RECEE R CR S BLIESF R SRR & (LOF)
2023 F I FERE
20234F03H31H

EEBEN . FRESEHEARAHT
BEFHEN . T RETERBERAHF
G Hil:20234E04 22 H



Hh R AR TR B R TR 4R BT R B (LOF) 2023 4R 57 1 F= 4l i

§1 EEHRR

R TN E R & LEFRIEAR S R AL B R E . 3R TP PRIR B
ORI, RN AR R SPE . A AN e B M AR R AN T SO T S AT

BEEFRENT KRITRM AR A FREAES SR E, T2023F4H21HE %
T ARG H IS5 FRbR . IERIA R A AR EENR, RIEE N BN R
WE R SPERRIA B ORI -

BB TN AR TE ASRAE F L B 53 1 R U B E R 4 9, (A DRIIE 2
L—EHA.

RS AENGHACRILAR KR . BT K, $5EF A BT RS w1
-4 Bl s A R 4 1) AR S U I A

At I 5 TR R A H .

A #H 5 2023901 5 01 H #2 £220234£03 H 31 H 1k

§2 H &7 Mo

FE G IFR HH Rt B K VA (LOF)

W M TR -

Hee ARG 166011

A (YN AR it (LOF)

HEeERAENRE 2012420329 H

5 AR I S FUR 346,310,196.354
feiE EAG kR L, fEAEMGERNIR L, %

G a =P AT KL R, MRERIRREEIG K B A
Al PRSP AU, B SR I B K AR G
AFEGAET AL E T, " E R R SR
HRES KR IR E LB AR T =38

Earie M, PA"E LR AT AL B SRS A, RS
JRAT b A AR B SR e LA 1 B A HE 2
o

WS B 2zmm%ﬁW§$ﬁWﬁ¢ﬁéﬁ%ﬁW§$&
ARIEGIRATIS, BARSNAR. Bl

IR UL 3 R AIE A [PRRAE,  HXUBS AN PO S 35 T I i i 2k 4
MR B G, (R T I RIS

2




Hh R AR TR B R TR 4R BT R B (LOF) 2023 4R 57 1 F= 4l i

FEEHAN Hh R 4 LA PR
HEFEEN I RARAT B B R A H]
PR K | RS TR | AR R K
R G I EE TR RR
TRA SR NBw R WA(LOPA | RA(ORE | BALORC
) oy 2 H 43 P TR R rh K gk LOF -
T R4 A RS 166011 001888 004233
WEWIR R REESHEE | 307,668,185.34 | 11,769,423.93 | 26,872,587.08
il o1 iy 1
§3 FEMFHRIRMNESIERI
3.1 EEMEEIR
A N
2 #1(20234E01 H01 H - 20234203 31 H)
FEMEER PRI R KRS | PO R KRS | PRSI R KRS
(LOF)A (LOF)E (LOF)C
1A HA B s B 2 -11,579,325.14 -493,336.90 -1,188,084.07
2 AHF -28,273,049.89 -1,421,798.29 -3,143,296.50
3BT 40y
-0.1098 -0.1195 -0.1189
A AR
SRR LGP
?;;K SR 582,368,521.27 22,372,177.01 48,867,425.09
5. AR IE S Bl
1; ARSI 1.8928 1.9009 1.8185

T LA QB e Fa ik G A AL WON . BTl

HAN OINE 2 fe a2 sh

et ) FIERAH < 9 FAME R 15 % e O AR, AR 39 E se Bl iie et fn_E A3 2

e E A B A

2. it B g SR A B A NN BAE 5 2 S I, TSR R Sebrilias K

FEART S

3.2 EEiHERI

3.2.1 BEHHUFE KR KI5 FHINL ST LB s R i LR

HR R K VR A (LOF) AV E R 0

K | LA
ke | R \

W @§®ﬁ SR | Heis

® %@

NAsE 424
FEAEU AR
FARAEZE

2-@

E3IM




RS K TR A B I S 42 (LOF) 2023 4R35 1 R fE sl

@
HE=AH | -6.11% 1.08% 3.75% 0.64% -9.86% 0.44%
HEANH | -9.12% 1.22% 5.18% 0.82% -14.30% 0.40%
ot k4 -7.78% 1.90% -1.88% 0.85% -5.90% 1.05%
ot 2 =4F 18.63% 1.80% 11.17% 0.90% 7.46% 0.90%
ot & A 45.24% 1.70% 11.46% 0.96% 33.78% 0.74%
iizz;ﬁj 368.78% 1.64% 71.78% 1.05% 297.00% 0.59%
45
Rt B K VR A (LOF) BV R DL
HHE K @@J& WAL g’iig
B B BhEZE | B | O-G @-®@
2O ‘ HARE 2
@ EAE)
@
HE=ANH | -6.11% 1.08% 3.75% 0.64% -9.86% 0.44%
HEANH | -9.11% 1.22% 5.18% 0.82% -14.29% 0.40%
it 4 -7.77% 1.90% -1.88% 0.85% -5.89% 1.05%
it 2e =4F 18.64% 1.80% 11.17% 0.90% 7.47% 0.90%
itk A 45.40% 1.70% 11.46% 0.96% 33.94% 0.74%
Ei/ﬁgf 74.23% 1.59% 25.09% 0.93% 49.14% 0.66%
4

R R K VR A (LOF) CHHE R B

NZ5 = %3q
i , FEEK | kgithig o
N dsie | O | Rl
i B N RhrEZE | Bl | ®O-3 @-@
O ® =6 REREZE
@
oE=1MH -6.29% 1.08% 3.75% 0.64% -10.04% 0.44%
LSRN H -9.48% 1.22% 5.18% 0.82% -14.66% 0.40%
o -8.51% 1.90% -1.88% 0.85% -6.63% 1.05%
k= 15.84% 1.80% 11.17% 0.90% 4.67% 0.90%
kR 40.33% 1.70% 11.46% 0.96% 28.87% 0.74%
H 34 A
é_jﬁ; ; | 513%% 1.58% 26.53% 0.90% 24.86% 0.68%
pay 2




Fp R R A TR A TR 5 4% R I 42 (LOF)2023 458 1 =i

3.2.2 BE S A FAEMURE SR THMER KR35 KI5 RS B Al R A2
BT

PEREHAKRES(LONARIT#ERFES VSV RESNEFh LEENHE
(20125:03A298-2023503R31R)

800% -

700% -

600% -

500%

400%

300% -

200% -

100%

0%

-100%-
2012-03-29 2014-01-29 2015-12-03 2017-09-29 2019-07-26 2021-06-03 2023-03-31

— PREHRKSALONA — LEHEEE
T ARREEHEMEHEN 201543 H 30 H.

FREHAKRS(LORER IS EREESI S RESNEFh S EENHE

(2015%10R138-2023403A8318)
200% -

150%
100% -

50%

omMﬂg, ) . . .

-50% -
2015-10-13 2017-01-06 2018-04-09 2019-07-03 2020-09-30 2022-01-06 2023-03-31
— PREHRKSALONE — UgEREs
e AEESET 2015 4E 10 A 8 HFs E 44, E/nHE N 2015 45 10 H 13 H % 2023 4F
03 A 31 H.

F5I



RS K TR A B I S 42 (LOF) 2023 4R35 1 R fE sl

REREHARIES (LOF) CRITSEERES VS REENERH BELNE

(2017501H138-2023503431R)
180%

150%
120%
90%
60%
30%

0%

-30%-
2017-01-13 2018-01-24 2019-02-11 2020-02-24 2021-03-10 2022-03-25 2023-03-31
— HGEHEEES(LONC — UEHhiEEsE
VE: AREET 20174 1 A 12 HFss C K, KoHIA 201741 A 13 HE 2023
03 A 31 H.

§4 B AMRE
41 &4 (REESELB/NA) f{ih
AT A 4 1 FE
SEMR | iEBM
't N4 i B
I e e QT R
H#A | Hi
®xia T B K R E IR A G 74
sKEK | BRI | 2022- ) 136 H, FEmRCERERETOS CB
i MsE | 12-16 FRA1K) SREE 434 li. 2013/09/23 i\
il HR R G B A PR A ] TR 5

1 ARRHIAEARH RIS AR EZ H; HiztealaRkes
Il A2 R FES BRI H Oy & & R AR

2+ EFFALEE SCGEM GIEFFRea S MES . HE . SmPEEA G M
BB ME) SEARIE .

4.2 EEANNIR G WA EE SBERATERILAI U
RAREIIN, AFESE N BN T QEFRERESE) LR, A
B e A FRIMEAMAN DK EEMRE, AE WG 8o, BE T, B

FO6M



Hh R AR TR B R TR 4R BT R B (LOF) 2023 4R 57 1 F= 4l i

& TR E BTS2 & 5, R BRra NESRE A . ARG,
HEWBVE AT GH REIAMR S S RME, THTSEMN . RIEATEE G FK B
RGN N2 AT .

4.3 AP G TR A
4.3.1 A3 5 B RIHAT B0

AN, AREGEENRILE QEFRRESEE AR AT S HERTE
WY By W] NESARSCHIEESFRE , MBEFCMMT . BRI S5 AT F e i ae 3y
PEREAESS, I RGN LT AL S I AR AE IR 5 AT . ARG I, A
B HE NP Gy il R NE SR PATIR L R4, ARRGEHE Z A A
~VAZ Ty M) 2 Ik 1% L o

- S

0

4.3.2 FER BT R T T
RGN, AT NIEREAES 5N ATFZNE s+, FHKRRAS
JAZ > W BRI AE Gy B %R 55 2 H RS B IRI5% 128 5 S 261k, N E AL RIS 24 &
DRI 5 % SRS 7 S R AR R AT A 5y, 8w IS R IR 2 5 350 JB AT AH I 4% R T
ARE AN, RRIAFTESA TR FEA A3 5 AR 2 Fnk 1) 7 A8 5

4.4 5 BN HRR RIS IEE ST
EEFRIVESBER G, —FEENEFIT RIS 7Bk Anies, m
R NS RS 22035, ABRCBARAE — A U EATJE#ENR Y, Wind AR ETKIE
N6.4T%:; (BA5H R I IR AR sl 5 04, FA IR 30045 Hiik iR /94.63%, i LA
TMT AR A RHIS0FREUIKIE 912.67% . FEHE IR, —J5 i i dgxt [ P& Ja 22 5%
B (9 AN R MORAFAT B RS » (RIS B I S AN Jall BRAT JXURS: S 2 e T K 17 X2
PR IFATERIEYE: 53— J7 HAEChatGPTEHAFIKAN T, LU E AT 3, R
PEBEE O™ S A RE AW U, 71825 )R BN T8 RESCRs oy — 8 R
BRI Z AR R . B AR L5 5 s BT AL b, ARk ed
B WIRYEFF R BIBCEE B AL, (EXT A S WIHEAT 7 —E R R B S I — iR R
1% Iz REIRAT ML AN Ja RIS HEAH ORI B OB, BURRINIC 1 RHECRAR G R B,
AR N T se e b 55 ) BE A RO 2 1 5 7 Mk N R PSR o BRTE AT SRS DA SRR AE 30
A R EP R R SR THE R T A SRR IS dh P EARZBT REVRAT O BT
o T I RS T (S ) R B R T R A G, (HEE TR
MR AL A FA AR R B Wt e BT EORIZE S AR IS /3 U AT B RE i 5 0

4.5 |EBNEE PSR

AR TP 5 FE G A A 1 K 2 9-6.11%, R 300 25% b e e v A 255 26 M 3. 75%;
HEER M A EIE K N-6.11%, RIS B FEHEIR 75 5 N3.75%; I 4 CRAEiF
(EHEK FN-6.29%, [R) HAMY & bb A 3 v N 7 2 N3.75%

BT



RS K TR A B I S 42 (LOF) 2023 4R35 1 R fE sl

4.6 51 W%ﬁﬁﬁ)\%ﬂtﬁ%ﬁﬁ;ﬁﬁﬁ?ﬁgﬁ%
AR S A R <R BN T S 1 B A

85 HRAGWME

51 EMREEFH=HEHEN
s SiH ) i B 4 L BT I B A5
(%)
1| Bt 608,352,959.15 92.21
Hope 5 608,352,959.15 92.21
2 | HEeHEt - ]
3 | FEEYas Bt - ]
Hrp: fiize - -
B CFFIE SR - -
4 Date A L5 4 - .
5 | ERbATA AR TR - -
6 | EANRELERT - -
e S = [0 1 SEN ) ]
IR SR B
7 ﬁﬁﬁ IR AN 50,092,827.50 7.59
8 | HAth#i™” 1,315,121.01 0.20
9 | &it 659,760,907.66 100.00
5.2 EBRBIT WA R B ERELHE
5.2.1 MEBARBITU KB RERHHE
N A5 AN FWME (L) i B 4 0 P B AT (%)
PANN I SN /NN N1 4 6,396,768.00 0.98
B | Kbk 15,234,983.00 2.33
C | #li&k 419,234,973.83 64.14
D EE;; {Ejjk MR 368,222.80 0.06
E | &35k 63,243.84 0.01
bR N 8,030,988.06 1.23

W
©
=




R R KT B B S 4 R 2 4 (LOF)2023 4R 28 1 ZEfE R
G | Az G AIEENL 24,978,222.00 3.82
H | EEEgol 14,010,057.00 2.14
| iﬂiziﬁ FrAlE B 60,381,241.65 9.24
J | Rk - -
K | il - -
L | ARG 55 55k 20,031,546.00 3.06
M | Bl s AR AR Sl 18,214,093.60 2.79
N ;{;jﬂ‘%fﬁ%ﬁ& R 169,467.93 0.03
o Ji B AR S5 A5 BN FL A ) ]
b
P | #HE - -
Q | PA MMt TIE 37,714.44 0.01
R | XXt BEMBGR 21,201,437.00 3.24
S e - -
At 608,352,959.15 93.08
5.2.2 EHREAT I/ BB R ER R R ERTHE
AR FE G AR AR AR R A B I 5
5.3 IRERIE A RME HESF = 3E LI/ R R E R E A
¥ o _ 7 4 B
o JBE ARG JE S A4 FR o () AVIRIXIETO) L (%)
1 | 300274 FHO'G HL IR 397,300 | 41,660,878.00 6.37
2 | 688111 LA 68,054 | 32,189,542.00 4.92
3 | 002992 K RHL 632,200 | 26,229,978.00 4.01
4 | 601689 A A 408,600 | 26,199,432.00 4.01
5 | 300144 RN 2 1,303,100 [ 21,201,437.00 3.24
6 | 300308 SRR 359,400 | 21,168,660.00 3.24
7 | 002027 PN 2,915,800 [ 20,031,546.00 3.06
8 | 688200 Al 63,153 | 19,759,310.64 3.02
9 | 688032 KBt 29,533 | 19,661,299.42 3.01
10 | 000739 v 2l 901,800 | 19,208,340.00 2.94

FIM




RS K TR A B I S 42 (LOF) 2023 4R35 1 R fE sl

5.4 MEWIREMBSF A2 ROFFREAE
AT A IR ARFFA 557

5.5 & WIRIEA SYME 52 ST 18 LB/ HEF BT A B S R B 40
AT AW AR ARFFAH 557

5.6 & WIARIE A SOE GEET = 1#H BN B RT 48 B SCRRE SR BUR 4
AT ARG AR AR R B SCFFIETF -

5.7 IR EWIRIEA RME SEEH = 1#E L FI NPT LA St &R IR A4
AIEEAMERARFFH T2 )E

5.8 EWIRIL A SAE 5B ST 3HE HI K/ B HT LA BGE S 5 B 40
AT A IR ARFFABGIE

5.9 MEMRA R SBRIBRBHIRZ 5B A
5.9.1 |BEPARAE ST B A F S M1 2 B 40
AR BT A 8 T A G BB L, A E

5.9.2 AR SRR RIB R BHBOR
AR A & T AR BV ], UG

5.10 R EHIR S E SR 1 E IR 5 18 0L i

5.10.1 A HE R BB R BOR
H GUNBAE T AL SRR BEH, St EH

5.10.2 i 5 JAR A< I S 4 58 A B39 B 45 - A1 45 2k B 40
EH U A B T AL SR, Sk A G .

5.10.3 A< R 1 B B PP
E AU AR T AR SRR E, S AE

5.11 BeFH AW E ME
5111 AR SRR T LIEFKRIT EEAREH N EHBES IR AE, RE
WEHE HIT—FENZRATFET. LTHERE.

5112 AR SHBEME+BBEP, BERETHRUESSFME#IEEZINBRER.

FEI0W



RS K TR A B I S 42 (LOF) 2023 4R35 1 R fE sl

5.11.3 HAREE == R,

5

H R

EH(OT)

7 RAE <

855,608.34

I ACIIEZ3 77 5K

ISR

PR S,

IV |

e
A

459,512.67

HoAt ST

5

HAib

| N|O|OA] B~ W|IDN]PEF

At

1,315,121.01

5.11.4 R EHIRKFA BIAL T F B i T Fe st 5 B 40
AN AR T R AR R AL T H YK ] e i 57

5.11.5 H & HAR AT+ 48 Bt B P AR U 52 FR 1% 5 1 T B
A FHE G A A B R BT 42 R 22 A AN A7 AE T A2 PRAE L

5.11.6 B FEH G IE R HAR ST R #2
Aty A A DU < N SR AL, BB A A it o T o R B B B LA Y 23 T AT

H& R RZE
§6 AR ZE S HEZF
AT Ay
RO R KRS | PROSH KRS | RO KR &
(LOF)A (LOF)E (LOF)C
A A 4 Ay
f& . HH W) 246.409.272.48 12,175,575.14 27.273,116.15
LIPS
5 HAHATR] FE 4
76,433,274.64 848,961.15 4,860,597.16
FH 3
Pl s A HA ] A
i . 15,174,361.78 1,255,112.36 5,261,126.23
G R[] 4y
s A E) 3L 4 5
DA A (A
Pl /D> DL 51D
WA AR IS0 307,668,185.34 11,769,423.93 26,872,587.08

£ 11T



Hh R AR TR B R TR 4R BT R B (LOF) 2023 4R 57 1 F= 4l i

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

§7 Z&EHNZABEARERHLESFIL

71 ZREGEBENFEAEGHTRHR
AR GEIAARMGT AR AEE.

12 BEEEANCHEEREBRAEE 5 WA
A E BRI WA TR B[R] B S AR G (5 L

§8 FMIB B R MMM EELR B

8.1 REW N A —REHFFHESHBULHIER| BUEIT20% K 1E 5L
0 S P B R S R A B < 0 B LA AN A AR T B BRI 2006 15 100

8.2 M B g M ERE R
T

§9 ZFAEXMEZ

9.1 HEXHHZ

P RRE Rl 23 G i EE R TR R TR
PR S T R A SR A RIS EE&ATD
PR RS tH R A TR A BIE SR 45 Y FEE O

CHP Rt Rl VR A 2RI 55 45 5 2 4 (LOF) #A S5 Ut B 13)
BB S BEREALE. B R
\Kﬁ%%Wf¢lﬁ%zh WA EAT R 0 & T

|_\

FH A HE SO A

S =N P?ﬁi
W%&

&
54
T Hk4

(o] U'I A O DN
7/ 7/ 7/

9.2 Frihh =
FEEHANRINAIT

9.3 HERHR

P 0] S SRR A N W (www.zofund.com) 25 5, BRAE BNV R P B R4
NI P e o & 5

PR FH R AR BAABER, TR ARIE S A R RO S E A R A F

% PRS0 HLE: 021-68609700, 400-700-9700

F 127



RS K TR A B I S 42 (LOF) 2023 4R35 1 R fE sl

HRRESEHARAF
2023404 H22H

#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


