i 1-3 FBERME SRR HUEF
RAEE
2022 £ 1 ERERE

2022 3 A 31 H

BEEBEN: ZEHSEEEERIFTEAT
EEAEN: PERERITROERATR
WEEHHE: 202244 H 21 H



SR 13 B PN 2022 45 1 RS

§1 EERR

HGE N EE S L E RIS TR R RIC . R IR IE B E K,
FERE I A A FLSEE L AR VRN 58 BE PR AR AN 0l ST 54T

HEFEE NP ERARITROARAAMRGEAEEGFME, T 202244 H 20 HEK T A
R PR SRS . FER MM B R A SIS FNE, REEZANBNEEERICE. RS
R B BRI .

BB WK LSS H - SRR 5 0 SR U B RS B 5, (A GRIERE & — e &R

HEG IR A S AR AR RISV AR, BB EAE H AR08 TR SR Bl A4t ] 1524
RS .

ARG P 55 BRL R 2 i

AREME 20229 1 H 1 HEg® 3 7 31 Hik.

§2 HE BN

4 TR LSRR 1-3 B fRig

e 010406

e S (e LTI

e FAMH 2020 4F 11 A 25 H

A R L 4 0 B 300 910, 951, 932. 85 %}

=N AT GE PR B B, A AR FRR & I 2 2 AT 3RS
5br B Fa BRI S B4R, 1B SR PRER R 25 5 K R R 2
(8 /IMb

PR G ARG NTREIE S, TR AR S IR 302 s AL
7%, BT AR FRE0h B AR YA B 1 B fn 27
Mgkt 77, BUEFEAER F-E N BN, WG 5FRE
FRBOABS W A FEAE AL B P2 2 A, DASEEIUNS B (1) 5 4L
1A R %
TEIEHEEOUT , ARIEE H15 H 35 PR E w85 B I a0 E A
I 0. 35%, AFALBRER R ZEA B 4%, 40 B 2 i
T B HAD R 3 SRR T BREE, e EA
ISR EX A LA it O PR R O B9 BRER R — K

Mg L SR v - 1-3 AF BRI < il 0 415 B30I 73 32 95% +HERAT N RS T
T WA R 2 (B ) #5%

A WL 2 AR AIEG g AR G, TS S AT A S v T B T
kg, EMRTRAMESMBEAIS, RLeFHE
PR T AR BRI S &k it 77, HA S5FR 4545
EABL ) JRU IS WAL 2 AR

FEE AN CERESEHERTEAF]

ERU



e 13 B R 2022 4658 1 BRE

HELEAN rp [ BRAEHRAT I A R A 7
)@ I B A TR R LAE R 1-3 B FIE B A | 225 T 1-3 Bl fmfed C
@ R I A G AR 010406 010407

T IR T 8 7 S 2 < 4 B A

906, 674, 179. 88 11

4,277, 752. 97 1y

§3 EEMF AT SFERIN

3.1 ERMFER

B NRMIG

Sl s 7N WA (202241 A 1 H-2022 43 H 31 H)
CAEHRMG 1-3 e FIEE A | 256 1-3 e e C
1 AHA 2 s I 25 14, 822, 288. 60 59, 201. 79
2. A BRI 11, 182, 307. 15 49, 416. 22
3. L35 B 4 A ZUAC B R 0. 0076 0. 0070,
4. BRI T e 935, 253, 551. 86 4, 466, 669. 24
5. AR & 1 B FE 1. 0315 1. 0442

e 1y Pk SHE bR ARG NINW B 5 8 e 5 I A, TN ST SERRI R KT 22

(iSSP IRk

2« A OB s fE A S AR« Bt iias . AN OIS A fefrE ARSI ) 41
BRAHIC 2 IR A, AR g A 3] 2 Sl e o n_E A 24 se i AR sh Ui

3.2 EEHERIN

3.2.1 B MBUHER KR &I 5 RIS B A e R i R

ZAF I 1-3 B a2 A

Mk g Eb s ik v
VR K R A ML 5 bl 3 S e -
B [EEEKEO » WK HEZE] O—B @—@
=0 I ERESE)
@
HFE=1H 0.59% 0. 03% 0. 60% 0. 04% -0. 01% -0.01%
LA 1. 50% 0.03% 1. 49% 0.03% 0.01% 0.00%
x4 3. 65% 0.03% 3. 45% 0. 03% 0. 20% 0. 00%
HIEE 5
4. 67% 0. 03% 4. 96% 0. 03% —0. 29%, 0. 00%
ERER S
ZAEHE 1-3 B fmfa$ C
B PR EIE K RO E K R AL S e S HE N g b e e, O—G @—@

% 21




A5 T 1-3 Bl it 3 2022 45

1 RS

%O | aie

e R A e 2
@

k= 0. 04% 0. 60% 0. 04% -0. 13% 0. 00%
it EN 0. 03% 1. 49% 0. 03% -0. 14% 0. 00%
U 0. 03% 3. 45% 0. 03% 0. 00% 0. 00%
HESES

0. 48% 4. 96% 0. 03% 8. 56%| 0. 45%

3.2.2 BESAFAARURES RIHFENKRED EHE RS R AR

RRFHI LR
ZAE P01 - 3B G FE EUA R T e (EY h"*%félJ (7 F5H ol 455 b s 5 v A2 2R ) [y S RE Bt

5.00%
4.50%
4.00%
3.50%
3.00%
2.50%
2.00%
1.50%
1.00%
0.50%
0.00%

-

]

/,fmﬂvxﬂvvx

st

3
o e
F‘__F_h_w/_fd.--:;//_/
s “’"'__-M

P
- "
e e

%
2020-12-20 \ ¢

2021-01-14
2021-02-08

2020-11-25

2021-04-24
2021-05-19
2021—06—13
2021—07—08
2021—08—02

51 2021-08-27

=
¢
—
=

2021-09-21
2021—10—16
2021—11—10
2021—12—05
2021—12—30

2022-03-11
2022-03-31

—ZFETHL-3

7| 2021-03-05
1 2021-03-30

i
v

FF AR —ZFP 0 -3E

I
[}
L)
[
HE

SifedAZE i b 43y

_("1
&

il 2022-02-18

=7

#
=t




A5 P 1-3 Bg

B 2022 5 | TR

ZAE P L -3 E I RCR I EHY h’%’g (7 F5H ol 455 b s 5 v A2 2R ) [y S RE Bt

14.00%
13.00% I o
12.00% SRR = - s
11.00% o=
10.00% W_r,_,f”
9.00%
8.00% rr
7.00% |
6.00%
5.00% ‘ L
4.00% ——
3.00% - s
2.00% ‘ e
1.00% B
U'OO%m._%wroomo«:rowmoomm—'momo«zroo—'-—'
- 83 828838858888 9Nz R
T O N R BB B B B e B BRI R Ol |
%%%%%%%%%%%%%%%%%%%%%
[— Z L3R EMERCRINFEN KT — ZF it -SBEMBRCRITUMERRES
E: 1. ARERESEFEMH N 2020 4 11 A 25 H.
2. RREHFME, TN Y HIES S FEN HiE/SA H A S R A A L)
HEREERNZIE. EEEREN, ARSI EHELHFERESERMLE.
§4 BEAWME
4.1 ZE&ELHE (BFELSLE/NA) FHN
EAR GRS IR | JE% ML .
i B — H
WE | BE T em e [ mEOm | eR b3
FAE, K51, CFA. FRM. JifE
o LR ERAT I B IR A RN AT %
G E A5 R RIT R E R AT
SR TI7EAL 5 01 REEIES R B IR 54T A
TR A G R AT BlE S S
IRAFEESSH, ZEREEHAR AR
[E] e U B R A DT B R S
H IR 5T 7] [ 2 Wk R e 2 B BT
Tk AR ]2021 2 H 2 ~ 194 AR B E N i e R 34 2218
pE SN2y H FR G B R R e & T E KSR

SE SHFF IS 2 B R RS SR IR R 0 e 4 | %2
FEHMMER G E RS AR 3 4
ZAEEH Eh AR AR B R 4

() J 4 22 B s AT 2243 7K i o ST Tl 97
BRI R L. ZEFEF 39N
H e I U 25 BUE SR R o e 4 L 5 B
EUNFIR A G S B P 4 205
HrfiR 1-3 AR M S b (5 48 HI0IE J5 4% Bt

#




SR 13 B PN 2022 45 1 RS

B G — I U 5 AR
MIEH R RSN EES L,
WEsed, AWt . PIAE PSR G
A PR 2 w7 A B I S A A S
FLIR, RIS 42 I I 4 A7 B A w1 457
HWRAH, LI GEHARAF L
B H, 5 R4 A IR T A R [
el NGk (g e b N Dk R B S e
B AT 25 B A 5 BUE SR 4% B
& ZEREaAfif #iﬁ#?“ﬁA
12020 4F 11 H [20224F 1 H 1348 ZAa IR E H 4K 50 g5 Fe FOE TR %

e 25 H 18 H ”‘?ﬁﬁ$%%%&ﬁ#iﬁ#%%
Bl AEK YR S BUIE SR P B Ak
jbyﬁ%ﬁﬁﬁéMEmniﬁ#F
B4 ZAE K — 4 58 JAF iU 27 L R R
AR TS 25t 1-3 FBURNK
D AR e A S A7 (= YA LIE
6 N H A RS BLE R R 4. 275
TR 6 AN HFA IR G BUE R v 4

R34,

Lo BeAbfly AR A, “BEAERHN” RIEAFRERNA S CERD HEHS.
2+ AEFE ML AR IR TS AR MAT L P2 GIESR ML A S B4 A B2 ) th SR TR Mol A
SRR A R RILE -

B>
I
=

B St

e

4.1. 1 $IRFERSER =GR R B LN E S 2 FRE K= R HER
AR G A PR AT SE T T R R 8

4.2 EEANRE YA FEEIZ MM 5 I3

AN, AREEHNRET (HENRISMEREF RS (ATFERIETF
WR GBI EEHINE . (QIFEEIETF RSB EE R INE) . (AT HRIUETF R
Ef5 BPEEHINEG) SFEMEENM. WE MR IE MG RNZAE, RBWMSHEM .
PR T A R R N B S 5, AR A R 500 KU (R At B, NS BRF AT
NBERE KA 7, BABFE RSO AR NAT A

4.3 ARG ERHH

4.3.1 A PR G ERHITHR
RGN, ARGEHEN BT QEFREIEE YA AP SRS EIL) A
A B AP A ORI BE, A PRI T B T e e AR R A & .

m
A
S

% 5



SAE R 123 B R 2022 455 1 BEERE

4.3.2 REZHITARETIHEH
G HIA AR KB T FEAR T 5 A s ik 57 H L AT 8. RGN, A F
AEFHEZ S5 I A TE5E0 R H R A 5E 5 AL BES B I 80758 by B i e 57 24 H

A5 1) B%HITE T o

4.4 RE A SHRE REFIBES T

2022 FE—ZAE, HIPIAN H QU8R R LB 22 AR A el T, eeh s hn B, e B
B AT H AR R E IR (RS-SRS RE, DT
o BURF RIS KR A R, HRAT A5 DY AL S Al BTN AR B LR BRI 5 1 SE BRI B H 3
ke HEAL, ARG PR A ERGERIFE IR T HiBh, A — SHESE K TUE &, BN 3
AR, £ 10 FHE G L0 2. 5% — =R R 5:55, B ABRLEA TS0 2T,
Horp A PR, ACHIER . Fritr=. SRATSR S bk, EA A, IR W —
B Bk

ML H AR [ AL 5 07 M SEAA SERA G K1 i, (EX 55 ARk o AR B A 7. I P £t
HUTH R BRE, SRR TR L 13 RATHAR T MLF FIZ 10bp J5 5510020 %
TAT, BEWERSEIFRA HIRIEER, WSS R A AR RS BT, B
—ZFERE, 10 FEGIERET, BKSIRETE 20bps, 1AL 3 E 6 ad %/ EE &,
P BN FEAE 30bps .

A SN T RS S A PRSI IR P BRS3 FFAE U 26 AT IR I N 1 2-3 4 IR BL i) [ T
R

4.5 MEHARERESHSGRI
BREARMRE WK 250 1-3 L5 A &M auFE N 1. 0315 76, AR S RS0 50T
EKZ N 0.59%; 2256 1-3 B a5 C &M A E N 1. 0442 70, AREG HE S0 50F

AR N 0. 47%; [V SRR HER RN 0. 60%.

4.6 MEMAESRE ANBEE ST EHE i Y
T

§5 WAEAGKE

5.1 MEPREETE=HEHN
EE] i H [ o# Go  [keanrmis )]

% 61



e 13 B R 2022 4658 1 BRE

A i 55

Horpr R

BB

IF1 5 WAL i 45 B

936, 190, 893. 39

99.

Hrb fiid7

936, 190, 893. 39

99.

B SRR IR SR

S ERe

ERbATA AR

TN A Bl

Horbre SRl 1 SR GR AR G

}_LL

N

HAT A S & (e At

8, 796, 738. 55

.93

HAb 5™

42, 698. 69

. 00

it

945, 030, 330. 63

100.

00

5.2 MEMARIEATIL R BE

5.2.1 MEWRZITIHEHEARE
AR AR KRB

5.2.2 MEMREAT WL KB IBR BB R RS
A B AAR S IR R I IR

5.3 WIRIZA SMME o2& ™18 LI K/ HEFF I B R

BHE

BHE

g

5.3. 1 MEFIRIEA MHE HE ST #EHIR/ M HEF AT+ 2 R R R WA

AT A IR R FFAT ISR

5.4 MEMREF MM RN GFREAE

g

177 il

AfehE Go)

AR E LB (%)

1

H X i

5,014, 289. 33

2

AT

3

ERlfTE

931, 176, 604. 06

99.

Hrb: BORME SRR

931, 176, 604. 06

99.

b iz

Al R S R 6

ISR

A (AT RS

[e b A7 5

O |00 | N[ | 01|

HAth

it

936, 190, 893. 39

99.

5.5 & MR A RE HES T 1#E LGN EF R A RS S B 4

E




SAE R 123 B R 2022 455 1 BEERE

5 | s | feran (HE G | A O | SHEEFEERE] (9
1 220201 22 [HJT 01 2,800,000/ 280, 942, 564. 38 29. 90
2 [092118003] 21 & KJFHK 03 | 2,000,000[ 203,940, 109. 59 21.70
3 200407 | 20 4K 07 1,500, 000] 154, 265, 506. 85 16. 42
4 200212 | 20 EIF 12 1,100,000] 114,662, 161. 64 12.20
5 210218 | 21 EIF 18 800,000 81,099, 682. 19 8. 63

5.6 MEWIRIEA RMME &2 T ™1#E LR/ HEFF BIRT+ 48 B P SCRAESR IR E

k]

AEE G AR IR ARFFA B SRR SR -

5.7 MEWIRIZA SME o 2 7™ 13E LI /N HEFF BB T4 St R4 B Al
AR EAREWRARFFA RS-

5.8 T HIRILA RME 5 T 3E B /N HERF BT LA BUES 5 A48

AT AR AR R A AU .

5.9 MEMAKRAR SR ENE MR ZIE LU

5.9.1 AW MR B K BUR
A3 o AR Al DR ) U
ARG LR B A A, $R

T RIE PR LSS

5.9.2 WMEWIRARSHRE I EMP B CMH R HA
AT AR IR AR FAT E G 55 20

5.9.3 ZAHE MR RBE N

AT AR IR A B G B G

5.10 HEAEMEIE

5.10.1 AESHEENE +LIEFRRITEREHIR T

4.

ERERBNHAT —FENZEATFET. ATTHIER
WA N ARSI E AT 455 22 EIF 01 (fRAS: 220201 CY). 21 EJTF 18 (f8fig: 210218
EJF 1803 (fth: 018009 SH). 22 &% 01 (fRhL: 220401

CY). 20 EHF 12 (/1. 200212 CY).

A oy i R E G B 5 A AT 38 5, LA
PORRCR, TS S R R AR A FE 4, SEBLREBE H A

IR E I TR EE, &

CY). 21 &% 09 (fRFG: 210409 CY). 20 &% 07 (fX%: 200407 CY). 21 KKIER 03 (fXHG:
IS RIRE, AR g H il —FE N2

092118003 CY) #hHAhIIE 35 i R AT FAR KA 9

FINTTETT. TR .

% 8

,"5—.

SRl




SR 13 B PN 2022 45 1 RS

1 B RIRAT

2022 4 3 H 21 H,  HZITRRAT IR B AT HR 5w i [ ARAT DR I B0 4 B % D3 & Ak A
e

2. Ol R RARAT

2021 5 4 [ 12 H, o EAME R R AT BRIRAKVE B AT IR DTS o B s A 2 i ¥ JR) $113K

2022 4 3 J 25 H, FE A A e ARAT PR 20 5 A R AR AT ORI B B 2 B3 2 T

LIRS A3 BT CLAhAT A ™A% (B R R SRS, AT B i AN 2 =) 11 BE (K LE

5.10.2 EEHFWET+ L BRERLTENEE S FME K &R E
ANHE AR IRAT + A% SR B0 Y 2 e R UE IR A B I SR e, A e BN A E A i A

EEORBER LA NEE R RN

5.10.3 HALEF=HIL
75 LT &8 O

17 H RIE 42 42, 698. 69
RLISCIE S5 T K -
IRl -
IMEeiIS) -
A FR -
HoAth ik _
FHoAth _
&t 42, 698. 69

5.10. 4 &G FWIREFH KL TR B BT B 8 A5 55 4
AT B AR AR FR A AL T3 O B T e e 0%

N[O | [W ||+~

5.10.5 G HRA 4 BE P AERE R FRIF O 3
ARG AR RGBS

5.10. 6 B AGWEMIERF SR H S
T TSR, A0 S A T e R

§ 6 JFAZEE MR

B
. 5 1-3 Be g%

E



e 13 B R 2022 4658 1 BRE

R U0 A 25 4 L FR A7 5 9, 705. 52 4, 398, 928. 87
Rk - T H 0 ) 2R 4 S S [ ] 4 1,074, 489, 132. 43 140, 065, 802. 85

e HHH () 3 S 3R o B S A (A BT
/UL “=7 JEA)
s A A 3 4 1 00 906, 674, 179. 88 4,277, 752. 97

§7 ER&EHEANZHBERTRERBEAESHNL

7.1 ZEEEAFHEEEZSHIRHER
AR W A AR B B R AL

7.2 ZEEENZHERRERRFEET 5 V4
ARG, AR E AR B A 5 e AR 4.

§8 MBRE RN EMERER

8.1 ME MW BB EFEESHB LA BT 200595

% A B R 6 O B R R AR S 4
%
FEH S S A \ ,
=<1 I DA aE) I I [7] " T
| BB | IR FBE i 20% o o o R 180
R N 3t 3t X (%)
FRERF ) X ]

Gl
- 1 |20220101-20220224/488, 662, 040. 66 -|488, 662, 040. 66 - -
H 2 120220101-20220331}488, 663, 017. 98 - -|488, 663, 017. 98 53. 64
(A

3 120220223-20220331|299, 999, 000. 00 - -1299, 999, 000. 00 32.93

7 A AU

AR < 0 SR L T B — B A AR A i < 3 AT A 2k ) B e < AL A U] 20%, DU T I R
[l L, AT g2

(1) e fERE I 8] N VAR BLAL 06 (57 T LARLX, TRe = sk e o BN e, BRI
PURE s 0 R AT 5 < 00 01 L 451138 B BSGR T ik < 70 AL AT 11 20% ) B —$50 B 3 R UE el 51 e e
[, JEEE P ATREMRE (GEeaF) L5E e R I, dn RS 2 M L E (5
AEO RAEHER, e NTRERTE (EEEF) WLE B F 23 G R R g, X5
AR (V82 0] 0 B 3 R T 5

(2) 58 PN B IE J5 DA SEAS] 3 < B ] 0y 300 < 75 222, U T o ke < 5 7 B 52 B AN RS
SO 4 AR DR IS AR AU 28 KT 5

(3) DRI EDRG BE VB IR R, BRERIRE (] S O N VA3 G B 7, 3 S i LR K e Bl
(A B FIEIL /N, R RE 3 BORR 2 455 52 PR 1M A BE SR BB < 5 [R1 20 % I 38058 H 1K) S 350 B8 S s 5
(5) REUE ] 3 K < B 7 UL AN, ANRE A7 SR 26, SRR B 6 5 TR (0 240 58 T i &
[FESIRE A itk

8.2 MHBERERKMHAMERRFR
o

% 1000




SAE R 123 B R 2022 455 1 BEERE

§9 FEXMFHEXR

9.1 FENXMHHEX
Ly AP I 2 v 2 A5 TR T 13 SR BOR T el i1 BOIE 7 BB G 53 R 1 S A
2« (RAEPAT -3 FECRME SR AT R SRS SR
3+ (&AEHHT 1-3 FBORTE RO EBOE SR B S E i)
4y CEEPH1-3 FBERME RO A B RS S SR M4
5. HHENIE M &~ ZOR e ST

]

9.2 FERGH S
A K4 NS AL A MIEFT.

9.3 BEREFA

IR SO T A R B A IR AT A W) ELI Nty A B, B R L (A B S R
A PRI ) 2 B

BREN ARG B WA RER, WTEWAREGERNZEESERARIUEAHA.

RS HLAE: 4008-088-088

Pdk: http://www. essencefund. com

ZEESEEAGRIELF
202244 A 21 H

%11



	　 
	§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国债期货交易情况说明 
	5.10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 


