TRl ERBIEIT ARBHESEIESFRARS
2023 F I FERE
20234F03H31H

EEBEN YRESEEARAT
EEXEN ERIEFRDERAF
WEEH HH: 20234204 H21H



Hh R R R 3 A A IR G BUIE SR B R < 2023 458 1 RS

§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 NEZRUE A A IR A RS AR & & R E, T2023F4H18H E %
T AR ISR S E R R A S WE SN, RIEEEN BRI
W0E RS B RN .

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 WG AR IR AR ARG
HL ARG 013659

A (e S LEARILDID A0

e Cile Y Ve R 2021410 H 27H

55 HAK FE 4 0 B A 271,306,740.044}

AR B <l A5 BT T < R AT ML B KIS E B
BB H AR KRR i aw], RS =R ATSE N /4 3R
Y 257 L B T YA 2

1. R E

2. RS

(1) i3 EAT I H) FE/E L
(2) AN S

(3) HEBEIE bR 10 B S 4% 3 ohemg
3. FAFCFEUEIEE g

o R & e
. 4, fEF5HE T RW

5. AR Ah BB S

(1) fEedi BT et ems
(2) [ U TT BB s
(3) IR Bt s

6. i SCRFUE IR 00 A

2




Hh R R R 3 A A IR G BUIE SR B R < 2023 458 1 RS

7+ UEZF A w2 R TR BB RS
8. Z 5B L5 1% BT SR

HHIE800 4 fill 5 Z0UA 2 2R *60%-+HH IE A 5300 4 il

ARG L B 200+ 5 5 H Ml 36 2 %20%
REEG IR G TG, T AR AN TR 2 T 5%
FAUBEMI MRS, KTRENES.

A A 25 R AE REE G U R AL T EAR I SE, TR AR E AL
il R BRI . BRI T R LR A 2 R
U 5 22 el SR (R A RS

LN b it A S A TR A )

EE&ErEA B ZRUE 25 e A PR A ]

” SRR AR | PREREIE3 N H R E

IR E A AL A BAC

MBS RIS A 013659 013660

Z;%,HHEKT)% naEENHEs 169,013,670.6517 102,293,069.39/

T A4S T20224E8 H 15 H KA T MBS b B L I a i R S S I A S, Flks:
Bl 2 vHE H < HRIE P 3 4 it 3 UHR BRI 2 2R >60%+ HIE 7 itk 300 4 il AR 45 FR Hii 7 R
>20%-+H1 157 2 & FE BN 25 R x20% 1 2 Sy HHiiE 800 4= R+ HUIN 25 2 >60%+ 1 iIE 7 #5300

e A 55 i ol i R >0%+ 5t

AR B K x20%”

§3 EEMFIeArMESIHERI

3.1 FEMEZh
B NRMIG
25 #1(20234E01 HO01H - 20234203 H31H)
FEMFIEMR RS R R3N A+ | RS R IR H FF
HIREGA HIREC
LA LI 2R -1,794,956.79 -1,188,411.72
2 MR 10,821,735.47 6,314,697.83
3 IIAL -5 3 4 3 A HA R 0.0626 0.0608
ASAARFE G B 1fH 144,374,367.70 86,637,657.00
5. AR F e A 1B 0.8542 0.8470

e 1. A OISR R IS ASIA RN . sl . AN CRE A i e AR
B FHERAR S 2 FANGE FIRAE S R A, AHAAIE Dy A Y] Cse Bt in EA 3 2 fe

IMEAZ SR

3



Hh R R R 3 A A IR G BUIE SR B R < 2023 458 1 RS

2. ARG WEIARAUIIIANZ SRS IHM, flin. Ber R, E
PR, TP AT LRI s KT EAR T B AT

3.2 EEIHERI
3.2.1 HEMAUFEMKE KI5 RV ST LB A 28 ZR A LL R
R R SR 183 H R IR B ATHE R I

\ FEIGK | kS Wﬁmi
e FERR | e | s | 2008 0 | @@
O ® =6 RbREZE
@
k=1 H 7.79% 1.26% -0.13% 0.72% 7.92% 0.54%
xS H | 15.56% 1.30% 6.96% 0.95% 8.60% 0.35%
it 4 -1.18% 1.27% -6.13% 0.93% 4.95% 0.34%
iiﬁiﬁ -14.58% 1.24% -11.40% 0.96% -3.18% 0.28%
2
HH R <5 Rl 25 18 3 F 4 A TR & CIfE R B
i | PR |
BB o BbRUEZ | BRI | ©-B @-@
O ® =@ RERUEZE
@
HE=AH| 7.64% 1.25% -0.13% 0.72% 7.77% 0.53%
i EZANINH | 15.22% 1.30% 6.96% 0.95% 8.26% 0.35%
it E—4F -1.76% 1.27% -6.13% 0.93% 4.37% 0.34%
iizgﬂ\ -15.30% 1.24% -11.40% 0.96% -3.90% 0.28%
2

3.2.2 BEE A FAEMURES R THMEH K RARF KI5 RIHL S R E Al 2l %38
B

#
N
p=i



B R EEE 3 A R IR & BUUE S R AL 4 2023 AR 5R 1 ZRPEIR

FRISRIEE N B R AARIN S EIERES VA R E R H S ERTI A
(20215108278-2023503R31R)

10%+

5%

0%

-5% -

-10%

-15%

-20% -

-25%

-30%-
2021/10/27 2022/1/19 2022/4/21 2022/7/19 2022/10/18 2023/1/9 2023/3/31

— TREMER AERAA — UStEEs
FREREE/ AFERACRINFEERES VA RE B RR R ERE

(2021510A27H-2023503A31R)
10%+

5%

0% “AVAVM A

-10%

-15%

-20% -

-25%

-30%-
2021/10/27 2022/1/19 2022/4/21 2022/7/19 2022/10/18 2023/1/9 2023/3/31
— TREMBEIIERERAC — USHEEE

e RS AFEMPEENE BN E, AESEERESGRERHE 6 NMANNESH,
7 448 TR AN 3R 4 1 R T R LU A A 2 G A R I L4058
AFE4H 2022 4 8 H 15 HAZ B G Lb B FEHE RN “ AilE 800 4Rl Fli 2 % X 60%+H
UEEFHE 300 il IR 25 B E0 S a5 2 X 20%+HH 2R & Fa B AE %6 X 20% 7, fEMZ B AR 4
(05l 45 Pl JS Dy < HPE P Hb 4 i 3 R E H00 S0 2 26 X 60%+HRHIE B i 300 il il 45 F8 i
R X 20%+ R ZE B RN 2 X 20%” , FHEFRECABR AR T 2022 4E 5 H 9 HAEA A
Fo B CAIEA SR BT A BTN CHIIEIRAT RS 50 FAEFREL” . R T 2022 4
5 H 31 HSE . SASHR 5 3 75 1Mk 57 B i HE IR 35 26 R b 495 b e v UL 2 SR b v 22 1A

5



Hh R R R 3 A A IR G BUIE SR B R < 2023 458 1 RS

SR FBBAIS: 54 o AR % 2022 48 5 71 30 FIBL “ ohilf py s ol R A
VENTHEARYE, 2022 455 H 31 HE 2022 48 A 14 HLL “rAHEARATIRE: 50 M54
TERTFEMHE, 2022 4F 8 H 15 HEMEWIARLL “HiiF 800 &mFa%0” 1E i Sk

§4 BEARE

41 HEBE (RESAHN) B
A2
sammm | Eem
ag 1148 =N
S B e e o
HE | HE

A
A RES
M B R
A RLE
FFRLBE
Hgp
ey
HRE
e & IR

AIE

AN, FEEEE, BT ORER
TRZFEHER RS TR, &
- CREP LN, WFRA. Wik,
4 i HA LMol T, iE%éU\ﬂ‘kaK‘ElZ
sl | Eem 2021- ] 1 fﬁi,2011$lﬁ %2013¢fﬁ W7 1k
N 10-27 WES A FR 2 R AT s B 9 515 2

pgr 01346 H £20164E10 H ¥ AE M4V 4
g%e A IRA ARG, BBULS 5
L% TN, 2016510 A A Hh il 4 45 B
- HIRAF, LMK T2,

& P
gz
1#34~H
FEAT )
At
EFR
A8 TN

R

bt
o
=



Hh R R R 3 A A IR G BUIE SR B R < 2023 458 1 RS

OoEK
RIGM
BiRA
RIE S
e
AR
S5,
4
RilE% 123
EES;
AR
AR oA, HHEERE, BlTRE
IR N A T N SO P VA T M e SO
Tl | E&H | 2021- AL, WA, WS, B
T mipt | 10-27 B N TS, WES MILFEFR64E. 20
PRIk TR 164F4 M H R S S BA R A A,
AR DU A TR I 22 3

RUE S pefdseds, ThEEEE, Sl T
P AES [ T2 B X B S il TR
4 v, BEFEA. fidihr, BAREESMN
e Rt | 2022- WA, UEZE MO AERRE4E . 20154F9
w3 A | 12-28 H & 20175911 AT F4% 22 B ZARAT K
SRR sk s ) B B AR I A . 20185ELH I
REH RS E AR AR, LW FLE
ES 4% e,

e
)3k 4>
21,

E: (D BRI B IR AR G B SN A S H RS Sk
& FAERHGERMER, MER H WDy A R .

FHIH



Hh R R R 3 A A IR G BUIE SR B R < 2023 458 1 RS

(2) IEZFHEE NS SGEN GEZREGLEIMES . W SN RN
N GBS BINED) BIAHRAE -

4.2 EENNRE WA Z B EEIFEH R

WE N, ARESEHEN M T (P ANRIPREIETFE) (R AR
EUEFF R e MR B WRCEE M e & FM A RIEAE B E , AW
SEAE M B DT R SRS B ATE P AR e B, AR TR R KU R 2t =, DB e
FEA NBOREOAN f . AN GIBFE BT &4 SGEANE AR & & R IUE M2 €, T
T S BT A 22 4T 9

4.3 N G & T B
4.3.1 AR 5 B RIBAT BN

R GEFBREEEHRARANFLHHERFEL) , AAFHIET (AFRH
EHLINE) FFREPAT . AT TR B R IR R, IN9ERAS 5 4y BLEA TS
P EBEst], ERFFL. WROR. R HPATESIATT, W WAE. HAFRES T
ERERR AR T A TR E E R AL G, ARIEA TR 5 5 S .

KIREHN, FRAFZ G ESARPATIE L RLF, ARMEEHEGZE T A
Frr REEARRNTFHIZEGFED.

4.32 RERX BT AR TR

A R A DA SR HZ TN

T I R O R AR 32 53 T A 0T 3E A IR H S )58 5 A 38/ B B0 32
T IZUES 2 H RS ES% TS L.

4.4 5 BN R T RIS AIZE ST

—ZERE R FEEAIEIEPREY B, APt BRI b, KPS T
e R Iy, SRR T U, ERERCE, R 2, RSk
I, BRSPMIFFEGER; B &R 2 —F R BRI s, —
T A — BEE20194F, b m AU — RO 2021 4F [y S v s AR IE LA i e
BB R AR BUR, Rl 23 H IR et s Whr i, i AL T 2R 5 T 2
6], VAT AR SRAN L, IR GG R o B A Bt M4ERr Ja b, RATIAT—1k25bp
BEitE . AN, RSN )5, 3H SR PR RRIMARAT BB, T
Yyoxt SRRAE N S U B S sl 3H SEE BRI IRAESS, IEX Tabr ik
AEPIR RS

TR WK FRER IR, RIS, R 958 55 ) FiY]
N NRMRETCER, ARSZAINGEIIRIER, Kb SERTHE RE B4, SouiE
9B N EE IR0, A EARRAEL-2 H TKIESE T EASH E T R L 5g, LAk

%8



Hh R R R 3 A A IR G BUIE SR B R < 2023 458 1 RS

HMAZIRIE RSN, U AR Pk [a),  [RIN TMTAEGPT -4 4L T s %y ik, XA bR
BRI R s [RIRE TR Al AL T SRR AR AR, R — 2 2k
R 20235 EAFIRAIVEAS sikn, BT A R A 2RI ECE Y, T
BN ] SR 1202248, AL P T £ <p AR B 5 T R IR W R i TARAT . — L
A0 7 7 A0 EL IR R <
JREEE: BrAFadr BB TUNR D5, s BT AT EOR 6, 75 0Ok
FFAEOTFRKEETT A, SRR — T RONE 3R XU

4.5 53 N < L SR

AR IR P R < R R 3 H A TR & AR B BUFHE 90.85427G, Ak 15 Y]
N, ZRE A E I KR ONT.79%,  [RIIML ST EE B HEUS 2 R -0.13%; IS
WK Hh R AR ER R 3 H AT TR 5 CRE & I U N0.847070, AN, 23k &0
BUHE I KA NT.64%, [F LS L ACEAE I 7 % 09-0.13%.

§5 BRAGIME

51 IREIREE T =HAHE N
e 5iA D) i B 4 S B P I L 45
(%)
1| B 203,457,366.32 87.41
Horprs 2 203,457,366.32 87.41
2 | BemH® - ]
3 | BlE a5t 13,362,896.25 5.74
Hrr: fiizp 13,362,896.25 5.74
B S HFUE SR - -
4 | RERIEE - -
5 | &RATA T - ]
6 | EANRELRT - ]
e S =[] B SN ] ]
IR G B
7 ﬁTﬁ%ﬂu%ﬁ%ﬁéﬁ 15,924,755.60 6.84
8 | HAthwi™” 4,270.22 0.00
9 | &if 232,749,288.39 100.00

VE: AR AR AR @ T B m S 5 WL 5 5 s i 8 9 19,227,456.21 78, HifE
EE45118.32% .

ECI



Hh R R R 3 A A IR G BUIE SR B R < 2023 458 1 RS

5.2 MEHARZAT WA RBRERTHE
5.2.1 |EBIREATW A 2REIE N RERFHE

A5 A7 25 2 oA E (D) o 56 4 U P 1B A (%)
AR RS B D -
B | KA -
C | il 712,036.31 0.31
D ig&iﬁ;ﬁ%&mi 6,619.60 0.00
E | &350k -
F | ERmMEEI 42,803.64 0.02
G | ZidEiEH. S lREL -
H | Rl -
| ;B%&gji RAAEE 10,685,574.70 4.63
J | &Rk 172,604,523.71 74.72
K | FaHir=k -
L | ARGERI R 55 AR 45l -
M | BREERE AR ARSI 25,506.46 0.01
N ;{; E AR AR 141,882.19 0.06
o JE& R RS A ER AN H A IR ]
%k
P | #HA -
Q | PAEMtSTIE 10,963.50 0.00
R | 30fb. &M R -
S | #& -
At 184,229,910.11 79.75
5.2.2 EHIRBAT W/ R ERERFRERTHE
A5 AR E(NR ) i B BB R (%)
4l 19,227,456.21 8.32
At 19,227,456.21 8.32

e PL R EBRIT I 2 (GICS) .

10 01



Hh R R R 3 A A IR G BUIE SR B R < 2023 458 1 RS

5.3 MG HIRIE A SOHME GZEE T 13 H B KNP I HT 48 B B 4

J¥ . e . R4 BT
o Ji AR Ji A4 R = (%) AVIRIXIETTIN) L (%)

1 | 601377 YlViES 3,537,050 | 21,646,746.00 9.37

2 | 600030 S IES: 1,054,915 | 21,604,659.20 9.35

3 | 600958 RIUES 2,042,404 | 19,995,135.16 8.66

4 | 000776 " RAESF 627,256 9,891,827.12 4.28

4 101776 " RAESF 883,000 8,595,615.77 3.72

5 | 601211 E 2 H % 908,900 | 13,051,804.00 5.65

6 | 002736 E{FEZF 1,369,028 | 12,827,792.36 5.55

7 | 300059 RITWE 540,022 | 10,816,640.66 4.68

8 | 002939 KIRAES3 1,296,200 | 10,745,498.00 4.65

9 | 03908 W A H] 771,600 | 10,631,840.44 4.60

10 | 600570 EE 197,572 | 10,514,781.84 455

5.4 |EPRLHF B RKFFRELAE

o . B i B4 T 1
FF5 {5177 it i A RMEGT) B (%)
I 2% 53 77 13,362,896.25 5.78

2 JAT Y - -

3 S Rh i - -
Hodr: BURME SR - -

4 k5 - -

5 i M i 1A i % 5 - -

6 Hh 3T SR AR - -

7 AL (A AZ #ef57) - -

8 [ Ml A7 - -

9 FHoAth - -
10 At 13,362,896.25 5.78

5.5 &G HIRIE A SAME GE ST 1#+H b/ NERF I HT T4 20 B Al

Fe . i IR B I
'_;L‘f\/ ‘64 E[E‘l" ;_< NANI=1 ( ) AN A

ol P BN (EEEL HE Gk A fe e () G (%)

1 | 019688 22[H 7723 133,000 13,362,896.25 5.78

#1101




Hh R R R 3 A A IR G BUIE SR B R < 2023 458 1 RS

56ﬁiﬁiﬁAﬁ%ﬁﬁﬁﬁﬁﬁﬁﬁ%%i¢ﬁﬁmﬁ+@ﬁ#iﬁﬁ%&ﬁ%%
o ARGARE IR ARFFA B SCFFIETF -

5.7 R EWIRIEA M E SEEH = 1#E FIK/MHF AT LA SRR AL
E: ARSARGWIRRTE S

58ﬁiﬁiﬁAﬁ%ﬁﬁﬁﬁﬁﬁﬁﬁw%ﬁ¢ﬁ$%%£@ﬂﬁﬁﬁﬁﬁ
: AREAMEWIARRFFARGLE

5.9 MEMRA R SHBR KB IEHRZ H BT
TE: AT AR S IR RS B bt

5mﬁi%iiﬁﬁﬁﬁmgﬁ%ﬁﬁﬁﬁﬁﬁﬁ
s AFEGA T IR RS 552

5.11 R HAHEBHE

5.11.1 #HE FAESI T KR T4 UEZBR {5 UE35(600030), 4 /7 IEZ#(600958), R E &
(601211), KIRIES: (002939), H /A F] (03908) Fh HAt iE 35 I R AT A A HAR MBS M &
IV RARE, RERSEHEF HW—FEANZRATER. LTHER. HEIEK 22022
££06 A 10H RAX S IESS B0 BRA 5] AL T (T BUR & 5 M [2022]295 ) IRYINE I JH
20224F09 A 24 H RAT X S IESS B A0 PR A 5] B AL $7 (T B B8 e vk e $5[2022]150

5), 594720234202 A 06 H KA X HEUESF IR A PR A = B4 DT (R8¢ (2023) 6'5),
ERINCEE R LT 4/8 20224209 A 02 H R AR R A7 UESR I 4 A PR A = #4831 (B
LB (2022) 31122203025), 4 EHEM 22022411 A 09 H KA B R E LES5 B 4
HIRA T R4 T 47 E¥E4r4T20234E01 A 12 H B A B R B iR R E R A F K4t
TH R (2023) 15)FEBRITHTHE S HE 20224115 25 H K AR KR IE
BB ERA T RIAL ST AL R B 20224E11 A 22 H R Aixt & B E br &R R4 A TR A 7
AL (B UE R /R [2022]2075) . BIRRRATEHZ BT REMEIEEWEEE, -
RAUES BB B YL SRR P R B A BB EE A A = 1l B LR

5112 ZEFRHA TR EERETEESFME R EEBRTE.

5.11.3 HARBE Pk
FP5 S FK &#(7T)
1 7t DRAIE 48
2 ISR 77 5K

12 51



Hh R R R 3 A A IR G BUIE SR B R < 2023 458 1 RS

3 IvLcdile ]
4 SR B
5 JSEUAT HA )R 4,270.22
6 NI E
7 HAh
8 it 4,270.22
5.11.4 & BRFFH K AL T2 I HA B 7T 3% (25 B 40
e RIS AR AR ARG T8 B AT 47 .
5.11.5 ) 25 RAR B 48 iR 22 H A AR Pl 52 PR 1% 400 1 156 B
T AREEG AR WARFA AT+ 4 R AR R I SZ PRI
5.11.6 R A SRS E R H Al SRR 5
T Y& BNMER, % Lol i 53 Bl A5 G v T 2 (6] v] e A7 7 e 22
§6 RN ESHHES)
BAL:
R R R3N A | PR E3 H R
HIREGA HIREC
i T S0 AT 8 A A 175,692,010.62 105,613,833.00
i 45 1 3 ) 2 5 HR ) 3 00 1,888,868.68 2,674,809.59
R i R S S0 ) 25k 46 A s [y 0 8,567,208.65 5,995,573.20
15 S [R] B G 4 40 A2 B 40
B DL 3151
i T ST R 2 < A LG 0 169,013,670.65 102,293,069.39

T IS AR AR R

WS ] 5 4 7 00 B <

§7 ZeBHENCHERRSRRELZSER

TR AR I

§8 MR H RRPIMERFR

SEEARIEHE A e AT .

8.1 5 M B — WA EH A E S OB L)X B BHEIE 20% K5 5t
TE: AT AR S WAL T B BB R AT 2 0y 0 3 Bl 1 20% ) 15 4t

13 7



Hh R R R 3 A A IR G BUIE SR B R < 2023 458 1 RS

8.2 MR EF VSR KM EERFR
A T /A TE 52 e $5 T 2 e SR ) HoAth B S R
§9 HABXMHEZR
9.1 £EXHEZR
(1) WP EREW 2 HET a4 asZik34 H A SR S ANER R St 2
4
(2) (FEhEmEE3N ARSI R E RS & A F)
(3) (FEhEmFEE3IN A FE RSB R EESITE D
(4) RTHIFEEPMEMBEINHFA RS IER RS 2 FEEL
(5) FEEEF NN EERAT: . B PR
(6) HEEFEE NS TSR B PR
(7) Hp[ERIE W 2 BR ) HoAth S
9.2 FAiiHh /=
RN ESEE ANRMERT .
9.3 AR

R FAAEE NI [ S R 2 ], WATE S LA S, 26 BN [ AR iR SR
FEf

PR RTE: PRl B PR A W] %5 7 iRk 9% HL15400-160-6000, (010) 56517299,

RAk:  http://www.zrfunds.com.cn/

RSB AR A
2023404 A 21H

14 11



