2026 3 2 EREREG

2026 4£ 6 A 30 H

HEEEHAN: HEESEEHEFRAHE
EETXEN: PEILHBITROERAT
REXEH EHR: 202647 A 17 H



Wi AR Al 2026 EH 2 BERE

§1 EERR
e 4 BN 19 T T A AR5 VR R AR R 0 1 S Mk o 7 R

FREH A A LS L AERA AN 58 BEPE AR AN 0l SO 54T

REFE N E TR RIT B A RAFREARESFRME, T 2026 F7 4 16 HEZ TA

& M S5 1RES . (HERIIMB R A G REENE, RIEERABAEREBICE.

IR B BN -

B BRI LIRS H S B S 5T A SR NS B ATE F 3 507, (B IRIESE & — E 8.

EMIEAEMGTFAMCRILARKI . TR, BB B R SRR
2 AR VIR
AR IV 55 SRR A i

AIRERE 2026 24 A 1 HilgE 6 H 30 H k.

§2 FE L

HE 4 TRIAR W T 2 £

4 AR 007459

e SR (e BLY T I A

A RN 2020 42 H 5 H

R SR FE < A A 6,999, 709. 15 {7

BB H bw TEFe R AR I A I RTIR T, 4 st & 3= 1
KR B I

Pt s AR RAE LI TS A RS E R8RS,
FER AT 5 R B (R ik B, KBRS
R TLR .

V&SR e % PRI GTREL () R R X 80%+— =52 7 F
#O(BUE) X20%

JRBE AL 2 A RBEL NSRS, HACH T3 RS R T 2 %
Mg R TICEMN S, BENES, ST EMmTY
&

LN WiT S S HAA TR A A

%20 k121

R

IR AT- 2 (58] 2 AR




Wi AR Al 2026 EH 2 BERE

HETEN v [ TR ERAT B B R A A
)& o e 4 ) Fk 4 TR R Wi A4l A WiTe A4l C
N@ A FFEE T B 007459 025240
5 AR N 8 43 20 3 4 B4 AU 40 6, 999, 709. 15 4} A
§3 T EMEHirMESHERI
3.1 FEMEHER
A NRMIT
Es Al RSy N AR (2026 4F 4 H 1 H-2026 46 H 30 H)
Wi B4l A I PR HEL A Al C
1 AR C s e 20, 444. 24 -
2. A A 20, 861. 74 -
3. ALY £5) 38 4 4 A HH A ) 0. 0030 -
4. JAARFE & % 1l 7,041, 114. 58 .
5. WA I S B 1. 0059 1.0195

e 1 AW O SeHGE TR G AR RO« HeBt it

HAbeN (A 2 e EAE )

TOBRARR SR AR A AR A Cse i e in_EA 2 Se i (B A2 B e -

2+ iR SHRAR ARG NN BT 5 2 4 (145 T

CS (o Rk

3.2 & ERI

2
D

AL TN JE LRI R KT

3. 2. 1 BE&MPUHER KRR H 5 RS B R s 5 i LB

Wi A A5 A
‘ Mk 4 bl s
HHEMRR | gt | -
MrEr  [REEKRO L . e 25 2 by O6) @—@
MEZEQ | RO ‘

HEZ®
HE=1MH 0. 30% 0. 01% 0.57% 0. 03% —0. 27% -0. 02%
XA H 0. 59% 0.01% 0. 88% 0. 03% —0. 29% -0. 02%
ot E—4E 0. 78% 0. 02% -0. 15% 0. 04% 0. 93% -0. 02%
=4 8. 00% 0. 05% 5. 02% 0. 06% 2. 98% -0.01%
AR 11. 19% 0. 04% 8. 35% 0. 05% 2. 84% -0.01%
H3E4& 5 10. 75% 0. 05% 8. 47% 0. 05% 2. 28% 0. 00%

Fo3u 3 o121



Wi AR Al 2026 EH 2 BERE

&SV 4 T
Wi AR Al C
‘ M g HE g 3
HEEK R | gt ‘ -
B [ EEK RO o o THE 28 by O6) @—@
WHEZEQ | HIREEREG »
HEZ®
HE=EAH 0. 30% 0.01% 0.57% 0. 03% -0. 27% -0. 02%
T EANH 0. 58% 0.01% 0. 88% 0. 03% —0. 30% -0. 02%
H¥E4ER
0. 76% 0. 01% 0. 84% 0. 04% —0. 08% -0. 03%
AR B4

T 1. ARG WSHESEEN: PEHSETEE () ah R X80%+—FEHIEMF AR (B

J5) X20

2. AFLT 2025 F 10 A 17 HEHHE C 4040,

3.2.2 BES A FAMURES RIHPEN KA LHE RS REAE

TR

Wit AR AETA SR TH (LS K ER 5 ) S 25 b e ik v i R R ) ) S E e B

00%
00%
00%
00%
00%
00%
00%
00%
00%
00%
00%
00%
00%
00%

0 O

= O = N W koo -

q

]
B

ey

{

T

i’\

J

2020-02-05
2020-06-07
2020-10-08
2021-02-08
2021-06-11

2022-06-15

2021-10-12
2022-02-12

2022-10-16
2023-02-16

2023-10-20

2024-02-20
2024-06-22
2024-10-23
2025-02-23
2025-06-26
2025-10-27
2026-02-27
2026-06-30

|—

i
it
)]

T

EAFEARITAEIBKE — B

i | 2023-06-19

BEAFEAR SR k|

=
pes

=



Wi AR Al 2026 EH 2 BERE

Wi R A A 20 ATC R THHE K 3= 5 [R) b 27 b e ik AL 7 3= A ) 52 7E 34 00) EE P

0.90%
0. 80%
0.70%
0. 60%
0. 50%
0. 40%
0. 30%
0. 20%
0. 10%
0. 00%
-0.10%
—0. 20%

2025-10-16
2025-10-29
2025-11-11

o
¢

2025-11-24
2025-12-07
2025-12-20
2026-01-02
2026-01-15
2026-01-28
2026-02-10
2026-03-08
2026-03-21
2026-04-03
2026-04-16
2026-04-29
2026-05-12
2026-05-25
2026-06-07
2026-06-19
2026-06-30

o
[==]
&
(]
(=]
o

|— s MRt ml K E — idE;

1t
i

B

shffcRit il A I |

e 1 AESHSEFAMHE N 2020 4F 2 H 5 H, HEE&AFAERH ARG IR,

RIS ) L3 — 4

B
b

&k

2. ARSECHAN6ANA, ECIHE RN SR HE LA e S FZE.
3. AFLT 2025 F 10 H 17 HEHHE C 40040,

§4 BHE AL

4.1 RE&E2E (RESZIEPN)

AT S (3 S 2 BT | 25 Al )
/13{ = H

A | BE Trmnm | mEnm| ER ik

A H 4t

o ss . ‘ .

@ | 2025 4 7 WSR2 R B 7 4 T
e A - 04 b, SEEEMEET (hED HRA

fi5] 5 YA & 13 H R

e N IR

3

E: (D WAARAEIRH M EEH R AR et H, BEkesa B AR S

Al AR H

(2) UEZFMLATE SCGEMATAE 2 GIEFRAL b N 53 5%

EEIRE) BIARSRLE -

4. L. 1 BIRFAERZ R - E BT RIR 28 1 E &2 3 F NS E R R g

AR AT A AESE G 2 B E R 52 5074 BRI B 2 B 1 100

4.2 BB NG A AR S E MM T EIE A3

% 500 k121



Wi AR Al 2026 EH 2 BERE

AT E BNAEARRG WINPT (R NRIEMERES R R i) SHARH SR
ML IR 2 RUEMAIE & A FNZE, AFWSEEN . B stE N E BALE e 3™, £
PR A RS S b, AR S B A N BOR KA 2, e R A AN AT . A
SLEREE. BTN, ARERFHETEAREMLEESFLAE.

4.3 AP HET U

4.3.1 AP 5 HIRERPATHE LR
NTRREATZGAT N, RIEEEEEN, RIE (heNRILMEIES
GEFHRBEESEHAFEHING « GEFREESE AR AT 5 H ik
HE, ARRFHE TN AT 5 HI . AEBBRARM, A A AT R Z R
T TIIBRBAGLB ], MAFSER PG H G A E B MLk EXHRM, SATH
TR GHIE, LT AR GBI, TR ERRA G EA AT SIITILE, A
ISR AL 2 IR AT R R s AE MR AIPPA R T, AR 20 7] M P2 AR A H o 2 2 R KRB AL
Gy NANFRBR MG AL T P~ IE 564028 5 IR H R A 55 (38 5 I HLRIAE 5 i 23047 M 4%, [
I o AN R 5 58 A A 52 5 F A [ 10 58 5 RS 1 58 5 A28 5 B LA 5 A 22388 4T 3B o
AIMEN, AR B AT RN TR 5T ERIAT A

4r %
m
DE

4.3.2 RERXHIT R EIHHA

AR I AR RIS R AT N

AT E T ER SRR AL G AT R H A28 5 3R 7T, AR H IR b i 51l
5 Gy B A 5524 A S, IR RS2 B M BN A K 2

W

4. 4 W E AN ES B R RS E

st P9 AR 4 R B R RO RIS, RIS DABCR ME SR ATy . 4055 I DARC B s
NE, EREEE T AW, TR SR I .

TR TR AN AT, 10 A TR TR ERIY 1. 82%IR MK R AT A
L 7%, ZEREITEE L 76%HIT. —4F 5] AAA [RIMEAF B 28 0 AR TG 1. 5% fIR N AT 1. 42%,
FAREITFE 1. A6UMHT. R EH AR ES T HHFWERMES LURAT A5 9 2= 06 n
FUAIZE ROOL 95, 4 %5 HHWIA], WEMHBE DAL, Fka U shiica # h & k- AL T
¥, 10 sEEMRIAER B L TRRIEPIRAI. BEN 6 A4, BEMKIZLHTE, T
BT, iUl et R EERD /MG BAT. (A —RIE, 6 HARRATHED 1 RAGS I #iE TR,

N T SATH TR E R T B R, RRE S BCEINER, I 2 B A 1R
% 600 3t 12 7



Wi AR Al 2026 EH 2 BERE

S i L (A

METFRHIRKE, —FRERARME IR M B AR, (HAAARIES . [E 5 R AT
FA ARV RS K E -4, 1%, HApQOREBE 0 IgERME LY, 5 HRA RS E
B E A IR AR ESE TEN RISk, A AINSHE TEARLTTE K. HliEl
PMI PrAR 20 5 BUIAE —Z FEHF SL e RFAE Y 5K IXTA],  Sos b FUYIA a0k o Jd K Hodie 2k 20k
B, A B E PRl A (PR R, RORIEAK W] RE[RTRE S B e el 1 A 5

JEBR=FRE, M T AT ALY, B if (R S 5 220, H20 TR
B R PUYIIEA R, HUE e (RS E PEAE I 9, G RO AT B2 AR A BR o 7 EE A2
26 4F LA BUN IR AATREE DU BOGZ 1 AR T 25 48, 35 R SLBUR U AT R B H
PEHE, BORHR TG SRR B 10, BET BT S A FrIisl,  Wioas A i 2 R AR 2 2R

4.5 |EMANES L GRI

R AR A HACHT T BUE A A FE S AUFEDN 1. 0059 JT, AR MRS ARG K% N
0. 30%; 2 AR AW BB AT C FESMAUFED 1. 0195 7T, AR HIFE S AT E 1 K
2N 0.30%; [FIHDL G LR AT 2 0. 57%.

4.6 MEMAEETE ANBEREE T ERE RN

BEARE IR, AHESAAEES: 60 D LA H A RFA ANBUKT 200 AR HE G5 EAK
T 5000 JFc it AEGE BN CgoME 1 i IR S 2E AT 7R RS T T %
EE BN AEARTEERAT ANBOL ] 200 A\ K FEE B 1FEIA S 5000 F AT B EAEAREEKER
Wega . Wit WRATEK S P R SE AR EE B (W), AR IS

B
t

o

§6 WAAEGWMT

5.1 |EMREERTZHEHM
T
e 5 S GO 5§i(jfmww

1| B fss - -
Hop, B - -
e - -
[ 5 Wi 2 $3 % 6, 785, 029. 42 96. 35
Hr: iz 6, 785, 029. 42 96. 35

BE S RRUE SR - -
iRl L - -
SRATA R - -
SN IR 4 il % - -




Wi AR Al 2026 EH 2 BERE

Horpe KRl ) SE N IR B Sl Bt

NN

=
AT ARG H A 261 256, 997. 08 3. 65
HoAh % 7= 0. 00 0. 00
&1t 7,042, 026. 50 100. 00

5. 2 MEWIRIEAT A RO ER T AS

5.2. 1 MEWARBAT L RABARERRES
AR HE A AR AR R R R

5. 2. 2 MEWIREAT WA RENER B BRI RAS
AT G A WIAR AR A HE IR B 52

5. 3 BRI A SMME o EE B HE LB R D HEF R R B R A

5. 3. 1 |EFIRIEA FMME oG ST 1B LB R/ N HEFF R AT+ 42 R B R W 4
AR GAREIIRAR AR -

5. 4 MEWAREL R MM RN RFHRRAS

e

T 7% il

KReME Co

e HHE ] o)

1

BB

2

RATE

3

&R

6, 785, 029. 42

Horp: BUOEE SR

6, 785, 029. 42

b e

A Mb A R T O

TR

A (AT S

[ VA7 F.

O |00 || O |

HoAt

10

fif

6, 785, 029. 42

5. 5 MEWARIE A RMME L H & F 7= 13E LI K/ NHEFP BB T4 5 SR A 24

Fe | B | BERAR ([ BE G | ARNE G | HESRIHERE O
1 250431 | 25 KK 31 67, 000 6, 785, 029. 42 96. 36

5. 6 MEHARIZ A RMME L2 & 738 LB /N R RT+48 B SHFESR B
R
AT AR AR R AT B SR IE SR

5. 7 A MR A RIME SEEFTHE G NETFRRT LA R SRR WA

o8 U I o121




Wi AR Al 2026 EH 2 BERE

ARGAREIRARTFA SR

5. 8 MEFHIRIL A RMME HES T 3B A R/ HEF R BT L2 BUER R B A
I G AR IRAR ARG

5.9 WMEHIRAR SR BB EH ML 5 B O ¥

5.9. 1 A3 B BT B $ HBUR
ARSI AR AR BB 5 2

5.9. 2 MEFARATE GBI K B FA 52 15 A 2 B A
AHE AR WIAR AR A E AU

5.9. 3 A H AR BT
AT AR IR BB E Y1 1%

5. 10 HBEAHEWE ME

5.10. 1 AEEBH KT B IEF K RT EE LR T BB EMITLRAE, K
ARG wE HT—FEAZBATTER . LHRER

e I AIE AR A AT A2 B RAT AR, A AR A R ARAT B AR I A G 1) H AT —
FNZBATHETT AL TTRENL . AFEEXS B FARRAT AR SGUE SR B BB R 7 A4 B AR %
A A A R ER .

0

5.10. 2 ZEHFWE L MERTENEE S ALK EIERTEE
AT BTN A4 I E2 AT 6 HH B < 5 TR R 1) 8 IR SR P

5.10. 3 HABBE = FAIRL

5 HFK L o)

A7 RIIE S -
CUE S K -
SR -
YA B -
NGRS -
FHoAt SR -
HAt -
&t -

T ARG AR AR A Al 5

F
d

o |l~N|lo|lo|s|w o |~




Wi AR Al 2026 EH 2 BERE

5. 10. 4 EIRIFH B4 T 5 W I 7] 3 #5155 A 40
AT AR IR AR FFAT A+ F B P 3 555

5.10. 5 A HIARAT 14 B 2= P R FE B S PR 18 O ) Ui A
AREE G ARG IRARFFA B

5. 10. 6 HH A SR E FHERFASCFRIR IS
DRI s5 NN, $e B Al it o T o 587 B BB R 7 T AN 5 45 T R AR AR 2

§6 FFH RIS M HER D)
B Ay
i H P AR Al A Wie A& C
i ) 35 4 4 A0 e 0 6,999, 718. 92 —
I 5 30T A 2 4 A ER D40y - -
R < 1 T A 4 A ] 473 65 9. 77 -
i IR IE SR R S A (A A0k | |
VSRRV D)
i I R I 4 4 A0 A 6,999, 709. 15 —
§T BEBFHANBHEEFREBREAESE N
7.1 ZRE&EHEBEANFAFELAESHHTTIE R
ARFE L AR AT S PR A S0 A2 B (1 1 0
T2EEEHEANCHBEERERELESER T A
AFEE AR TR S NIz I 3B & AL S -
§8 M mE RN M EERF R
8. 1 EWHN R —BHREFTEZESLHLLHIEB|EEIT 2095155
" i WA R 2 S A WA R FFEEERE N
o FHES N
" L )i 5] ‘
Vil 5%
T ome | mamr| it BB e st o
% X G 1y 3%
51 20%I kst 1]
(X 8]
Bl 20260401
1 6,994, 803. 12 0. 00 0. 00/6, 994, 803. 12 99. 93
&3] 20260630
7 R R

o100 L1213



Wi AR Al 2026 EH 2 BERE

(1) B[] FH 7 S 4 7 R ) XL

HURA BB 3 R BRE [l Fof 57 Ay P AR 2 i 2B LR ], /NS0 3 T e I T /) 00 [ 47 s 22
SR E BT 1 [ AR 70 2 300 7 B PR IR o

(2) B IFE R S K XS

HUR S 3 KRR [, I < BN BEAT Sk I 7 AR B A 20 06 2k 4 B VB R K BT o
(3) FEATL I B R XS

PR R H IR 5, AT RE I G BB T 5, 000 JIniE T, i8S+ TR H
B B HENT 5, 000 SICtEEM, HEE AT RIS G, HEU AT
Bo

(4) eI/ S XS

FURHR R H S, PR FEE G N BR ] RESH IR R RAT R Gide . 525 Frii s
A2 oy WAERI TG E o

8. 2 MR B & R MM EEE R

AFEEAFAEESE 60 > TAE H 2G5 A NEUK T 200 A f2 2k %7 1A IR T 5000 J3751E
B, AL R G BRA AR, A C A RIS S REE A (). &5
BASEGRA NEUE P BB IE 200 N b 4 93 P EAA B sl Id 5000 J37T, K[ E 2% AR
RNEEE T I

§9 ZFEXFEZ

9.1 FEXMHHER

~ R R St 7 R AR AL 0 R B TR B B L AR 5 S
(i R A BT AR B S SR 1)

(Wi BRI R R SRS EF)

(i AR AL BT AR R B S FEE I

v SR E B TR HEAERTE LU

v AR ST P 2 e TN AE I E ) R 1R A 7

7o AP RN S BRI H A ST

—_

Do
v

w
/

N
7/

(@]

(o))

9. 2 AU S
T A X B M PR 99 5 1A K 11 B R 12 B

9.3 &I HR
PR FH T ARIE S E BN AR RITRL A, 08 35 48 B M5 www. zsfund. com £
BE, ETTIRIT R A P RS RO HE: 400-067-9908,/021-60359000 A I AH IS E. .

% 11 3k 12



Wi AR A 2026 5 2 FEMRE

WHESEEFRAA
2026 427 H 17 H

%1200 3k 120



	§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 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
	5.9 报告期末本基金投资的国债期货交易情况说明
	5.10 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 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


