A R B ML AR P 4 8 S T T80 & RS 4 B
&
2026 £E58 1 2

A7

FER G

2026 %£ 3 A 31 H

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



PR MR £F E T IR0 & BEUE TR BB HE < 2026 AR5 1 =R,

§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 AP E BT IR AR A IR m AR I AR5 R R AE T 2026 4F 04 H 21 HEM T A
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

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

§ 2 E&r=MMm

4 TR R ANV AR P IR A

S e AW 166027

A (Y BLRTF I

A FABH 2020 4 7 1 16 H

A IR BE S 40 B B0 964, 101, 390. 49 %}

$5t Hbr EELISTBUE 4 RN A Wil &3 e WA il K i |
A B RS T, A8 RTE ™ R AR 9 1

rdne AT FEER M A B 238 I AT R B

B, R GigE. WS IBE tul, &S0
T ERER A B A CELRG GDP 3K, T34 e
PPI. CPI. TidpAlZAx4k. dEH 052 G 808645 FIBUR
INE I ARG, AR 1 ) e 4 B

b2 L v BINEARFE B 35 2 X T0%+HIF M5 I 5 Bl 35 3 X 10%+
HRIE RS A5 FR A 7 2 X 20%
IR WL 2 AR I AL IRA IS, LT 25 A T KRG AP v T

Dz iee S I TR 7R S (SR (o i SRR i 2
SAFBROBIBOE bR 1B 5L, AR ARAB BOEALE] F 5
PRET . SETEARIA T E LA R AT S A% 22 Sty R

R AU
A= UN HH R S 4 A B PR #]
FEEFEN [ R AT R A R A )
IR R A EE SR AR HRR ANV AR 5 AR A A HRR ANV AR P AR A C
IR R IE A3 P TRTRR HrIRR A 2 FF -
T8 P AL 2 AR 166027 009791

200 3L 1200



PR MR £F E T IR0 & BEUE TR BB HE < 2026 AR5 1 =R,

EEs e

717,943, 478. 72 fy

246, 157, 911. 77 {1

§ 3 EERMFSIEIRMESIHERI

3.1 EEMFEHEIF

Hpr: ARG

R, ﬁ%%(m%ﬁnﬁ1HﬂMG$3ﬁsup
R AR P IR A A R AR TR A C

L ACH] L se I 2 27, 130, 314. 90 8, 642, 968. 92
2. A A 29, 719, 423. 38 9, 508, 955. 68
3. I35 BE G A B A B A 0.0414 0. 0386
4. SR G 0 i 719, 713, 642. 16 238, 471, 494. 06
5. AR LS A B E 1. 0025 0. 9688

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

P AT
3.2 ELEIHMEERI
3.2.1 EEMPIHEH KR LSRN S LB S R
HHRRBINEAR AR A A
Mk G e e Sk v
VE R R AR ML & L 3 SEUE
B EEEKEO Wi btz O—0G @—@
P EO) EhEIE)
@
HE=1TH 4. 31% 0. 99% -0. 82% 1. 13% 5. 13% -0. 14%
LESNH 1. 94% 0.92% -2. 05% 1. 26% 3. 99% -0. 34%
ok —4F 25. 42% 1. 20% 35. 72% 1. 38% -10. 30% -0. 18%
o =4F -7.11% 1. 59% 29. 34% 1. 43% -36. 45% 0. 16%
LEfAE -8. 35% 1. 50% 16. 47% 1. 35% -24. 82% 0. 15%
L&A [
0. 25% 1. 46% 17. 26% 1. 36% -17.01% 0. 10%
RG24
HRRRBINEAR AR A C
B PR E KR QR E K R AN g L R HENL SR L e e, O —®) @—@

300 3L 1200



TP RR BNV AR P £ 5 ST IO & BUUE R B0 ARG 2026 4RER 1 R R

2@ W@ |k FebrdE
@
HEk=1H 4. 16% 0. 99% -0. 82% 1. 13% 4. 98% -0. 14%
i EANH 1. 64% 0. 92% -2. 05% 1. 26% 3. 69% 0. 34%
%k 24. 68% 1. 19% 35. 72% 1. 38% ~11. 04% -0. 19%
U -8. 77% 1. 59% 29. 34% 1. 43% -38. 11% 0. 16%
USRS -11. 05% 1. 50% 16. 47% 1. 35% -27. 52% 0. 15%
H 45 [
-3. 12% 1. 46% 17. 26% 1. 36% -20. 38% 0. 10%
R 2 A

3.2.2 AEEAFAEMPRES BHFENKRAZ RHE RS LB R

EANHI R
b X ) Sl A T A ST A B3 TEL M0 245 55 T 201 S S5 A% K 5 4 60 5 S . 38 1

21.

14

=21

-28

=35

-42.

. 00%

00%

00%

00%

00%

00%

00%

00%

00%

00%

2020-07-16

2021-06-28

2022-06-10

2023-05-23

2024-05-04

2025-04-16

|— BB AR AR AR I KE — PR RER AR S B %]

2026-03-31



R ERAINVAR P 4E 5 BT JBOR & BAIF 5% FE 4 2026 4E 55 1 ZEHRE

= BR 6 alle 35 P A SRS C SRt ot TR S S 55 J5] M0 AL £ AR 38 SR o 3R e i 5 B S A= L B
24. 00%

=16. 00%

-32. 00%

™
ﬂV

o W,
% ﬁi:J W :}\N |‘ e u‘ Ml;:j /W‘)

=40. 00%

-48. 00%
2020-07-16 2021-06-28 2022-06-10 2023-05-23 2024-05-04 2025-04-16 2026-03-31

— REERFAFERSCRETAMEIGKE — hEabliRmFERSCE I S EWH S

§4 BEAME

4.1 ZGZE (REELBNA) fHN

FEAIEGIIE G IR 2 Al )
WA BE mi [ menm| e o
Bt
Bk &%
5/ %Y o S
HPATN FLI 5 D Y EEAIS Y=
VR EA/E | 2000716 | =12 o o g o
I HRA S A
41K /3
GL B/
s

VE: 1y ARBUESPIATEAE FUY— e O P IR A mE o E 2 H s ka2 B A 2 e R Ak
B, AR H 0 3 A R A0 H

2+ UEZF ML SCREA GIEFF R B MU TE S I R0 BN 53 LN B3 B B8R )
SEAHRIE o

4. 1. 1 SRSFAEFAZE R 78 B Rl 45 5% 2o A e < 20 ) o L 07 M S 0

w4 e 77 i A

i
hin|
A

TrE O FEHAI TA]

VFCR NI 5 3,919, 286,631.50 | 20184F 4 H 16 H

501 L 1271

B




PR MR £F E T IR0 & BEUE TR BB HE < 2026 AR5 1 =R,

NS R

zﬁéizﬁ SR 2 1,280,517, 441.86 | 2024 4£ 2 H 19 H
3

HAhH A - - -

&t 7 5, 199, 804, 073. 36 -

VE: “ARHRITR)” O UOT A6 B ER AR fh K I 8] o

4.2 EENIRE Y WA S FR- T 5 B oL v

AIREWIN, ARESEHNARIENG T QTR EEIA) RILA LA . AL G 4
A FPAABA RS HE R 2, AF WA B35t BUE T ilids . BUE Tabes iR e
BUAUE AL, LS AT NBORECR 2. AREWIA, SES BT BT S A7 R
AL A FIAORE , JCIBVAIE L AR JEAT I 15 ) AR U el 35 R e B A AR 2R AT

4.3 AP ERHH

4.3. 1 A FRGHIERHATIHL

AIREWIA, ARESE BN QEZFBRTEE S A R AP 5 H TR KR
F WEBARSCHI L SERE , IBIETE AT BEBEIREE . AC AT FE IS S 1 ™A 850, R
GERN TR AES AT ARG IEBIAZ S AT HAT o AIRE N, ASEE N T2 5 il A
PERT R B AR AT R OL R A, AR G 2 B A AEAR P48 S s0R) 7 S (75 DL

4.3.2 RER AT HKE T

AIREWIN, AN RSH G S H NG BRI 5EMAZ o, FH R IAAZ 5 AT D
(¥ B0 A Sy B AZAIE SR 24 HRRAS R 5% RS 53847 1 IR, D i A SR 4L 5 DR 5 8 s o 22k 2
(IR IAE Sy, A ) IR IAAENS LR A8 5 180 JEA T AR I 42 IR T «

AN, RABUAIL AW HE T BN A28 5 MR it Hrk (K 57 4 28 5 o

4.4 WEHNE ST RENBIEDHT

2026 5L, A BT 2PN AF L S E M BT R i, AR
AR B A 5 KRR IS R YR W ORIEE s o — i, by [ 22 B U AL (1 7 2
FBE ik, HIEATH O BRI RS BGE S, 113758 O th i T 4a AR SERE I oL .
KT BN S BB

MZEMZ GRS NEE, —F B BIARAR 5 IEAE R i B (K FE R ML= 1
REEALR AT BN HENI TR bR O NRBE AR FURF B . JUNEERE, e Tl i 75 5K (1) PPT
TR DR IR PP S, R A5 (IRl I B iy e b s . s et Rmas A £

600 JL 1200




PR MR £F E T IR0 & BEUE TR BB HE < 2026 AR5 1 =R,

T ARSGE T AN B AT S PEAEAT Ao AETH P ST, R T i D N i R
fil % TRERL, UMb AERL AR R KR AR I KR, AR E R AL B T
HAEEE o RERWILRIEN], KFmNAEBEaa I ERNTE .

JEEARK, BT b g ANE B R R AL T IR WTBT B, i i 3 A7 8 25 1) 4
FITENTN 2. BBy IATIBRIE A Sy I FIUYIMG, 10 55— P8 3 SEA I Al 2 58 (K, LR A A
AU T LRI T, 1300 BE MR 78 70 R W LR # P AT AT 5 S

PAIRIE IR I 2 “ANEIEHS, BANRITH Al RREE” (i L i e

R R I AR B, LA R s BAT R, HE Sk A ST A5 A S BRI
BAEE IR TR FLHI . RUCHENE  Sh R S5 A0 Sk, RN T iE R
SN AR MR S K T 1 o FUERI SR A T AR SR GIRA T eSO SR, ek Ak i g
i 5 R T B P AR A R 22 Tk AT SRR B o AR D B A b PR B AT R 0 2975
LR RARTT, FORUBRN 5 FOR AT B SR B B o IR U AE PR A A e . %
TIABHCE A b, 258 T G0H e dh A IR T, R BB RR G, A7 Bk
(7 i M L B A 3 () IR T

B R AL INE IR RIS, AEDE N s gk, A
RAG 2 abs, RN B EREH L.

Ho—d “JHRE D™ R B MR, FRATRAN S LeHs B Sl 55
LB REN s i S5 AT WA B s AT LR BEGR R I L BRI L TR S A ) T Sk Al . X
RN A HTT A C AR FE R R e 7 I BB e BE R AR G MV A, MR T BEBE %
A TR MRS NI CUsBrRedR . s ) — BRI SR RAT R, R LR
RN GE, XHR R ) HAE N ARAR, R TR A BRI .

IR ARG IERTT T B ISR, BRI AR LEAE AL S HIR I
PR X Ak S 3 5 K R 8 SN g AP T [ Sk Al o 4 T 37 Al REAN S T L sk %
ML E, T E IR B 5 IR A s Bl 5 At Bt A6 N TR RESOAR Y
TR 2R I BET L S5 O (A AE S AN o FEFTL 55 DT MO (137 S5ORG 1 55 AU R, T T AE
RGP b, ATREMI R T MR T A 78 20 AN “ kAL .

W

4.5 MEHAZESHKNLSRI
AR, 4 A BB K RN 4. 31%, [RINL ST HLA I 25 28 -0, 82%; H:4s C
RSB KN 4. 16%, (7] S L A eI 35 2R -0, 82%.

T 3L 120



PR MR £F E T IR0 & BEUE TR BB HE < 2026 AR5 1 =R,

4.6 MEYARESTFEANBRES T HETE A
AR P BTG U A A

5.1 MEWIRES T HEHR

§5 BRAGHE

e WiH & (n) AR B (%)
1| B 825, 994, 037. 30 85. 76
oy s 825, 994, 037. 30 85. 76
FEGHT - -
lif] 5 WS 2 BB % - -
Hrpe i - -
e SRR SR - -
4 | & EBT - -
5 | GEMATAE ST - -
6 | ENIRELFHTE - -
orbre SRR () 3N 3R A 4 il 9%
o _ _
BT ARG & AT e Gt 136, 872, 812. 50 14. 21
LW (NS 230, 518. 29 0. 02
&t 963, 097, 368. 09 100. 00
5.2 WMEREATI A KPR EHRBRHE
5.2.1 |MEPRBATIWSRIIBHRERRA S
o R ARAE GE) SIS SR
% %)
T ¥ SN S SR\ 4 59, 077, 584. 96 6. 17
B ERENE 8, 448, 030. 00 0.88
C [HliEk 466, 619, 780. 05 48. 70
D |[HJI. T BRSO A R Y
N4 - _
B A0 . -
Foo R 22, 746, 901. 00! 2.37
G sz, SRRk - -
H  [EmAEDOR - -
I U5 s A A BB AR S5k 96, 946, 527. 52 10. 12
N4 5, 962, 791. 40 0. 62
K o=k 9, 066, 349. 50 0.95
L SRR 45 iR g5l 16, 118, 224. 00 1. 68
M BRI AR RS 68, 581, 567. 71 7.16
N KRR BRI L it i # - -




HH R B AR P £ 5 ST R £

FIF P 0 L4y 2026 4E4 1 ZREIRE

0 [ERRS AEBRIH AR RS - -
P |HH - _
Q | DAMSTAE 14, 070, 539. 52 1. 47
R SCfb. fRE R RE 58, 355, 741. 64 6. 09
S & — -

it 825, 994, 037. 30 86. 20

5.2.2 EHIRBATIL P RABBEL BB EH A S
AHE G AR A IR AR AT A B 15 58 I 22

5.3 JIRAEA APME b B S T E IR/ RIBR S 4
5.3. 1 MEHIRIE A SAYME LB S =@ E H A /NP BT+ 42 R % 4

P | A JRELAR ([ BE (R | ARME o | AESTEHEE] (%
1 300750 T AR 162, 740 65, 372, 658. 00 6. 82
2 300498 1 BBy 3, 554, 608 59, 077, 584. 96 6. 17
3 300144 KRIGTEZ 7, 500, 738 58, 355, 741. 64 6. 09
4 300347 BN Ve 449, 800 24, 212, 734. 00 2.53
5 300124 ICEAR 307, 100 20, 575, 700. 00 2.15
6 300012 HEWAS I 1, 385, 572 19, 342, 585. 12 2. 02
7 300014 ¢4 g 293, 500 18, 264, 505. 00 1.91
8 301035 MEESPE s 202, 100 15, 408, 104. 00 1.61
9 300760 W yT 87, 300 14, 374, 818. 00 1.50
10 300015 % KRR 1,479, 552 14, 070, 539. 52 1.47

5.4 MERIEF: PRI G ERA S

AT AR IR AT TR o

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

A G AIRE IR ARFFAT 577

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

K

A AR IR ARFFAT 57 SR TR

5.7 MEWIRILA AME S EE T HE A KD HEF IR L4 = & BB T 4
AT AR IR AT A T2

5.8 & HIRIEA YA 5 F S B 19E HI KN HEFP BT T A8 BUIESE Bt B 4

AR AR IR AR FFAAGIE



PR MR £F E T IR0 & BEUE TR BB HE < 2026 AR5 1 =R,

5.9 MEPRFEET R KIBIEIA LA 5 1E 5L A

5.9. 1 MEWARASEEB B M IEH R 7 @Rt 4
A AR 5 AR R IR AR 315

5.9.2 AEEE RIS KIS T B
ANHE AR U AR U OB AR PSS B A S I, DU ORAEDA H 1Y), B 2OE R ahtE e 425
RS D5 2 o ATE R T4 R L BRI B AT A I A B3 G (o A T 2 V58 5 JAR

5.10 MEWIARAZEEE R K E BRI HIE LN

5.10. 1 AFEFUHGE BB BOR

ASIE R AR A U B S5 U, DL HIK, 25 GOS80t [ GUH B A
FRTER IR, AT E GRS A ARG KT o BEG A B K 4 AR SGVE A
IR, 8550 ML BF TR A MBURE S I xR g BT @ MERE S it
Wt tA R, XEGUHSCRMILS R . BGOSR EITE . BeshACr. SR AT S
PRIEATERER I, A KR B RIS G B8 7 2 A AR b SR SEBLRE G B8 7 (R SRR 1Y 4

5.10. 2 G HIARAZE BB E AR R Rt A4
AT AR WA AR B 0 52

5.10. 3 AME GBI ITH
AT A AR RHAT R BN 5.

5.11 HFASWMEINE

5.11. 1

ARFEGBGI T AU R AAT AR, R AR B3 A B2 W) AE 3R 5 G 6l AT F
W 52 FIHT N EL I BT IR AL 1 o ARSI 25 e B 43 A B 2 ) AE 4 32 2 ol L A —4F A B 32 32
RYIESR A 5 BT i) A TP e o

ASFE R 3R S AARAT KA AR (K8 B8 PR SRR P45 & A SRIE A L Rk e A R 20k . 3
AR RFFATUETF K 54T EARAIR TS W BT s i A 1D S8R, el o gl AT E N 32
BIATFHETT. AT IE.

5.11.2
A BTN H AR, BT B8 AR R I 1R 2 AN RS

2o10TT 3t o121



PR MR £F E T IR0 & BEUE TR BB HE < 2026 AR5 1 =R,

5.11. 3 HAhBEF=HIE

5 ah

B ()

A7 ORE <

230, 518. 29

SRS 5K

B A

o RCREL

I HI K

HoAth P CGR

oAt

N[O | W ||+~

#rit

230, 518. 29

5.11. 4 MEMIRFFA Bt TR BIAR AT R S5 A A
AR AR A IR AR A7 AL+ IR 1) ] F 4 5155 o

5.11. 5 $RAEARHT 148 B A AE R 3 PR 1% O i v BA
ANHE G AR A ST 1 44 JBe 5% P AN AU 32 BT D o

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

REfrfER 2.
$6 TR B

Bfr: fy
i H HRRERBINE AR P TR A A R AL AR P AETR A C
5 A A 35 4 0 400 s 717,943, 478. 72 246, 157, 911. 77
S 30 ) 36 4 s FR D 7 0 = =
Ok - i T U 30 ) e 4 R B[] 473 5 = =
s A A () 5 e JR o AR B B (A Bk 1 1
/DL “=7 SR
S A3 AR 3L 4 47 AU i 717,943, 478. 72 246, 157, 911. 77

VE: SRS ZEM P AR N AT, S R B4 A A i E A

§7 ERSEENEHBRREBREFESRHI

7.1 ZEEEAFHFREZSHAEDHER
AN B BENAR T I AR KT AL S 00 3

7.2 ZEEENZHERRERREEET SR
ANHE e NSRS ST TE O B[] B S AR < (R O o

9 1 3k 120



PR MR £F E T IR0 & BEUE TR BB HE < 2026 AR5 1 =R,

§8 HRBHE RKOIMERFR

8.1 MEHNB—E B A RAZESMHHHIEBIBGET 20%K) 1550
A5 P PR B R e Y RLL AN A7 A B R 1 2090085 5

8.2 MBI EFRHNEMERFR
Too

§9 #AMHHEX

9.1 ZAXHE=
L AEESHME S Hee B FEEIL. RS0
2 HEEE BN S BRSO B LI
3 AR I AE R IR I 2 4 E A B TR 1) & T

9.2 T R
ISR IR AT .

9.3 AR

PEF B TG (www. zofund. com) A F,  BEEAV I ] Py B 5L 44 AT A
T S B A

PE O ARG T BE I, T A o N R 4 FEAT B A 7«

RS FOHE: 021-68609700, 400-700-9700

FRESEEAFRAR
2026 £ 4 H 22 H

b
g
=
g



	m101
	m01_01
	m08QD_01
	m502
	m504
	m201
	m201_01
	OLE_LINK1
	m02_01
	§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_tab
	m07_04_07_09
	m04_02
	m04_01_02_tab


	§4管理人报告 
	4.1基金经理（或基金经理小组）简介 
	m402
	m403
	m404_01_0570
	m404_01_0578
	m405_01_2550

	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 
	m405_01_2549

	4.5报告期内基金的业绩表现 
	m406
	m407
	m501
	m08QD_01_tab

	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
	m505
	m08QD_06
	m506
	m507
	m508
	m509

	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 
	m07_04_13_00
	m510_01_1597
	m510_01_1598

	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 
	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 
	7.2基金管理人运用固有资金投资本基金交易明细 
	m701
	m801_01_1733
	m801_01_1734
	m801_01_1735


	§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 


