1 RR R A R — R SR A BRI

Hé
2026 £ 1 =FRE

A7

2026 %£ 3 A 31 H

HEFEN: PRESEHEGRAF
EEFTEN: LHRITRBERAF
WEXHHE: 202644 H 22 H



TR i AR TR S BRSSP ARG 2026 4EER 1 LR

§1 EERF

B PN o S SR UE AR & T SR AN EE R RC 8 1R M A sl EE KT
T FCPY B ECSEE L R AT S8 B AR EAN Sl S DA

FE AT NVLIRRAT IR A PR ml AR AT S5 RIE , T 2026 4F 04 H 21 HEAZ T AR
I 5 T bR HERDUN B GRS N A, RIER N B AAAAEREGCE. 3R T IR 5L
R o

FE BN v LSS T S 53 (0 i WA BRI T B B 7, (EANPRIE SR & — 2 & A

BN GOF AR ILARRRI . BBt K, BB AEAE BB P ST Y A7 40 15 52 A
2R R IR LS

AR T 25 BB R U

AHRE WA 2026 4F 01 H 01 Hig % 2026 47 03 H 31 Hik.

§ 2 E&r=MMm

4 TR HH R g AR A — TR
S e AW 011393

A (Y BLRTF I

A FABH 2021 4E 3 F 4 H

A AR I B L 0

1,048, 191, 218. 17 3

Be5E Hx

ARSI GARIE R AT N SR T RO EHER, TR IE R B
S DR REMT MBS, RIS
MBS IRIRTEE &, IESREE ™ 3HE A KR e

Eg g AFEGFBERM A B R 8 5B AT KR I
B, R, Gidr. WS B ey, & aS0E
TP M B Eds CELRR GDP HGHC 3. Tl 3 v
PPI. CPI. TidpAlAx4k., #0052 G 80645 FIBUR
INIE I ARG, AR 1 ) s B

NS Rse = YA 300 FEEOB S F# 1 T+ IS E 25 AR BN R
M) s Rkt PSR R CEMED B0 R % *80%

PRI YAL 2 A B R IR Gy, JETIUAIA 5 S T XSS 7K e T
TR ML G A e, (RIS S, A
SR T BER USRI bR 1 e 5, T AR A mE AL PR
PEREE . PrBEARIC TR LA R AE B R A 2 S ok
IOEEEEPRN

= UN HH RS 4 A B PR #]

FEFEN TLIVERAT IR A FRA ]

B R A TR R

Rl G AR IR A A | TPRRER S R — AR A C

N E PN 5 A

011393 011394




TR i AR TR S BRSSP ARG 2026 4EER 1 LR

EEs e

872,906, 1

61.70 fy |

175, 285, 056. 47 1y

§ 3 EERMFSIEIRMESIHERI

3.1 EEMFEIEH

Ffr: NI

AR (202641 H 1 H-2026 43 H 31 HD

[ PR R FIRA 0 | I R C

L ACH] L se I 2 2,311, 259. 06 341, 689. 50
2. A A 1, 038, 043. 60 82, 698. 05
3. IS8 L 4 O B A SR 0. 0012 0. 0005
4. SR G 0 i 1,022, 251, 210. 20 201, 131, 696. 46
5. AR LS A B E 1. 1711 1. 1475

e LA SO e fR i A IR RN - Beoilican . HfloN OS24 et EAEShas) 31
AR G B AR A A (V0 AR, ASIUIRE D A 3] s Bl it n_EA 1 2 se i (A2 s i o
2. EIREEENVGHEAR AR FRAT NG 8AZ 5 3 G (15038 - T AR 9Bl K7 2T

ilE

3.2 &R EEN

3.2. 1 EEMHFHEM KR LIS RS B R K HR
R A — 4RI A A

‘ Mkt b s R v
‘ R Ry PR N e s -
B EEEKEO " Wi btz O—0G @—@
P EO) EhEIE)
@
HE=AH 0. 15% 0. 16% -0. 16% 0. 20% 0. 31% -0. 04%
LESNH 0. 30% 0.13% 0. 05% 0. 19% 0. 25% -0. 06%
otk —4F 2.52% 0.12% 4. 41% 0. 18% -1. 89% -0. 06%
U e 10. 46% 0. 15% 13. 90% 0. 20% -3. 44% -0. 05%
kAR 16. 98% 0. 14% 16. 79% 0. 21% 0. 19% -0. 07%
HE 44
17. 11% 0. 14% 15. 61% 0.21% 1. 50% -0. 07%
RG24
HP Rl 2 A — IR A C
BB P E K RO E B K R bR ML St L R MENL G th e e, O—® @—@

300 3L 1200




TR i AR TR S BRSSP ARG 2026 4EER 1 LR

HEZD W@ |k FebrdE
@
o=/ H 0. 05% 0. 16% -0. 16% 0. 20% 0. 21% —0. 04%
i EANH 0. 10% 0. 13% 0. 05% 0. 19% 0. 05% -0. 06%
o E—4E 2. 11% 0. 12% 4. 41% 0. 18% -2. 30% -0. 06%
U B 9. 14% 0. 15% 13. 90% 0. 20% —4. 76% -0. 05%
b2 AR 14. 66% 0. 14% 16. 79% 0.21% -2. 13% -0. 07%
H <15 7]
14. 75% 0. 14% 15.61% 0.21% -0. 86% -0. 07%
R 2 A

3.2.2 AEEAFAEMPRES BHFENKRAZ RHE RS LB R
X5 ilinle

o BR ok 3 3% B — A SR -G A U TR S T 5 e A Ml iy HO A B SRR B B ) BF 3 S -

. 00%

00%
00%
00%

. 00%

00%
00%

2021

E
W Wmm
'J‘mw J
Jiew YA ak Y
F|‘-.‘Jn,."' n‘uﬂﬂw’“ g A’L] Enrﬂ.('ul £ "M"uﬂkﬂ']’
“N;N lr b ’UX U ‘{dv
B
=03-04 2022-01-06 2022-11-10 2023-09-14 2024-07-18 2025-05-22

2026-03-31

|— hEEARE—FRSARITRENKE — PRERARE—FRAARTT LS SR %|

R

o=



r R Rl 25 e — AR R BTR O B S R R4 2026 AR 1 EERE

o BR Fek 35 3% B —FE SR -5 C B3 1AL 4 S S 15 s A Al £505 HO A B0 S S 8 ST o 05 B SR - B
El

16. 00% " ”M'"‘T

ﬁr“
14. 00% m
12. 00% o 'H

Al
10. 00% M' M
8. 00% N\V‘\ﬁ
6. 00% m “/
4.00% My /MN r-""’"f i M"‘”
MMM IN o . ]L"
x’

2. 00% ol o u‘ﬂ n
W M )
ML { e fh] f Yl
0. 00% ey il I'i "ﬂmﬁ’ﬂ L A
W
r |

-2. 00%

2021-03-04  2022-01-06  2022-11-10  2023-09-14  2024-07-18  2025-05-22  2026-03-31
— PERERE-—FESCETTFEEKE — PERGRE—FESCRITISREEWEE

§4 BEAME

4.1 ZGZE (REELBNA) fHN

A 4 PO G 25 BRI | i 22 Ml )
BERE Trmam [ emmom | e ks
ig;? PR AT 7
s O N ST Er e s
Has i %}fn:ﬁdﬁ 2021-03-04 - 1L 4F |2016-05-09 B BRHE G BUA R 24
A, PR Z I, B, L%
AL/ P ASEALALK:
M 225 S

VE: 1y ARBUESPIATEAE FUY— e O P IR A mE o E 2 H s ka2 B A 2L e A Ak
HIER,  WAE H 0 3 A R A2 H

2+ WEZF ML SCREA GIEFF R B MU TE S I, R0 BN 53 LN B3 B A B8R D)
SEARIE o

4.2 EENIRE Y WA S FR-NFE B oL v

ARG, ARG BRI T QEZFERTTIEETR) ARSIt 0 A 3
A FPAABA LA 2, AF WA BSst. BUE Tilids . BUE Tates iR e
BRI L 58, BES raiia NSRBI 2. AREWIA, S BTUE BT 547 R
AL FIORE , JCIBVAIE L, AR JEAT I 15 ) AR U el 35 R e s A AR 28 AT

500 3L 1200



TR i AR TR S BRSSP ARG 2026 4EER 1 LR

1.3 AYZSHETUHY

4.3. 1 ARG HIERPITHI

AN, AREE BN QERRHE S B AR AP BRI Lo
H ARG A RE , IBIESE AT BEREIRER . AC AT . 0 I AP0 A 50, L R
GAN AT AL AR 2P IAT o AR N, AIEGE BN AP 5 il A
PRI TA BASHATIE DL RAF . A FIBTR AL A LI AAFAE AR 22758 5 BOR] i 5 (R o

4.3.2 RERGHITH LY

ARSI, A FRE R I B A 5 SRS AT SEM A S, [ H R 138 5 s e b
(11 263015 S B R ZAIE 5 24 AT 1K) KIS S35 1 IR, Sk R A SR w201 £ DRI S o 22 7
R IAS S, ) PR ks 5 320 JB AT AR s s R

AR, AR BUA I AT 1] A DR A P38 5 AR 35 A 1 S 28 5 o

4. 4 REBNES T KR RESED

2026 F—ZF R BEE T AT A, BAERWX IR, G i W ERIREEIRE, i
Ui AR R IR . — B RE I 800 FEAU K 2. 28%, TRLEA M E (1-5 4F) ¥ LK 0. 42%.

JBER IR, BFFERSATIR AT A S, (ARG REIMERATHATIE S ZE, i rh g s
e o THE T I SE L F I BK A SR AT S T IT T 4L, B AT IR 3h, A mkAik.
AT AT R IER . 1 ARG eE T h bRl $a 8 X Re s, RN A BT PR, 3
ARG R AMER, Wit 2 g P Bk, b Eake1i i N OFANEE S, (HBERE iy
) |50 100 &G, it R G s M T A KRS Al 47 T BT Sl F o, T DRI H R M i . 7
TR Ia], DRI BEE, o B Bt i 56

ViR, R, AFEIBRGIR R . AR, B
I3 M R I FARIAT s T o ABAEAS E IR B8 e IR [P (LA AT 3L RIVE TR, iR Il Lr
T, XA R AE S W B o T R AT AR N B B T BRI A LA AT A i R R R
i T 1K 3 52 DU 52 280 S K YOS 5 i A 52 723 a8 9, h S B AL R i 3 B 2t — 2D BEUE 1L .
Fefoisz A SRR SEYE R A, BCEMEIFA R, 2RI NS I E.

— ARV RCE RS, AN SRR, S RETA s BT, 4
BRI 2 SR BR800 A HRAN [R) SEmE 18] B 70 WAL ORI L5 sy, IRl I S e B AR
FR AR E ARG S, WAINGER T 3hik [l ) KT A 7t 57y, A A R
e A A PTG B R BRI b, AR T G D0 i oe A BTy i, 25 AR T 38 A

% o600 Jt o127

AR



TR i AR TR S BRSSP ARG 2026 4EER 1 LR

Bt FI W s A AR LA

4.5 MEHAE SNSRI
ARG W, T8 A BB EA 0. 15%, [RIAME St L FEEI a5 5 4 -0, 16%; 3E4x C
FAPBEIEIG KRN 0. 05%, ANV ST LU AT AR 2 4 -0, 16%.

4.6 MENESFH ABEEET= G ETE W
AR ST P9 < TN I N 3 Y T A

§5 BRAGHE

5.1 MEWIRES T HEHR

e i H & (n) AT AR B L (%)
1| B 119, 910, 270. 85 8. 52
Hpe RS 119, 910, 270. 85 8. 52

2 | ReHH - -
[i] 5 WAL 7 $5E % 1, 255, 955, 862. 76 89. 21

Hrpe g 1, 255, 955, 862. 76 89. 21

e SRR SR - -

4 | & EET - -
LT AR P - -

6 | RNIRE xRl 5 5
s I AR PR SN IR 5 i B

}_L

AT GE F &AM 51 13, 259, 359. 29 0. 94
HoAth %t 5~ 18, 719, 512. 30 1.33
&t 1, 407, 845, 005. 20 100. 00

VE: BER BT Al ok I AT 2 ML BB s I 2 SR Bl 38, 964, 212. 67 J6, (N 3EE T
L4 3. 18%.

5.2 WMEMRBATIE D RHRERZHE
5.2.1 MERBATV I RKBABRERRHS

o R ARAE GE) Egiﬁ’; f“ﬁt“
A ey AR B dlk 514, 717.00 0. 04
B ERENE 5, 056, 391. 00 0.41
C [HliEk 43,517, 768. 38 3. 56
D |[HJI. T BRSO A R Y

N4 1, 632, 344. 00 0.13




TR i AR TR S BRSSP ARG 2026 4EER 1 LR

E @0k 1, 596, 300. 00 0.13
Foo R REE 2,745, 216. 00 0.22
G PiliEin. CiEAIREl 2,413, 342. 00 0. 20
H o |[f:fE ol - -
I (5 B AR A RS BB RS 8, 378, 535. 80 0. 68
N4 9, 276, 303. 00 0. 76
K 5=k 180, 873. 00 0.01
L SRR 45 iR g5l 776, 400. 00 0. 06
Mo RHEEE U AR R S5 2, 615, 400. 00 0.21
N KFIS FREER A I Bt B - -
0 [ERRS AEBRIH AR RS - -
P |HH - _
Q | BAEMMETAE - -
R 3T R E AR 2, 193, 988. 00 0.18
S |&E 48, 480. 00 0. 00

it 80, 946, 058. 18 6. 62

5.2.2 EHIRBATIL P RABBEL BB EE A S

ATk AR E (AR AT IR E L] (%)
SR KL - -
T AE T 6, 735, 054. 31 0.55
TH 2 = -
Rei 22,492, 868. 71 1.84
Bt 5,249, 137. 75 0. 43
[FSUREPR - _
Tk - -
RS %N - -
HLA5 IR 5% 4, 487, 151. 90 0. 37
NI A4 - -
Hi = - -
ot 38, 964, 212. 67 3.18

H: UL B SRRAHAEKATI 2 K brUE (GICS).
5.3 BRI b & EE R =R E LB/ I E S8 3 B 41
5.3. 1 MEHREA AME HFEE R = EE R/ ET+ 2 R E R % B 4

P | R EAR ([ BE B | ARME OO | EEETTEHEEE (%9
1 00883 | A 605, 000 14, 957, 173. 00 1.22
2 01138 i fig 476, 000 7,535, 695. 71 0.62
3 02318 o [E 22 100, 000 5,249, 137. 75 0.43
3 601318 o [H 22 30, 500 1, 731, 790. 00 0.14
4 09988 o] HEL L LW 64, 100 6, 735, 054. 31 0.55
5 688777 HE R 100, 000 6, 445, 000. 00 0.53

81U JL 12T




TR i AR TR S BRSSP ARG 2026 4EER 1 LR

6 00700 latikediie 10, 500 4,487, 151. 90 0. 37
7 603259 2 Y R 21, 600 2, 118, 960. 00 0.17
8 300750 T AR 4,700 1, 887, 990. 00 0.15
9 601899 S (AN |4 44, 200 1, 446, 224. 00 0.12
10 688332 fhRHE 12, 040 1,412, 171. 60 0.12
5.4 WMEMRLGF P IRAFEHFRBAS
e i 5 b A AR E Co AR T A LA (%)
1 K foi 77 32, 281, 716. 16 2. 64
2 RAT - -
3 K hies 430, 564, 202. 71 35.19
Hrp: BURYES R 164, 325, 315. 06 13. 43
4 iR 112, 380, 861. 93 9.19
5 A Ml R 55 - -
6 WO S 680, 729, 081. 96 55. 64
7 AR (Rl AS R A5D) - -
8 AL A7 - -
9 oAt - -
10 il 1, 255, 955, 862. 76 102. 66

5.5 & HIARIEA YA G ZES T 13E I NP R LA S5 B 5 A

P55 | fidARng gzt [ BoE k) | ARME O [WEIERESHESFELE GO

1 250421 25 fe 'k 21 400, 000 40, 481, 939. 73 3.31
19 P E4RAT 2

2 1928029 EP.(E” % 300, 000 33, 197, 349. 04 2.71
25 4T TLAC

3 [312510001 ] ”‘2 o 300, 000 30, 493, 149. 04 2.49
A7 01A (BC)

4 102584473 | 25 Zfii MTNOO4 300, 000 30, 267, 609. 86 2.47

5 250208 25 [H7F 08 300, 000 30, 249, 600. 00 2.47

5.6 MEHIRILA AME G EE T HHE A K DHEF RIET 48 B SCRRES 35

K

AR AR IR ARFFAT 57 SRR TR

5.7 MEWIRILA AME S EE T HE A KD HEFRIET I 4 =& mE % 4
AT AR IR AT A T2

5.8 MEFARIEA AME 5T = 19E LB R NHERR IR 4% BGIESE 3 B 41
AT AR IR ARAFATBUIE o

5.9 MEPRFEET R KIBIEIA LA 5 1E 5L A

90T JL 1200




TR i AR TR S BRSSP ARG 2026 4EER 1 LR

5.9. 1 MEYRAFEEB I N IEH R MR AH
AHE AR WA AT 01 8

5.9.2 RESWHBIAHIR MR HBK
ARHE B IR AR BN AR g OB A B SN, AR H (), R BRI Lr . A5
R IR A U0 8 4 24 0 ARG 3 20 PR A1 SO0 S PO AT D AR T 5 00 5 0105 5 A

5.10 REWIARAZEESHH K BB Z1E LN

5.10. 1 AFAEGIL B R BUOR

AR o M Bl R P S, AR ERAEN HL Y, S5 GBI Best . [EEUY BE A
FRTEM IR, AT E GRS I A WS TERIG Ko Be G PR 4% AN SGTE 1
TIRRE 455 0 2 M2 BF TR S MBORAEH AW R i AT E MERE . Mt
Wbk R, X EGUNTTABLIE 022 BTN RahTE. Bk EIMIRME A LR
PRAEATERER MR, FEB KRR L ORUERE B 58" 2 A iRl L, ) SR SEBAE B 387 (K A e e .

5.10. 2 MEFIRAZESH T M E ISR QAR 4
A AR AR A [ 0] B

5.10. 3 AHAEFIHLEBR
AR AR IR AR R AT 0 6

5.11 BRAAMEMHE

5.11.1

ARSI AT H A AETR I RAT B, A AR A REARAT AEAR TS G i AT 48 Py 1 32 21 [
X B BLE R AL T rh EERAT B4 A PR 2 W AR T G i) R 48 3 1 52 31 FE oK <
BRI AR o AT AT IR AT BR 23 W AER A g AT — SR A R 2 2 BN RARAT I AR .
ZITRARATAER T Gt il AT —4F A B 32 B B ZOONEE BB AL 20 R o ECRARAT AR 1. [
FRUFIBAETR A3 A7 PR 2w AE R T G ) AT — £ P9 8 2 BRDIRE SR AC 5 BT IR 2 T i

AT IR A A RAT IAH SGUE SR (K1 8 BE SR P45 S OB A S B R K 20Kk . 3G
AR RFFAUETR I RAT AR AAR A A AT B R T 1L S A, BAEAR 5 Gl F AT —4E N 32
FATF#ETT AT E .

b
=
=
g



hRE s AR ARG

FIF P 0 L4y 2026 4E4 1 ZREIRE

A BTN H AR, BT B8 AR R 4 JE 1R 2 AN RS

5.11. 3 HAhBEF=HIE

5 R

X
di

B ()

A7 ORIE <

167, 186. 29

IR 5K

17, 655, 710. 70

B A

o RCREL

I HI K

896, 615. 31

HoAth P CGR

i

N[O | WD |+~

#rit

18, 719, 512. 30

5.11. 4 HMEMIRFFA At T HBIAR AT S5 A A
AN AR A IR ARAF AT AL+ IR 1) T F 4 555 o

5.11. 5 $AEARHT 148 B A AEFUE 3 PR 1% O i 9 BA
ANHE G AR A ST 1 44 JBe 5% P AN AE U 32 BT L -

5.11. 6 BHAFHE LKA SCFHR IR
AN P Y S NN, BB A TR R B s LA 1R 3 TR N )

HEAFLE IR 2
§ 6 FFRAEEHHAR
Al
i H PRk R — IR A A | KRR C

T ST < 0

822, 464, 303. 31

178, 642, 401. 76

TS 30 Tk 5 < 5 H O

106, 143, 405. 63

10, 024, 506. 00

Wk - 07t 0 3 T i < e [ 473 4

55, 701, 547. 24

13, 381, 851. 29

I 15 131 IR) R Bk > A2 B A (4

DLL =7 1)

A AR S AR

872,906, 161. 70

175, 285, 056. 47

VS HE RS ZEM R AR AR B

SRR 43 5155 A 49 L

§7 ERSEENEHBRREBREFESRHI

7.1 ZEEEAFHFREZSHAEDHER
AN B BN AR T I AR KT AL S0 3

9 1 3k 120



TR i AR TR S BRSSP ARG 2026 4EER 1 LR

7.2 ZEEENEHERRERREEET SN
KL BN I G RO B[S G PR D o

§8 BB PSRN EMEERSFE

8.1 MEMA L —BREFHESHB LA BT 20%K) 15 5L
A58 B B R e YR LL AN AT B 3 2090045 5

8.2 MMBEF IR EMERFE
o

§9 BAMFHEF

9.1 #HXMHHEX
Lo AREGRE IR SRR A . FEE P, E5F U5 AT
2 FEGEBNLSS BERE AL B LI
3 AR I AE b BRI 2 1R e B B A TF R I A I

9.2 FFiH
HGE NP AT

9.3 HFHR

P E ] B S A HA 3 (oww. zofund. com) BB, R AEE IR P B LA HE A A0
P B A5 -

PR RS AAR G T AT BE i, AT AT A BN T R A B A B ]«

2P RSG F O S 021-68609700, 400-700-9700

FRESEEARAH
2026 454 H 22 H

b
g
=
g



	m101
	m01_01
	m504
	m502
	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

	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
	m505
	m506
	m507
	m508
	m509

	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
	m07_04_13_00
	m510_01_1597
	m510_01_1598

	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 
	m510_02
	m510_03
	m510_04
	m510_05_1678
	m601
	m601_tab
	m10_01_tab
	m10_01
	m7manage01


	§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 
	m701
	m801_01_1733
	m801_01_1734
	m801_01_1735

	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 


