W B ER R —

2023

FH G R E &

4> (FOF)

F5

323

=R

2023 %6 A 30 H

EEFHEAN: HEESEEAGRAF
EEEEBAN: HBRITROERAF
REZEHHR: 202347 H 20 H

o



Wir B LI AR iR (FOF) 2023 4E28 2 R

§ 1 EERR

RS EHANWEE S MEF RIS R B RBOCE. R TR B KR,
TR FEN BRI FSENE L AERR PR AN T8 A ARAE AN ol B 54T

HEFE NIRRT R AR A FREAR S FME, T 2023 47 A 19 HERX T AiRE
I G5 AR R ERIA R A GIREEA R, RERZN AN ERICE. RSERRE K

B -

B N AR U ABSEAE S B ST RN B IE FHBE 2 50, (HANORIESE & — € B A o
R AW SRR KRR B, 555 R AR R BE R A R A 4 I 1A

e S AN AR LR

A% TR RS H 1.
A RAE 2023 4F 4 A 1 HigZE 6 H 30 H k.

§2 B&7= AR
FE & TR v A O AR REE iR (FOF)
AV ] 015189
HEiEE A LIFRIFF il
HeAFREMH 2022 47 H 19 H

0T IR I A7 AL A

530, 136, 355. 78 11

BB H AR

ANHe e BB T AT SR M I G i, TR AR E 1B S B AR A
RIS G, 5™ A% 42 1l 450 5 RURSE A ORI B = i sh 1R R itk B, o5
SRR E 1 13

AR M A BB ECE S A N R s A A
ENILBLHNG, BT E S T ORSRE A B SR A B A S

1y RSRBE™ e B 5k

2. FE kA

3. PRI

NI &S i

5. B SCRFUESRBLBT SRS

Rk, B T MR AR & B E RO 7R 2, S BT DLEAS
AT AARIATIR T, MOREEEIIUE, ERATE SR,
RS B B B B B, IR S R A

b £ H B i

HRIE s 52 AR 5 G R R s R X 10%+FP IR {55 2R B A 4R 0l % X
90%.

JRBS A 2 I

AT o i T < rh B <, L TUYINC R K FIUYI XURS: 7K~ s T B T i
e, ARG TRE, RTRSHEES. WEMEETHEE.

%20 k141




W R O SRR 07 (FOF) 2023 45 2 R

e RieE Sl SitR o ol tE e
ARSI R T BOES I BCERR,  F E BOE AL T R BEA ST
BB bR i i R AR AZ 5y N 58 22 5 i R KR AT AU

REEEHA Wi A S AR A A
HEHEN AT R HRAT IR AT BR 22 7

§3 FEM F I MESHERIN
3.1 EEMZE
Hhr: ARt
F B 55 FR AR A (202344 H 1 H-2023 456 H 30 H)
L A LB st 1, 125, 388. 48
2. A HFE -1, 366, 592. 27
3. AP 35058 4 A BUAS BRI -0. 0026

4 AR & B HE

529, 392, 075. 28

5. AR I S A 0. 9986
3.2 HEHERN
3. 2. 1 S MBHER KR R H 5 RS B I S R
Wb g s L
HHEIE KR | EBKR | gt
i B ‘ HlEER | O—0 @—@
® EZEQ | HRERE
HEZ®
HE=4H -0. 26% 0. 19% 0. 27% 0. 10% -0. 53% 0. 09%
TFEANNH 1. 05% 0. 20% 1. 63% 0. 10% -0. 58% 0. 10%
H 45 [A
-0. 14% 0. 19% 0. 45% 0. 12% —0. 59% 0. 07%

HF
?Sk
i
)
e

3.2.2 BESAFAMMRES RIHFEREKEEAZ R HE RN SRR @
KRBT R

=
pes

=




R B A R Bide (FOF) 2023 4E55 2 ZEEHR

Wi B BoEn 5= — A ik (FOF) Rt E GG 35 Rk 47 b e R E WA s 52 1)
i S E S L
0. 60% i M f\
0. 30% A ? \‘A A M
r vl ) lr' ‘,r\lll ’J’-\' - M, M I/ IJ| | V
0. 00% {IFY) \ | A B AV e Y o
' Al K\N': [ M | \
_ “ | [ ] /) F‘\ﬂ R N
0.30% a— M v / 'l M\
%\J N | 1\ N Wi Voba |
~0. 60% Ay I.. . [ A W
l\i [ f ﬂ l ||I ‘\J | 'Il | | f
P | kN I"\nl
-0.90% I| l‘\ |!| \ll,' \“L I} ' U V
-1.20% || ¥ fi
=1.50% | ]
-1. 80%
(=) ] =t — o M= =t o = o [y ] () [ = o Ly o — o ()
~— (=] o — o -— (=) o4 — o -— (=) o — o — (== o4 (=] o
5 3 8 & 85 2 - - ¢ 2 5893838338383 3
dod A A A A A A d A s b b b b
o o4 o4 o4 o o o o4 o4 o o o4 o4 o4 o o o o4 o4 o4
(=) (=) (=) (=) [=] [=] (=) (=) (=] [=] [=] = = (=) (=] [=] [=] = (=)
(o} od o4 o4 o (o} (o} od o4 [} (o} (o} od od o4 [} (o} (o] od o4

— B BREFE—FRNEHE (FOF) ZiaEIgKSE
— i EREE—FNERSE (FOF) Zinll Sl

E: L ARERESERAEMHN 20227 H19 H,

S T A — 5 o

A FAENH EARRE IR, Aked

2 ARESEEHIN 6 MH, B OISR 5 T 5 RO E LU 3915 G2 & A R 20E .

§4 BEAREG
41 BT (RESBIND B
A I S IR | S hl )
E | BE T rmam [ mEaw| &R Ve
FRTveT
e Bp s, WA S L . AT
oA e 2 R I T 24 ) s
&3 [FOF &% ¥ - 154 [PPRERINEE . EFIEHA R STEA A
SR B M RS (222 SR
3 G AR A i BV

4. 1. 1 BIARFAEREZ T EE I R R 2 B 2 e 2 3 F BB R

T ARG AR AR G2 P AT BT

%fiﬁ‘ﬁ”& oI ,JZEE E/J T R

4. 2 EE NG N AR SB R T E 1B LA
AT TNLEAR I PRI (PR N RSO EES 4 B 4 R LA g

%400 3% 14 W




W B e = —F R fids (FOF) 2023 55 2 Ry

ML R SHUE M ARG S FRZE, AERIEER . B SN E BAIE I REE5 ™, 1E
TR P RS A JE At b, O B NSRRI B, o B3 SR AR AT 9. A%
SREREL. BTN, ARSERBASHTEARIEMAEEEGRMAE

4.3 ARG E R

4.3.1 AR 5 H R RPATHE R

NTRFEAFZGIT N, RIPERFEEZEN, R (hENRIEMERESR R R RS .
GEFHRESEHAREHING « (EFRRESERRFA AT HER SR FikE
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 ARSI, MRS SERA G EA AT SPATILE, REEA
ISR AL & 2 IR AT R R i s AE MR AIPPA SR T, AR 20 =) AR B AR A H o A 2 R KB AL
Gy NANFRBR MG AL T P i~ IE 564028 5 v IR H R A 55 (38 5 I HLRIAE 53 i 23 AT 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 ERAT A

o
|

4.3.2 RERZ BT ANETHHA

AR AR KIS A AT N

AN EE RS BRA GG P AT SE0 R B R IA A 5 B3 H 7w, AR BB 1 #id
A2 Gy B 2T 2 0 RS S%IE L, TR R 2 B E HUA A G & .

4. 4 |5 A E S HIBR RIENZED BT

AI )@ TR FOF, RS I ISt ia Ve th R AN R, — R B G B I R
MBS R PR S R, PR ARz —REIEGHE RS KM O RE, RRAE
ek o ARSI VIS VRS RORAE,  — J5 T JA T M8 R 22 % 5 7 I 2L L 910K 5 RS W SR, 7
— 7 ARG T3 W R sl PE . A E TSR SR et B 7 e B L A5 o i 2 45
AN VA IE RS - G

TEFE, BAVNERR TR T RIRCE L], SR B TR REIEARBUING 1 TIT B,
FEAEE T gt B 7 e B P AR L B IE 1 A BOAIRHC 1. [ECHRE 2 Mg e i@ 4 i, 45 m
THAGRBIE. WX AR BRI Y, SRR AU & LA TIR 4L A 50 .

% 500 3% 14 1



W B e = —F R fids (FOF) 2023 55 2 Ry

TREETFAG, EAATT LT IO O RS BRI R TD , BORZE X
BB SRR e, FECEMISSKE. SHFEHRE, OB HERER FRAK
WEEEAE =R BRI RIFEMGIEWATR, WS RRHU: e & sp HERN
PR AR R TR S N A R E .

[ i AT R TR SRS L 7l B R s e 0L, 4R ftdad
2. 85% FATE 2. 61%HIK . HEJaH, MEFRIGLE, WMREENFLT, AEAE=FE R
W 913 5F o

%ot 6 HEMEIERXUEZINE, EMSFFEERAMBII R ERE, JFHIA 1-2 Kn
BT LU N TCRE S RS, BT DL R S i R, AR Efiliai R LIRS N .

A ASEAET P AL BURAS KT, BARIER IR, WA, A BITIA G TN 2
AL (EEREEEZ AT .

VI T B E N AT T U R ERAE RSN S, (AR IRE BT . RS,
S it I SR X P 1 A B i Bl e, ELSIRAS B AL T 3 SEBAROKF, s E A s
AR THRIOBFEE, L6 KB RSB I B ME, (HHE RS0 E N2 i E L .

Ff: EEANZEIMNE, WIREEFUH TR, (555 T 4 5r R N IR KUK .

Fh: ETA U0 23 4EE R K IS8 0 LIS, Bt Uk b m i % o

4.5 MEBNEES KGRI
TR AR A IR, W P R I B S — AR AT 5 2 FOF JE S i A4HE 9 0. 9986 7T, AN 45 14
AR K TN -0. 26%, ARV SR LR AR 2 M 0. 27%,

4. 6 MEHINEETA ANHEE & ™3 ETE 3
AN A AAFAE R A S G R Nt & B P E TR S .

§5 BEHEWE
5. 1 REMARESHZHESBEM
Fe i H &/ (o) b3 B PRI (%)
1| Bas 7,812, 467. 00 1.47
Horp, BZE 7,812, 467. 00 1.47




Wir B LI AR iR (FOF) 2023 4E28 2 R

FEEIE 490, 111, 883. 79 92. 51
[i] 5 i 7 P T 27, 485, 430. 41 5.19
Hope foige 27, 485, 430. 41 5.19
BErE S FFIESF - -
DRl K iy - -
SRbATAE A - -
SN IR 4 il - -
Horpre S IR R SN GR 5 4 il % B |
F
AT ARG E /AT e A1 824, 663. 37 0.16
HoAh gt 3, 541, 956. 30 0. 67
&it 529, 776, 400. 87 100. 00

5. 2 MEMIRLAT A RO ERFTAS

5. 2. 1 EREATW D RE AR ERRAE
e R A

(N E] GRIeS AfehrE Go B %

Z S S 4 - -

R - -

il 1 b 3, 496, 500. 00 0. 66

O O || =

CWANE 8 NV /S W& N Y 1192
\ - _

S N4 - _

kAN - -

paliiber e IR 4 - -

15 A ROl - -

& B AL A AVE BRI S 1, 280, 040. 00 0.24

B4 - -

Pl - -

AL G AR 55 R 55l - -

BHEABT FUREA R 5 - _

IR IR N FE i B - -

JE MRS« BRI AR IR 55l - -

A - -

DA TAE - -

St R E AR R - _

| "o |v|lo|lZ2=2|I0 "9 |IH|Z=m|OQ|™| T

Lty f -

it 4,776, 540. 00 0.90




T R e T

ERE % (FOF) 2023 4E45 2 RS

5. 2. 2 MEARFAT W KRB BER R B ER R A S

(RES

il

NfehE AR

i

SR HHE ] ()

JE AR

F H A

=]
HH

H 1 9 ah

442, 200. 00

&by
He ¥R

<R

PeyT IR i

Tl

ELSS

it 15 Ak 55

, 093, 727.00

N

s

aif

3,035, 927. 00

7

PA_E g R T A BRAT L 7 265 (GICS);

ANHe g GICS Kot iy Eifp A PR B IR 55 A IR~ =] 4 it

5. 3 FARIR A FOAME o 2 S B E LU /NP I B B 3 A 4
5. 3. 1 MEIARIEA SRMHE o Ze 7= 1B L5 R/ N HE P U BT 42 BER B T 4

e | REARE | BRELKR  |(HE B | ARNE OO | HEEERELE]
1 600839 ISR 360, 000 1, 818, 000. 00 0. 34
2 00700 Jian kil 5, 900 1, 803, 807. 00 0. 34
3 002049 525 E ik 18, 000 1, 678, 500. 00 0.32
4 01024 PLF-w 16, 000 789, 920. 00 0.15
5 301236 LS G FIbAl 24, 000 653, 040. 00 0.12
6 601360 =AE 50, 000 627, 000. 00 0.12
7 06186 R 110, 000 442, 200. 00 0.08
5. 4 MEPFIRZMGF MM RAIRFREHE
75 fi 5 i ARME o) B S R E R o)
1 EEdhies 27, 485, 430. 41 5.19
JAT ZE YR - -
L RbfigE - -
Fodp: BURME SR - -
4 b fi g5 - -
5 Al FE R 55 - -
A S 4 - -

=
pes

=




WiR B BCH SRR f1YF (FOF) 2023 45 2 R

" (AT - -
[l A7 5. -
HoAih -

10 | fifF 27, 485, 430. 41 5.19

5. 5 METARIE A RME 5 2 S =13E LI R/ HEFF R BT L4 Bir 3R IR 40

e | BRI | fiReR |[HE Gk | ARME o

2R B HHE ] (%)

1 019679 22 Hfi 14

270, 000 27, 485, 430. 41

5.19

5. 6 MEARIE A FOMME o 2 & 7 13#E LI R/ D HEFF BT +48 B SRR IESR B R

Gk

T ARTEEAR T AR RAT B SRS -

5. T MEWARIE A RMME & B S H ™ 1E LI R/ M HEFF BT L4 Bt SR B R B4

T AREEAREIRARIA SR

5. 8 MEARIE A FRAME o 2 & 5 7™15E LI K/ HEFP O B FLA2 BUIE S B B 40

E: ARSARGEHIARRFABGLE

5.9 MEMIRFE ST T K E I 5 B0 it

5.9. 1 A H G BRI EBUR
AT AR IR BT I 12

5.9. 2 IEHIR AT S BB 1 E 65 {1 K5 o A0 25 B 40

AT AR IR B Y1 1%

5.9. 3 AHERB BT
AR B4 AR S AL [ 30 12

5. 10 BT H G MivE




WiR B BCH SRR f1YF (FOF) 2023 45 2 R

5.10. 1 AESHHE KA T B IEF K RT EEAP LT BB EMITLRFE, K
FEREwP BT —FNZBIATED. ATHER

575 A AR BB (0 BT A4 E R (R AAT A W A 1) S SR A A R o i o R —
FNZEINTFETT. AL TG DL

5.10. 2 ZEEHF KR +2 BERER TR HEE S R E K &1L EE
ARSI BB IAT A4 IR SRR T e B R 1) 8 e JB S

5.10. 3 HARBE =R

5 £ e o)

)
d

FHARIES 31, 956. 30

NSCUE 55 3K 3, 510, 000. 00

SR -

SRS, -

JSZ AT ER K -

H b SGR -

HoAh -

0| [ |O1 |k |W ||+~

&t 3, 541, 956. 30

5. 10. 4 TREWIARFFH KL T e B T4 34555 B 40
T ARG AR WA AT A T AR U P e

5. 10. 5 B WIR AT+ R P A7 LTI 52 PR 1% . A Ut B
T AKHE A WA 44 B S P N AE AR LI 2 B P 52 -

5. 10. 6 B HEA SR & FHER AL SCF BRI
PRIY S R, BB 2H A4 it v AT AR o 87 B LU B ) 7 T2 AN S B T T REAEAE R 2

§6 HeHhEE
6. 1 |EWARE A RHE G HE ST PFELHIR/DEFRRT 2 2SR T AL

o100 L o141



Wir B LI AR iR (FOF) 2023 4E28 2 R

EHET
L | EEEH
Fe | BEeRY | HELW | BIEAFR FEEGE (OIAME o) FEiEE L )\3\%;@3
1l (%) -
VB
HE
EEAR [ B
fiidF NI |32 L T
| 968050 2, 063, 266. 3221, 519, 867. 72 4.07 e
it 22 = -
i
A R AR .
EV/Sbidl
2 360013 | 1212 AR Jwiﬁmzo, 097, 847. 65121, 183, 131. 42 4. 00 7
m s A
i | EIE
3 004614 Hﬂ%ﬁ%% jgﬁiﬁmn, 484, 010. 8518, 410, 663. 43 3. 48 %
fiids A =
Ak G | 4 TR T T
4 003280 Hﬂgf%rﬁ jgﬁiﬁmw, 453, 786. 7514, 851, 635. 19 2.81 %
515 =
Ji K 5B | LB
5 003327 - 12,193, 112. 28]14, 834, 140. 40 2. 80 %
difffiizs A =R o
& EEH AT
6 000191 | "™ 11,997, 512. 44]14, 825, 326. 12 2. 80 %
filtfii 5 A = o
D IEAG |BRL BT
7 000032 . 13, 171, 180. 11[14, 801, 772. 21 2. 80 %
H R A = H
AL,
8 007347 ﬂ?@ﬂ REVEITI, 3 500, 962. 4014, 766, 839. 17 2.79 7
557 A v
R4 ta .
$71 4 I
9 002650 | ViF4lifE ﬁ/ﬁiﬁmm, 477, 952. 54114, 748, 923. 46 2.79 %
55
2075 (F
W) R I 15T | R T 1
10 968118 | \ 144, 199. 16/14, 421, 357. 99 2.72 %
HMO | = -
AR M)
6.2 U G RIFEEESER T
Hrb: X5 MFFERESEHEN
WIFRF 2023 45 4 A 1 HZE 2023 . N
A HHE ﬁ%igfa L A ST i A
ARk s
MR G IS AR R IR (o) - -
MIARE Zy e A B[R] B (6D 1, 683. 33 -
YAREE &AW N A E
- 30, 572. 07 .
i &2 )
\,,E‘: S ﬁ{\ MY N fﬂ:’}
i?i)ﬁiiﬁﬁimﬂﬁﬁg * 643, 270. 33 12, 155. 83
JUAY

B 110 3t 14T



Wir B LI AR iR (FOF) 2023 4E28 2 R

MIAREE A A N ST
()

s AR R NS E RS . RO E RIS NSRRI R ik e &
A RZIE CAE AT AT G R SR HIHE,  ERIIRSHU I S v 5
0 S PR RO 15 BUAR HR A 50 B ik 3 < 15 (R 20 5 AR I 9 3R AT T i A

R RIEHEMN AT S G RINLE, REEHAARNEEPREM > RE0E SE
B e i WA G P R e R E B O, IR AR RGP e R B BEE T
B B SRS T B T 9. SR B NIS ARSIV 7 H W B B BN Hofh B 42 1) (ETF
BRAh), N iE R B IRE B A R W B L T8I B (R IR ST e S P 40
B TN E G BT IRE R B RS L BRSSP AR A 2, L B B TR (m] SR AR SEBR
W e [RT i 4% B R E AT, BB AR 55 9 A BN MR B e iU R 2 AR
&

148, 671. 33 1, 823. 31

P2

I

6. 3 AR E A HESRAENEXKEHELS

.
§7 FFHRE S HIE S

BT Ay
15 A A 35 4 A B A5 530, 110, 256. 58
i 15 U A 1] 5 4 i HR DA 7 40 26, 099. 20
ke st B R R 4 R B R ] 4y 50 —
i R 2 S5 0 B B B (3 B |
/I\U\ “_» iﬁﬁ”)
15 A A AR I S A B A0 530, 136, 355. 78

§8 H&HHAZHERRERRFESH R

8.1 A& EHANRFHAESHIRINFNL
T ARG AR S WIC R BN A S G 0 BT S A1 L

% 1200 3k 140



Wir B LI AR iR (FOF) 2023 4E28 2 R

8.2 & EHNZHEARERR ARSI 5 WA
TE: AFEGARE WITCR SE PN IS EA 5 SRR ARSI

§9 B R E R RN HMBERER

9. 1 EMINE—BREFEESHMELFILBIEGEL 205891550

m T AT e G B LT YN ]
%"
PR AL |
1 W N
A en | e it 20 gg ig zg; AT “%fw
; F9 S 4 X ] : e :
f; 1 20230401-20230630|250, 005, 777. 77 0.00 0. 00250, 005, 777. 77 47. 16
A

(1) B[] B 7 S S0 7 B D DAL

WURA B BT B X AIURE [l 5 Ay R AR 3 g 2B ELAURE ], /N8 2 T e T M /N UG [ FH S th 75 22
HURA B BT 5 44 ] LT F 70 S0E 91702 XU o

(2) B E R IEE B AR

HUR BB B R AURE (I, ik < BN EAT B U 7 AR BT e 2o 0] 86 < W 7 1B BRI 3
(3) PRATA TR R RS

HUR AR I m] =, P RE IR B3 AR T 5, 000 T3 TG, A IESENTASTAE H I %
ERPHHEART 5,000 HITERR, HESEBATRREITA LRSS, EeM™ KRt TiEsE.
(4) BRI /NG B RS

UK R H I 0 S, FIRE B G ARL . FB A RESTH IR B R AT g . 52 5 P e 58
Sy W RIS o

§10 #EXHFEZ

10. 1 &EXHER

o TP IR A e R I R R IR A P B (FOF) S AIAH S S0
CHAF R B B 2 4R R I S S 4 (FOP) JH3E0AAR)

CHF R B LR R AR &P e (FOF) & L)

CHIF P R B 2 — AR R R A P e (FOF) 3R M)

By FEAETEE NI 45 BRI AR E PR

o AR B e BN ERE AR R R A

T oh EIE 2 2R i HoAth SO

—_

[\
P

w
P

(15N
/

(o))

o130 4k 14 51



Wir B LI AR iR (FOF) 2023 4E28 2 R

10. 2 FE80HE 2
T AR X R M T % 99 5 T A K 10 #

10. 3 ERAR
PR Al AL S T NS A R I TRLI B ), S5 4 B\ 3 www. zsfund. com 5%,

AT HRFT R4 T A% P RS O EIE: 400-067-9908,/021-60359000 A ) AH (5 B o

WrRESEERARAT
2023 4£ 7 H 20 H

% 140

Dz

14 71



