o Rz L R e BT R B RIS B R &
&
2023 £ 2 =W

2023 % 6 A 30 H

HEFEN: PRESEEFRAH
EELEAN: PELIHRITBROERAHR
WREZHHB: 202347 A 21 H



Hh e AL P E T TR 5 RIE SR BBt 3k 4 2023 SE 55 2 TR,

§ 1 EERR

RS EHNWHEE S KEF RS PR BOC R R T UM B KR,

HEFEE NP E TREBITIRMD A RA FRIEAR RS SR E, T 2023 4 07 H 20 HEZ TA
WA IS Febr . ERIMAMB R AGIREENE, RIEEZNENEEREICE. RS

IR B KR -

BB BN R U LARSEAE T B ST A SR S RIS Y 2R 987, (HAVRERE & —E A .
RSO ARERIARRRIL . BETA R, 58 R AT H 158 RS iy A 2 D 1A

S AINEER LR L

At M 55 BURER 28 1

AIRAERIE 2023 4 04 H 01 HARE 2023 4 06 A 30 H ik,

§ 2 &=
Fe & TR Rz L A 5 AT IR0 &
FH 4 TG 166025
HeE e RLZITRIFF iR
HEEEFRERH 201944 A 24 H

57 YA T A AL A

2,354,571, 255. 07 1

BB H AR

AT AL TIRIZHI AL B IRT IR T, 14 a0 8
FEAT NI A A -

BB RS

MRIEAIE S HIHE Hbr . SRS MBI TLE, RA bR
ARG B S o BIASBI PAl 25 S8 587 10 AR AL 2 IR
Ol DRSS A GRS ICE, WL
FAFRHA], FFaRiiEE B L R S B
E TS LA & AT ATRE TR Bk

k&t H Bk

PR 300 FRE AR 2 X 50%+HEAE FR Bl as 2 (S At
ICR T X10%+ PR G 15 80 & X 40%

PSS 2 AR

ARSI G OIR G T HE , FLPUYINA 2t B T XS KT i T
iR MMt e, ERTEREREE, BT
HR S TR WAL AT YT XS KT IR B B8 AR 177 o AN
SRR GHEROERR IR, R BOE L] T A5
B BB T DA R AZ 5 N <5 22 52 R )
RN

R B BT R A W

[ CRRAT I A IR =)

H RRZE DL PP £ ST TG 45 | PP I I P R T IR &
A C

%20 gt 12




Hh e AL P E T TR 5 RIE SR BBt 3k 4 2023 SE 55 2 TR,

)@ R4 3 N fETRR HR e L S -
B KR A S 166025 007101

IR T R HEEEN

RIS

2, 183, 208, 536. 23 {1

171, 362, 718. 84 iy

3.1 XEM KR

§ 3 EEMF It M SHERI

ffr: NRME

E B S5 4R AR

WEM (202344 A 1 H-2023 46 H 30 H)

Hh K L P £E E YITTBOR & A

Hh Kz L P £ E ST & C

LA sk -90, 531, 248. 40 -6, 697, 616. 18
2. 2% HF -350, 636, 618. 65 -23, 117, 937. 50
3. AT 3515 4 A A A 1R -0. 1084 -0. 1066
4. SR FE T e 1,917, 004, 379. 97 146, 119, 862. 40
5. SR A A8 0. 8781 0. 8527

T 1AM OB fR RS A IR S ON BB . AR (RS2 fe i EARshikas) 1
B AR G 2 FAIAE FIR BB R 5 BRI, A SYTRIE Dy A S seBlicas n_E A 28 fe il A2 sh Wi as «
2. Frid ke SHEAR A B FA NNWECE 5 e & T3, TH A B 5 SEhRi s K1 246 T

IRk

3.2 EEHERI

3. 2. 1 B&MBUHEM KR KIS F AL R4 w2 1
PIZE WP 4 5 I IR A A

Mk g b v
TR R KRR 2 LE AR S U -
Frer R EIE RO . Wi RhrEZE @ O—0 @—@
Vi =0) I §HEAE)
@
HE=AH -10. 34% 0. 72% -2.91% 0. 51% ~7.43% 0.21%
T ESNH —6. 73% 0. 85% —0. 18% 0. 52% —6. 55% 0. 33%
A4 -16. 82% 0. 86% -7. 85% 0. 63% -8.97% 0. 23%
U e o -9. 38% 1. 16% -3.67% 0. 71% -5. 71% 0. 45%
H3E4 A
35. 21% 1. 17% -2. 24% 0. 72% 37. 45% 0. 45%
ARG A
R R L AE S I RGR & C
B IREEKRONEES KRN G s RN gt s ik O—0 @—®@

B O3T 3 127




Hh e AL P E T TR 5 RIE SR BBt 3k 4 2023 SE 55 2 TR,

HEQ W @ | R AnMEZE
@

HE=AH -10. 49% 0. 72% -2.91% 0.51% ~7. 58% 0. 21%
HEAAA ~7.01% 0. 85% 0. 18% 0. 52% 6. 83% 0. 33%
x4 ~17. 32% 0. 86% ~7. 85% 0. 63% 9. 47% 0. 23%
HE=a ~10. 99% 1. 16% ~3.67% 0. 71% ~7. 32% 0. 45%
HESAF

31. 86% 1. 17% ~2. 24% 0. 72% 34. 10% 0. 45%
FERGRES

3.2.2 HESHRAEMURE S RTHFEM KR LH 5 RS R E R

RAEF KR

o BR AR DL A SR A IT BOR-GA Bt

T M B S 5 Tl A Ml £5 D A8 B SR I iR S ah TF S S 3
s E

140. 00%

120. 00%

100. 00%

80. 00%

60. 00%

40. 00%

o

Mf'n"\ww

o

llnmmﬂm,w
v
m.vjxf:_/,,—-u.«ﬁ/'\( 1 W""M

20. 00%

00%

oy N

-H WM‘\W o,

LY. Iy
T p
¥ .\,_J‘,--n’-u-—.a'\#l\”\_‘_m

ey A -
e “\-'*m\\_“ ﬂ\r_l,"““r\.p A x|
W/

2019-04-24 2020-01-03 2020-09-13

2021-05-25 2022-02-03 2022-10-15 2023-06-30

|— Fh R PSR E B RUR SAZE TR IR E — PR WA FEERFARUE SAR TS W %

#®
b=
=
b=




R UL AE S BRI IGR A BUIE R 1 B 4 2023 SR8 2 RS

o BR AR DL T A SR A I BOR-GC LT3 T Y B S5 55 el A Mle £5y HO 4 B S Bl S e I35 S S 2
s E

140. 00%
120. 00% P'

” L \
rFWMNW\

100. 00%

80. 00% Y,
WWM B
ﬂmﬁm\
mmff ﬁ _ JWAM
i Mg

e VWAt
w..ﬁ»..vmﬂ‘w d\(f‘) ,r-f"‘.-"“"‘

60. 00%
40. 00%

20. 00%

[ \
\Tn‘\r‘,y'/\“‘“"‘d\. a an o,

o
A_‘l-h-

0. 00% iy

2019-04-24  2020-01-03  2020-09-13  2021-05-25  2022-02-03  2022-10-15  2023-06-30
|— PEEABFEHRARESCRITFRIEKE — DR AAFERABESCR LSRR E

§ 4 EHARE
4.1 BEZHE (BEESLE /M) fHH
EARFEE RIS ZBHAR | E5 M0l .
12} — H,

B B Trenw [ smmom| aR Lk
DT J7 IR B 03 BR 2 &) £ i Ok
FE, AR S EHA R A B &M UCE/

R [JR 42| 2019-06-01 - 94  [RETA G, 2018-03-26 IO KR4
EHARAT, LS H B, %
253,

L ATHHMEAH RSN TR ARER ez B HizEEaHARSEFAEKHE

HERL, WMEER H WD e & RA M H .
22 UIEF ML S SGE QIEFFESLENMES . IBF . mBE NG LM 7B E #INE)
SRR IE -

4. 2 BB RE RN FESBEEMTE R B

AN, AEGEHNROEE T QEFRBEEE) LGSt . Ak A&
 FAHABAR SGE I E , A WSS BT, BUS Tl BUE A& a0 R
B e 57, NGB NERE AR 2. ARG, e B A 0G5 M
AN A FRE, JTCHEEM. RIBATIEE S R B E e 0 A AR 1T 8.

4.3 AR 5T

@
=
t
=
p=il



Hh e AL P E T TR 5 RIE SR BBt 3k 4 2023 SE 55 2 TR,

4. 3. 1 AP35 I B HHAT L

AAREA, AESEHN XL GEFRRESEH AR AP HERFEL) LA
A WA LSS RUE , MBFTE M. RO o AT SR RS TR, 8 &
G AT AE BN AR5 AP PAT o AR N, RS BN A28 55 il FE AN
PERDT R B ASAT RO RAF, AFIR BT A Z AR AT 58 5 3R] 2 Fa s (R 1500 o

4.3.2 RERX TN ETUH

FAREHN, AFBF A RRAES SRS AT oW, [FHRIE A5 AL
5 Sy R AZAIE S 24 H RS R S%IISE S 364 43 Ik, RS AL & DR 4008 SRS /7 2K
HERRIRIAE S 2 5] RN L3R AE 5 4 JEAT A A R o

AR, RAEIASE A T REF B A2 5 MA at fik 57 H 22 5 o

4. 4 R E R ESHIRIE KB IES T

2023 £ FFRE, Wi TR, EIEFEEURER 2. 16%, U 300 FRECT 2k 5. 15%, BMLARIEECT
PR T.69%. A5H L, TMT BKIEREET, MR VR B S OREE T ATk T

BBCRILS A B, 1EAERS TR TR 7. 27%, EARHIEHCT R 9. 12%,

2023 4F [PAE, BUPRMAR e LR RHE, “FREEIRKIM, a0 K,
RSB AR R . R RSN = AN A, 2 TR ST R B 32 L D g 5y
R HA BRI PR ALEE, G5 ESTREDNEE BB AL, DU R A XA T
e WEBCTLHRP . AU .

TR, EXNATRANE N BINE S, 0 R R KIS DR R, M —
B BAT RIF R AR F5 o SHL s i Fafdig i, b maRkm . S8 AR, EE5 T
TR, T A AR, RSB0k ST A R A E AR T, 52 A R RN T (4 i
GRAEZ 7, TMIXAEMG NS IEAT o R MBI @V SR I0T 5 F, 4 T R
3T, Mt T 7 S R, TR R AT o SIS T,
W B AR E MR T — IR — RN AR, EEIENE, M AR E R
k. RIRRARA—FE? EMATFRBAVEAEK, (BANE T ERH AT, X
PUE AR R AR LA 5 P 3T AR A |, ARBILAE S5 R 55 (R i H b 5 B AT s (v e
TR AR LS SR FRARDE, FATHIN R AN R, T 2K L84 7] 2 et i i 5 e A
KU $RTHTT 7 2655 T BN (VR 5F FA  FRATTXH X B = IR SR AR Rl oL, BF T LN TE R
IBAT R, BATIN FRELT TATEIREA M, 53R ks 2 R e

%60l Jt 123



F KT LT 5 A OR A B R 1 e 3 &

2023 55 2 TR

4.5 HEHNE SNSRI
AR A, Heg A
C RO BUFEIG K FY-10. 49%, RIS B EE %00 -2. 91%.

4.6 MEMNESTFA ANEERES T HETE RN
AR 391 P T B T (5

RO E I KR N-10. 34%, RIS AR SR N-2. 91%; FE4

§5 BHEAAHRE

5. 1 REMREESH=HEHEM
¥ i &/ ) 54 BB (%)
1| B 1,233, 425, 590. 79 59. 66
Hrp: IS 1,233, 425, 590. 79 59. 66
2 | HEHTE - -
3| BEE B - -
Hr: gz - -
BE P RRIESR - -
A A - -
S RAT AR - -
SENIRAE Gt e - -
b SEWr = B S8 IR | B

=

BAT RGBT E T 833, 420, 512. 54 40. 31
HoAh gt = 700, 146. 27 0.03
it 2, 067, 546, 249. 60 100. 00,

T B s s

Eetl 9. 45%.

5. 2 MEMREATW A KRB ER R A S

5. 2. 1 EREATI D REE AR ER R A S

IR AE Sy WL R (R A Fe B A 195, 045, 043. 07 7T, 54 1 P2 4

R e ARAME G 5E§ﬁzfﬁm
N N N G- X - _
B R _ _
C |fliE&k 809, 233, 483. 95 39. 22
D [H. AT B S K A R R R

N4 35, 447. 47 0. 00
E - [EH 10, 516. 15 0. 00
Fo bR FEE 173, 324. 65 0.01




FR RROZE DL 7R A 8 BT FBOR A BUIE S5 3 B 2 4 2023 428 2 R
G piEEi. SEAMIsEL - -
H o [fEfEFE Dol - -
I 5B A S SR AR RS 119, 880, 548. 33 5. 81
T &Rl - -
K (i | _
Lo [FELBEAIRE 45 AR 25l - -
M RFEER TR AR AR S5 108, 859, 994. 04 5.28
N KORLL BRI it B 163, 450. 27, 0.01
0 [ERHRS . BEAHARAR S - -
P HHE - -
Q | PA MM TAE 23, 782. 86 0. 00
R [0t fREME R - -
S A = -
it 1, 038, 380, 547. 72 50. 33

5.2. 2 MEMREAT W KRB AR EREREHE

1725 ARME NRT) bR A B PRI E L] (%)
SR R - -
VH e AR T - -
H B - -
eI - -
Kty - -
=T PR f - -
Tk - -
ESES N - -
HLAE R 55 195, 045, 043. 07 9. 45
NGEEA - -
i - -
caa 195, 045, 043. 07 9. 45
e Pl B RRAREAT A5 (GICS).

5. 3 BRI S E 5 2 B 1B LU /MR BB B B B 4
5. 3. 1 WA FARIG A UM E o T B 7= 1B LA K/ N HE P R B+ 42 BER 3R B 4

Fe | RERB | BRELK  |(HE B | ARME Oo) | SEESEFRELE %6
1 600519 HINFE 120, 356 203, 521, 996. 00 9. 86
2 00700 i % 637,968 195, 045, 043. 07 9. 45
3 000568 PPN A 897, 100 188, 005, 247. 00 9.11
4 600702 E 13 956,915 118,609, 614. 25 5.75
5 600809 INiR7 T} 544,120/ 100, 700, 288. 40 4. 88
6 000425 1R TALK 10, 001, 200 67, 708, 124. 00 3.28
7 002415 T R AL 2,015, 124 66, 720, 755. 64 3.23
8 600031 =—®ET 3, 633, 992 60, 433, 286. 96 2.93

28Tl F 127




Hh e AL P E T TR 5 RIE SR BBt 3k 4 2023 SE 55 2 TR,

9 300454 A5 R 532, 949 60, 356, 474. 25 2.93

10 600570 1A 1, 336, 899 59, 211, 256. 71 2. 87

ol

A RERIRIERSF R ROFAFRELE
AIE G ARG IR AR A 615

ol

-5 IR HIRIE A SOHHE 5 2 B 7= 8 B R/ BT T B3 B R A 4
AT S ARG ARSI 7.

(9]

- 6 MG RIREA SO E & B & 3™ 8 He B R/ R BT +42 B SCRRIESS BOR
HA 28
AT AR AR SF A B SCRFIES

()]

T IRERREA e E G E & 3™ @E H B RN R BT 142 St & IR SR WA
A GAMERRFFA )R

()]

- 8 MG RIREA oA b & 3™ 8 He ) R/ R BB T 42 BUIE B3 B 40
AR ARG AR RFFAROLE.

-9 MEHIRA TS BRI BB 5 1Ot i B

- 9. 1 MG BRAZC BB B0 BRI LR A0 15 2 B 40
AFE G AR AR AR B A BRI

()]

()]

()]

. 9. 2 AR SEF BB HBRRBUR

KRR UBEHRENHT, Z5BIRNTTIBE . AR G R0 s I DOR AR SR XU Y
JEAN, FEEFRAVEL . AR BRI TS 4. A e PRI R R O ATAT R, B
I OSB3 5 AR

5. 10 5 MR A LB 10 H G0 52238 2 H 0L i A

5.10. 1 A3 H I B 8L B BUR

ASIE EoR AR S B N, DLEMIRMEON H K, 25 EGURI RS . B GO E A
FATE MR, AT E GRS AN RAIER R KT o e K A O
TMIE, a8 EMAETT S MBS R RIW . 05 g T e e Both. HEs
Wtk &, xTEGUHGAMBLG A Z . ERUNGRRaITE. BEhiK. BHRERA kSR
PREEATERER ISR, FEROR IR BRI SE G 077 2 i 2R b, J7SRSEHE G 3 R A e 14 1E

B o9T 3 123




Hh e AL P E T TR 5 RIE SR BBt 3k 4 2023 SE 55 2 TR,

5.10. 2 A IR AT SH B H H A SR SR 28 4
ARSI AR AR FFAT EH i B

5. 10. 3 A3 H R BH BT B B VP
IR H 4 AR R R AR5

5. 11 BEHEMEME

5.11.1
AT ST MIRT+ AR R RAT EARAR TG A A B AR T IS Z S8 A, BAESR & St H
A —HENZ R A FETT. TTEE.

5.11.2
AFEEBBMIRTH A RER T, BT IR Tl e & R RUE S AN R

5.11. 3 HABTE =1 %

5 R & )

17 R IUE 4 677, 896. 36
EYSCIE 7 K 22, 249. 91
AT ) -
RS IS, -
I YAT FH g 3 -
oAl YR -
oAt -
&t 700, 146. 27

5. 11. 4 5 HRFFA B0 4b T 5 B I mT e e £t 27 B 40
ARSI AR A RFFAT AT H B B e e 55 o

3
d

O ||| |W (D |+

5. 11. 5 RE WK AT+ 2 BR P AFAETRIE R RIS UL A i B
A G AR A 144 SR B2 AR AR A2 IR L

5. 11. 6 BEAFIR & MHE A FRERE 2
Aty o R S N SRR BB A St A TR o R B B B LR AR ) 23 T AN T R]
REfFEE 2.

§ 6 TP AZEE MBS
s 6

o107 312

=



Hh e AL P E T TR 5 RIE SR BBt 3k 4 2023 SE 55 2 TR,

HRRGZ L P EE RE ST | R L P 5 1T TR

= & &0

i 5 AT 4 A L 4,619, 050, 250. 97, 294, 831, 764. 91
i U 4 ) 22 4 HR U 47 0 6, 256, 349. 19 2, 360, 628. 26
R - R H B ) 2 4 A S [R] 473 01 2, 442, 098, 063. 93 125, 829, 674. 33

IR T YT IA) 2 4R 70 AR S A A (A A
DL =T 3RE)D
I 1 S HA A T 4 1 AL 5 2, 183, 208, 536. 23 171, 362, 718. 84

TE: A AUS LM FA AR, e JRE B A e e AR

§ T HEEEANCHERReRBEAESENL

-

1 EZEEEANFEEESHIFRZHER
ANHE B BENAHR A WA R A SR A

-3

2 EESEENCHERRERRAEZST 5 WA
AFE G BENAIRE BN TR B[R] AS I < (S L

§ 8 B E RRNHMEERFR

8. 1 I EMNE—REHFHES B LBIE B ST 20585t
5 1 B R S O L A TS B B 2061 1 0L

8. 2 MBI H R A E S B
o
$9ZBEXMHER
9.1 H#EXMFHER

Ly et W 4F T2 ST B0 & TRAIE F3 43 B i A S I ST
2+ (R LA s T IBOR & RAIE SR IR BT S e R A )
3y (BRI L P A 2 T B0 & BIE SR IR BT Bk e FEE T 0D
4y (RO D P AT s T TROR & BLIE SR B S SR U )
v B EHE ST EARALAE . BRI
v AR I AE TR IR I AR E B B AT A T

ol

»

©

-2 FFIBUH R
S ETNM TN AT

FOILT O3 o127



Hh e AL P E T TR 5 RIE SR BBt 3k 4 2023 SE 55 2 TR,

9.3 wmH AR
PR T B o B RS (www. zofund. com) BEI, Y72 LN ] Py 3L 4 B A A
Fif 45 2 2 ) o

BB AR AR, T A G IR K S T IR A

RS O HETE: 021-68609700, 400-700-9700

FIRESEHEARAA
2023 £ 7 A 21 H

12

=

13t 12

=



	§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 期末按公允价值占基金资产净值比例大小排序的股票投资明细
	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


