FRRIRE R G BEREGIIESEBRRES
(LOF)
2026 58 1 ZEHRE

2026 &3 A 31 H

EEEEN: PRRESEHARAF
BEEEEN: BEBITROERAF
WEEHHE: 2026464 H 22 H



R RS T R G B VR A RS 4% 3 4 (LOF) 2026 455 1 ek

§1 EERR

HGE NP EE S L ERRUEARR S R AR RIC . R IR B E K,
FERE A A ELSEE L AR VRN 58 BE PR AR AN Sl ST DT AE

FEEE N EHRAT IR A RN ARG AL G RS, T 2026 4F 04 H 21 HER 7 AW E
I S5 FR bR . (R ER IR A ARG ENE, RERERNENMAEREICHE. R IR
#E KR

BB WK LSS H - SR BT SR U BN IS F R B, (A BRUESE & — 2 A

HG IR A S AR AR RISV AR, BB 7EAE H AR 58 TR SR B A4t Bl 154
ek EE =SV IR TR

ARG P 55 BR R 2 i

AHREWIE 2026 4 01 H 01 HZ % 2026 47 03 A 31 Hik.

§2 HE RN

S AEs WK = RIS ELE VR A (LOF)

e 166023

R (Yt EZPARI]

e FAMH 2017 4E 7 H 31 H

A AR L 4 4 B 300 885, 318, 595. 16 4}

% Hbr TE D15 R R & KB AT T, JESR B = 3 E K
g e .

% A MRS AL S 0T Hbn BTSRRI, R
ARA G 2P B RS o RIS DA 25 28 95 77 1R XU UAC otk
B, DA R A AP RR T A E, BT
ZAF SRR, JRsREE T B B R ZE TS B R
T WA LA A AT RTRE R R

V&= E 3 VIR 300 a0 2 X 60%+H i 45 A FE B S 2 X 40%

PR YA 2 AR AIE AREEE IR G TS, T & S T A K i T
G ARG Mt M S, (R TRENES, BT
2 e U 2 XU 7T (R 43 %

BE&EHA HRR IS G B PR A F

REEEEN AT RD A IRAF

o R RIS E TR A RS = R S B VR A

B o G B e AR S R AR (LOF) A (LOF) C

TR R EEE I N RTRR HH R = LOF -

BRI AL AR 166023 004740

A IR N 8 7 G 4 Iy B0 840, 280, 055. 03 7 45, 038, 540. 13 f

% 200 3k 12T



R RS T R G B VR A RS 4% 3 4 (LOF) 2026 455 1 ek

§3 XEMFIHRIFMESHERN

3.1 EEMEFIEH

Az NRMJT

WA (2026 451 H 1 H-2026 43 H 31 H)

. o
PR HH R 2 RIS L IR A (LOF) A | AR kK He = R 3 Tid B YR A (LOF) C
L A s I 28 105, 819, 678. 54 5, 307, 839. 97
2. A -42, 900, 080. 38 -2, 234, 686. 45
3. MY 35 B G A7 B A HH A -0. 0482 -0. 0470
4. R B B = 1E 1, 105, 915, 124. 95 56, 398, 568. 67
5. AR FE A B E 1.3161 1. 2522

T LA OB s iR A e AR SO . Bestlicas . HflloN RS A St ER s E) 41
W AH < 3% RTRIE I URAE A5 I (AR, AR 9 A39] EL s Bzt n_E A0 2 Fe (B 22 B i i
2. BRI N SHEAR ARG RA NN AL 5 3 G AT, TH AR SLhrlli s AT 28T
Rk &

3.2 EEHERIN

3.2.1 ZEMBAHENE KR LH 5 FHNLS R E AW 2 1 EL R
W RR 3G R T L B VR A (LOF) A

Mk & b e Sk v
‘ VR K R A ML &5 bl 3 S e o
B [EEKEO » " W ZhrEZ @ O—06 @—®
HEZQ I ERELE)
@
HE=EAH —4, 24% 1. 38% -2.18% 0. 58% -2. 06% 0. 80%
TEANANH —6. 43% 1. 57% -2.23% 0.57% -4, 20% 1. 00%
HE—F 32. 35% 1.61% 8. 72% 0.57% 23. 63% 1. 04%
HFE=F 31. 58% 1. 26% 9. 22% 0. 64% 22. 36% 0. 62%
A -5. 70% 1. 22% -2.52% 0. 66% -3. 18% 0. 56%
H3E4 5
91. 32% 1. 26% 21. 58% 0. 71% 69. 74% 0. 55%
ERER S
FRIRRER S R IEIC B IR & (LOF) C
VA 18 K AR | MV 2 b i R v M 437 b s ik v
B |EEEKEO » N OEE) @—@
HZQ Wi 2@ | ad bR 2




R RS T R G B VR A RS 4% 3 4 (LOF) 2026 455 1 ek

@

dE=1H ~4. 36% 1. 38% -2. 18% 0. 58% -2. 18% 0. 80%
i ERAH -6. 67% 1.57% -2.23% 0.57% —4. 44% 1. 00%
it —4F 31. 69% 1. 61% 8. 72% 0.57% 22. 97% 1. 04%
o= 29.61% 1. 26% 9. 22% 0. 64% 20. 39% 0. 62%
ok AR -8. 04% 1. 22% ~2. 52% 0. 66% -5. 52% 0. 56%
H A4 4

83. 26% 1. 26% 21. 58% 0. 71% 61. 68% 0. 55%
ARG RS

3.2.2 HESSFAEMURES RHHEM KRR LH 5 RS LBl
AR

o BR 2 R IE B SRS (LOF) A S5 T 49 S 22 55 T3] 01 Al 2% B AR 38 SOl 35 S &) I35 98 58
HrxH E

20. 00% “*‘JHQ
0. 00% W M r’ﬁr/vA lf"wm WW.WLM

2017-07-31  2019-01-09  2020-06-19  2021-11-28  2023-05-09  2024-10-17  2026-03-31
— PERERFRERERS LORNARITREBKE — hHHRFREGRERS LR ARSI ENE S

140. 00%

120. 00%

100. 00%

80. 00%

60. 00%

40. 00%




R RS T R G B VR A RS 4% 3 4 (LOF) 2026 455 1 ek

o BR B R IEFELEL SR S (LOF) C 2313 THL 4 -5 i 55 51 1A Ml £ A% 36 S ol 3R e & I35 5, 7,
=t HCE

. fM%
- o Mo [

20. 00%
0. 00% e

—20. 00%

2017-07-31  2019-01-09  2020-06-19  2021-11-28  2023-05-09  2024-10-17  2026-03-31
— PEERFRERERS (LOF) CRITRERKE — hHHmFREGERS (LOF) CR NS ENE S

§4 BEARE

4.1 REAE (RESLBE/NA) FHir

(AR K 4 OB S 2 B % ol
AW | mEEm | R

A | W% B

P SE2g:H

/LR 15 NN N
AT B DAL ey B AR o T T 55 B e o

e P RS AT IR A BT,
PR |, . | 20210811 | - 20 4 [T IRLA R B B

W /R3S o
&£;@ 2014-08-20 I FRERFE 4 PR PR A
¥ sa A, PHEDIIC R

23

TE: 1y ARBEAEAE O — A DL M R A RE R R E 2 H izt e M A a6 R4 E
HERR, WHERRH WDy & S FRAH .

2« WEF ML SCEN GIEFF RS ZENME S, IWF . mZOE A R RN RS I8
M RIE »

4.2 EEANRE YA AESIE/E B TE U

ARG N, AREGEHNARIENR T QEFRRREIE) SIS . AR SR e
& [F AR AR e, B WSEER . 85t BUE Tl BUE T iR g
HAIEHRE M, MRS MR NGOREA 2. AREHIN, REREEHET AR

% 500 3k 12T



FP RIS 2 R G L B VR A BOIE SR P 7 2 4 (LOF) 2026 4E28 1 RS

AN EFRIE, ToBEM . RIEAT IG5 R AR B85 3 5 e AR AR 23 94T 9
4.3 APRGERHH

4.3.1 A5 H B HPATELR

AREWIN, ARESEHNRIZE GEFRBERESERAF AP HERTEL) LA
A N EBAH G FESERE , IBFTE AT, BBEREE . 53T R RS R, il R
G N T4 T7 AL ST A HI S 5 A AT o AR I, ARG BN A1 52 5 il B AN
PEHNE SR PATIEOL RAF, AFRR A S Z A AAFAE AR P58 5 BOR i ik 115 Il

&l

4.3.2 REZHTARLTIHEH

RGN, AR TIA SRR AEGS 505 AT e S, FH &5 5 sag i
(L AE 5y B %R 2 H RS  S% A 530 1 Ik, VB SRIS AL & DR B o8 s 5 2R A2
(ISR AE Gy, A E) A RS 3R A8 5 38 AT AR LA AR T

AAREHIN, REIAIE A W] SBT3 5 AR 3 Sk K 7 22 5

4.4 WERNESHI BT RIEAZIED Hr

HEMME, Wi DBk RE R, SRVERREATR, RN B E fEk ik 1
IR AR, BATVONJE A S I PPT Z I3 slsla v ANE . T RAYE, g — EAE %
MM R 2RI ZE, BRHL S BRI AR, EIXJLVERERE T, FAUWE—2nin T
HHL IS, SSaARNMREIE, SRrga & H LM FRENRHE, ®RE 7 — L EAECH
. HAR, BATEAR ) LVEE 2 — s, X ah tig a1 A BB 10— L4k,
PLan 2547 (1058 & Frim A4 E I e o RN 7V RISEER S B )R, BATRIL, ERANTHIE
B, KA HE LTI, YR AN RE AP R S BRI AN Sk, (HREATREMK, MR E
KPR LLAE I T, HAE LRI R KIS ST, U T ARG 5

R BATIAN, ERRMRAS —Beir 8], JATH 3 2R B AR S T M. — I i, 3K
AITEE 2 (LR B AT A EL BN R 28 B8 7 B (AR R, AR R B 2 X 48 J 8 7 AT Mk (R U EL B i Al
AT BR A B B, IR R T T A ARG AR, XA G
FER—ADTT e 3 NITEGERA, TR R ERER AR, BATE B — st 2,
AT ) CAPEX 2 HLSRIMIHR T T, RAZ RSN EAETL LA AR . 2 AT EAT7E XA
U T AT IR TG, X T Ui 2 SR 15 A B AR BT R (HRW U, R
RIENRARLNE . EAZ —Emst iy, REREINE AW, 208 R)E 2R ER, H2HRTa R
HOEAEARS-HGEL ) AT 5238 ELRTTUAHA AL, FTRERLR BOA 7 AL S UL I B R 7 AT 550 2% (K

S

% 600 b o121



R RS T R G B VR A RS 4% 3 4 (LOF) 2026 455 1 ek

%K, FTOAE 2 R A B AT REREARMKKE, MR T BADKUL, A7 ZAE D Bk 2 52 20 T4
BRI

&, FATEHEWE D], WAL TRIBIN, HIXERAEIE A AN oL,
HOEEAT . L RCRE S R IRECR AT, WTRERUE E S AT . I 3RA Tt Fr
AL T ARG, CARTARLES AR 5L PR B AR B, T REAE AT WA IR BT 103 3%, JATHUR 4 &

X SR BE P BEAT R

4.5 MEHAREESHSGRI
AIEIAN, 4 A B R -4, 24%, RS LR e 35 % -2, 18%; 34
C BM A EIG K F -4, 36%, RIS LRI S R -2, 18%.

4.6 REYARSHAANBRE ST HETE LA
AR T P 4 TS R B

§5 WBHEGHRSE

5.1 EMRESH=HEHIL

5 T H &8/ ) i3S ST (%)
1| Bt 1,022,934, 493. 71 87.175
Hrp: R 1,022, 934, 493. 71 87.75
REEH®E - -

3| EDEW AR 91, 382, 202. 74 7. 84
Hrpe iz 91, 382, 202. 74 7. 84

BEE CHFUE SR - -

4 | BT - -
ST A - -

6 | EANBREERT 5 5
Forpre S 2 m] A R SN 3R B < i %

JJ_L

BAT IR B & &A1 50, 809, 351. 02 4. 36
HAth %t = 634, 894. 66 0. 05
&t 1, 165, 760, 942. 13 100. 00

5.2 MEMIRLITU A RIOBERTAS

5.2. 1 |EPFRBITU S RNBEARERTHE
IR S
v ATk 5) ANRME (OT) le%:};ﬂﬁ(j;%{E HE:
A PRL AR HL Lk | _




R RS T R G B VR A RS 4% 3 4 (LOF) 2026 455 1 ek

B ERAK 179, 209, 404. 86 15. 42
C [HliE&Ek 688, 586, 206. 87 59. 24
D |HJI BTT B SOKAE PR AR R

N4 18, 649, 082. 00 1.60
E [l - -
F o ftRAMEHI - -
G |pRiEisHn. CEAmElk 18, 177, 805. 66 1. 56
H o |[fErE Ol - -
I (5B A RS BRI S 5,072,011. 92 0. 44
J &Rl 84, 402, 513. 50 7.26
K |tk — -
L [FGERRE 55 AR S5 — -
M R SR AR IR S5 8, 526, 871. 30 0.73
N KA BRI 5t B 9, 335, 376. 00 0. 80
0 |FERMRS . BB ARIR S - -
P B - -
Q | DA TAE 10, 975, 221. 60, 0. 94
R [SCib. fRE A S - -
S |&E - -

&t 1,022,934, 493. 71 88.01

5.2.2 MEMREBAT I RIBRBEBR BB ERRAS
AT AR AR R A7 78 BB BB B

5.3 JIRIZA RYME b EE T E H I K/ M HEFR R B R
5.3. 1 MEFIRIEA AMHE HE ST 1#E IR/ M HEF AT 2 BRI R WA

AgEE

g | RS ELA ([ HE (R | AROME O | HEESTEEERE] (%
1 600938 H [ Y 1, 490, 900 59, 636, 000. 00 5.13
2 000933 PR By 1, 920, 400 59, 148, 320. 00 5. 09
3 300502 o % 120, 755 53, 475, 144. 20 4. 60
4 600309 FitEA 657, 000 52, 198, 650. 00 4. 49
5 601318 o [H F 22 800, 975 45, 479, 360. 50 3.91
6 300274 FH 't FL A 267, 800 40, 373, 528. 00 3.47
7 600519 PVl B 26, 000 37, 700, 000. 00 3.24
8 601899 4 1, 129, 500 36, 957, 240. 00 3.18
9 300308 SR EREL 63, 363 36, 079, 525. 83 3. 10
10 600426 G ET 958,000] 34,679, 600. 00 2.98
5.4 MEPRLFESF MM RNFEFRBELAE
5 i 75 s ARME o GRS B EHE ] (%)
1 K fii 77 - -




R RS T R G B VR A RS 4% 3 4 (LOF) 2026 455 1 ek

s - -

w

SRz 91, 382, 202. 74 7. 86

Horb: BURYE SRl 91, 382, 202. 74 7. 86

WAL % - -

A b R ) 5 - -

aRiES - -

A (RIS i) - -

[F A - -

O |0 [ || O]

oAt - -

10 &t 91, 382, 202. 74 7. 86

5.5 EFIRIE A RYE BT 15E HBI K/ N BB F48 it 27 3 3 A 40
Fo | G | BRAKR [BE 6K | ARME Co) | HESRTEELE G

1| 250206 | 25 [EFF 06 900,000 91,382, 202. 74 7.86
5.6 MEFARIZA RME b H & T 1E LLBI R/ HEFF BT+ 48 B SCRAESR R B
B 48

AT GAIR I IR ARFFA B SRR SR

5.7 MEMARILA RME A E ST E ELFIR/NEF AT T4 St R 5 9 40
AIE ARG RR A R SR

5.8 & MR A M E G ES B 1#E I/ R I A BUES B 40
AT G A AR R AFF AT BUIE o
5.9 MEMAKRAR SR ENRBHILR Z1E LU

5.9.1 MEWIRA RS BB MR WAL 7 SR8 2 B 40
B AR AR R IR 35

5.9.2 FESWBBIE MR KB HBOK

ATELR VBN EE H I, S SRR B . AT U A I IO AR XU
RSN, EERARA VLT . SE IR AR S & 200 ARG 1 5 R BHR T B2 (AT AR
AR MR 1 5 VA RE 1 52 55 A

5.10 MEHRAE BRI BEFRZ HH RN

5.10. 1 AR E B R EBUR
ARSI DVE MR S 1, 25 GOU s . NS R %2 i —F,
BN TE IR I AT PR RT3 B N AR SR I R, 5

%90 3k 12T




R RS T R G B VR A RS 4% 3 4 (LOF) 2026 455 1 ek

X EMA T A MBS K AN X GF iR e tEAE Bt . W ERD TR R, XTHE
GUPBTABLE (R 22 . [ GO BT st . sk B ORME 1A RVE S5 4R bR dh AT B R 1 9%
TE B KPR FEORUEBE 4 0 7= 22 A Al b, R SEsil 4 B 7= (K AR e M .

5.10.2 MEWRAE S BT 1 BRI ERFCANB R HA
A AR AR RS A H A5

5.10. 3 A E BB BT
ARF GAIR I WIAR RS B U6

5.11 BBRHAESREMRE

5.11.1

ARSI AR AT AAETR RAT BT, B SOT R ARAT AR g i) H AT — 52 A 1 52 321 [ 241
CEH R R PEANREATIIA .

ANHE G0t bR EARAT A UL SR (8 58 R SRR P AT & M I A L R e S A 2R .
AT KFFAAUETF R AT BRI G WIN B s S A 1D L SR, s 5 gl H AT — £ N 52

FINTTETT. RTTHITEIE.

5.11.2
AFEGRBIATHR BT, B BB Tl S A RIS &1k Z AN SR

5.11.3 HARBEF=HIR

5 ey e ()

b
df

7 HARE S 377, 946. 06

I USCIE Z5: 3 SR 187, 107. 05

WY A -

JS2USCRE, _

IV TAE 69, 841. 55

oAb SR -

HAth -

N[ || WD |+~

&t 634, 894. 66

5.11. 4 WEWIREFH KL T R B BT B A5 55 4
AT AR A AR SR A AL T BOUI R 7T #4557

5.11.5 & HIAR A+ 48 B B A7 FE ULl 2 FR % 00 i 5t B
AN K G AR A SR 1 44 1B 5% P AN A I 2 R D -

o100 o127



R RS T R G B VR A RS 4% 3 4 (LOF) 2026 455 1 ek

5.11. 6 HFEAGMEMHERHMMCFRIRE

At R Y s N R A, $ B A A TR o R B B B L Y 2 AN S T

REfFIE R 2.
§6 FRRRE S G

AL Y
A R R = RIETC B IR A PG RIGICE IR A
; (LOF) A (LOF) C
s BA A A) 3 4 1 0 A 981, 205, 116. 24 52, 966, 352. 36
5 HA A e 3 4 i FR D 7 40 8,310, 212. 53 1, 463, 503. 73
ek - i o $UH 309 VR 3 4 S [ 473 0 149, 235, 273. 74 9, 391, 315. 96
T A () 3 S R B S A (A BT | |
/UL “=7 JHA)
s HA AR 3 4 00 840, 280, 055. 03 45, 038, 540. 13

PE: BB EIA AL, REL RIS 0 AR B
$7 ZEEBEANGHBERRERRAREEFNL

7.1 BEEBEAFHEESHTLHHERL

AR G AR A P R AKE S
7.2 ZEEBENZHERREREEFEEX H WA

I G BN ACHR S TP TG D B ST A 0 L

§8 I RA RRHFMMERFR

8.1 MEMAR—BBEHRFFESHBF LA BT 20%571F

5 1A B HE VR T 5 e L A7 A B R 20900 5L
8.2 M BE IR FMMEZER

-

§9 FEXMFHEXR

9.1 FENXMHHEX
I AEEHE . e FH. FBED 55U R
2 FEGEB LS B HEIE . B LR

Bo11m o127



FP RIS 2 R G L B VR A BOIE SR P 7 2 4 (LOF) 2026 4E28 1 RS

3. AR MINAE D ERE 218 € B EATFIER A & A

9.2 TR
REEHNBIIMAHFT
9.3 ERHA
T ] B MG (www. zofund. com) B[], BUAEENLE AN REREEE BN AY
Fr b PR 1

B B M A 45 5 AT B T A A B K e A TR A A

% FARS L EEE: 021-68609700, 400-700-9700

FRESEEARAF
2026 £ 4 A 22 H



	m101
	m01_01
	m502
	m504
	m08QD_01
	m201
	m201_01
	OLE_LINK1
	m02_01
	§1重要提示 
	§2基金产品概况 
	m401
	m401_tab

	§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 
	m07_04_07_09_tab
	m07_04_07_09
	m04_02
	m402
	m403


	§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 
	m404_01_0570
	m404_01_0578
	m405_01_2550

	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 
	m405_01_2549
	m406
	m407
	m501
	m08QD_01_tab

	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 
	m502_tab
	m08QD_10
	m505

	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 
	m506
	m507
	m508
	m509
	m07_04_13_00
	m510_01_1597

	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 
	m510_01_1598
	m510_02
	m510_03
	m510_04

	5.11投资组合报告附注 
	m510_05_1678
	m601
	m601_tab
	m10_01_tab
	m10_01
	m7manage01
	m701
	m801_01_1733


	§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 
	m801_01_1734
	m801_01_1735

	9.2存放地点 
	9.3查阅方式 


