TRISRERERSEIEFREEE
20225F EIFH IR
2022409 H30H

HEFEN . PRESEEARAR
EEFXEN: FELIHRITROERAH
AL B 20224810 H 26 H



H e S SR e £ IR T B B 4 2022 4 5F 3 AR

§1 EERR

R EHENNHEF S LEFRIEAIRS P GO AR R BOCE . R PR B
ORI, IR AR RS R 58 B AR AR AN ) K BT

e IE N B LR ERAT B A IR A FREA R &S FME, $2022510H21
HER T ARG PRI SRS S ERIAREHEREFNE, RIERZABANT
FERERBGCE. R VERRE B BRI -

BB B KU LSS . Bh iR ST RS BT IS Tk 57, (HANRAESE

&R

REE AN SIFEARE AR BT KK, B H7E1E B H 8T 5 mT
7200 [ AN 22 4 A A 5 U B S LB o

A IS TR R A H T .

A A E 2022497 H 1 H 2 220224929 H 30 H 1k

§2 E&ABNR

FE G RIFR R I SR A
Fee FAD 006123
A (e L RFF I
HEeERAENRH 20194£09 H 26 H
5 AR I S FURH 31, 608, 259. 61}
AR b A SR BUR T 3 R R, R iEA
RIS T3 1 BT i e SRR 1 b A =) I
F % Hbr 2, AHCESRESFR RN, EA RG] XU
HARFFREE T RIFmAPE M aTiE =, 1BkEEK
W =1
I TRl T 5 S
2. R SER T RN
B SFEG > ﬁﬁ&gﬂf%
4. fTAE SL BT RN
5. VP HFRIE SR SR
6 FIEE 5 SR T SRS
5 H e ¢§ﬁ@%ﬁﬁﬁ%ﬁ%¢§%ﬁﬁ%%%&ﬁ
Fa B2 R #10%+ L IE 5 45 B 25 2 +20%
U AL RIRA TS, A RS AN T 2 = T 5t

FRIL G TS, ERTEREREEE.

F2 0




el R SR B BT S B 4 2002 490 3 FREIRAS
REEHAN rh I 4 B TR 2 7
EEIEEAN TR ERAT B A B A #]
N 53 e 4 R 4 TR HH R R SR A Hh il s i SR A C
T RS A 006123 006124

18, 460, 731. 611y

13, 147, 528. 0017

§3 EEMFEIIMEEFERIN

3.1 EEMEIRIR

B NRMIG
———— T&%:EH izozz%oﬂ% 01H - 2?2i¢09)? 30H)
R i SR A A Hh e i SR A C
1. AHA B sl 2 -1,611,248. 71 -1, 122, 931. 99
2. AJHAE -3, 901, 826. 84 -2, 652, 680. 24
3. I35 35 4 A B AR B -0. 2034 -0. 1989
4. PR 4 5= 1 H 25, 030, 573. 48 17, 246, 910. 96
5. WIR B &4 HliE 1. 3559 1.3118

e 1 AW sl fia ik A AR ON . BB

Fftfe N ORE A RehirEAE

B ) FHERAR S 3% P ANE FIRAE S AR AIAIE D9 A L se B in A 2 e

I EAE B -

2+ ARG WEFARACUIERA NZ TGRSR, . i Hm, BE
PR, TP AP LRI i KT AR T Fr Ay

3.2 HEHERI

3.2. 1 B g a3 &5 RN St bR e i a2 1 HLAR

H il v RS TR A AR I

gt Ly s
| sk | kg WAL
. ELERLES . O | AR
ITEX 22N AN = 25 o _ _
i E BInEE | FEAEWES O-G @-@
O ® %6 RERfEZE
@
TFE=EANH | -13.11% 1. 52% —4.57% 0. 87% -8. 54% 0. 65%
TEESNDH | -14.71% 1. 66% -6. 88% 0. 99% ~7.83% 0. 67%
o Fe—4 -31. 15% 1. 69% -6. 12% 1. 00% -25. 03% 0. 69%
k= 42. 75% 1. 67% 11.93% 0. 94% 30. 82% 0. 73%

=
=




o e SRR TR S RIE SR IR B Ak 4 2022 5 3 IR

HEEER 42. 49 1. 67% 11. 03% 0. 94% 31. 46Y% 0. 73%
. 0 . 0 . 0 . 0 . 0 . 0
RG2S
rh i v B SR S G E R I
X | Mgtk
y— FEE K | Mg T
12" N RhndEzE | Bt | O-G @-@
RO o FArE 2
@ EAE)
@
HEZAH | -13.28% 1. 52% -4, 57% 0. 87% -8. 71% 0. 65%
TEANMNH | -15.06% 1. 66% -6. 88% 0. 99% -8. 18% 0. 67%
oAk — -31. 70% 1. 69% -6. 12% 1. 00% —25. 58% 0. 69%
xR =4 38. 20% 1.67% 11.93% 0. 94% 26. 27% 0. 73%
B LA
A 37. 94% 1. 67% 11. 03% 0. 94% 26.91% 0. 73%
gy &>

T AREESVSRILREEET 2019 4F 12 A 26 HRAEATE, HIERM “IE 300 525k
28 % X 60%+HEAE 8 I 25 2R X 10%+_E3E G HR B0 2 X 30%” Sk “ HAIE L R 5 2
WA 2 6 X 7 0%+ HH UF s I 3 1 M S5 % i BU 2 6 X 10%+ 1 ik B B E0 i s 26 X 20% 7
3.2.2 HESARAERVRES RITHENKEDH) K5 F LS B E R 2R

ZHHI HER

150%
120%
90%
60%

30%

0%

-30%-
2019/9/26

FREREESARITHERRES VAN RE BN EH R ERTHE
(2019509A26H-2022409R308)

2020/9/30 2021/4/8 2021/10/13 2022/4/14 2022/9/30

— TRERERAA — VSREE

2020/4/2

#
SN
p=i




o e SRR TR S RIE SR IR B Ak 4 2022 5 3 IR

PRERERACRINSER RS VSN REAN RN B ERTE

(201942094 26H-2022409H30R)
150%

120%

90%

60%

30%-

0% 1 4 W T T T T 1

-30%-
2019/9/26 2020/4/2 2020/9/30 2021/4/8  2021/10/13  2022/4/14  2022/9/30
— TRRRERAC — VSHEREE

T RS FEANHSE RPN E, AEEEERAERHE6 MHNNECH, &6
J01 45 TR A 3 <5 1) 8- TR B LB 7 6 2 < 5 TR AT SR 5E o AR el St LS T 2019
E12 H 26 HRAART, HIFERME “IPIR 300 $8 503 2 X 60%+E A F5 B0 3 2K X 10%+
Ak E AR R A 2 X 30%” BN IR 2L iR U s X T 0%+ ik i I v i B AR
BEFR AN A5 2 X 10%+ F ik B e 2l st 28 X 20%” o

§4 BHEARSE
4.1 L8 (HEESEHE/NH) Hh
AR SR | E
SEHMR |
M .
4 HR% | s | Ui B
H A Higy | 4
PR
%R, [ [, Bl
Hh il I SRS IR TR A BYIE T2 B RS & EH %
TG i PR E R b, WFFE AL 2R, B
s KO ARAEMIRGRIE | 2020- | | | AEEEALEER, A
RS Rl | 12-07 WVAEFROAE . 20134E7 H %2
P— 1 BT IR A B E 0164F4 H AT [E{5 54 % 5
FHRREEMEELH, &G EA IR A B AL AT
MEAF AT 5. 201645 H I

=
=



o e SRR TR S RIE SR IR B Ak 4 2022 5 3 IR

RS S AR A,
PUAEWT LR A 22 2
REfsAE, Rk T [ Ay
B3 T2 B R & B 4
ph TRE Y, BFRAE. il
+2Ehn, B RS ML
¥, UEFE MMLAEFRAGE, 2
- 4 | 0154F9H B 2017411 A4E
Tikg =2 B S ARAT R
AR, 201851
HIMN Hp k3 4 78 2 A TR
Ad, BT RHEESS
H,
Fe (D RIRERREIE B H RS AR S N A R AT e H RS A
R AR HREMER, NWAEIR H AR S G FAH .

(2) TEFE MM SGEMATIE 2 CUEZRAE PN R E A E BT BIAHICHLE -

BRI E &1 | 2022
KR EEH L, | 01-13

4.2 BEAFREPALZSBFRMTEH 3

WE N, AESEHN MM T (P ANRITREIEZRE) (R AR
FEUEFF R B HE i) NSRBI Fe & R AR SRR MR E , ARE W
SEAE . B DT A SRS BEATE P AR e B 7, AR TR A 1 KU R Bt -, D9 A
FA NOREOAN 7o AN G Ia (8 HAT &4 SGEANE AR & & R IUE M2 €,
T A e AR AT A 2 AT N

4.3 A X 5ETUH
4.3.1 AP G5B FIRAT BN

R GEFRRRREEEHEARAFLSHERFEL) , AAFGET (AFPRH
EHIMEY FEREHAT, AFET R S R R R, NSRS 5 A e A
PRI, ERFFL. SR, R SPATES IR, W, AR HARAFRES T
TR R T A TR AT BB AL, ARAE A P28 52 TR I S8

ARG IIN, IR A A5 H SR PAT BN RIF, AR THEGZH T AT
Frr REERRNTHIZE S FED.

4.3.2 RERZGITANETHH

s BN R R IR T S AFAE R L GAT A

5 B R B AR BE G K52 5 P 8 T e A [R) H S ) 58 5 A8 320 1R B3 58 5
IR SR Y H RS S 5% 1 L

bt
o
=



H e S SR e £ IR T B B 4 2022 4 5F 3 AR

4.4 REWNESHRB RBNBIESHT

HgtE oL A T I SR = shaE 3, THI IR Dk s, #EA9 R
SRERANEAE IR, BB S, nipB RS R nE, WipdiE Tk, EiEfes
AP AR Fi5 18] 2133 4 7 R B AL B

FRFOL: RE BN S RN R MIAE S 7, NG R AR AT SR &
LSS, BRI E RTE SR AR, U BARE BOR SR HE BRI A LB B,
[ bR I, A RAENE, KORT MRS 4ERr e 6, BRI R 0 AZR AR, P
o BRI, TIOR3 FE )

=R D e, BT BERIBRR KT, 930 AT I B Y G 7 5L
FAVEBOR, AHEARATE FBORIFEENE, K 2w S e E K, e
AHERFSHGE: 2 MR, SR AEL TP LA, bk RisE, iy
KTH MTERHIMGERZRE; 3 BEHmEeh, ks WasmE, XEmE i,
DR L B A1 — P8 0 T RE VR R &

AR W EER BT ML —, RFEBERIIT A GF KB TR
ISR, FHRFTREE TP AR LBl 2, B N b SRR R B RIAR .

4.5 REBNESKISRIR

BERS WIR PRl B RIRA A S IR E L. 355970, AMAEMIN, K4
DA EIE K F 13, 1%, RIS BRI S -4, 57%; BRIk IR PR
B BIR A CEE S M AIAE N L. 311870, AR N, 1RG0 B E I K F N -13. 28%,
[ 9 Ll 457 L A A 2 % =4, 5T%.

4.6 REMNEEHEAYRESH = IHEE WA
AN, AIESATFAEIEEL20D TAF H I 37 1${E 1K T-5000 /5 (1K E -

§5 BEALGHE

5.1 MEMREEHHEHNR

F4 KR e I

(%)
1 I 2 F5 % 38, 631, 497. 93 90. 86
Horr, AZE 38, 631, 497. 93 90. 86
2 | EERE - -
3 [i] 5 YA 35 X R 2,726, 957. 34 6. 41
Hrp. i 2,726, 957. 34 6.41
B RRIE SR - -

bt
~
=




o e S e T B R SR PR DY A

42022 E5 3 TR

4 | mEREE - -
5 | &RfTAERBETE - -
6 SN IR A 4 il - -

o SR 3£

R T 7 ) )
7 ffﬁTZ?ik R Eeh 734, 762. 30 1.73
8 | HAhwry” 424, 630. 07 1. 00
9 | &if 42,517, 847. 64 100. 00

5.2 WMEMIRZTI A RORERRAS
5.2.1 MEPRIBATW A RKEARERFHS

G 175 A ftirE (o) i B T B R (%)
ARG ARG B Dl - -
B | RHIk 9, 035, 099. 00 21. 37
C | filliglk 18, 198, 551. 11 43. 05
D BT RS oK B B

eI R
E | @50k 223, 212. 00 0.53
Foo| iR MEEI 425, 115. 00 1.01
G | ztilis . O i A ROl 2,728, 891. 00 6. 45
H | fEmAEgol - -
X 5 R A AE B B B
NI &4
J | aRl - -
K| etk 5,910, 733. 00 13.98
L | FLSTAIRS 45 iR 55l 1, 105, 272. 00 2.61
M| B TR R S5 - -
. IKF S IR B RN % e B B
il
0 J& B AR S5 A5 BN F A AR B B
b
P | #E - -
Q | AR TAE - -

#

)
=




o e SRR TR S RIE SR IR B Ak 4 2022 5 3 IR

R | b, REGR R

S | %A - -
&t 37,626, 873. 11 89. 00
5.2.2 REMREAT WA R B ER T REREAS
ey A E NRM) RS T B R (%)
AHE 659, 599. 05 1. 56
5 = 345, 025. 77 0. 82
it 1, 004, 624. 82 2.38
e PR IORAARAT Ly FebsitE (GICS) o
5.3 WMEHRLA RME HES B = HE IR/ HEF RIRT T4 BEE R B B 4
zf JiE A JR R AR = (k) A e (o) gﬁﬁf;?
1 | 600188 FEHHE IR 75,400 | 3,782, 818.00 8.95
2 | 600256 IR 256, 500 | 3, 149, 820. 00 7.45
3 | 300481 T H B R 78,800 | 2,635, 072. 00 6.23
4 | 600026 Pz i 91,900 | 1,662,471.00 3.93
5 | 688556 e Iy 19,961 | 1,628,218.77 3.85
6 | 601677 HEPSEN4 89,226 | 1,622, 128. 68 3.84
7 | 300438 TS % R Yt 21,062 | 1,582, 177.44 3.74
8 | 002541 8 R AN A 45,000 | 1,492, 200.00 3.53
9 | 600048 TRA % fg 82,100 | 1,477,800.00 3. 50
10 | 002244 TRV AE A 132,000 | 1, 382, 040. 00 3.27
5.4 MEHRLFESF DM RNHEFRELAE
o ” _ SR AR
Frs fi s A 2~ et (o) BB (%)
1 i 2, 726, 957. 34 6. 45
2 AT EEHE - -
3 SRtz - -
Horpr: BURVE &R - -
4 b fizz - -
5 Al B R B 55 - -

#




H e S SR e £ IR T B B 4 2022 4 5F 3 AR

6 HH - -
7 AT CATAZ #f5) - -
8 [ b AT - -
9 HAh - -
10 it 2,726, 957. 34 6. 45

5.5 MEMARIE A RMME 52 & F7=13E LI R/ M HEFF R BT L4 B 3R B 40

e b e R
v BEAR | e G | ARKEGD

=N ST L (%)

1 |1 019066 22 E 1501 16, 490 1,675, 740. 91 3. 96

2 | 019629 20[E 1703 10, 360 1,051, 216. 43 2.49

5.6 MEWIRIEA RME o2& T ™ 3#E LI R/ N HEFF TR +42 B SRFESR 8RR
|
T A A IR AR B SCFFIESF -

5.7 MEWIRIZA SMHE b 2 & 713 H LI K/ HEFF T 45 Bt e R Al
T AR SRR Tt )E .

5.8 MEWIRELA SRMME G 2B 713E LI R/ HEFF B BT 42 BGIE £ 5 BH 248
TR ARG AR IR AR FFAT B

5.9 B AL & BT OB HI S 5 0L L
P AHE G A R R R TR 5

5.10 EMIRAFESHF K E IR HF LY
T AR SARE WIAR A E G

5.11 HHEAEHEME

5.11. 1 MEHNEESE TR TRBIEFBRZED K (600188) , Y FH 2 AR (300481) FhH

HIES B RAT AR EIR BB RS S I I RIAE, SRERSE B Hir—ERN 2R AT
. ATRER. SFTEHeeER20224E08 H 19 H K An X 280 AL VR4 F 40 A BR A
45T (B (BF) 22T (2022 ) 0705), BF 7T 8e¥R /20224208 H 09 H K A%t 0 RelR
EHARME R AT B4R, BHTASHIRFH20219612 A 130 A B B B R AR
A TR A T AL 51 (FR0901FFFRELFE (2021) 68). BIRRITEMEZRIMALT KRB
HIEEWFEIE, HIRUESRRIBREIERE TR S RERENM AR H ERHE .

10 W



Hh e B R IR S Y

WEH PR F 4y 2022 R4 3 L

5.11. 2 ZEHB MR +LRERBEITRE S S FIME R ZERBEERE.

5.11.3 FHAMBEF=HIR

] PG

E# (o)

7 H PRIE

20, 607. 02

ISCIE S K

386, 446. 55

2SI

IVLL eI NS,

ISZYAT H T

17, 576. 50

FoA SR

HoAth

O NS~ WD

it

424, 630. 07

5.11. 4 REWIREFA KA T H BOW K v B350 A 40
TE: ARSI AR S IR 5 A A 5 B (1 T e i 57

5.11. 5 REWIAREI 4 BERE AR 2 FR1E OL I Ui A
TE: AT AR S IR KA AIHT+ 44 IR TR A AR E 52 BR A5 DL o

5.11. 6 HBEAGIREFHER A SCFHIRE
H PO N, & LA AR 20 T2 5 5 U T ) A BEAF AR R 22

§6 FBAEEHTEZ

AL A7

Tl R TR A A

Hh Rl i S TR A C

20, 262, 133. 91

13, 569, 734. 78

0 ST < 4 AL

2 HA 3 7] J5E 4 5 R 7 5 499, 841. 92 1,028, 716. 14
Yl RS A AR FE 4 R [a] 477 40 2,301, 244. 22 1, 450, 922. 92

07 S 309 18] i < 4% 0 AR B 3
@t/ eA “=" 341D

e ST A B <5 4 A0 0

18, 460, 731. 61

13, 147, 528. 00

TE: HIWE LM B R N S i, B ] 5 e J0 0 B 2

§7 EeBEANZHERR&RRAESFRL
T ARG IR T ARIZHIE A RER AL .

H11 T



H e S SR e £ IR T B B 4 2022 4 5F 3 AR

§8 BMBREIRNAMERGER

81ﬁiﬁWi*&ﬁ%ﬁﬁ%ﬁ&ﬁ%%ﬁﬁﬁ%ﬁm%ﬁﬁﬁ
TE: A A T JYIA) I B — B B8 R AT 2k e A B G L 20% ) 15

&Z%Wﬁﬁﬁﬁﬁ%ﬁﬁigﬁg
AT TR R B3 B DRI LA B A

§9 HAEXMHEFR

9.1 EEXHFHER
(1) o [k M 2 o4 7 v e e R R e Y TR I 5 58 ik G S ARV M (0 S A
(2) (Pl RS IR & TIE TR IR B B a5 R
(3) (e B S A I TR & RAIE TR IR B 3 E i)
(4) KT HIEFE PR E B ERILR G R G R G R E WA
(5) BB ML B HLIE . 2l
(6) 0 NIk 55 Bt fE . =l
(7> [ 2 R H AR S

9.2 FFifHh R
BB NS TS NERT

9.3 ERHA
R B AL E I A R st A B, WA SO AR G, 7EG BN (B BUS Eak SR
SEI.
P PR A TR A B % P IR 55 HL1H400-160-6000, (010D 56517299,
ME: http://www. zrfunds. com. cn/

HEiE S E AR A
20224E10H 26 H

12 W



