KIIHERKESELEXNIESRARS
2022F B2FHERE
20224F06 5 30H

EEEHA KITIES (EE) BEEEEHRAE
EEREN HTRHBITROARAR
1L H HER: 20224807 H21H



AT TR B AR AUIE R BBk & 2022 457 2 /ARy

§1 EE®RR

BEE AN E RS RE R RIEAR S R AE R L E. = FHERRR e E
KA, XTI BB . R PR AN 5 B AR A AN 1) B T B

FEFEE N RAT IR B IR A AR AR L G FRE, T20220:07 H20HE&Z T
KA I S AR AR HE R DA T ARG SN, PRIER AN B EBIL 2
R ORI -

B oW KIE LASEE A Ehi R St RS B AIE RS T, EARIERES
—ERF

BRI AN GHARRILAR KK AR, BEE A 3 TSk a1 BAT
) A S AR S UL A5

AR S5 FRLR A T

A E 202249204 HO1 HAZ 206 H 30 H 1.

§2 EHE R

B & TR KL AR &
Fe TG 010663
e S A (Y L RITFF I
EE&a A/ H 2020412 H30H
i AR S B A0 28, 909, 180. 8347
A FE Gt 0t B N AT AT IR AN I BB 5T i, ARk
7 B bR GBS MEAT I, A XS T4 T, 7

P B B AR A E .

ARG T KA N R BT BAC S, T =i R 2 0
AATIEAIEFE, B T A 587 e B A RE 25 SRR X BT
FPIECELLLE], I ER TS ER, DI
REGFHILEB,  J7 5 SElE & B R i I

)

PCoE A

)2

b & R PIR300FEHI 35 28 X T0%+HIE AR B H 35 2 X 30%

I IR G R, LTI RS AN T a vy T B2

PR AL M MRS, (T R4
AL N KITUES (R B BA TR A A

EEREAN W R AR AT I A IR A =]

B 3 2 A I A TR R KA I A TR A A KT IR A C
B IS R B AR 010663 010664

2201, F13m|




AT K

e

RA I AGRAE TR 1 BT 4 2022 R 5 2 AR

T IR J& 20 A e ) 43 0

¥

23,519, 770. 411

5, 389, 410. 4245

3.1 EEWMFHER

§3 FEMFERMESFERN

B ARt
FE 5 sk %&%,ﬂﬁ (2—02‘2&‘04)%015 - ‘2022%0‘6}%‘30]3)
KIS KIR & A KT I A TR AC
1. A B s Il 2t -162, 085. 94 -41, 764. 97
2. A JHA]E 1,676, 333. 69 371, 368. 16
3. AT 350 5 G A B A BA R 0.0707 0. 0683
4. BRI G T = 22, 847, 314. 74 5, 203, 788. 82
5. AR EL G A1 E 0.9714 0. 9656

N
Y 3
H

(1) A S f

B AR RO . BT

HAte N A& A RehirE

AR at ) FHERAE 5 T G AR A, AR Dy A3 2 s pliic e in B AR 28 fe pir e A2 3

e

(1 SE BT et 7T AR T B 81 B 7

3.2 B HERI

3.2. 1 EEHFENK R KIS RIS B A A a8 2 A LR
KAT I AR B AFE R I

(2) ERIEVSHRAOIEFFHNLZHEEE NS, AR REIA

b HHE Y @@%&% NI2Z {58 w%w?%@% 06 | @@
KEO | WHEEQ | HEREEO | WEIFMEE®

SE=ZAH| 7.77% 1. 54% 4. 79% 1. 00% 2.98% | 0.54%

HEANNH | -12.57% 1. 52% -5. 77% 1. 02% -6.80% | 0.50%

ot E—4E -6. 00% 1. 34% 8. 38% 0. 87% 2.38% | 0.47%

H &5 [

A ~2. 86% 1. 13% -5. 21% 0. 89% 2.35% | 0.24%

KAT I K TR A CIHE R T

b HE Y @@%&% %%%ﬁ% %%m%%@% 06 | @-®
KEO | WHEEQ | HEREEO | HFRHEE®

HEEAH | 7.67% 1. 54% 4. 79% 1. 00% 2.88% | 0.54%

HEANNH | -12. 74% 1. 52% -5. 77% 1. 02% -6.97% | 0.50%

o F A —6. 37% 1. 34% -8. 38% 0. 87% 2.01% | 0.47%

301, F13m|




AT TR B AR AUIE R BBk & 2022 457 2 /ARy

HEEAR

AR E A =3. 44% 1. 13% =5.21% 0. 89% 1.77% | 0.24%

VE: (1) ARIEA LSS EL A IR ATPIR 300 B R 2 X 70%+HIE 4 f F8 Bk 25 2 X
30%; (2) AREESIEAEFAENHN 2020 4 12 A 30 H.
3.2.2 HEESAFAERURES B #ENMKETS AR SRS BREREKE R
B B
FINERE R AART S ERERS SN RS ST R S AT E
(2020:128308-20224068308)
15%
10%

3%

D%_ T T 1

-5

-10%

-15%

-20%

-25%-
2020-12-50 2021-04-02 2021-07-08 2021-09-30 2021-12-31 2022-04-07 2022-06-50

— EDEERESA — UEHhhEs

ElERERACRNSER RS R E RN R SEENHE

(2020512H308-2022406H308)
15% -

10%+
3%

0% i .

-5

-10%

-15%

-20%

-25%-
2020-12-30 2021-04-02 2021-07-03 2021-09-30 2021-12-31 2022-04-07  2022-06-30

— EDEEERESC — UaHtEEs

470, L1137




KIS K IR & TR RIS RIUES $ 34 2022 4R58 2 B
Vi AREGRESSRAERH A 2020 4 12 7 30 H, ARGE GRS S RAMHIE 6
AW, EEWIEHIN I I E B A A A S L) E .

§4 EEARE

4.1 R&LE (RESEE/NH) N

AL OS2I | UM
pa | g% i
EIREE | BERm | ALER L

EFE: PE. mEoTea,
BRI oitg. 1T
A 2. ] B 2 JE AT PR 2 ] T
R, LR EEEEHE
IRAFIEGLIE ., KHRE
B, RIS e
ER A A TS, E
R A B IR A IR~ 7]
e, BrBikes
BEAT PR 2> =] SRS AR I 53
PURKITIES (L) B
PHE A RN A S
RS EH, KILEHA
REMIEFRFRE. K
LI TR A R Rk X
IEZF R B AR KITALA
[ 4k 5 A RS TR 3%

g S TR S A AL

BiE | AL | 2020-12-30 - 214

Ee o (1D BAERAEIRE, IR AR AR REZ H, HizEealakes
Al AR R EEER, MR AR & G RIAH s (2) UEZE Mk SGEMAT L 7
= CUEZFALN R BT BRI SSHE -

4.2 BENXIRE B A S VR 75 15 0L Ui B

AN, AESEHNGEST GERE) - QEFRTEESE) « (GERE
REEHA R AV GHEESEN) S6 RIEEENE, P& T a5 [F A
HEF U BLE, RAEWEEH. B 50 mARRERP T NG IR 55 R )& 2
Aliz BB, AEFR ) KU Bt F oA N TR KR . At M1, A EiE
TEEEEM, REREMFESMIRE AN GEIATA, RKENTELZS . BIATIHHA
MIRHRAE 5y B HAIERAT g, A5 B . . R, ARESSARRSEIEAE
B HAREE ST REHEG S AR R BT AR, e ERRNT

%500, 13




KT KR AR R AT S 3 4 2002 455 2 RS
BAE, FRELRIERE . VGBI O EIRE AN AR, BRI NG5
&P

4.3 ARG LA
4.3.1 A3 55 B HIPATIE R

ARG AN, ARESEHINHET GEHRRRSEHEAF AT SHERETE
WY ARSI SE , I TG R P RS 42 1 1) B R ARE , Ko 25 A AR 45 T JRURG: A /25 X
B AT A 2 ], WA S T B BT 2k S AR A, VISER YR B 54T N

(—) ARFEEEEH NPT HL A3 Sl 2 A 7] [ 11058 5 i 22 43 #

WIIER S A PZ ST FEN, ATHE T ARE RS AEFHF R 5 45%
St o AT XX LR (I AE G ZE M, BRATTR IS A X T A 2R AME R 1E 1950
HRULT, HRE 0 F B E @I 95% B A5 E N T 0t L

(=) PRI O R £ 04t

AT E T NIRET=3RIT=5/E ¥ R TR & 1, R4 sl 558 5 1 DL 7 mIAEIX
ANEFTE) B O NAEEYY, FECAORKTE, @ TR S s A TR R A & O 1 [E R4 5
MZEHT. NTHEEZWMEEARFIFE SR FEARE=30) , i RIYE I 015 1%
BERSMUT,

(=) K& o A IR A &80 5 b

XA R E I N R BME N F RS 12 S H A ECN . ST FER TR & 1 A 3R
WES KR ESHETN, CERESLTEMM EZED TR, RIEEESL RN T
T 2 B A (A A AT RE S IO A SRS S AR 2 ik AT N

RGN, KHBUERA TG G ERE, AF RS EEAFERIEAFAL

S SHIR REEAT A, AT 5l AR AT RS L R4

4.3.2 REZHIT AT
AR TINS5 AT 8 BT E B A AR BB AL A R R A KR H 58
Gro AAREIAN, RKIUATE A T REFEA QT 52 5 MM 2 5inik (1 57 9 58 5 o

4.4 &G WIS R RIS ES T

SELFEAR T I KRS, AT BERE IR, XHRBEE B S AR 55
0P R ON IR

Hbr b, S5 5T PR, R MBI 75N, E BRI ATR R
ks RFse . [N, B ALTHESIZ BRI, AN B2 ] 1) 3Rk 1
A . Rpal e X, N SO BE (i sh— AR e, XA Z=a g g #iiok 1
WS (AR M o A2 XSS TAER I, AT — EARONEE M, 4 EAEFE S0k 3000 51,
PR RS &t AR BUAS 2 TTAL KT

#
=)
=
o
&
=il



AT TR B AR AUIE R BBk & 2022 457 2 /ARy
seE, BEEE NI IZD R, ABGER T “DBEOVE” MMAATR, Tt
HIi o AFEATHIER, TR 7 B AR R EA M U 2. SRR,
140 s 3 10 T BRI ST R A, eSS B b R SR AL A AL ATk
A AEA ] RIEERT GE B, BREEFR T+ B St S M E L5 A
AT T B BRI . H AT AR S AR SR FRARAT W A, KR B A B
oS, NEERAEEREHAG 800 FHEE R K.

4.5 WEHNEE ISR

BEME IR, RELSARMFIFE N0, 971478, CHRABBUFENO0. 965670; AR
AN, AREESARMBIHEIGKIRNT. 77%, CHRAFAEIEK AT, 67%, FIDILS: LR
FEAEU 2 K 94, T9%.

4.6 MEFHNEESFAEABREESFE = HETE A
KRS NRERES, HEESFAENH N20205E12 H30H, #EAHRE AR AR
W=, FAERH (ATEEIERRRESIBEEHINE) B+ 55— HHE .
§5 WHEHAEWME

5.1 |MEFREEHR~AGHNR

Fe i H &% (7n) 3 ST R (%)

1 B o $ 5% 25, 065, 491. 93 88. 25

Horpr: 2 25, 065, 491. 93 88. 25

2 | EeHut - -

3 li] 5 AL 28 #% 5% 638, 007. 95 2.25

Hrp: fiize 638, 007. 95 2.25

B CFFUE SR - -

4 | RERERE - -

5 | RbATAE ST - -

6 | EANREERT - -
Hodr: W R B SRR &

el ] ]

7| BAT ARG E RS AT 2, 585, 966. 77 9.10

8 | HAhwz” 112, 673.16 0. 40

9 | Ait 28, 402, 139. 81 100. 00

5.2 MEMRIBITW A RNBERKAE

701, 3130

#




AT TR B AR AUIE R BBk & 2022 457 2 /ARy

5.2.1 MEHREATL S EABENREREZAHS

ek

7R

o~ fetirE (o)

AR TR
fHEEH] (%)

VN SN O 114

KAk

fill i o

18, 436, 985. 93

R B T7. VR BOK AP R R,

ESTNA

R AT

528, 300. 00

1. 88

AEB R AR ATHEEO,

758, 550. 00

2.70

EXERIE LA

F MR BRSSO R 55l

1, 745, 930. 00

6. 22

S|4

3,595, 726. 00

12. 82

St

AL AR 55 ik 55k

RHABE FEBAN S5

G NIEZ N VA2 9N SN 4

Ja RARSS AR A R 55k

o=

PA AR TAR

AL AR E AR AR

n|ilx|lo|lvw|lolZz2l=l0c)lm|lYlHIZDmloTOD|O|IOlO] ™| =

(= TA
Za

it

25, 065, 491. 93

89. 36

5.2.2 WMEMREATI A RNOBBER R R ERRAE
AF AR IR AR R AT B 5

5.3 WMEHIRIEA fMME HES T 138 B/ HEF T+ 4 B S B A 4

Frg | IEEARHS | IREAIR | BE(R) | ARME GO | SEESTEEHERS] (%)
1 | 300083 | @itke 130, 000 | 1, 495, 000. 00 5.33
2 1000738 | fiik 4z 45,000 | 1,264, 500. 00 4.51
3 | 688122 P 12,000 | 1, 106, 400. 00 3.94
4 1002475 | LR 32,000 | 1,081, 280. 00 3.85
5 |002216 | =4fH 50,000 | 979, 500. 00 3. 49

871, F: 137




AT TR B AR AUIE R BBk & 2022 457 2 /ARy

6 |300036 | KL 50,000 | 977, 000. 00 3.48
7 | 000001 P ERAT 64, 200 961, 716. 00 3.43
8 | 002241 WOR By 26,000 | 873, 600. 00 3.11
9 | 600660 AR IR 3 20, 000 836, 200. 00 2.98
10 | 002594 A 2,500 | 833, 725.00 2.97

5.4 MEWREFSFBF I RNBFREAE

175 dn

o~ fetirE (o)

AR B HHE S (%)

[H 2K {5t 77

RAT R

EA e

b BORME R

| ATEs

A b R R BT 5

Hh S S A

A CRTAZ 45D

638, 007. 95

FLA7

O | 0| | O] 01| »

HoAt

10

it

638, 007. 95

2.27

5.5 MEHIRILA SRMME 5 E & T 13E LB R/ HER R BT 1042 5 55 B 5% B 40

5 | i | 2R | #E G | ARE o) | SREESEERE] (%)
1 | 113011 T K ¥ 6, 000 638, 007. 95 2.27

5.6 MEHIRILA RME G E ST 3E B R/ D HERF BT 42 B SCRESF R

4f

AT AR AR ARFFAT B SCFFIETF -

5.7 MEWIRIZA fRME G E ST #E AR/ DHEF R LA St BRI A
AIEEAMEHRRFFH T8

5.8 MEHIRILA SRMHE 5 E & T 3E LB R/ HERF R BT T2 BUE B3 B 48
AT A AR ARFFABGIE

5.9 MEMRAZERENRBHER A B

Zoul, F:13m|




TS840 K T A AR R 6 S 2 4 2022 450 2 RER S
5.9.1 MEHRAE ST R KB F MBI HA
A AR AR A R 5T

5.9.2 ARESHEBIEW AR HEBUR

AU EMREN AT, 25BN .

AT 4 25 55 iR I B BB I URN 80 P R SRS S A I 5 T 37 8 44T 155 110 5 W A
A MBI a0 A B SRR b o B E FRCRARYE Z M R AR . BOR IR 2 BEA
MR, SiaEMERTNE, PE R Tl FeE B R &5 & B SRR 5 10 S AR
i, DU RN 2 (AR SG IR GE AN ESK, 152 2 5 IR I 5228 2 i ot LE Aol

HGE KA BRI D R v . B IE SRS AL, 33 B I Bx
MARGUE RS« XS PRFER T 0 T ARSI IR ARG, s F e [ 555 R Y < AT A2 o 1)
FLAFER], LA B B #5584 A A UG ) H A

AMRIEAE R B AL, BB BN g N B e, P& Bk
IRARE AN M B EOR AR

5.10 MEHRARZRSE B ERIRZ 5B UH
5.10. 1 ZHEMRAREBTEBOR

ARFEL AR HEMEFEN ., £ RS AR T, UEHGRERENER, EE35
[ i A 7 (4% 5

5.10. 2 #R&EWIRAZE S HI 1 E RSB 28 A
AH AR R AR R E AU

5.11 BRALSWEME

5.11. 1 AEEBEMITRIEHFMRITEBEIHER HRERERILRAE, RE
WERF HAT—ERNZBAFER. LTHEE.

5.11.2 AEEBRBEMIT+LBE, BEBHESSRMENEERERE.

5.11.3 HARBEF=HIR

FPs HK E# (o)

A ORIIE &

6, 981.

14

I IACEZ3 7 5K

2SI

IV G

105, 692.

02

1
2
3
4 VLIRSS
5
6

FoAt MR




AT TR B AR AUIE R BBk & 2022 457 2 /ARy

112,673. 16

5.11. 4 REWIRFFA H4b T 5 BOA K AT ¥ B i 5 A 4H

Fe | AR | iR ~RiE o) o7 3 R PR IHE EL ) (%)
1 113011 e R EEAT 638, 007. 95 2.27
5.11.5 HEWRA+ LB EFEAERESZFRIE A
A HE G A S FAR BT+ 44 1% ZE R A AFAEUIE 32 BRI -
5.11. 6 HBHEHAESHEMER AT ZHIR IR
HFIUa ENEE, Uz 55T 6 e geff e Rz
§6 FHAEELHZD)
BAT:
KAL) TR A A KA AR A C
e 5 WA ) 3L S 4 A0 i 23, 763, 340. 66 5, 439, 841. 07
45 A A 1) L 4 e F 403 1, 285, 206. 46 280, 084. 39
Dok 5 HA HA R FE 4 5 [B] 473 A0 1,528, 776. 71 330, 515. 04
i 45 HH I TR) 3 4 45 4 AR B 4y B B
(&> LA <=7 A1)
e WA AR B 4 AU i 23,519, 770. 41 5, 389, 410. 42
87 EEEFEANCHBEERSERELEESBEMN
7.1 B&EBANFELESHHIZNER
BT
KT KRG | KILHs R KR EC

I AP E BT AT 0 A0

10, 000, 388. 93

05 SR SR/ H ) 0

R TSR] 52 HY /I8 [m] 3 00

I AR E A AT 0 A0

10, 000, 388. 93

I AR R A S alh &8

T BEE B (%)

42.52

VE: IR IR R BRI S0 a5 2 & S AL B TR, XN E 8k, bl

0BT 2% S0 04 8 B

%

1171, 3t 13171




AT TR B AR AUIE R BBk & 2022 457 2 /ARy

7.2 Z&EENZHEAREIREE ST VA
AN, ST AN B R, SRR G 1L

§8 WMEMRKEAESKERSHERIFER

5K R | FREMELSE | KRG | REGSSE | KEGEUK
B | &RmFLE | B | SRmEitsl | EEEE R
§§§§f§ﬁﬁj\ii¥i lgég?gé 34. 59% lgég?gé 34. 59% 34E
S I
TN ) ) ) ) )
HEZTE N T - - - - -
HEEHABR - - - - -
oAb - - - - -
At 10, 060, 34. 59% 10, 000, 34. 59% -
388. 93 388. 93

FE: A NS RS S B GRS R e S AL BT, S RER IR
JAOR I S 00 AL A

§9 HHERFHLFENHMBERRGER

9.1 WMEMIN B —BREFAESHBELHIEBHET 2005 F 5

#® i WA B B S I AR HE AR A SO
Bt KA 34 (B EL )
N I o e ||

o | BB I 20% LURIERT N o | TEEGE | AL
x| 5 S T | 1A
7 18] X [8]
N 1 | 20220401-20220630 | 10, 000, 388. 93 - ~ | 10,000,38 34. 59%
14 P T 908 8.93 S

7 R AU

I, AL A AL B SRS A A L A 2 s 20% i 00 e R] g 32
ke XS AR EA R T AR GTE A B0 Oy, AR BT 1 AU [A] m]
RE X B g B I A E LA R I A BORRE ;s et D0 T 5 8 B Al e Teik L& 2
1% S I AR LKL < 587 DARLXS £ 58 2 O RE (] AR, AT BE e SRR B PR KU an A il 5 55 3 KA
WSz 0] 5] h AR ], <o TN T AR 2 i 5 F) 440 5 R 10 S T [ 2 e O ] i
SR BRIE [A] H A, TTRESS MR UE H IRE DL 55 70 B s A ke i Ao LA R R 08 B A T
FEA N K2 IExT o I AT R R R AT REAA BRI TEAL

127, F13m




AT TR B AR AUIE R BBk & 2022 457 2 /ARy

9.2 HMBRERRNIMERFER
p

§10 Z#EBXHER

10.1 &£BXHEZR

v RN S HE TV S8 i R TR A T kD 2R 55 4 B 2 4 S A W (R M SO
KIS KRS R EIEA R R EEEEAR

v KICE TR G AR R s R R 0 2 e S U B

- KIT i TR A Y R SIE F5 4% B R S R

VYRR

v RS OSSR B

 ANHR A PN A HE R R T S A

~N O O B W N

10. 2 FRGHH A
IO SN FE G NP AL BT R0 X 4 KIE 11985t 40— )27
=

10.3 AR

W EH BNV ) RIS N I A M S S & B, 78] aE e 5t 45 TN Wk A
5, MIHE Nwww. ¢ jzegl. com.

KITiES (L#) R-EBEARAF
20224E07H21H

137, F13m



	§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 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
	5.11 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  报告期末发起式基金发起资金持有份额情况
	§9  影响投资者决策的其他重要信息
	9.1 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
	9.2 影响投资者决策的其他重要信息

	§10  备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式


