: ASE AR S IR 5 A AT 5 U (1 T e 4 57

5.11.5 R E IR AT +4 B R A ERIBZ R SLK U
TE: AT AR S IR KA AT+ 4 IR T AR 52 BR N5

5.11.6 BFA ARG ER FH Al SCT IR I
HIF DU R, & LEBI ) 0 T2 A5 5 T I 8] w] REAAE R 22

§6 JFINES ML)

BAL:

Hrfl s R SR A A W i SRS C
i T S AT 5 A B A 18,062,521.38 13,377,759.58
i A5 1A 3 () 5 4 HR ) 3 0 408,033.81 389,680.48
P 0T SO SO T o e B[] 73 5 609,760.95 822,287.93

1 3303 18] 3 <4 7 AR Bl 473
CHy B LA 35471

e AR L A0 AL 17,860,794.24 12,945,152.13

TE: FIWE LM B A N0 S i, B Rl 5 A d B e

§7 REFHEANCHBRRERELAZSRER
T A R e E KRS A e AR 5.

§8 MR T EH RIRNEAEERF R

8.1 GBI B — R HEH T ESDH L HIE BB IE 2006115 5L
VE: ARFEE AR W JC B — BB R 2L e AUA B B i 20% 1 1 L .

8.2 MR E PR HMERRFR
AN T TC RS M B3 B DR SR HL A B A

§9 ZFAENMHEZR

9.1 BENXMHER
(1) Hp EHIE 2 v 7 o it e JBOE R A28 VR 5 LIRS 4% B i < B AR VR B0 ST
(2 «EP%é%HQEFﬁi/mmiﬁ%?"ﬁﬁ/\ﬁ% =ib;
(3) (e B EAG e VR & AR SR A R B AR )
12 1



v v B RS 1R S TR SR P DR < 2028 4R 5R 1 IR

(4) KT HTEZFAE Rl B SRS 1L TR A BUE R P S IR R 1S
(5) FEg B B LSS TR AL B

(6) FegFBE Nk 55 Bkt : . B

(7)o [ 2 ZOR A H A S

9.2 TR kb R
B & NI SFEE NPERT.

9.3 R R
PR FTAEENVI (A S B & B, WA E S ARG, 26 B (R HUAS EIR SR
FEfE
PR ETE: PRl B PR A W] %5 7 iRk 95 HL15400-160-6000, (010) 56517299,
MhE:  http://www.zrfunds.com.cn/

HRESEHARAR
2023404 H21H

13 7



