BT W3R H B H 3 2040 =ERFF HHE
ERERERESETHEHSE (FOF)
2026 55 1 FERE

2026 %£ 3 A 31 H

HEFEN: PRESEHEGRAF
EEFLEN: PEIHEBRITROARAH
WEXHHE: 202644 H 22 H



KU SRE s H 3 2040 —SE R A IR G RSO A Grp g (FOF) 2026 45 1 F AR,

§1 EERF

B PN o S SR UE AR & T SR AN EE R RC 8 1R M A sl EE KT
TR FE P A B SR  HEAR T 58 MV AR R AN Sl B T AT

FEEATE NP E T RIRATIR A PR A AR ARG & R E , T 2026 4F 04 ) 21 HEZ TA
A M SRR RN BT SRS NS, RIEEZNEAMAERBOCE. =SVERK
IR B H ORI .

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

AR H 2026 4701 H 01 HiEg % 2026 47 03 H 31 Hil.

§ 2 E&r=MMm

LAl HHRRTIUIL TR 2040 —SEFRFH IR A K (FOF)

J 4 FARAY 018515

SedriaAE T A R, ek, R

He A A AR 2023 4F 11 ;] 14 H

i AR JH 4 4 00 i 55, 152, 118. 73 3

B0t H b AT R I PG, KNI I &b AT R B L, RIS T

2 o HAT AN ) KRS A 2 R A (0 R S A A B 7, A6 ) S BLIR 2 H b
RIRTER T, SRIEE T I KR fE i 1

Pt g Lo B RO E SRS ARG T M M I T 58 SV L iU B 2
KU REHI R A T3 2K, £ 2 B 08 08 5 S m A DR 3%, 45
GBS RS H PR HEAT IR . A5 2 R (¥ 55 7 G X T
W, AT R 2R 5 M 257 Y] TSt 1R s B8 T BORARAL
AT (G AR SR FAENE N R h R 34240, 34T
AT EE AR A B8 7 I L o, ) el 32 B A B B A B
A A -

2 FEEHTEHMG: KT ARSI A SRS, AR AL A
[l 3R bR AT e, HAAS WG S TRZE .

Nk G P AR HE (95%*YF IR 300 F57 i it Z2+5%+ P UE BB 25 S Fi 8 (AR e
) XN A+ P BER SR BT FR X (- MDD, AR
B S A (01 3 i 2 HE S B I RE AT .

AR AL 2 A ARG IR L A, BL B PO H AR I I, &0
BEARAL RERTE 7 (1O L], HEANARBGR 28 B8 I B B LL ], M %
A B ARAEAR A SR IE, IF SRS 70 O H AR o« AL BATN IR
IR R o R [ T 5 R o LU LB AT P WA s 520 » AR TR

200 3L 1200




KU SRE s H 3 2040 —SE R A IR G RSO A Grp g (FOF) 2026 45 1 F AR,

AP 25 et T 27 5 AN B T T 7
AFE NP BB bR I IBESS ,  ARSHIE BB ML IREA L
TEbRIA T i 5 LA S AT By O 55 2 S R I A AT U o

HeEHA RS G A A PR
HEFEEA T TRARAT B A R A W

§ 3 EERMSIERMESIFHERI

3.1 EEMFHER

Hfi: NIRRT
ESE Il s 7N s (2026 451 H 1 H-2026 4F 3 H 31 H)
L A O S s 224, 292. 30
2. ASHAE -2, 372, 380. 80
3. Y-8 BE G A B A B A -0. 0430
4. SR BE 4 8 1 62, 484, 582. 86
5. AR EE S A A E 1.1329

e LA s fi e S AR RN . BE8 e oAb ORE 2 sepir a2 shliat) 31
AR G R AR I URAE A (V0 AR, ASIYIRE D A 3] s Bl st In_EA 01 2 se i (A2 sl i
2. ERFEENEGHR IR AW NG BAL 5 2 I AT, T AR R 9Bl K7 2T
ilE i

3.2 BE&IHERI
3.2. 1 HEEHBrHERKER K H 5 RNV S AR 2 R
b 45 LA g
HEHK R | K | gk ik
2 Wi %hs | ©—@ @—®
@ FHEZED | WO ‘
iE=10)
HE=AH -3. 66% 0. 56% —1.52% 0. 42% =2. 14% 0. 14%
o ESNAH =4, T7% 0. 54% —1. 69% 0. 42% =3. 08% 0. 12%
ok —4F 4.81% 0.51% 6. 42% 0. 42% -1.61% 0. 09%
EE e G
13. 29% 0. 52% 14. 44% 0.51% =1. 15% 0.01%
T A

3.2.2 HESAFAEMURES RHHENKRZZ) KL RS R
AT B



FRRRTILFEE B Fs H I 2040 —4EFAE IR AT RIS P EL 4 (FOF) 2026 4255 1 T HReE

P ER TR L3R L2040 = 39 F RG22 (FOF) it S5 E M S AR 3R 8
WK B S 6 S5 S AL -2 OB

21. 00%

! ﬁ"\rﬁ
18. 00% TA/ \V(: yj\, ,.m".v"-.',ww,'l'v:
A VAl
15. 00% ' i
I|
12. 00% /
9. 00%
6. 00% -

; s
3. 00% ,Mf}’w- /ﬁ«,::*\ .

W
0 0o N

[P e
i 5 LAl p
3. 00% ¥ WT'.II.]-J

2023-11-14  2024-04-06  2024-08-28  2025-01-19  2025-06-12  2025-11-03 2026-03-31
— R FFE2040=FHBEESLRE (FOF) RitaEEKE
—hEF L FE2040=FBEEELE (FOF) RitlGibglas

§4 BEAME

4.1 ZGZE (REELBNA) fHN

FEARIE G 100 G2 UMM | %5 A )

WE L YE Temnm [menm| em o
FHEP-52 8 7 L T AR R B 4L £
YRLe L, TR 2 A (R ) 1T A 7
- Vo RATELIL BYALERRA, of
AAERAY/NE: TR L I, AR AT SR
G Bl I B (T e e
- A KRR 7 BT IR A R (28) 41
; HRLE. 2016-12-01 I RIS
EEARAT, PHERTETIR . R

B, [RBHRRE B

VEe 1y AR SPIATEAE FUY— e 0L P IR A mE s E 2 H ka2 B A 2 e i R A i
B, WA H 0 3 A R A0 H

2+ UEZF ML SCREA GIEFF R B WU TE S I R0 BN 53 LN B3 B B8R )
SEARIE -

4.2 BENIRE Y WA S F-N T 5B v
AIREWN, AREEEHNARIENG T QTR EEIA) RILA LA . AL G 4
A FP A LA, AF WA B35t BUE Tlids . BUE Tabes iR e

AT 3L 1200



H BRI IR H AR H Y] 2040 =SFE AT IR & RO AT G rp k< (FOF) 2026 4R35 1 FFER

BRSNS, LS AT NBOREAR 2. AREHIA, LS BUE BT 547 R
AL A7 R AORE , JCIBVAIE L AR JEAT i < 5 ) A U el 35 R e s A AR 2 AT

4.3 APREERHH

4.3. 1 A FRGHIERHATIHL

AIREWIA, AREEEHNAALE QEFBRTHE S A R AT 5 H TR KA
F WEBARSCHIEESERE , IBIETE AT BEBEIREE . X AT FE IS ™A 850, R
GERIN T AT AES AT ARG IE RIS AP HAT o AIRE N, ASEE BN T2 5 il A
PERT R B AR AT RO R A, A RS G Z B A AEAR P58 S s0R) 7 S (5 DL

4.3.2 RER AT AKE T

AREWIN, AFHE N RBH G S H NS BRI 5EMAZ o, R/ H IR AL 5 IRAZ D
(¥ B0 A Sy B IZAIE SR 24 H RS RN 5% RS 503847 1 IR, D A SR 4L 5 DR 5 8 s o 2k 2
(IR IAE Sy, A ) IR RS Lk A8 5 189 JEA T AR N 428 IR T o

AN, RABUAIL AW HE T BN A28 5 MR it frik (K 5 H 28 5

4.4 WEHNE ST RENBIEDHT

ST A BT AR i R, R R RO SRAT PR, IR A BRI 1L 32%,
FAEFRECRER 1. 94%, QDNEARFEEAIN BT, FER 0. 57%. AbRILC R, BT ka2,
B At A AT EKIEE T, ARREE. . SCR P B AR R T .
DR I R AR AT, Jam MATIR RO, (5 30 SR fulk e & AT, AT FRGESS
RIBEAIE C IR AT R 7. 1%, BT RIE S, HAERSHREOCE ik 15. 70%.
IER LM IR R, oo Bt s, (AR MANFIeRETHE. ms g /im, &
BAESE K EABE RS RE I  FARERI L, S BBk, B b m EE R T B S
AN R SEESE i e R S L ST P A VSR

AN G A A AR AR T LB T 1 22 0 B, AR RIS B 1K) 7 i B AN R B Nl
(Mt — L B BCE, DA B0 Jo i B8 e BB SR A (B s e st PR B o AR AN KRB
PRRFEEE Bk R, A SRR AN, HA RSB L I AR BT, A
BB e 55 RSB 7 [k R R A S 00, b 22 JeIC B 2R AL & i B ok Pk ik . A& — Ry
oD iCE S BARE KX, ORE DAL KM, HEHGER S RES, RIS
A5 S BTBOE BN E, 5 S8 dUa AR IE],  PARCE R0 AR AR S KRR E, VEEXR
Ey

500 3L 1200



KU SRE s H 3 2040 —SE R A IR G RSO A Grp g (FOF) 2026 45 1 F AR,

4.5 MEHAE KSR

WA WIN, FEE O EFEHG KRN -3, 66%, [FIHDLS LR IERER S 2 A -1, 52%.

4.6 WEMAESRA NSRS H = ETE L

AN T T P e < BN TG N i 9

§5 WRAAME

5.1 MEMREE R A SHENR

R

hidci i H

EA ()

HEEE R BT I (%

I G E s d

Hrp B2

B B

55, 548, 234. 80

3| e Wi a BBt

3, 546, 460. 82

Hrb: 07

3, 546, 460. 82

PSRRI

4 | Brelm it

SRIAT A

6 | KANIRE R

}:_L

Forpre SRR 3R A 1R SN 3R 5 <6 it

=

/-

B3

RATAAR S S A e it

3, 487, 225. 03

5. 57

oAt 7

17, 121. 65

0.03

it

62, 599, 042. 30

100. 00

5.2 MEWIRZBATIL PRI EBR A S

5.2. 1 MEHIRFATW A RKEARERBA S
AHE AR IR AR AT BN B

5.2.2 MEBRBATURERERERERTHE

AR AR IR AR FF AT S B 45

VR L B
ﬁﬂl?ﬁ‘o

5.3 JIRIE A SOt G B 19HE LU AP K/ N R O SR B 3% 9 4
5.3. 1 MEFIARIEA SLME oy Zoe e B 7=+ EU A5 K/ N HE P R BT 42 SRR B3R B

AR GAIR A IR ARFFA R

5.4 MERILF PRI G RA S

Fis 5155 b ol

ARehE o)

BB HE ] o)

1 P Eness

3, 546, 460. 82

5.68

600 JL 1200




H BRI IR H AR H Y] 2040 =SFE AT IR & RO AT G rp k< (FOF) 2026 4R35 1 FFER

RATZ

w

el fiTE

Horb: BORE SR

AT

Al R 1 9 77

IR AR

AT (Al A )

[Fi b A7

O |0 [ || O]

At

10

arit

3, 546, 460. 82

5.5 MEFARIEA RMME G ZEE T 1E LU K/ HEFF IET LA T 35 B 4

5

iy | Ak

o (KO

K ROME o)

BB HE ] (o)

1

019773 25 [Efit 08

35, 000

3, 546, 460. 82

5.68

5.6 MEFARILA AME TS H#E LB/ HEF RET 48 B SCRRER B R
K
AR AR IR ARFFAT 57 SCHRFIE TR

ol

AT AR IR AR A T2

931

931

931

AR AN R AL S BV, MU TEH] .

ol

.9. 2 AR SEFBHE R B HBOR

JEAR AN R T ARSI BT L MO IE

931

931

.10, 1 A E AR B R BUR

10 MEHIRAEZE B I E GBS H L v

FE U SN R T AT BV, MUt AN H .

ol

.10 2 MEFRAZES TR K E G RE MBI R A

[ BB A B T ARG KB T, MUt IA G

T 3L 120

T REARE A AME S BT HE GNP LA R R A

-8 MREWRIEA SO E b Ze e B 7= 18 HLI RN HE P TR T A BUE S 3 B 4
AR AR IR AR FFA A

9 MEWARARESEEBARI R 5 F LB
L9 1 REHIRAZESER KRR B R SR8 25 4




KU SRE s H 3 2040 —SE R A IR G RSO A Grp g (FOF) 2026 45 1 F AR,

5.10. 3 AHEFURLE BN
FE T B AN T A TR B BB VR ], S AN G

5.11 HFASWMEINE

5.11. 1
A BT R AUETF I RAT BRI WA B B R T M A, BAEIR & 4 i H

W—FNZR AT AT,

5.11.2
BUEAIR G WIR, AT R RBEEA R BT .

5.11.3 HARBE =%
5 P & O

A7 H R IE 4 17, 096. 67
IIRCIIE F737 5K -
INZdel -
ISR S -
IS UAT 24. 98
oA R _
FoAth _
it 17, 121. 65

5.11. 4 HMEMIRFFA Bt THBIAR AT S5 A A
AN AR A IR AR A7 AL 5 IR 1) vl F 4 555

N[O | WD |+~

5.11. 5 $AEARAT 148 B A AE R 3 PR 1% O i v BA
B SR IRARFF AR -

5.11. 6 HLFA SRS FHER A SCFHIRE 7
Ao R NSS4 T2 A 5 T
B 2.

§6 EE&EHESE
6. 1 MERZEA AMEEESZ =R EEH K DR+ 2 E SRR HYA
s
| e | RS iﬂﬁﬁi%ﬁﬁﬁ(ﬁﬁﬁ%ﬁﬂiﬂ?@ﬁwiﬁéﬁ
PO ) ey




FRRRTILFEE B Fs H I 2040 —4EFAE IR AT RIS P EL 4 (FOF) 2026 4255 1 T HReE

ix=g=Hi0]
e
= [F] =
=] EP{T; T%ﬂﬂ:
1 511520 | 7-10 4FE 3 - 65, 200. 00| 7, 582, 955. 60|  12. 14 &
VE4emfs BTR|
BHEPUE | XS
2 563220 i i 5, 331, 900. 00| 6, 478, 258.50  10. 37 &
A500ETF T
IR | AT S R
3 510310 PITDER | SR 1, 451, 700. 00| 6, 268, 440. 60,  10. 03 &
300ETF T
HER BRI
T 525
4 513110 LT - 3, 057, 800. 00| 5, 770, 068. 60 9.23 &
100ETF (QDII) *
& E R 28 S T
5 159792 .7 6, 818, 500. 00| 4, 609, 306. 00 7.38 R
EHEW ETF| et .
AE 10 4R35 | 22 5 BT
6 511260 32, 000. 00| 4, 307, 008. 00, 6. 89 R
[ i ETF Ji H
AR W B 2S5 BT
7 511220 N 323, 200. 00| 3, 332, 838. 40 5.33 &
P A ETF IV H
e eI X
e 37 -
8 511030 |A &M 2 A 30, 800. 00| 3, 308, 536. 00 5. 29 5
Jik
F ETF
M4 F 455 -30 | 25 5 L FF
9 511090 27, 300. 00| 3, 122, 437. 50 5. 00 &
CER R BTR| it .
10 159352 L )L$% ‘3? 2, 486, 600. 00| 3, 031, 165. 40 4. 85 &
A500ETF A

6.2 P H RFEESER A

i H

AT 2026 1 H 1 HE 2026

3 H31H

Horb: 5 KRB BN
DU S BN SRR 5 i L

AN b

MW G H R HU 3R (D)

LI S B

RTINSO A
55 %% o)

S IRFAT 7 R B SO B

M 38, 462. 75 N
- A CIW)

\/:H: 2 He 4 Ry MW, N =

S S HET 0,636, 25 :
- A CIW)

\//ﬁ\fi‘ o %‘ s L

015 5 B b e I B 607 20 .

% (o)

6.3 A EHFHNEERENEREMEH

TR IIN AT RAT (15 R A F R i 0

% 90

L o12m



KU SRE s H 3 2040 —SE R A IR G RSO A Grp g (FOF) 2026 45 1 F AR,

§ 7 FBAEEHHRS)

Bfr: fy
S B4 356 4 47 A0 i 55, 137, 951. 59
A5 ST 1) Rk 4 5 R D £ 14, 167. 14

Uik A 30D I R < B[

e T ST ) B R AR B A (AR AR

LU =T 3D

T ST A 5 0 51 I 0

55,152, 118.73

Ui

JE FVA Y EUE LR B BN, B R e R 30

§8 ZREFHENEHBARERALESRTA

8.1 E&BHEANFHARESHFRINFNL

AL A

i S0 N A A

Ll

17,996, 701. 32

R T 31393 1) SN/ H I S,

Gl

e T 30130 1) 52 /08 [ B A7y

il

R R AT IR AS

17,996, 701. 32

14
s IR R 1A 4 e
LI LR (%) :
VEe SN PR A LR T BB, Sl I R G 1
8.2 ZEBEANZHEEREREELREESEAH A
R 4 B N AR T T FR A e L
§9 MEWRREREERKEREFAHHIEMN
P A e T prenpren

17 LT NI % > EH A %

L R B f e v R
b DN 17,996, 701. 32 32. 63%|10, 000, 000. 00 18. 13% =4
i
S - - - - -
I
[, - - - - -




KU SRE s H 3 2040 —SE R A IR G RSO A Grp g (FOF) 2026 45 1 F AR,

L A TN Sl - - B B -
P
Hoft - B B B B
& 17, 996, 701. 32 32. 63%|10, 000, 000. 00 18.13% =4F
§10 MR HE REPMIELMEEFE R
10. 1 MEPNBE—FBREFFESHHHAIEBEET 20%5 0
» 4 1 P AT LA I AR AL s WA R 4
" R
9 21 L9 2k \
1 A 54
B ome | mmae | OV e BEL O wmm | paa
ES NPV (K (g (K
i 20%F) s} TR
X [i]

2026 4F 01
f 1 A o1 A=z 17,996, 701. 32 0. 00 0. 00[17, 996, 701. 32 32.63%
14 2026 4F 03

H 31 H

7= R X

ARTE G AR SIAFAE P — BB A R O AL B I 20% 1 00, AETT I DURAR I LT
] E LA P 2 B ] AT 5| e < R I RIS, AR < e T AR o R S [ A AL 1)
RXS, FFAERE IS TR P E AT R A B, BRI A P SR, DRy /N BB A A

VE: HIEREUE LM B BB Bl 0 B e 4 A

10. 2 B FHERRHLAERE R

Teo

11.1 #A&IHFER

§11 FEXMHEZR

2 FEEFBNDSS BRSO B LI
3 AR I AE IR 2 4R € B B TR 1 & T

11. 2 FFtHh s

11.3 BRI R

HEE NP AT

9 1 3k 120

Lo ARG SO B my BRI 052005 SR




H BRI IR H AR H Y] 2040 =SFE AT IR & RO AT G rp k< (FOF) 2026 4R35 1 FFER

B8 0] SR A BN (www. zofund. com) £rli), BYAEENVIN [A] N RILEE NP AL
T o B
PG H NS ARG AT BE IR, AT PR A R B BN rP IR A BEAT PR )

2P RS FO S 021-68609700, 400-700-9700

FRESEEARAH
2026 454 H 22 H



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

	§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
	m07_04_07_09_tab
	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
	m502_tab
	m08QD_10
	m505

	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 
	m506
	m507
	m508
	m509
	m07_04_13_00
	m510_01_1597
	m510_01_1598

	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_02
	m510_03
	m510_04
	m510_05_1678
	OLE_LINK46
	OLE_LINK45
	OLE_LINK42
	OLE_LINK41

	5.11投资组合报告附注 

	§6基金中基金 
	6.1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基金投资明细 
	6.2当期交易及持有基金产生的费用 
	6.3本报告期持有的基金发生的重大影响事件 
	m601
	m601_tab
	m10_01_tab
	m7manage01


	§7开放式基金份额变动 
	§8基金管理人运用固有资金投资本基金情况 
	8.1基金管理人持有本基金份额变动情况 
	8.2基金管理人运用固有资金投资本基金交易明细 

	§9报告期末发起式基金发起资金持有份额情况 
	m701
	m13_01
	m13_01_01
	m12_01
	m801_01_1733
	m801_01_1734
	m801_01_1735

	§10影响投资者决策的其他重要信息 
	10.1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 
	10.2影响投资者决策的其他重要信息 

	§11备查文件目录 
	11.1备查文件目录 
	11.2存放地点 
	11.3查阅方式 


