HT P

B EXERENRENIEFRREE

2023 =

—
=N
f—a

542

=R

2023 £ 12 A 31 H

EEFHEAN: HEESEEAGRAF
EEEEBAN: HHBITROERAF
WREZEHER: 202441 H19H



VTR R K SR I SR 2023 AR 4 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 NHERAT RO AR AFREAR G S FME, T 2024 F 1 7 18 HERX T A&
I G5 AR R ERIA R A GIREEA R, RERZN AN ERICE. RSERRE K

B -

B K ABSEAE S B ST RN B IE FHBE 2 507, (HANDRIERE & — E B A
AR SOF AR RRERI . BT, B0 R AR P58 RS AT R A 4 1A

B AR R
AR M 55 SRR A

A EWE 2023 410 A 1 HiEg% 12 A 31 Hik.

§2 He 7 g
L4 IR VT R a2 K S R
B4 F NG 010777
HEiafETr A L TIFFI
e o FAEMH 2021 £ 3 H 19 H
et HHOR I 4 A AL AT 25, 090, 679. 67 43

ANH BB T o E ARG AR B AR, T
WL e BRI R G, DRI AN N LR, FIA
AR SR T HO A NS = 2 LR A,
SCLEE G B KRR I E, 7 F AN REFAKT 5 s
RN 2

>%
s
o
¥
=
I
&
=

4y BEPE SRR SR SR
5. AR B SR




VTR R K SR I SR 2023 AR 4 R

6+ UEZF N ] R ] o 5 B SRS

7. BHRMITT. E U BB

8+ N T LSBT HAR, (ELRE 5 RS TP MR Y&
i ISR R AR L, AR HREL S .

Ak & e A o055 4R AR 25 36 X 70%+1EL A= 48 Bl 2 36 X 20%+H 5T
LRETREO R X 10%

JRUS A 2 45 I ANHe OB A g, FLTUY KU AU B s TR
MEE. FEMEE. RMTnEes. ARSRHRT
EBOEAR ISR, A BB AL N R AR )
BEBRAA) S T B UL B AZ 5 R 58 22 57 i SR KD R AT XU

HEEHA Wi HE S E A PR A A

REIEN FH R AT IR A BR 2 71

MR e AR

W B B A

W R R C

MR P HEE A 5

010777

010778

e AR T & o 0 < A LA

18,199, 425. 69 {11

6, 891, 253. 98 4

§3 EEM ST iR IR S ER

3.1 EEMFHR

ffr. NRIHIT

Est g WA (2023 4 10 H 1 H-2023 /£ 12 A 31 H)

W R R E AL A Wi Bk X E AL C
L AR SeHi s -308, 708. 91 -120, 078. 77
2. 2% HIF ~795, 969. 88 -307, 544. 54
3. DA S50 4 A A SR e -0. 0435 -0. 0441
4. SR B4 5 1 10, 512, 231. 52 3, 925, 809. 55
5. AR EE A B E 0. 5776 0. 5697

e 1o A CSeBEE R S AR RO« Bediiicas

HAete N CAS A et ARSI 41

BRAR SS9 G AR, A IR Dy A5 3] s Bt in_E A28 fe (B A8 sh i i «

2+ P Sk N SRR AR R AW BEE 5 2 4 1) % T AT

FaIEcy-

TR A SE BRI KT T




VTR R K SR I SR 2023 AR 4 R

3.2 HEHERI

3. 2. 1 BEMBUPEM KR LIS RS R EE AR &R 5 H A
T 8 345 5 R A

b &5 b R Uk
‘ TR B K R L 25 Lh A S v o
B [EEEKEO B " W EhrEZ @ O—0 @—@
HZQ &6
@
HE=EAH 1. 02% ~7. 84% 0. 94% 0. 87% 0. 08%
LA H 1. 04% -8. 09% 1. 11% -8. 81% -0.07%
ok —4F 1. 11% -10. 44% 1.21% -8. 49% -0. 10%
EE:XAE
1. 50% -26. 29% 1. 38% -15. 95% 0. 12%
R RS
W Ak R a2 C
L A2 58 21
‘ T I K R AR G P FE U -
B [ EEKEO - » Wi EhrEZ @ O—0 @—@
T =0) I EhE1E)
@
HE=AH 1. 02% ~7. 84% 0. 94% 0. 75% 0. 08%
N H 1. 04% -8. 09% 1. 11% -9. 02% -0. 07%
A4 1.11% -10. 44% 1.21% -8. 90%) -0. 10%,
H 3 &4 TR
1. 50% -26. 29% 1. 38% ~16. 74% 0. 12%
R RS

e AFEEHNEGHESAEDY: P E SRR R X T0%HEAE R0 et 6 X 20%+h i 2R S 4R 4k

5% X 10%

3.2.2 HESHFAEMURES RIHHMEM KR LS RS B AR

R LR




VT R 30 K S R SR Y 2023 45 4 FRPERY

e A 3 X B SR T AR VLI ER 5 [R) )b 4 Lh e ik i f S ) D S GE ST L

6. 00%

0. 00%
—6. 00%
=12. 00%
—18. 00%
—24. 00%
—30. 00%
-36. 00%
=42. 00%

(=3 — L) [ M= o — L M= (=3 — Lot [l - — [ag] Ly O =3 —
—_ —_ (=) o4 — (=] o (o] — (=) o o4 —_ (=] o (o] — (=] [ ] o
N A T A R U G
(=] (=] (=] (=] — — (=) (=) (=) (=] (=] — — = = (=) (=) (=) — —
L A A A A A O A S S S
o4 o4 4 4 (] (] (o] [} [} o4 o4 4 4 (] (] (o] (o] [ ] o4 (o]
(=] (=] (=] (=] = = = = = (=] (=] (=] (=] = = = = = (=] =
o o [} [} o o o4 o o o o [} [} o o o4 o4 o o o4
[~ e RER R AR AR — Him R R R R AR SR 3 %

e A X A SR T C SR T i E S K B 5 (R 20 L e i ME YA RS S e [ S AE B eHEE

6. 00%

0. 00%
—6. 00%
-12. 00%
=18. 00%
=24. 00%
=30. 00%
=36. 00%
=42. 00%
=48. 00%

2021-05-11
2021-07-03
2021-08-25
2021-10-17
2021-12-09
2022-01-31
2022-03-25
2022-05-17
2022-07-09
2022-08-31
2022-10-23
2022-12-15
2023-02-06
2023-03-31
2023-05-23
2023-07-15

2023-09-06
2023-10-29
2023-12-31

— 2021-03-19

— B ERRERFECERTHFEEKE — I BEHKERFECR TS ;ELBEf.ﬁ$|

e L ABEEGESEFAENH A 2021 43 H 19 H, FEeaFAMHEAMRE IR, RESA
RIS TB] L — 4

2\

AEEGEEHIN 6 MH, @O WIS A 2 T 5 o B L AT A R A L)€

§4 BEARE

4.1 RE&2HE (RESZFPN)

24

EARFES R G2 IR | F5 Ml

5]
BF Temaw [ mEnm| R

B

% 550 gk 13




VTR R K SR I SR 2023 AR 4 R

B o & B
BT
e KE >IN
D= S|

e [THOBZROZLES AL o |k, SRR ST
: H e e AT WL R T2

E

W=
E&“ .
T

EX

X E
ok EX
IN K& mE o
O

4. 1. 1 BIARFAER B B B ET RIS B S 4 2 R 2 A7 M 15 0
T AR AR G SR R e 0 B R S P B R S e B 1 L

4. 2 EENX RGNS E SRR TE R I3

AT E BN IR RIE T (R N RIS ERES 5 2 ik) LA S
M RS MEMAREERNLAE, REWEEH . BRURSTrJs e BAE A e 50, 18
TR P ARG A JE A L, DN FE BA N SRR R, o I SR AR IAT . A%
EHERNEL BTN, ARERFEHEFEAREMEEESFMLE.

4.3 AP HERHHA

4. 3.1 AP G ERHPAT BN

AT IEATAE TN, P ER S GERGE, R (P A RSER EE % H R 4k
CUIEFF R E AR E HINGY « QEFRBRESEHR AR AP H R FEN) &k
FRUE, AATBIE TR AT S . TERCAJORIET, AN ST B 2 2 4
SRIHERA A2 T, AR I A S JIEE. MOk, EX5ET, T4
RS SR, LT ASFIIAS SO, MR G A AT A S HATHLS, ATEAR
20 2 IRIHEAT R 2% s R MR AITRA 2T, A2 7 UK B K ] o 2 24 R MR A
5y, WERRBRH ATER 5 FTA TSR A 5 b R H R 58 5 6978 5 WA S 5 th 22 AT G 2%,
I AN [R5 Bt AH 5 I3 2 2 H R T 0] 58 5 A0 IS R) 52 5 B A 5 IS LRI AE Bt Z2 13847 53 #

AN, AT R AT AT S B AT Ao

4.3.2 RERX BTN ETUH
AFR A WA AR RIS AE AT N o

N AT E BB BB G AESE 5 A TF et IR H S R0 58 2 il D5 T AR HY B RRAZ e ()
% 600 3% 13 70



VTR R K SR I SR 2023 AR 4 R

5 Gy B IZAE S 2 0 RS S%IE L, TR B I HUA A G &

4. 4 |5 A E S BB R ED T

I WAL DB B AR IME IR, KT AT 3758 5 i S AR T A TVRAl A 72
BRI~ F] . FATEAL 2 =] AFEME R TVE R B B BLE T B, HLA R BIE F Bl nl LR IE
VAL Je 0 e /P 2R B R AR B R R AT H e PRI, AR FEAR A AR, 3RAT]
R EE 1D ArES EA RS IERNEES, 20 ARSI S HE, 3) AFNGHYE
EHRAE . BA A R AR AN R I i (AR S T 9 SO S S (R A, 518
FEA N RIS R FFEE Y [l

T A AL 2 BB A AT ON A AN . AR S SR T A ) R B e, R
B T HEFAEEHRNR . BT B mkaa.

VU R e T R DU (H R 55, HZEETH B iDL 7 0 s S =Tk, HimZ 5&E L
iRk HEERP S, ST A IR AMR 2 ot (5 B 2R — 4, PlaZe | Tk, stfioe
Kt R R RAE T .

JEE 2024 48, FAWHOARIRAIESE . H—) HATRSEB T PEN R 587 S22 % S IL,
(B3 SR, A OB R T 37 (K1 BRI P B R OISR R AR 17 [ Sk R AT AT e
MR e B A RN e e, ARRERE SRENEAR A IR, RO D st ERIEEIE, BiEcs
R ASIRIE S, W LIEHI B I — D EE R R MR IR MR . =, MWAEFE T
JSATEREE_ER U, AT AR T A0 ST T8 B BE AR, o KR B HETE 2
Lot AR “ LAt da” “Sear)atl” MEFRE, 24 FRMEARMAA —EMFRPMR. H
VU, FEHITTI S R, TS S fahn B T B0 S E AR, (RRRIEAE # R B i A )=
ol HIL, fa AR REER A, RATE T EVRARKEIVFZ AF5e 4 IR, ik
EEMBTEAR o FATARE 2 A BT A PR 22 1 A PR AR BEPE RS, I R G (kA s, 5
H R SE RSB ANE B Al SRS A 2 A RAME I P E R &

SR 2k 11757 T FROXR AR B2 FATT AL IR AT TR A 1, AT — Qe o b i 2 A ]
MG, MEBMERIAF R, WAERS R R NSRRI RE
PASRAEA B v IO

4.5 MEBNEES KGRI
TR AR A A 72 R R R IR B A L ATE N 0. 5776 TT, AR HHE 4 A4 (i 1
KZH—6. 97%; L Z AR 25 AR W v 1 5 R IR 2 C 4 AT E A 0. 5697 7T, ARG HHE 4

5%

-3

7t

pes

137



VTR R K SR I SR 2023 AR 4 R

P AEHE A Z -7, 09%; AL ST LB R HEY 25 3 97, 84%.

4.6 MEMARERTFH ANBERE SR = ERE R

AFR N ANFAE R AT 5 N Bl

5.1 REMREE T HEHEMR

IR
S

PHHETUE RIS .

§6 WHEAGHRE

75 5

w8 (On)

R BB (o)

1| B

13, 463, 620. 00

92. 34

Horp B2

13, 463, 620. 00

92. 34

HE R

[ 5 WAL A5

Hrp. fige

B SCRRIES

R E R

ST A

KNI i B

o

Horpe KRR SE IR &

il %

HUT ARG & M % il

982, 445. 07

6. 74

HAh 5

135, 183. 12

0.93

it

14, 581, 248. 19

100. 00

5. 2 MEBIRBAT AR ERTHE

5.2. 1 REWARBITVWHRABABRERTLHE

ez} eS|

NIHHE o)

e B HRHE
Bl (%)

R N4

Rl

&b

8, 724, 890. 00

O O || =

\

B 3T R BOK A T R

I

R ZF

ALilisk . g ERELY

1 FIE O,

H = ST

5 BRI RE B AR RS

2,769, 730. 00

%8

It

7N

137




VTR R K SR I SR 2023 AR 4 R

B4

D =l

A 55 R 55 e 55l

FHAWT FORBAR MR S5k

IR AN 36 it B B

JE R SS < BRI AR R 55

A

TARM2TAE

St R E AR

e

n| I Tlo|T|o|lZz2l=2|c = |YH

At

11, 494, 620. 00

5. 2. 2 MEFIREAT WA RAE R B R B RERRAS

eS|

AR E AR

GRS R HHE ] 6

JE AR

E H AR 9

1, 969, 000. 00

T S b

PN
Hen

el

EoyT DR i

Tk

HREAR

i 1 Ak 55

e

7 1

it

1, 969, 000. 00

E: bR SRA

ERATI 7 FpnifE (GICS);

AT GICS Hodls iy L 1E A= R URH A AR 55 A IR w4 it
5. 3 FIRIEA FOMME o e S H 7= E LU R/ O B S B 3% A 4
5. 3. 1 BRI A FOYME & H S5 8 Ho B R/NEE P RO BT 42 R 453 9 40

e | REMARL | BRESK ([ BE B | ARNE o) | HEESESEEIE] (9D
1 688665 Uty i 18, 000 1, 327, 680. 00 9. 20
2 603816 B 2% 5 S 36, 000 1, 260, 000. 00 8.73
3 603833 BRUR K & 16, 000 1, 113, 760. 00 7.71
4 000333 EMEEH 20, 000 1, 092, 600. 00 7.57
5 688018 REERH 10, 000 1, 029, 500. 00 7.13
6 688099 = A 16, 000 1, 002, 080. 00 6. 94
7 06690 R R 50, 000 999, 000. 00 6. 92

%90 Sk 13




WIS & 5 R i B 2023 4R 4 4 ZRFHG

8 01999 [TIEEZE T e 200, 000 970, 000. 00 6. 72
9 605099 ) HBE 40, 000 807, 200. 00 5. 59
10 002959 /NfE LS 15, 000 778, 950. 00 5. 40

5. 4 MEWIRZE BT MR MFRRAS

T AREARRERKFFA 57

5.5 M HRIL A RME GRS 3B B /MR R BT T4 SR 27 B3 B 40
T ARG WIRARIFA 657

5. 6 MEHARIZ A RMME o 2 & 13#E LI R/ D HEF R RT+ 48 B SHFESR R R

Gk

T ASTEEAR A WA RRAT B SRR -

5. T MEWRIE A RME G E S F - #E LLHI R/ D HEFRRT LA R BRI
E: AREAMEMRARIFA SR

5. 8 W HHIRIL A AME o5 F & T3 E LB RN HRE R I B TL 48 ACIE B B3 B 48
T AIEEAR A WIRARFFABGLE.

5.9 MEIRFE ST R KBTI 5 1B 0L i A

5.9. 1 IR EHIRAE BB HIRIE R R FF A5 25 40

TE: AFEEAIRE WIARF A BRI

5.9.2 AR ESHB BRI RBUR

ARSI AR IR BT AR I BT

5. 10 5 HIR A2 S F 10 B GO 532 5 1% 5L v A

5.10. 1 A B T B 5L B BUSK
AT AR IR BB 5 2

5.10. 2 G HIRAE S H A B FTH B 15 CRI5 2 9 40

AT AR IR A B [ Y1 12

5. 10. 3 23 H i B SR B AN
AR HE 4 A RS [ 0 12

1070 3L 13 ;W




VTR R K SR I SR 2023 AR 4 R

5. 11 FEAEGHRE MR

5. 11. 1 ZESH BRI HBUEFRIRT ERAML T HARBEMIIVLREE, B
ERGHF B —FAZRATER. LTNHER

5 S0P AR 5 A T 44 A R AT 2 P o B R 1 3 U 2 A ) D
—EPNRZ B AT T, AT

5.11. 2 S H B KR +2 BER TR HEE S R E K &L EE
ARSI BB IAT A4 IR SRR T e B RDARE 1) 8 e JB S

5. 11. 3 HAWBE =1k

5 AR & )

17 HARIE 4 1, 165. 70
ISR 7 52K -
INAaivel! 21, 925. 96
JRESCR JEL -
JREUAT HR K 112, 091. 46
FoAth R -
Fopth -
&t 135, 183. 12

T
df

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

5. 11. 4 TREWIARFFA KA T B AT 34555 B 40
T ARG AR WA AT b T AR U T e

5. 11. 5 G HIAR AT 14 B 22 - A AE Ul 52 PR 1% 00 K U A
T ARG AR IR AT+ 4 IR T AR TR 2 IR R DL o

5.11. 6 BHEA SR & FHER AL SCF RIS
POt TNJEB, B Ao b il o 53 BB U B R 0 T A S & T T REAFAE R 22 .

§6 FFRALE S G
AL Ay
i H Wi A R R R A Wi IERERER C
e 15 A A 35 44 B A5 18, 422, 708. 68 7,236, 438. 97
i 15 A S ] R 4 s R D 47 4 460, 201. 47 1, 648, 175. 63
ek - T HA H e 3 4 e U [m] 477 0 683, 484. 46 1, 993, 360. 62

o1l o4k 137




VTR R K SR I SR 2023 AR 4 R

75 130 1) 2 < 45 0 AR S B (G
UL - IRAD

S I AR I 4 4 AL AT 18, 199, 425. 69 6, 891, 253. 98
§T EEBENBHAEARERBLEEEN
7.1 ZEEEANFELRSHITINENR
e RS ARG WITH G TG AT S H S EN .
T2 BREEEANCHBERERERELAREER S Y
T ARFESAIRE WIS TN i T B % R AT SRS
§8 MEHIR ERAE S K ERSFRFELIBMN
FEME SRS R R G EE | R AR K
] FA AL E LN IS
I L L T T Kk NP TOM A NP
kg PN - - - - -
B4
N PN - - - - -
=R LN
B LS YN - - - - -
A
3 4 g )i (10, 001, 376. 28 39. 86|10, 001, 376. 28 39. 86 =4
7R
HoAth - - - - -
P 10, 001, 376. 28 39. 86|10, 001, 376. 28 39. 86 =4
§9 M B HE RENHMEEFR
9. 1 MEMA R —EREHETFEESDHILEIE RSB 20%H1F
# W N FEE S A B WE AR EE LN
¥t
R 2wt \
H A 54
T g | pemsmdoos| F R R e E T D
e N 1% g B A
5l FRT AR [] [XC ]
ig 1 |20231001-20231231/10, 001, 376. 28 0.00 0. 00[10, 001, 376. 28 39. 86

o120 4E 13750



VTR R K SR I SR 2023 AR 4 R

77 iR AU

(1) T2 [ B 175 S 11710 380 ) SRR

WURAI 5 B 3 R0 [ B 5 ) A 3 4 2B EVARURE (|1, v /N3 7 28 T R TR I /N AU [l RS R TR B
WURAI 5 B 38 42 (1) L A5 350 43 2 34 7 038 1) XIS o

(2) 4B KRR B AR

WURA Bt 3 R AIE [R1 i, B4 38 N EAT 0 7 20 0 mT R 2 0 25 4 8 P V(L U R U 3 o
(3) AT IR LA FRRE

MURF B e ml 5, AT e I3 4 @F@ﬁﬁ$5mmﬁmm%%, BN TAEH P
SHRFEHEMET 5, 000 JintEEN, REFHEAWRERITZ LRSS, EREW-HitiTriEH.
(4) BEE R /N T 350 KU

WU e ml 5, Al fg SRS ML N . e RS IR R BRATG SR 2K 5 TR &
5y WHERITETE -

§10 £E I HZF

10. 1 FEXHEZ

Ly o FEIHIE M 2 v B 72 0 i S 2R A I 43¢ B o < O ST I AH O S04
ot s R e X s i SR A R R O SR R B B AR U 1)

G R e R E R R R ERIEF R EEEEEF)

o e R e oK J I R R R O R R R AR L)

HE AR N 55 FERHE AR R E LU

VAR I B BRI E AT R I & A

« PEE I S R A A SO A

[\
v

w
/

S
7

O‘I

(op)

-3

10. 2 7RG
TR R T IX i R M P B 99 5 A K 10 %

10. 3 B AR
BREA T ARG E NI AR A TRL AR, B8 3L 455 P3G www. zsfund. com £ [5,
AT R TN P RS PO HLE: 400-067-9908/021-60359000 A ) 4H (S & o

WHEEEEARAA
20241 H19H

13| 3L 13 ;W



