TRERAA—F R ARG EIEFRAEE
20225F SFAFE IR
20224E12831H

EEBEN YRESEEARAT
HETE N FERIVBITRDERAH
X H HH: 20234201 H20H



Hh R A — SRR R S R PR S < 2022 SR 5R 4 FRPER

§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 ELMARAT I A PR A F R E A LS A RRE, 720239116 H
ST ARG S 48hR . BERIFE S H AR E SN, RIEEABRFE
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

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

§2 H &ML

B & TR R A — ARG
HL ARG 012667
A (e S LEARILDID A0
e Cile Y Ve R 20214£09 H01H
55 HAK FE 4 0 B A 512,850,094.044}
AFEGAE R T S AT T, s A R 5
7 Hbr BiE, ZiAicHZ MR, Jigsudike v

R SR e 1R

1. KRBT ALE

2. fRIFH TR

(1) T2 FHUHH S s

(2) gz 2 fh £ e R s
(3) WM

(4) 13 A B 0T SR mg

(5) ARG TG F7 Je T A8 4 8 ) 5t S 45 R S s
3. I TR

(L e E

(2) MRS

(3) 5 A E A P e 2245 % T s
4, FFFCAEAEFOR S

2




Hh R A — SRR R S R PR S < 2022 SR 5R 4 FRPER

5. BEPESCRRIE SR B SR
6. JFR A B T R
[NREE N S i 1
8. IS HAN A% B T
9. 15 FIATAE S #5008 SR s
10, 25 mhat b 55 4% Bt S mg
5 L Tﬁ%ﬁ%?(é@)%ﬁ%%w&%%wwﬁw&
7 38 > 5%-+1H A= FEEIN 75 2 >6%
AREEG R A TS, FAC A3 TR KU A0 793
e R TR EMES, mTRmiimiEse. ik
JAJ6 I 25 AT e ot s I
ARFEG I AL AR R 5E,  FRARH S EOEAL
N R IR SR BIAR . T L DL S S
V)88 22 S e SR PR R A XU
== UN L 4 B TR 2 7
BEELEN LR ARAT B A B A F]
KRG 4 [ A i j@%m~$%ﬁﬁé ?@%ﬂ~$%ﬁ@é
B I AL Sy AR 012667 012668
g%’m{?%%ﬁg(ﬁ%%ﬁm‘ 420,896,146.19/ 91,953,947.85/
§3 FEMFIIrMESHERIN
3.1 FEMEZHEH
B NRMIG
5 112022410 HOL H - 20224212 H31H)
FEMFIEMR RS A —FRAR | RSB — R R
HA &“C
LA LI R 2,677,546.17 525,093.44
2 MR -4,997,747.35 -1,141,039.67
3BT 351 25 4 A S -0.0111 -0.0116
AR E & 5 1E 413,316,953.47 90,057,428.75
5. AR F e A 1B 0.9820 0.9794

e 1. A OSSR AR I e AR RN . Rl . IR CRE A i B AR
B ) FHERAR S 2 P AN FIRAE S R A, AHAALIE A Cse B in EA 3 2 fe

3



Hh R A — SRR R S R PR S < 2022 SR 5R 4 FRPER

MBS A -
2. ARG WESIARNACUIERA NZ RGBSR, 0. i Hm, e
PR, TP AT LRI s KT AR T Ay

3.2 REIHERI
3.2.1 BESMAUFEMKE KI5 RV ST LB A 28 ZR A LL R
Hh L SRR IR A AT E R I

. . | W gR g
| R | g |
N A K . | AR
B B RErfEZE | U o O-G @-@
=) o A2
@ EAE)
@
HEZEAH| -1.07% 0.24% 0.61% 0.29% -1.68% -0.05%
LR H -1.65% 0.21% -2.38% 0.24% 0.73% -0.03%
ok — -2.10% 0.28% -3.57% 0.27% 1.47% 0.01%
HEaR 1.80% 0.27% 3.28% 0.25% 1.48% 0.02%
-1, 0 . 0 -9. 0 . 0 . 0 . 0
RGBS
Wl S L — R A R A CIEE R I
. | Mg
ey | IR | MgrbEE |
N EE | | AW
BB ) Tz | Rl | ®-® @-®@
O ) RhREZE
@ EAE)
@
HE=EANH | -1.11% 0.24% 0.61% 0.29% -1.72% -0.05%
LSRN H -1.75% 0.21% -2.38% 0.24% 0.63% -0.03%
o —a -2.29% 0.28% -3.57% 0.27% 1.28% 0.01%
H 344 A
-2.06% 0.27% -3.28% 0.25% 1.22% 0.02%
ERER S

3.2.2 BHE S FEMURE S RTHHMER KERZ) KI5 RS B Al 2 R4
B

#
N
p=i



HA R L S AT R S RE SR SR BT R 2022 SE 5 4 TR,

-1%

-2% /y
M ~./
/

-5% -

-6% -

1%
2%
3%
4%
5%

-6% -

PR EERAARINFERRES VA REAN SRR S ERE

(2021509R01H-2022512R31H)
1%+

0% W

2021/9/1 2021/11/26  2022/2/21 2022/5/16 2022/8/2 2022/10/26  2022/12/31
— PREAHETERGA — USHiREE
TSI FAERA(RIDSER RS VSN R E B R S EETHE
(20214:09801H-2022412A31H)
1%

0%

2021/9/1 2021/11/26 2022/2/21 2022/5/16 2022/8/2 2022/10/26  2022/12/31
— TREAEFERAC — USHEREE

e G ERMESERPNZE, AEeaEkeaRAERHE6 NMHNNEEH,
S 45 PR AR i S PR 8 TR B8 LU BT 5 28 i 5 TR R SR 40

§4 BEAME

41 BREZE (RESZE/NH) W

w4

S5 | AEARERE | IEZEN !

5



Hh R A — SRR R S R PR S < 2022 SR 5R 4 FRPER

SABEWR | FER
fEI | EAE
Hi | HY

Hh e
i i f3k
EFR
85N
Hh e
Zalifik
fii g2
WEF
e
Hh il
=861
H %

N n/ﬁ\%‘ ’ > ‘A‘%y h
s R, P, Sl E A

T RO ERAETEFTll, w224,
S HAREG M ZE, iR OFERR15
YN . . 20074E7 H £ 20194E1 A FiR4R
LEETN simitt | 00-01 - 15 EEEHBAN AR AT 5B
k- ot FEER a E IR 9T . B4
Py IR, FEZ R, 201941 H A
I el WIS S EAA TR A R, BUEZER
R FihRe 87 S e 2p N

He
ik 5 Bify
— A HF
H R
A ANIE
e
ik
— AR
HIHR

ATIE

bt
o
=



Hh R A — SRR R S R PR S < 2022 SR 5R 4 FRPER

2N
A 55
— R
119178
A RE
2N
Al
REH
UEFRH
R E
SR
e
EZF%
AES TN
R
e
—EH
(s
s
UEFRHE
e
B
23,

o i
SOWUK

e B, S, Sl T T

WAFF i RE WG, WA 54T,
e B HE G LR, % I 4E 15
B s | 22 L s (. 20074ETH %202046 1, PifER
B g | 00 I G AT IR 7R S B
o gl ﬁﬁ?ﬁﬁ\ HE%H,; 2020467 A I H

RIS, BUITA ) fr AV

Iltuﬁ Yo 2arp N
?j:ﬁ‘ :H:H 'ijX {J\ ﬁlz)é\ ééﬁ o
~F 7y

A

I

bt
~
=



Hh R A — SRR R S R PR S < 2022 SR 5R 4 FRPER

UEFRH
JAES TN
o
6>
SEER

Bei

X
R
R
B4
FEAT
A
X
R
R
Al
FEAT

A

T
o 5
BiRG
RIEZF
.o
St
H—iF
sz
fEiRs
T
e
4. ofi
B
B
sz
e
T

bt
)
=



Hh R A — SRR R S R PR S < 2022 SR 5R 4 FRPER

Ptk
SR IERS
S
Lo )
WX
AgsYii)
e
BB b
PSR
E: (1D ERAREEL B H AR A S G B AN A S S s Sk
A AR RMER, MR H IS 6 & R AR H .«

(2) IEFFANLAE SCEMAT I 2 GEZREE G BN ESF . HF. sPEHEAR K
MO G BRIMED HIAHSRIIE -

4.2 EENFRE WA ZSBEEMFE R IK 3

WG, AESEENREME T (PR ARICAEIESRE) (R ANRI
EUEFF R B L) M ST EEM . FEe & FMHARA SR ERE MBI E , AW
SEAE . B DT A SRS BEATE P AR e B, AR TR 1 I KU R Bt -, DB e
FFANBEREAR 2 ARSI AFE BAT G RIS AR & R RE ML) E, B
B RS HRFAT M 22 4T

4.3 AR 5 E T
4.3.1 AFZ 5 B RIBATE O

R GEHFHFRRESEHATRNFLHHERFEL) , AAFHET (AFLH
EHINEY) FEREPAT, AFLET R SR BR PRIA R, IN5RAS 5 AT
PR, R R RS PATERAT, @EEHE. . BARATFRES T
AR T A PR TS B RCR A, ARIE A T35 5 5 ) S2 3L

RIREIAN, IR AFZE 5 6 SR PAT B RIF, ARPEEHEZH T A
Frr REERRNTHIZE S FED.

4.3.2 FER BT RN T T

e BAPY AR R IAIE AL T HE AT N

e N R B e AR TR 4 (072 5 BT A FESE IR HUR A1 38 5 iAE 350 1 BRI AT 5
I IZ IS 2 H RS #5% 1 I .

4.4 5 BN 2 R RIS AIEAE 4T



Hh R A — SRR R S R PR S < 2022 SR 5R 4 FRPER

20224 PUZ= P W BT AT G, DMk ZE P~ i gy, Sinsh v, E L5
TN 127 EHIE PMIFEZE 47.0%, AL TaFRMGA. ERGRFSMET, Tk
AR S0, BRI . BT, P b - S s iR, nz
GG RFEE B H R PO 7, AR SRR . AR, R I R 7 i 55
BMEHIEL, R B IRk SE i . BRI D), BONTEIRA T HE )
B DAt —20E e, 11 RLE T A e g2 H gz, dilidl 5% 5
PR RS, W RIS B R BRG] IE R = K e . SRR 5T, AER
A5 AT IR INR BN BN, 11 W AR B R F%8.7%, S S IMZEFA LE W AR . A
F& 7T, BT S I HE RCPIRFLE[EIVE , PPUIRALAFR . T 37U 8h M B A (R FR B AR A 3,
G E T SR SGRENTE A T .

iR G I, Yas R il 2 BP0 BAT, (5 AT Sl R ki T S 6 Ao
fE R AR o BENDYZRRE Bt i i be B PSS, 10H lF BB St~ BOk i #2
AR, AN BRI kG B] ) 5 S ABON,  fide Taok — BRI AR R B . 127 N AT
WIREZHT R, BEmgERFRnSY, ferminaiieE. daREAREnsir
N B SRS, MRIE T A& S R A SATAT . A, BCE B DA SR s A 2
(LVSEE

e T3 77 ThD, VY2 B AT B 4 R s b = BSOS 7 THI A P i 2, 3 O i 3 K
FEUIH, AR ARG B A XU S B AR T 3756 20234 13 P AB SR 5% [l T4 45 1Y)
5, AEEEAENFE PRI REPRBARGMA T BT, B2 7L =80, —2&H
AT, e RUCRIANER 2, —RMAFHEE AR IERGRHIE, ARG F &
WA, =R T RA MTIONBCEE ST, InfEse . ORGS0 70 g
AT, FATIN 20235 HIBL i T 820224 4 2 25 6oW, AEANEI e B AT AME N4
FEERHESRT, TEBES R, 2023F A TR & B E R 587 R AL E

4.5 MEBNEES KSR

ARG AR RSB — E R IR A AR S BU4E 90.982000, AHE N, 1%
RIS MR EIG K N-1.07%, [FIL S LA HE 7 22 090.61%; BRI AR
R B — R R A CR S IR N0.9794 7T, A4RE I, %R SMFIFE G K
FN-1.11%, [FHML 27 LRI 35 2 M 0.61% .

§5 BRAGTRE

5.1 MEMKREESHEZHESH N
o 3 4 L B 1 EL 4B
2 e LG R
(%)
1 | BEHRE 96,339,908.66 14.31
Hrp, 96,339,908.66 14.31

%10 7



Hh R A — SRR R S R PR S < 2022 SR 5R 4 FRPER

2 | HEeHEt - -
3 | e a1 544,769,498.53 80.93
Hrp: fiigs 544,769,498.53 80.93
B SRR S - -
4 | R - -
5 S RLATAE LR - -
6 | EANREERT™ - -
FHodre S = [0 1) SN ) )

R SR BT
7 ﬁﬁﬁ%ﬂﬂ aHENES 29,600,696.65 4.40
8 | HAthwE™ 2,451,642.78 0.36
9 | &it 673,161,746.62 100.00

5.2 MEMRET W RNBERRAE

R &=l 2 s E (D) i B 4 T B A (%)
JANN I 3N /NN N 4 - -
B | KA 2,529,215.00 0.50
C | il 76,753,882.07 15.25
D i;; ;;ij BARKE 6,720,000.00 1.33
E S|4 - _
F | tamEE 2,118,600.00 0.42
G | imiski. g arELL - ]
H | sk - -
| ﬂiﬂigﬁ RAAEES 250,925.79 0.05
NI 4 - -
K | il 7,670,910.00 1.52
L | FSTAIRES 55 55l - -
M | BFEERE R AR AR AR S5 296,375.80 0.06
\ KA PR AN L B it ) )

paiiN|4
O | ERIRS B H AR - -

11




Hh R A — SRR R S R PR S < 2022 SR 5R 4 FRPER

%k
P |#B - -
Q | PAFF&TAE - -
R | 3tfb. BRI - -
S | &5 - -
At 96,339,908.66 19.14
5.3 & HARR A RNE G FEE T = 18E LB R/ BRI 48 B = 55 B 4
J¥ . e . i R4 BT
o Ji AR Ji A4 R = (%) AVIRIXIETTI) G (%)
1 | 600519 MG 6,400 | 11,052,800.00 2.20
2 | 600048 R & 507,000 7,670,910.00 1.52
3 | 600900 KATH 320,000 6,720,000.00 1.33
4 | 002126 R R A 514,700 6,387,427.00 1.27
5 | 603369 A1 2% 121,900 6,204,710.00 1.23
6 | 688089 MR 132,332 5,997,286.24 1.19
7 | 000568 FINEE 21,900 4,911,732.00 0.98
8 | 300438 WS % R Ut 61,600 4,804,184.00 0.95
9 | 002594 Al 17,900 4,599,763.00 0.91
10 | 002101 TR 168,600 3,653,562.00 0.73
5.4 REWRLFSF B IRN S RELE
o ” _ i 4 B
JF 5 f5i 7 i i AT L (%)
I 2K 53 77 25,997,692.06 5.16
2 JAT Y - -
3 LRtz 111,217,824.23 22.09
Hodr: BURME SR - -
4 Ak i 75 276,292,261.92 54.89
5 Al 5 AR B 5 6,047,385.75 1.20
6 S 120,752,512.88 23.99
7 Al (CATAS #e o) 4,461,821.69 0.89
8 [ER|ZEa - -
9 HoAth - -

12 1




Hh R A — SRR R S R PR S < 2022 SR 5R 4 FRPER

10 it 544,769,498.53 108.22

5.5 &G WIRIE A SYME HZEE = 13E B K/ B HT 48 B3 B B 4

S N " s . i B B
o gAY IF A PR HE 5O 2 IeHEOD) B (%)

1 | 188502 217814 300,000 30,348,775.89 6.03
2 | 102102257 | 214]EMTNO03 300,000 30,236,186.30 6.01
3 | 188971 21K 101 300,000 30,121,290.41 5.98
4 | 019688 22[H 5723 260,000 25,997,692.06 5.16
5 | 102000134 io FIEEMTNOOS 200,000 20,742,612.60 4.12

5.6 1R & IR IEA FOME G2 1#E LB/ HRF I RT 148 B SCRAE SR S 3 A
T A A IR AR B SCFFIESF -

5.7 MERRIEA S E SEEF=HE AR/ EF T LA e R R T A
T AR S HRARFA 2R

5.8 R RIRIE A SOME o5 F &3 7= 13 E BB R/ HE P I BT 48 BUIE % 3 B 40
s ARG AI S WIAR AR TP,

5.9 15 25 IR A S B OB 03 S L
P A G A AR A R

510 REMARAZER TN E BT AF LU
T ARG WIARR A E G 5T

5.11 BEH GRS E

5.11.1 REWNE LSBT K BT+ 2 IE5HER214EMTN003(102102257),21 L #g4R1T
(212007 1) AN HABIESS IR AT E A A EI R H U M E TR I L RFE, SER S gH Har—
FERZEAFET. LTREE. | REAREEEF2022402H 25 H KA xt 43@ B4
HIRA B R4 T, E¥4REIN R 20224£02 3 14 B R AN _EYE4RAT A BR A B 14 51 (0
R BT (2022) 135). BIRRITEEZRRLTREHEERLEEE, BB
UESS BB B YL SRR FF 7 & M SRS IR A R H R

5112 EEHRRHA BB ERBIEE SR E R FEERE

13 01



L — SRR AT IR A BE S R U B 4 2022 4R 4 FRREIRGS
5.11.3 HARE == 5

55 R &HI(0n)

1 17 B ARIE S 97,497.19

2 ISR ST B K 2,354,135.59

3 Nl

4 INLheilPSS

5 AT FR I R 10.00

6 oAt S USGER

7 HAih

8 &1t 2,451,642.78
5.11.4 MEFRFEE KA T E B AT # Hefi 35 i 40
z fiE AR T I SR ~afE o) i 34 B P A LU A5 (%)
1 | 113056 AR AR 3,649,342.91 0.72
2 | 113052 PolkFe £t 812,478.78 0.16
5.11.5 iR & BAAR BT+ 48 B B2 AR (R U 52 RS 0 1 16 BH
VE: RIS AR WRFFA T 42 B 52 A AN I IE 52 BRI 1 O
5.11.6 B EAH ARG Mk B HAl SCZ /R H 5

BT DU E NI A, & EeB i 2 T2 f1 5 A b D 18] r] BE A7 R 22

§6 JFBEE M AT
BAL: Ay
PRl — AR A | PR ERA RS
A C

e 15 B HAA) 35 4y 40 4 499,473,711.30 105,556,597.24
e P S 3 1) 2 4 0 HR Wy 7,282.04 5,229.43
ol R HA A TE] I 4 e s [ ] 4y 40 78,584,847.15 13,607,878.82
il A3 IR 3 S 97 43 A8 Bl 7 A
&R/ DL« 3E 51
5 A AR I 4 400 4 420,896,146.19 91,953,947.85

T WIS LA AR e N B S

W2 1] 255 2 8t A 0 K <0

§7 ZEBHENCHERR&BRELEZEHR

14 11



Hh R A — SRR R S R PR S < 2022 SR 5R 4 FRPER

T A R eE AR HEA ReRw AR E.

8 I HEH PR IMERFR

8.1 REW N E—RHHRFHEZSHBULHIEDBUEIT20% K 1§ L
TE: AR A T IR I B B 58 R AT 2k e A B B I 2006 1 1 DL o

82 XM EE VSR HMEERFR
A W TC R e $5 55 3 ok SR ) HoAth B EE R
§9 HENXHEF
9.1 H#EBEXMHEXR
(1) EEN S HET P s il — S A BTR A ADIE R 18 5 2 v M At = A
(2) (FRhEE —FRE R A ISR AR SRS A
(3) (R EE —FRE RS AL R R S FEE 0
(4) KT HIGEEEFR B —FFRA RS R R R R R L

(5) Fg BB LSS TR AL B
(6) FegFBE NL S Bk : . B
(7 Fp IR M 2 R Ho At SO

9.2 FrHh B
BB NS TS NMERT

9.3 EF AR

R B AL E I A R sk A B, ARSI AR G, 768 BRI (B BUS Eak SR
SEI.

P PR A TR A R & P k55 FL15400-160-6000, (010) 56517299,
M4k http://www.zrfunds.com.cn/

HRESEEARAF
20234£01H20H

15 01



