i R B p TR A BESR B B Ak & (LOF)
2023 4E58 2 EFEWR L

2023 &£ 6 A 30 H

HEFEAN: PRESEEFRAH
EE&REN: TREBITROGERAR
WEIXHBHR: 202347 H 21 H



R I TR & RUE SR 58 Bk < (LOF) 2023 555 2 TR AR,

§ 1 EERR

FEE AR E R LEFORUEARMR S ORI AR BOIC . RSP IERE B E 8N,
FExF H N A E S HERA VAN 58 B MR AE AN 1) S DA

FEIENT AT A PR A FIRE AR G S FHE , T 2023 4 07 [ 20 HEK T AR E
I S5 4R bR PRI R H AR EFNE, REEZABAFERRICHE. ®S A
# H KR

B E IR LA SRR 5T i R U B S B 5, (A CRIER & —E A

F G STF AR AR A K, 58 AR H 50 R SR N AT-2 B 1 A
2 SAINEE SR TR

AR I 55 ORER Z U

AAREWIE 2023 4 04 H 01 HAZZE 2023 4 06 H 30 Hk.

§ 2 BT

FE G TRIFR HHRR Bt K VR A (LOF)

e 166011

HeiEfEr LR Ei s (LOF)

EeaRARH 201243 H 29 H

5 AR & BB 337, 222, 007. 09 43

BBt Hbr fdE h E 25 R L, TEAEANERER -, BT
TP SKAER R, ANMREAIF KR Bl aa,
P XU, 18 SRS E T K AR (.

PR AIEGAER T RCE T, 7 H BN R A SR

FERRBUTIIRCE LB RSB B I, B
H 1 AT ML G B S A, R AT Mk AR
JRA R A E B BB ELAUIE SR dh

A& L R PR 300 FEEC A 2 X T5%+ HHIE A R i A5 2 X 25%
PSS i AR ARG G, BATREGR MR B PO A )

RFAE,  H XUBS AN RIS 2 22 T B T T 7 ik A o 7
A, RTREMEE

AN HHRR L G HA TR A F
BEEEN I REAT et A PR A F

P T B R
R R4 G4 M 2 T *&%igﬁgn¢&%£§§@m¢&%ggrﬁm
N A3 N TR FF KRS T LOF - -
B BIEEA S A 166011 004233 001888
WA WIR T B AL 303, 047, 476. 43 £ 23, 035, 045. 77 £ | 11, 139, 484. 89 {4

%20 gt 12



Hp RIS A TR A BUIE S 45 9 2 4 (LOF) 2023 4R 28 2 F
§ 3 FEMZ I NESFERIN
3.1 XEM &R
mA: NRMoT
AR (202344 H 1 H-20234E6 H 30 H)
= ELA 55 Febn HR IR A TR A FR IR A TR A R RSt TR A
(LOF) A (LOF)C (LOF)E
1. AR 2B s -22, 062, 884. 29 -1, 845, 650. 75 -835, 003. 57
2. A HAF 36, 357, 960. 13 2, 496, 050. 83 1, 363, 538. 33
353 G A A
B DB S5 2 Gy A 0. 1189 0. 0972 0. 1180

)

A IR G 5T 1l

609, 944, 043. 76

44, 452, 390. 95

22,515, 566. 60

b. WA & AlFE

2. 0127

1. 9298

2.0212

T

LA S se B et e 3 AR BN« BEBT IR . HABISON O
A 2 B P AT YDA A 2R i (R AR

BN REE S 1
AR Dy A S se B s n_E A2 el AR s I as «

2. iR 3 GV BHEARA BAERA NN EE 5 Z g AT, T AR5 e Pt K- 28T

IRk

3.2 EEHERI

3. 2. 1 EGM A KR K5 RSt LR Al as 2 4 U
Rt S TR A (LOF) A

B ) Ml 25 bl 3 v
@ﬁ%&%ﬁﬂ%wﬁ%@ -
Brer R EIEKERO ‘ Wiz O—0 @—@
=@ I §HEAE)
@
HE=AH 6. 33% 1. 39% -3. 37% 0. 62% 9. 70% 0. 77%
i EARAH -0. 16% 1. 24% 0. 25% 0. 63% -0. 41% 0.61%
o k4 -12. 04% 1. 73% -9. 74% 0. 74% -2. 30% 0. 99%
SR o 0. 53% 1.81% -1.92% 0. 90% 2. 45% 0.91%
ok A 71. 41% 1. 71% 15. 79% 0. 95% 55. 62% 0. 76%
H 34 A TR
398. 48% 1. 64% 65. 98% 1. 04% 332. 50% 0. 60%
XGRS
F R K TR A (LOF) ©
rEX R E K RONEE KRN S R N SR iR R HE O—® @—®@

% 3 3k 12

I




Hp RIS A TR A BUIE S 45 9 2 4 (LOF) 2023 4R 28 2 F
HZ@ WEEKG  |as stz
@
TE=MNA 6. 12% 1. 39% -3.37% 0. 62% 9. 49% 0.77%
TENMNA -0. 56% 1. 24% 0. 25% 0. 63% -0. 81% 0.61%
o E—F -12. 74% 1. 73% -9. 74% 0. 74% -3. 00% 0. 99%
dE=F -1.83% 1. 81% -1.92% 0. 90% 0. 09% 0.91%
oA 65. 48% 1. 71% 15. 79% 0. 95% 49. 69% 0. 76%
SRR
60. 66% 1. 58% 22. 26% 0. 89% 38. 40% 0. 69%
BEHES
FR R T K TR A (LOF) E
&S 38 %
‘ THE K AR L St L e AR -
BrEr [ EIEKERO \ o Wi RbrEZE O—@ @—@
HEE@ lI§TELE)
@
TE=4MH 6. 33% 1. 39% -3.37% 0. 62% 9. 70% 0.77%
TESNH -0. 17% 1. 24% 0. 25% 0. 63% -0. 42% 0.61%
TE—F -12. 05% 1. 73% -9. 74% 0. 74% -2.31% 0. 99%
dE=F 0. 53% 1. 81% -1.92% 0. 90% 2. 45% 0.91%
T EHFE 71. 56% 1. 71% 15. 79% 0. 95% 55. 77% 0. 76%
SRR
85. 26% 1. 58% 20. 86% 0. 92% 64. 40% 0. 66%
BIEHZS

3.2.2 HES A RAEMURES R THFERKERZ KE 5 RS BRI R

REFHI R



R R TR A RN R U A 4 (LOF) 2023 4E58 2 ZRJF il

o BR 2%t A A SRS (LOF) A S>3 TR 5 9 455 ] 1A Mle 3 L A% 38 O i 3 e e I35 92 S 3=
HE

720. 00%

640. 00%

560. 00%

480. 00%

400. 00%

320. 00%

240. 00%

160. 00%
80. 00%

e

2012-03-29  2014-02-12  2015-12-29  2017-11-13  2019-09-29  2021-08-14  2023-06-30
|— FPEREE AR & (LOP AR EIEKE — PR AKES (LOF) ARl SRR £

0. 00%

E: ARESEHTHEAN 201543 A 30 H.

o BR 2%t Ak 4% SRS (LOF) C.22 -3 TR 4 % 2 45 a1 1A Ml £ B A% 3K SR i S e v 5 2 5 3=
HE

160. 00%

140. 00%

120. 00%

100. 00%

80. 00%

60. 00%

40. 00%

20. 00%

0. 00% 1F

~20. 00%
2017-01-13  2018-02-10  2019-03-10  2020-04-06  2021-05-04  2022-06-01  2023-06-30
|— FRERE AR & (LOF) CR T EIR KR — PEEH A KR & (LOF) G%iﬂkéﬁ%&ﬁﬁﬂ

W ARFEET 2017 4F 1 H 12 B C KmEi, FosHIN 2017 41 A 13 H&E 2023 5 06 A 30
H.

#®
=
b
)
b=



R I TR & RUE SR 58 Bk < (LOF) 2023 555 2 TR AR,

o BR itk Ak 45 SR & (LOF) E 82 i3 TR 3 s S 55 Ja) i e #35% FC 4% 56 O iC 2 S v I35 S 5 4=
HoE

200. 00%
180. 00% ﬂq

160. 00% J J“
140. 00% J mewrnf k
120. 00% Jﬂy (
100. 00%

80. 00% 4}
60. 00% 4K!

#h
40. 00% e e,
20. 00% ’i‘} W/{bw s H"NJ Y s
0. 00% hﬂﬂﬂjjwnwawf«\f”“w
~20. 00%

2015-10-13  2017-01-24  2018-05-08  2019-08-20  2020-12-01  2022-03-15  2023-06-30
|—¢ﬁ@ﬁﬁﬁﬁ%&wﬁ§ﬁ#ﬁ@ﬁ$—¢ﬁﬁﬁﬁﬁﬁ%umn%ﬁ%%£&ﬁﬁ$

E: ARFEST 2015 4 10 H 8 H#FE E &, Ko HIA 2015 4 10 A 13 HZE 2023 4 06 H 30
H.

§4 BEEARE

4.1 B¢2E (BRESLE/NH) fHh

T 2 R 2 TR | S ol §
R — H
A\ RS onam [ mERm | W vid
BT AT L AR IR A AR 220, -
| ) LR RET O (EIRATO 4
M| gy g | 2022712716 B AT 2013-09-23 IR 4/
2 WARAT, RS 0.

E: 1 AERHPREER B MR ARFR e H; HizkeaH A& 6 RN HE
HERL, WMEER H WD e R4 H .

22 UIEF ML SGE QIEFFESLENMES . IBF . mBE AR LM 7B INE)
SEARIE -

4. 2 BH NN E BN S 2 GBI FE I

AN, AEGEHNOEIE T QEFRBRBEEE) LGSt . Ak gk
& FEAEAA OE AR RE , AEWSHMERH . BT, BUE T 1. BUS TS5
B e 57, MM BEEa NERE AR 2. AN, RERRE TG AN
AN A FRE, TCHEEM. RIBATIHE S R E e 0 A AR 21T 8.



Hh R T TR RS $ B S & (LOF) 2023 SR 5 2 TR AR,

4.3 AR ZHETHH

4. 3. 1 AP35 I B AT

ARG A, AESEHNRILE GEFRRESEH AR AP HHERFEL) LA
A WA EESERUE , MBFTE 0T RO o AT SR IR TG, 8 &
G AT AE BN AR5 AP PAT o AR N, RS BN A28 5 il FE AN
PER DT B SAT RO R4, AR BT A Z AR AR A1 58 5 BOM) 2 F s (A 1500 o

4.3.2 RERX TN ETUH

ARG N, AFBFARSAES SRS AT EM oW, [FH R IE A5 AL
A Sy B AZAIE S 2 H RS R 5%IISE S 36 43 1K, AL SR AL & DR 4008 SRS 7 2K
HERRIRIZE S 2 5] N BN 3R 5E 5 24 JE AT A A R o

AR, RAEIASE G A T REF B A2 5 MA it fik 57 22 5 o

4. 4 W E N EESHRE RIEABIES P

—REENZFEY] T PAE B G B E, R T RIS ARTE,
BENZZRJE, W NAGEREITIR SO IR LB S A, RN 2R IRm, 5 H5A
H IR CRASETCIH) BPRIE TR E-7. 5%, 15— 7, S5 R BR B — 2 MES, B
SRR IR R FFE ORI E J1, IS 80 UK 1 1 B T R e, W2 B R 95 AR
LLMB LT IR BRI, DOG4 AL YR 3000 BHEIENE 50, [EHE 1000 4548
[ RS TS, B RIS LR B ES, 725I09-3. 20%, —5. 15%, -8, 16%. -5. 20%. T
WAL, TR RS TER RdER TE L, AT 5 2 it A g A o6, LR — 8k
FAIREH LB JE LR, AN TR BRI S SR . NP NS, DL 4y
A RER: KUK O B B, BRI T BRI L 2

LA LA Lo 2 M SRS A8 5 7 PR 7 TG (Y BR R 3AT » A AR SR A R 5 e ) R SR AT
IR G HEAT T — 2 PR R 5 Al ——/INIEBRAG 7 28 5 52 I3 5 o 5 IR AR S 1 8 7
FCERCE, BURMES 7R AR R B, A6 AN A B4 OB S IR 45 25 A ARK 5Ty
FERRH AR B TP A AR AR N TR BN s BLRAE TSR A St s R e 3
FELLART B T (55 1 SR A& IS S Bl FEIZ BT REIRAE AR T THT, B P R R L
IAVURAR AR RE . AR BOARSE S G 7 A A R (M5 0. B, 835
B H I BE AR TG 00t O A T 50 RN IX 8], R AR Ry AR G 21 45 v (435 P
P AT A R o

@
=
t
=
p=il



Hh R T TR RS $ B S & (LOF) 2023 SR 5 2 TR AR,

4.5 HEHNE SNSRI

AN, 4 A BB EIE KN 6. 33%, RIS LU 352 -3, 37%; 4 C
RO EE K F N 6.12%, [N SRR T N-3.37%; 4 B RO EEKERN
6. 33%, [V Zt LA SR HEUR 25 R =3, 37%.

4.6 |MEMNESTFA NEERES T IHETE RN
AR 31 P BN T B T 5

5. 1 REWIREERASHENR

§5 MEAHAAHE

75 i 5 &8 (B 54 B BRI (%)
1| B % 623, 192, 785. 07 91. 74
Hrp: I 623, 192, 785. 07 91. 74
FeH st - -
[ 5 Wi 2t # % - -
Hr: g7 - -
B SRR SR - -
4 | REEET - -
5 | SRbfiTAE ST - -
6 | ENIREEHT - -
Forpe SR I SN IR 85 4 il % ~ -
F
RTINS H S &6t 43,928, 335. 98 6. 47
HoA 12, 217, 358. 72 1. 80
&t 679, 338, 479. 77 100. 00
5. 2 MEPFIRIBIT VA RHBRERTAS
5.2. 1 |REMRBATI SRR AR ERTHE
R NER) AR Go) &
% %)
TN ¥ S/ NN G N 4 30, 464, 789. 00 4. 50
B [RE - -
C [|Hli&k 452, 125, 964. 39 66. 79
D [H1. #T7 B B K A R R
N4 35, 447. 47 0.01
E |[@shlk 9, 032. 69 0. 00
F o bR FEE 6, 197, 122. 33 0.92
G sk, g iElk 10, 933, 954. 00, 1.62
e =R R 3V Q4 8, 861, 762. 00 1.31




Hh R T TR RS $ B S & (LOF) 2023 SR 5 2 TR AR,

I 5B A S SR AR RS 87, 275, 159. 28 12. 89
T &Rl - -
K (i - -
L [FBTAIR 45 R 55k - -
M [ RFEER TR AR AR S5 14, 275, 284. 48 2.11
N KRS BRI it B 22, 566. 57, 0. 00
0 [ERRS . BEAIHARLR S - -
P HFE - -
Q | PA MM TAE 23, 782. 86 0. 00
R[5 AR E MR 12, 967, 920. 00 1.92
S |GE = -

it 623, 192, 785. 07 92. 06

5. 2. 2 MEBIREAT A RIS ROB BB BRI R A S
A I AR R AR A BB R B IR 2

5. 3 JIREL A SCMME i 2 & 3713 E H 5 K/ NP O B R B B B A
5. 3. 1 & BRI A A E HEE T 1+ BBl K/ NERFF I BT 128 B B 4

e | BRERE | BRELK  |HE B | ARME Co) | HEESEEERE %
1 688111 SAPSYN 104, 011 49, 116, 074. 42 7.26
2 300308 b A 316, 200 46, 623, 690. 00 6. 89
3 300274 FH ' FELYE 397, 300 46, 337, 099. 00 6. 85
4 002992 TR 718, 700 44, 760, 636. 00 6. 61
5 601689 AR A 404, 700 32, 659, 290. 00 4.82
6 000063 G T 629, 200 28, 653, 768. 00 4.23
7 688072 IR 57,323 24,417, 878. 31 3. 61
8 688120 g iE R 96, 049 24, 209, 150. 45 3.58
9 603477 B A AL 595, 900 19, 873, 265. 00 2. 94
10 603019 HHRHIE 375, 800 19, 128, 220. 00 2.83

5. 4 MEREL T WP R RF R R A S

AT GAR T AR ARFFA 555

5. 5 & FARIE A SO A o 2B T 7= 18 HU 5] K/ HE P B B T 42 B B R A 4

AR GAR T WRARFFA 555

5. 6 1R & BRI A RME 5 E ST ™ 3E B DN HEF T4 B SCRAES B R

k]

AFE G AR WIRARFFA B SRR TR .

B o9ml 3127



Hh R T TR RS $ B S & (LOF) 2023 SR 5 2 TR AR,

5. T A FAIRIZ A SMHE o 2 B 713 H L K/ HERF B BT 42 Bt e R B A
FEEEFRREMARRITE TR

5. 8 MG WKL A RRME & B @B 1#ME H B KD HEFF B RT I A BGE B 5 B 48
A H G AR AR R R U

5.9 MEWIREE S B BRI 5 UL UL A

5.9. 1 |ERIREE S BB AT Rt 2 A 41
AR SN T ARG M R G, SIS R

5.9.2 AR SBB I BB RBUR
WA BN T ARG BT, MUt ER] .

5. 10 M H HIR A H B 19 B U KL 5 16 L i A

5.10. 1 & EFRH HBHEBER
] 35 301 £ AN A B 4 (R4 VG I, MO TS IE A

5.10. 2 A FIRA T SB B A E G B IF SR H 2 A
E AU AR T AR SRS, SukmiAEm.

5. 10. 3 A3 H R BRI
[ (31 5 AN R T A 4 (4 E I, MU AR & A

5. 11 R A ARG MHE

5.11.1

AHe GBI RT B AUETF ARAT BRI G A A O S /TSR, BRI S St B
B —FENZBATFETT. TSR
5.11.2

AR AT H AR, BRI T R R G RUE %L Z AR .

5. 11. 3 HAEF=H Bk,

75 EA S & (o)

1 (fFHRIUES: 321, 714. 21
2 |NMGEFIE R K 11, 649, 283. 16
3 | MUBER] -
4 |NYCRLE -

o107 312

=



Hh R T TR RS $ B S & (LOF) 2023 SR 5 2 TR AR,

5 MU HITEEK 246, 361. 35
6 ARG _
7 Ml _
8 |&il 12,217, 358. 72

5. 11. 4 5 BIREFA KL T3 B 1 T e A5 25 W 4

ARSI AR AR RFAT b T 5 B BT e e i3 o

5. 11. 5 & BARAT 144 B I T A A i i 52 PR AR 0L Y D B
ARSI AR WA AT+ 42 R A FAETTE 2 RGO

5. 11. 6 I B A AW MHE I AR S HR
AR b RO FONJRIR, BB At e R o B S R e 4 T2 AN S v T

BEAFE R 2.
§ 6 FFRRE S BB

B
FE PR RACTR | PRSI | ROt K R
8 2 (LOF) A 2 (LOF) C 2 (LOF)E
45 B A3 4 0 B 307, 668, 185. 34| 26, 872,587.08 11,769, 423. 93
R 3 ) 5 G R HR 0 A 10, 171, 581. 47 3, 145, 033. 83 688, 731. 64
el - 4% 5 HH ) F 4 S JBE [m] 4730 14, 792, 290. 38 6, 982, 575. 14 1, 318, 670. 68

i ST IR) < R 0 A2 B B (A
UL <= A

e ST AR S, < 43 B0 A

303, 047, 476. 43

23,035, 045. 77

11, 139, 484. 89

TE: RIS LA EB BN E, BRI A R A

§ 7T EEEHEANCHBEARSRRAEEHI

7.1 BR&EHAFHEEEMHBRINENR
AFE G B HAAIRE WA RFFA AT SR H

7.2 B&EHENZHERRERREEST S VA
ARG E NG AT R I8 AR S R DL

§ 8 B E PR EMERGFR

8. 1 MEMIN BB ERFEE SO LFILDIEGET 20589155
T I B — 4R B A FE A A LA AR IR B ok i 20% 570

FOILT O3 o127



Hh R T TR RS $ B S & (LOF) 2023 SR 5 2 TR AR,

8.2 MBEEH RRH M EERFR
T
§9 BAENXMHER
9. 1 FEXMHFHEF

v R A 7 20 M S AR I3 5 8 e < AR St S
2+ (PR K RIR A TR R R R SRS A R

3y (P T A 2 R A TR SR BB 2 AT W30

4y CPIRREEH B IR A R UE SR 0BT 2k 4 (LOF) #H 55 U 45)
BSOS TSI L B LR

v AR A P IR I 2 1R B B AT IR & T

(@) ]
Pl

(o))

©

.2 ARG R
4B NI A T

9.3 ERHR
3 T A T (rww. zofund. com) ZEIE, SUEENV ] Y ST AP AG
FT G B
PP E O AR T A BRI, T A A P O A B PR A

% PUIRS HOHETE: 021-68609700, 400-700-9700

k=1

KR B A R A A
202347 A 21 H

o127 312

=



	§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


