FRGOERSBESHESE (FOF-LOF)
2023FF1FERE
20234£03H31H

EEEFHN HREESEHARAF
EEREN - BEBITROARAF
WX H HEH:20234E04 H 22H



TR IR G R T B4 (FOF-LOF) 2023 458 1 FRfEi

§1 EERR

R T H AN EF & LEFRIEAR S TR A B R MR L
HOREN, AR ESEYE . R AN SE BEPE AR AN ) J % A BT

EEE NERRIT RN A RA AREAEREE SR E, 7202314 H21HE#
T ARG HIW S5 FebR . ERIAR R A AIREENE, RIERZA BRI
WE R B RN -

BN AU LOSEAE H . B 57 0 SR A BRI E F BE 4 5577, (EANVRIESE
LB

FEERE AN GH AR IR REKI . BT KBS, $e5EFH R AR T RS mT
9 B s A B 4 B R S U A

AR TR S5 TRLR & 1]

A #1 H 20239:01 H 01 H 2 £220234F03 H 31 H 1k

§2 H & Mo

ROk VE S (FOF-LOF)

501213

AR, I

2021411 H10H

1,055,702,139.394;

RIEGRIEGTRE, RIERETZRMAEAFRNK
S AT 2 RF IR () 2 e AR B8 77, A A il B B 2
EREHTATSE N, TFREE R T KRR A e E

LT HRBE

FERRFE P HCE T, AHEE 2R RIS 557 e
BRI (SAA) TR “ELE RIS (TAA)

XTSRRI A TS, RS M IEAH
Ffebritfrimik, He. MRS, FEMNIE
SRR RN XU R R AR R T AT IR
DL R s PR Bk o X THEE0E 4. ETF.
KORH MG EW TN A SIS, AT
W HECE T AT AR s SE AT LR RO &,
WoRR T R . ANEESATH N RIREE M. R
THER B B 2 H R B T . BRI R ZE S5 1R AR
R S A N R 1R N 21 i A D WS A ElE i o
FRETEENESHE., EREMEMER. 2

52 T




TR IR G R T B4 (FOF-LOF) 2023 458 1 FRfEi

BT RE [ S R 2, I AR I HEAT BB
T ESNEHNAGFAER MRS, AR5
EVPM T L HESE . BAIRARIR LT 055 — Fh ek
RIS, ATYIE i, SRS e, fER
W M N, YR R B BAR (1R 4T 3
PEg T, FROH AR A IR B RS

ANk G FEEREUE T b A BB E BRNE, RS
AN (B ARG BE

A 4 PO I BB L BB A OB AL T Fe vk
S RILE VO B Y I BB IS BT BT BSE . X
BOBEAR RIS, AFE e R BRI A N B B
FOT A R B A B E R AR Y -

ANHe e 5 [ R A TR S SRS R B T
ezt RIS, SRECFIZR Y. AEE L
R A Earier L A B &7 Wi A7
PERCEEAE A [ 9H o

HHTIEBO0HE HHA 7 % >B0% +HRAT I HIAF 3K I 28 (it

M 45 b e i 5)=20%
REGNBEGTIE ST ELE (FOF) , KUK 5T
Waim TR T RS, fHRUES, 5TR

U 25 ﬁﬂ%ﬁ$%ﬁ\ﬁmm%%&,ﬁf%%¥%$
RS, BREMES . AREES AT RIS @ AR
5, WRIAESROENLE] N R RIS AR
T 371 B DA S 32 5 0 ) 45 222 S5 o SR PRV R A XS o

AL IIN e R A A PR A

EE&ErEA AR RAT A A PR A ]

TR T A (5 TR BRI %R A (FOF-LO | BRI % VR & (FOF-LO
FA F)C

N4 I L3 P TR HRRIC 3 FOF

NE IR Sy AR 501213 013832

T IR & 20 2 e B A AL

N 756,730,227.601/ 298,971,911.794
7
§3 FEMZ e MESIFERI
3.1 EEMZ 4R
Hhr: NI




R ETR SR 44 (FOF-LOF) 2023 4F45 1 =R R4E

4511 (20234E01 H01H - 20234203 H31H)
EEWM S PRI R A (FOF-L | hRKICHE IR A (FOF-L
OF)A OF)C
LA SEB 26 359,371.34 -391,561.50
2 ASHAE 12,437,595.29 4,382,476.09
3L 35) 35 4 A B A% B 0.0161 0.0144
AR FE G T 1E 669,629,787.17 261,640,678.74
5 R B & A EiE 0.8849 0.8751

e LA s e R G AR RN . B8 aE . AN OS2 B S)
et ) FIERAH < 9% FAME FIBAE 10 2% Ja O AR, A SHAE DY A 3 L se Bz In_E A
FEHHEAZ B A -

2. iR B MV SHR P AN BAE R NINW B 7 2 A IR, T3 e s Brilicas K
EART I SIEC

3.2 HEHERI
3.2.1 BE PR K R R RS REANL S B IR W2 R A LR
i KRV 1% VR & (FOF-LOF) AJfH i 2 3

NG5
\ FEEE | M gie T
N g | | | Fs
B RhnEZE | FEAER o O-G @-@
EA()) ® =@ R EE
@
HFE=1H 1.79% 0.82% 4.44% 0.64% -2.65% 0.18%
U AN NS 2.82% 1.03% 6.16% 0.81% -3.34% 0.22%
Tk -0.21% 1.12% -2.09% 0.90% 1.88% 0.22%
H&E 45
oer -11.51% 1.08% -11.78% 0.92% 0.27% 0.16%
ERGEES

KKV 1% VR & (FOF-LOF) CidHiE £ H1L

A5 10

i ) HER K | Mgt o

N Mg | | | Fs
i B N RhrEZE | Bl | -G @-@

O ® %6 BRIt ZE

@

HE=1MH 1.59% 0.82% 4.44% 0.64% -2.85% 0.18%
TERTH 2.41% 1.03% 6.16% 0.81% -3.75% 0.22%
TE—5 -1.02% 1.12% -2.09% 0.90% 1.07% 0.22%

b
I
=



IR IR A B R i 54 (FOF-LOF) 2023 457 1 RS

EESoabi
ERGEZE A

-12.49%

1.08% -11.78% 0.92% -0.71% 0.16%

3.2.2 BESAFAERDRE S R THHEN K225 K& IS5 RS B A ol A28

BRI LR

5%
0%
5% -
-10% -
-15% -

-20% -

-25%-
2021-11-10

FECERS(FOF-LONARIT R ER RS A REAEEH REETHE
(20215118108-2023503R31H)

2022-02-07

2022-04-29 2022-07-25 2022-10-20 2023-03-31

— FROERS(FOF-LOPA — \IiEHEEE

2023-01-09

e AESESEFRAEMHIN 20214 11 H 10 H, &EESGFRNHE, AESHE
EEFEAERGESNDN AR, B as R & W5 - B L O SR E S R E.

5%

0%

-59% -

-10% -

-15% -

-20% -

-25%-
2021-11-10

FERICERS(FOF-LOR)CRITHER K ES IS RESNEEH RELNIE

(2021%11R108-2023%03R8318)

2022-02-07

2022-10-20
— FECCERA(FOF-LORC — WithiaE

251

2022-04-29 2022-07-25 2023-01-09  2023-03-31




TR IR G R T B4 (FOF-LOF) 2023 458 1 FRfEi

W ARSESERAMHN 2021 411 A 10 H, EESERNHE, AE&HE
EEFRERGEANNANE SN, &6 RN S 5 B E | O & R e A FAE.

§4 HEARE

41 BEZH (RESELENH) fHh

fEAFE S I 5
G4 P HARR WEFF M "
2k HR S TRETAR Ut B
H 3 H A
DT 2 gt = g s a) WG HE . 4
HREEH, PEN NFRR
HIRAF AL E S B~
MeE 2, FEF2RR (ERD K
e ez | 2021- 15 MHBRAF EREHREE P AR
it 11-10 FERMR AT, AR PR ORI A
HIRAF R HEI AN, AW
s =g AR AR (B AEHR%E
2P, 2016/12/01 0N IR 3 & B A
BRA B TR BRI . R L,

e 1 AR AR H— B TR AR e 2 By HizikeaMAkEs
Al A= R HE RIAEER, AR H AR & & R AR H .

2. UEZF ML SGEM GIEZREEE
BEEINE) FARIE .

4.2 NSRS N A E S AT 5 R L A
AARE AN, AFESEHN BN T GEFR R REEE) LA . A
B AL R A VA BHE I IE , AFWSE S Bt BUE T,

BT AL B RS BN R e 5™, R iR N R E KM 2

ZENMESR. B, BREEA R R

H

S a=Rlilop

BER W E A S A RIEMME S RNME, BHEEM. KRBT G FA W R
FHIH S OB N2 AT

4.3 NP5 ETUH
4.3.1 A3 5 H B RIBATIE I
KA, AHESEENCRIER QFFRELSE AT AL HERS

%

WY Feon w] W EBAROCHI LSS UE s BF T bl $5EBE

A
v R PAT R RS

PEREAESS, I RGN LA S AL ST AR AE B2 5 P 3AT . ARG I,

o

6 71

=
=
e
™

ZS



TR IR G R T B4 (FOF-LOF) 2023 458 1 FRfEi

He B BN AT 5y i BEAPE R R SR PAT IR OL R 4F, ARREH G Z AR
~FAZ G B 2 ik B 1R VO o

4.3.2 RERZ ZAT ARIE R
AIEWA, AT T REAES SN S At sat s s, FH RIS
AT I A AE Gy B AR SR 2 H A B IB% A H 30 H 261k, RIS AH &
DRI %8 S 5 EE R A (M I AE s o ) PR AFEERT R A2 5 Y4 AT AR L% (R R o
ARG N, RIS GH W B FEA RN T 5 A s fn ik 7 W22 5

4.4 /G BIAEE HRR RIEAIZE S

—FEENENAETHRME TR, Al SR SR B B RS AT 5K, NS S
Bz, RIS TUNZEM. WHBCEE TR N E Bk, ATl moatb R, AT
Abgpderh, Z2HATIGEK, AT EAL ARBE EAE . BT BRI EAT ML B AT,
Pidt i S EAS L BT ST LR IR AT, BRI, I G R IR R
5 R R AT IR RO SElE— BN IE 3k, Bl ikma s, ik
—ZFEBRNE R, XoTREUES, ANRMAAXNEITIHE, e U SER LK,
JEOHR IS, SR R AE K

AT S —ZR N BT G IR IS R IYI B 7 e B SRS, (B RS0 & 70 AR A
ST T BN, £ BRI BN E_EEKEAT L2 8 BRI
B, FETARIIEAT . AT A PR EESR AT, AT XU B A
BEAT T /IR R RE R S S TR A AT R e, M RR S R R IR ZE AT M
ARF GBI i 2R 577 AL S 7 ) B e B o0 T, S [ HE M FR B 3
SV, WEBERE T MR NN TS, FERS SRR . HAh B, 25
AR S L2

4.5 5 A EE R SR
AREWIN, ABBBUHEIG KR N1.79%, RIS R IEHEIR A R N 4.44%; C
R BUFEIE KR N1.59%,  [FIML G LB R 28 % 94.44%

4.6 HEHINESTFE NBERE & H = #ETE A
AT S A < BN T I i B A R

§5 BEAGRE

5.1 MERESEH=HAEEN
ReL BT
Jrors) 5iH ST b4 (;?E’Jtmﬁﬂ




R IEIR S E 44 (FOF-LOF) 2023 4E45 1 G

1| Bl st 82,434,931.73 8.55
Hope 2 82,434,931.73 8.55

2 | BeH® 791,119,798.65 82.08
3 | BlEW A 15T 80,215,543.29 8.32
Hpr: fiize 80,215,543.29 8.32
APRES & SR - -

4 | St - -

5 | ST M B - ]

G RhT - -

7 9,679,510.67 1.00

8 HoAth 55 7= 336,250.13 0.03

9 it 963,786,034.47 100.00

5.2 HERBATW A RABER R A S
5.2.1 MERILIT WA RIFEARER T A S

A5 1Tk A FprE (o) i B 4 U 4B LU ] (%)
JANN I/ 3 NN < 4 - -
B | KWk - -
C | gk 76,442,353.13 8.21

WL #7 RAUOKAE
D — 368,222.80 0.04
E | &%k - -
Foo| R mEHI 162,383.64 0.02
G | iz g AHEEOlL - -
H | fEmmEmok - -
5 EAE R A AE B
| R 120,077.93 0.01
J | &Rk 5,155,722.00 0.55
K| Bt - -
L | BRI 55 MR 55k ; ]
M | BFEER A AR R S5 20,137.60 0.00

#
o0
=i




TR A B e

(FOF-LOF) 2023 4E45 1 &EJF ik

N ;{;E‘%%WA\%&B@ Ol 103,469.59 0.01
o J RS AR AN H A ] ]
2l
P |#E - -
Q | PA MM TAE 62,565.04 0.01
R | 3tfb. B LR - -
S | @A - -
it 82,434,931.73 8.85
5.2.2 |EMREAT W R RAR R R EREALH S
A FE G AR AR AR R A HE I 5
5.3 & HIRILA SRMHE HEE T = E B /MR T2 R R R A
z WEE | s BRI | AREGD) gfﬁjfif
1 | 300750 TR AR 119,200 | 48,401,160.00 5.20
2 | 601012 BERL ot 406,464 | 16,425,210.24 1.76
3 | 300763 IR 45,100 6,024,458.00 0.65
4 | 300059 KITME 257,400 5,155,722.00 0.55
5 | 002466 K 64,400 4,863,488.00 0.52
6 | 001286 Bk 7 g Y5 37,667 361,603.20 0.04
7 | 001287 Hh HL S 12,325 146,421.00 0.02
8 | 688291 S 3,961 110,076.19 0.01
9 | 301141 HR R 2,617 107,820.40 0.01
10 | 301281 R 124 2,405 106,252.90 0.01
5.4 & BREMS M RO GRS RELE
B e R ARG gfﬁﬁ%;ﬁ
PR e 56,874,882.74 6.11
2 AT IR - -
3 SRl - -
Hr: BOEMEERLG - -
4 k7 - -




PR IR S8 3L 44 (FOF-LOF) 2023 4E48 1 =R

A Ml 7 34 i % 5
Hh S A

Al LA (A] A2 #f57) 23,340,660.55 2.51
Al A7 B
HoAth

10 At 80,215,543.29 8.61

O || N|]O| 01

5.5 A HIRIL A SEYE 5 B B 38 P K/ HEFF I HT 44 55 Bt 9 4

FF e . i _ i 4 BT
o e A fii 77 44 FK e (5K 2 Fe i E (o) GBI (%)

1 | 019679 22 [H 114 300,000 30,374,753.42 3.26
2 | 019638 20 {5709 200,000 20,363,030.14 2.19
3 | 113060 W22 fiit 110,000 13,439,531.78 1.44
4 | 110084 SR A5 80,000 9,901,128.77 1.06
5 | 019656 21508 60,000 6,137,099.18 0.66

5.6 MG BRI A SOHME G & 7™ 8 HL B R/ NP R BT 48 B SCRAESS BROR BA 40
ARSI A T IR AR AT B SCFFIESF -

5.7 ME R A ShHE S HEEF = E IR/ NPT LA ReBRRE A
AIEEAMEHRARFFH SRR -

5.8 MG FARIL A FOHME oG H & 5= 18 H ) R/ NER AP B R T 48 BOIE L B B 48
AT AR T IR AR FFABALE

5.9 MEMIRAESBRAIBHEM L H BB
5.9.1 MERFEE TR T KBRS 25 9 40
AR IR T AR GRSV, S IAE

5.9.2 ZEER T BB KB BUR
It A BN R T A S R BT L Sk E A

5.10 HEMRFE SRR K B I 5 1B 5L i

5.10.1 <341 H i B B R BUR
H AU A B T AR SRS, St E A .

510 |



R ETR SR 44 (FOF-LOF) 2023 4F45 1 =R R4E

5.10.2 R EWIR A 5B 1 H U R B 28 B 48
[ UG E T A S B VEE, MUt IiAE .

5.10.3 A HE B BB FE FH

[ U BAE T AR SR EE, St IiAE .

5.11 HFFH A5G MHE
5111 ZEEHENIT+LZIEFMETEEEREHABREREET I IVLRBE, SE
MEHEF HIT—FENZBATFER. LTTREE.

5112 ARSRBENHTERET, BARETEHESSRAMEFEEZIBRE.

5.11.3 HAth B =14 Bl
75 e &)
1 17 ORIE 42 42,640.62
2 TR 25375 5K
3 IR AT )
4 VA& SN
5 AT FR 142,092.75
6 FAts SR 151,516.76
7 HAh
8 it 336,250.13
5.11.4 5 BIRFA WAL T 72 B HA B PT i 3k 27 BA 40
z EaAN 5197 44 PR ~RME o) o 35 4 0 = 1 L A1 (%)
1 | 113060 W22 5t 13,439,531.78 1.44
2 | 110084 BREL it 9,901,128.77 1.06
5.11.5 3 & BAR A 148 B = A7 FE 8 52 PR A5 5L 1Y 152 B
wron | 7% s
Fe | mEeE s | R gy | TV
AV |y g L
(78)
1 001286 BV eV 361,603.20 0.04 | Fri A bt
2 001287 S RREERT:S 146,421.00 0.02 | A bt

11



Hh W e TR A T R 4

4> (FOF-LOF) 2023 4F45 1 Z=FHi sy

3 688291 ST 110,076.19 0.01 | FrikiiEZ R
4 301141 rR R 107,820.40 0.01 | Fri Ak LT
5 301281 BHE 1 2 106,252.90 0.01 | FrikAk LT

5.11.6 BB A -A & Mk RSO TR R 7

AR RO A IR, BT A T S

ST B R EE AR 20 T A

—Elf_.rﬁmﬁ?f)%
§6 ZEFHESE
6.1 MERIRBLA RME SEES T = HELH K NEFR TR ES T HA
EEE
FHSE
S | EHEA
F . s a0 | ARiE | 55 | LEH
| et | Eesmk | BEHR o o
= €) (Je) AL | A<k
(%) | g
PP 3L
4
RIS | HARGT
1 | 001811 ik j]é 26,752,36 | 65,826,86 07| B
HASTREA &N 1.61 0.98
HRIRR SRR | LT
2 | 004813 j]é H | 25,030,00 | 60,923,02 651 | 5
peive! &M 2.07 5.04
T oM | 59,183,00 | 53,560,61
3 | 512880 FAETF T AR 5.75| &
iF% st 0.00 5.00 H
RERFR IR | R BT
4 | 001955 R ;3 2 13,644,65 | 46,863,93 503 | &
“EA &N 6.12 5.91
ek LR
& | gos787 ﬁﬂ&%ﬁti} Jé H | 36,201,19 | 43,912,04 272 | B
BA(LORC | ik 1.91 5.79
KR 5 YR
s | 004236 R RRH 5 1) Jé H | 13,884,26 | 42,887,09 61| 2
BA(LORC | ik 0.80 3.19
RRRAITE R | RARTT
2| o0anas ik M E Jé 0,908,24 | 42,339,93 455 | 5
EIREC R 9.61 2.23
LTI | 31,289,58 | 41,959,33
YEARETF T AR . 5
8 | 515790 DIIN st £ 00 349 451 | 75
9 513180 | fHIEFIKL L5 TIT | 68,796,60 | 38526,09| 4.14| &

12 W




R ETR SR 44 (FOF-LOF) 2023 4F45 1 =R R4E

T 0.00 6.00
L E IV
e s LT | 29,887.47 7
10 | 002685 | HEVE RIEHD ;; ﬁ 9’883’ 5 38,0 2(153 4.00 | &
. T . .
BIEREA
6.2 YR G AFAREET=HERNEA
Hrh, T RFFEHEESEH
AHA TR FH 2023401 HO1H & EP ﬁ% ﬁﬁiii
i H 20234503131 NP EFE N R T BT #1
H &P B
\/,H: s ﬁ{\+ 4
4 Ex%’iﬁﬁiﬂ’ﬁﬁ 1,000.00 ]
W2 (o)
AR 5 I 4 rm A I T
_ 9,234.59 9,234.59
2% (J0)
MR FE SR AN
_ 456,304.40 456,304.40
AT ERS T ()
MR TR AN
B 2.469,226.43 1,473,220.72
TATEF ()
\//H: ?: ﬁ{\% HiN
= H?Tiﬁiir:ﬁzwj 415,871.74 245,536.80
YAHFEE S O
6.3 AMEMFANESRENEREmMEH
WS AN, ARIEESFAH RIS R K AEEREWHHED,
§7 FRREELHES)
BN Ay
FRIERYC VR & (FOF-LO | AR RRIC#E R & (FOF-LO
F)A F)C
25 B A 5L 4 40 AR i 784,852,012.79 309,395,396.80
R 25 B 1 [a) L 4 R A 0 13,792,439.54 1,586,737.42
Jale A4S A A TR) 35k 4 R e [m] 47y A0 41,914,224.73 12,010,222.43

e IR B g o A2 B
Cor gt/ BLe-3181))

2 B AR I 440 A0S i 756,730,227.60 298,971,911.79

T S RIS LR BN, e B [ 0 e i A

§8 HEEHANCHBEARERBELESHEN

#5131



R ETR SR 44 (FOF-LOF) 2023 4F45 1 =R R4E

8.1 ZEEFHANFHELAESHIRIIENR

BAL: iy

HHRRYC VR A (FOF-L | P RRIC %V & (FOF-L
OF)A OF)C

Rt I B AR S
w

S5 ST SN FR N A7

o B H0A ) S /B [ 247 400

T AR S BN AR 43
#

A IR FFAT AT e # 5 2&
LS (%)

TE: KNSR AR & ZEM BB A BB N AR AT, 52 /08 (PS4 005 48t

89,999,990.00

89,999,990.00

11.88

82 & EBHEANCHBERREREAEES S WA
A G B ENAR G I T e [a] B S SE AR S T I

§9 B EFRENHMEESES

9.1 MG M A —RFF TFH E - L)X B BGE 1T 209/ 5 5t
0 S P B — PR BT R B A A L AN A AR T B R 2006 F 1 L -

9.2 BB H REKHAMERE R
Tco

§10 BECHFHEHZ
101 EEXHEZ

Lrp IR v T Wik — B s RR & Ik b i (FOF-LOF) SR
frysCf

N
Y

CRRCEIR &M &4 (FOF-LOF) 34 &)
(PRI TR &ML 44 (FOF-LOF) FRAE#MX)
s

&
3 =)
4, (FEICERIRA RIS IS (FOF-LOF) RS UL 1)
5 %
6 H

t
b

o)

v BB SS BUR LA B L
v AR A AR R IR I S A R B b AT R B A T T

/

14



R ETR SR 44 (FOF-LOF) 2023 4F45 1 =R R4E

10.2 FFJCHL
HEEHNWII AT

10.3 BR A X

Pt T 8 I A H N W (www.zofund.com) B [, BAE T LIS R] P L 4 B
NIRRT R

Bt B X ARG B SR, TSRS SE RN R REESE AR AT

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

FRRESEEEFR AT
20234048 22H

515 7



