TR _SREEERABIESHARES
2022F 2 FF IR E
20224F06 530H

EETEN THESEHEARAHF
EEREN - HFEHBITROARAF
WEEH HER: 20224807 H21H



o R 2 S R IC B A IR IR BT 4 2022 R 5 2 AR

§1 EERR

BEEEMANNE RS NEFRIEAR G R A EE R EIC . = FHERRIA L
R, JEXTH PR ESTME. AER PR S8 B AR AN ) R A T AT

BT NP EHRAT RO AR A ARE AR S ERIE, 72022477 18HE#
T ARG F IS5 Fe bR IR E R R A AR EENE, RIEEZN BN R
WE R FERRR L H RS

R BN GRUE DOWEE . B0 5 1 I 0 B A IS R 4 B 7, (EAVIRUE 2
&—EmA.

RS AN GHARRILAR KR . BTG K, 55 H7EAE BB S w1 R
7200 5 5 AN 22 4 A A 2 B A S L B o

AR IS5 BRER & I .

AR H 202294 H 1H R 22202246 H30H 1k

§2 E&EAMN

FE G TFR R SRS
Fee S 001739
S (e LA RITFF I
e A R4 2018409 H29H
e B R 3 4 200 i 0 71, 815, 594. 984
AIEGIE IR FFERE MR
s b TEACE, SRR S R IR E
IRTHE R, SEILEEE B KR EE, /)
KA SRR A [R]4R
1. RIET ™Il B SR
2. iFFI TR mE
3. MR TSRS
L% A 4. BEFRIATR AR
5. H/NA P FAZE 5 SR 5 % SR
6+ TP SCRFUESR 4% 7 SR s
7. B EA BT T SR AR
IS VAR S00FBHUN 35 Zx50%+_EIF [E {57 18 Holle 25 %
*50%
s f%@%%ﬁéﬂ%ﬁtﬁﬁ%%m@ﬂﬁﬁ
my Mg e . fir e, IKTRREER

2R



o R 2 S R IC B A IR IR BT 4 2022 R 5 2 AR

R, BT R RSN FE
SIAC 2 A

FEEEEAN Hh Rl R S H A PR A A
HETEN Hh R ERAT B 03 A5 PR 22 W)

3.1 XEMEER

§3 FEWMFHIPMEEFERIN

Bhr: AR
FEM SR A (20224F0401H - 20224206 30 H )
L AH C Sl a8 416, 749. 77
2. A BRI 4, 758, 239. 29
3. A 32 35 4 4 BUAS HA A1 0. 0662
4. WK B & %=1 E 85, 273, 584. 68
5. HIR B S A8 1. 187

e 1 A O R R e AR RO . sl . HARIRN OS2 febirEAR
i) FHERAR IS R BUAEL AR YA 0] S pl e an in_EA 28 fedirE 22 s

25
Imi.
N
2
A

ERAFE W EHRISA IS N RG], Bl Fer i, B
&, TSRS BRI A EAR T T S

3.2 HAWEXT
3.2.1 BEHBHEMCERI S RPN EERRRE N LR
N
e | PER | g |
|t ||| s
BB FhrdEZE | HEAEIGER s O-G @-@
=D | e
® %@
@
N
=4 5. 89% 1. 21% 3. 78% 0. 72% 2. 11% 0. 49%
i
W
N —6. 97% 1. 18% =3. 45% 0.73% —3. 52% 0. 45%
i
Wk
g =7. 84% 1.07% —4. 78% 0. 62% —3. 06% 0. 45%
it % 18. 11% 0. 90% 16. 71% 0. 63% 1. 40% 0. 27%

3



o R 2 S R IC B A IR IR BT 4 2022 R 5 2 AR

EE 17.29% 0. 80% 26. 15% 0.67% —8. 86% 0. 13%

Aok

S

3.2.2 BEGHADIRES R THHEM KRS RS RS R AW R R AR )

H EEB

FRlRle SR AR E R AT R EE S R AR RE S VS R E e E A

50%

40%

30%

20%

10%

(2018:09H29H-20224:064308)

[

0%

-10% -
2018/9/29

2019/5/20 2019/12/27 2020/8/17 2021/4/6 2021/11/22  2022/6/30
— TRER—SRE — USitEEE

T e A FRMHESE R BRLAE, Ak aEeaRERHEN AR,
SR Y 8 RO AR e < 1 25 TR B8 LU B4 5 ik 4 B R R SR 205

§4 BEAWSE

4.1 BeZE (RESLE/PH) Wi

wEA

AR ENE | ik
AR

IR S5 . e
IR | BiE

HI | HY

=2 5 F g




T S RGN E RS

RUES #0854 2022 4156 2 FRJEHRs

DA, FEERE, $
W T HHERF LT
v, BFFEAE. A,
HH R AR TR KVH B E R R HA LM ERE, I
TE B VR A AR R SR MAMPAEPR 104 . 20124F6
B RS PRl S H A 20164E4 A fEZRFE %
g RIS B R A BB | 2020~ 0 FPEH (BB ARAH
Hegr. HRREEIT @ RAGL | 05-07 R i 5 78 AT FE 51 R
BE IR R TS, fr: 201649 H £ 20174F1
Rt i R B VR A TR 5 4% L AERIEEAA IR A
RESMNEEEH, P AT I S 4 PR L FRER
A7 20184F1 A 0\ H il 22
SEHARAR, EN
(RS aAgHE Sere b i
Wl g RIEE RS Mran L, WHEEEE,
RIE R L. TRhE b Z AT TR K 2 4
Ml RIS B IR A BIE SR b, #FFAE WA,
Bk e, P i R BAEIES NN ER, I
— AR E RS AOE SR T | 2020- 6 MAMEAEFR65E . 201547 H
% EhELZ 5 RIERD | 08-26 201645 H , A E %
BRGNS, WEZF A R ITAE A\ 7T
HH R AR TR KVH B E R R BT 0L 20164F5
TG E R A R R ISR HInAN a4, BT
BRI EEH, KB LH,
HH R il 22 5 R G I B TR
GRS FErrFsesl, HFEEEE,
S0 A R B VR A AR Ee T 5 [ 4l v 5 A K
Fi e PRhEEE S S VA T8 e M N
ol | RIGEHEERA SN | 2021- 6 Fiolk, #Hud. ek
T+ B4, PREEME G | 03-12 Ji, BAHE ML FE,
BIRAIIEF BT ES. WEF MO FR64F . 2016
R &R E3 N H B E FAF M R4, DT
WA BNE R T R a1 A BT I e B
e,

E: o (1D EIAEERE M AR RIS A S 68 B AN (A S RS Bk
A RAHERMER, WHERH v A R4 .
(2) UEZF ML) SCGEMATIE 4 GIEFRAE AN R BEREAE PRINED) FIAH IS AE

5 7



o R 2 S R IC B A IR IR BT 4 2022 R 5 2 AR

4.2 BENRE AT 2R T E1F LR B

MBI, AESEENREMRE T (PR ARIAEIESRE) (R AR
EUEFF R B AL i) KSR EE M S & R AR SRR MBI E , AR
SAG M BRSO R JR NS BN P AR g 5™, AR A I RS Ak b, D93k 6y 0
FAAT N BEREBRR 2 o AN s AR 8 BAT 5 A7 RIL AN R e 5 R e 2y 5E, B
P & O AT AR 28 4T

4.3 A PRZERBH
4.3.1 AP GHIERPITHELR

s GEFHRRESEHAT NP HEIERREL) , AAFAFIE T (A 1F3E5
BHINE) FEREPAT, A FRE RS ISR R AR R, IR S BT
FIANEREER], FERETE. R R BPATSRAIANT, BRI, e, SR PSS
R T AR T E AR A S, RUEA T2 5 R SEB .

AMEIA, LR AT 5 6 S PATIE O R, ARG 23 T AT *
5, REEANR TS FHI

4.3.2 RERZXHIT ALY

W IR KA AR EZ TN

T I R B S AR G (32 53 T 3 0T a4 1R H S 158 55 A 388/ B B30 32
IS 2 H RS RSB Lo

4.4 REHARE SRR KENBIED

TR TIERE R S IR Bk, BUESEE Bk 5%, [E IR RIS D
kg5, FaM KB DU, R EEBCRNIR BN 7 adr Lok, S
Py A, B KSR T A U (B9, 5% B BOBOGR s M AR AK 7 78 AR AN 22 5
KA. SARE, mpmshttsim, BNSFGK R et Em, B RRE M
FasE ERAL AR ARE AR ST, sy EEKEV AT A

4.5 HEPAZSHN SR
BRI IR L 2 IR AR e M SHE DN L 18778, ARG, a0
FAEIG K N5, 89%,  [RIL St LU FE HEUS 25 % 43, 78%.
§5 BEAEHRE

5.1 EMRESH ~HEHMR

3 B B I L4

FPs T H & o)
(%)




il — 5 R E R A

WE R4 2022 4F45 2 TR,

1| D% 69, 768, 130. 74 81. 65
Horp: KR 69, 768, 130. 74 81. 65
2 | B - -
3| BEE R T 4,357, 573. 42 5. 10
Hrp: fize 4, 357, 573. 42 5. 10
B SCHFIE S - -
4 | R - -
5 S RAT A BT - -
6 | EANREERT ™ 5,000, 000. 00 5.85
Hodre S =X [R1 0 ) SR B B
IR A < b E
7 ﬁﬁ%%k EREN e 6,291, 743. 17 7.36
8 | HAth#t™ 27, 775. 67 0.03
9 | A&t 85, 445, 223. 00 100. 00
5.2 MEMRBITUHRNBERRAS
G 1725 A b (o) oy B 4 BE = HE E AT (%)
A 3N N QN 4 - -
B | Rk - -
C | #iliEdk 35, 947, 525. 02 42. 16
D %goiﬁc% RUKE 2, 774, 400. 00 3.25
E | &350k _ -
Foo| itk MEHI - -
G | ZZiEisH . Cff A Bl 3, 206, 500. 00 3.76
H | g ol - -
: 5 EAR S A AE B 5. 445, 72 001
ENiE4
T | &Rl 15, 294, 080. 00 17. 94
K| ik 5, 552, 280. 00 6.51
L | FSEANRS 55 AR5l 6, 987, 900. 00 8.19
M| BEERE AR RS - -
N | KR AT i - -




o R 2 S R IC B A IR IR BT 4 2022 R 5 2 AR

H
0 Jeit B 55 A5 R H A i B B
%k
P | HAE - -
Q | BRAEMMSTAE - -
R | Xt REMGRI - -
S | %A - -
&t 69, 768, 130. 74 81. 82
5.3 G HARRA RME (5B BHE HL B R /NHEFF R AT +42 BB 3 B 48
FF . i _ i J 4 BT P
o JBE A JiE 2 A4 FR = (%) A i (o) G (%)
1 | 600519 pivME s 4,000 | 8, 180, 000. 00 9.59
2 | 603456 L2k 143,807 | 7,434, 821.90 8. 72
3 | 600887 il 188,000 | 7, 322, 600. 00 8.59
4 1601888 Hh [ 30,000 | 6,987, 900. 00 8. 19
5 | 600048 a3 318,000 | 5,552, 280.00 6.51
6 | 600030 HE RS 230,000 | 4, 981, 800. 00 5. 84
7 | 600276 TE R EE 2 129, 600 | 4, 806, 864. 00 5. 64
8 | 600036 FHRERAT 100, 900 | 4, 257, 980. 00 4. 99
9 | 601318 Hh [ 22 70,000 | 3,268, 300. 00 3.83
10 | 600018 A 550, 000 | 3, 206, 500. 00 3.76
5.4 WMEHRZRBEF MM FRNFEHFRELS
” _ R BT
FF5 {75 i A feE (o) G (%)
[ 2K fiii o7 4, 357, 573. 42 5.11

2 AT I

3 S Rlfds

Horb: BORMEER

b 27

Al A T R Bt o

3 2 A

N | S| O]

AT (RIS 50)




o R 2 S R IC B A IR IR BT 4 2022 R 5 2 AR

8 EINIZES::A - -
9 HiAh, - -
10 &t 4, 357, 573. 42 5.11

5.5 MEFARIEA SMME b2 & H 7= 13E LI R/ HEFF BB 142 B 3R 40

r . b 3 4 B PR 1
'_:Li‘»/ ‘64 '_:Li‘»/ ;_\, Mef . B ( ) /\ 7

o nir I | R EH e 5k o e E (Ot) BB (%)

1 | 019664 21 E {516 42, 870 4,357, 573. 42 5.11

5.6 MEWARIEA RME G HE ST H#E I/ BRI+ B SORRER B
|
T ARG ARE WA R 5 3CFFLE SR

5.7 B HIRILA A G T 13E Lo R/ NHEFF R 148 5t & B 3% 9 40
T AEEAMEHRRFFA SRR

5.8 MEHAIRIEA SOME b2 & F 7™ 13H Lo R/ N HERF TR TL A2 BUIE R B B 40
T ARG ARE WIARRFFAPOLE,

5.9 RERIRAILS BT BRI 5 0 9L
P A AR AR R AT AR

5. 10 4R 15K A3 S 9 0 R B 30 5 R A
P AR AR K AR A G

5.11 HRAEGWEME

5.11. 1 MEHANEESH BT KR+ IEFFBRFEIEST (600030) , HHE4R1T (600036) FHFH
HIESS I RAT AR HR BB E S I LR, RERSGHRH Bl —ENZRAFF
. ATHER. PEIEKNS2022506 A 10 H 245 HEES B4 A BB A 5 B4 5
(TEUR BRI [2022]295) , B AMCE B /BERIIT 4 /H20214E11 A 22 H KA FASE
FBMFERAFT AT GRIMER[2021]445) , R £20224E03 A 21 H RAGXT B R
TR E R AT AL B GRS o (2022) 218) . BIRRAT 2453 AL TR m
HIEEWFEZEIE, FRIESF BT IRE P RFE HHSEBE N A 7 6B IR E .
5.11.2 ZERENF+RBBEEREITEES S RN RSEREE.

5.11.3 HABEF=HR
5 44T & (T)




o R 2 S R IC B A IR IR BT 4 2022 R 5 2 AR

1 R RIESE 19, 908. 93
2 SCUE Z7 T H K 7,856. 75
3 JREYST 5 ) -
4 IV &IPS -
5 JREYAT A )R 9.99
6 oAl B WK _
7 FHofd _
8 it 27, 775. 67

5.11. 4 MFHIRIFA WAL THBIAKI A He B fi 27 9 4
TE: AT AR WA RAFFAT AL T 5 30 1 ) B i 55

5.11. 5 #REWIARAT 148 B A FE LS 52 FR 1% OL ¥ BA
TE: ARG AR S IR ST MR+ 44 ISR rh AN AR Sl A2 BRI 1 L o

5.11.6 HEAFIMRE MR AT TR
W T DU ISR AL, % B ) T2 AN 5 T T2 [8] R BEAFAE R 22

§6 FBAEEHBHES)

B
i P BB 5 44 20 2 71, 856, 144. 99
i B30 1) 35 45 A B ) 3 3 15, 572. 30
i R B A ) 25 4 B [ 3 0 56, 122. 31

0T ST B 22 <R o A B A A (A B2 DA
«K_» i/ﬁ\ﬁ”)

5 BAHA R 3L 440 0 40 71, 815, 594. 98

TE: FRAE ZEM B0 R N A0 S i, B ] 5 e ey B

§7 EeEBBEANZHBEEREREALEESER
TE: ARG IR T A RIZHIE A e A L.

§8 WMBRELRNHAMBERRFR

8.1 HREMANB—BREFRFAESHBLHIE R BGHEIT20%H1F L

A5 A A S R AR S IR A S a0

e ¥ RE

Feo| FfiEemmiy
T R EE I 20% )

LAERR H e 473 T2 [e] 473 5 FEA A A L

H10 W




o R 2 S R IC B A IR IR BT 4 2022 R 5 2 AR

ES i ) DX 1)

pill

Bl

" 1 | 20220401-20220630 | 66,493, 091. 54 0. 00 0.00 | 66,493,091.54 92. 59%
L)

7 AT XS

ANFE AT — PR AT S W LA B BRI 20% I 1 00, 2R B K BIUE [ T 4554 (K 2 e AT RE RT R A
TEBHTE RS, RS 5t AN REIRIE AR I, s R RE A BRI O A AR L 2 B0 LSO BT I, 3 BB ™ AEANFIRE 0

PRI G R A AR ], <R BN Dy 3 < AL 8 7 AR T A PR B A g TR ke G [ 5 S50 ) 7 A IS 6 < B A7y
WU A BOR RN, 8 T VISR A7 B S A A NI EvER T, W REHE BUE IS AL RS o (RIS O T 2A P
REFT A B H AR AR E, EHAA PRI & FAESF R B E, EEaiE a4 mie, 2iemn, EemPi:
AT NAFAE AT RETC 12 B IR TRE 5] 25 14 e 0 < 00D XU

8.2 MR HE VRN IMERGER
A TR MR BB R I HA B B

§9 BAEXHHEZ
9.1 #EHER
(1) ERIE N S UE T Rl a2 — SR ATR A RUIE S5 JE & SR A5 T3 A ) SO A
(2) (Ehghz =5 RIERBIRSBFFRE SRS S
(3)  (Ehghz — 5 RIEHE B IR S BHEF 1% SR i)
(4 (EhEhz: =5 RIER B IR S AR & I SRS U0 1)
(5) FEER PN BAG LA AE b PR
(6) FEEFEE NV BEAG U AE b PR
(7) w2 BR ) HoAth S fF
9.2 FEigHh R
RN EEETE NET .
9.3 &EHR
B E aI e E A R e R A b, WAl DA G, 756 2R R S _BiA S
S EME

HA T PR EH A R A & RS H1E400-160-6000, (0100 56517299,
M. http://www. zrfunds. com. cn/

FRESEEARA
20224207 H21H

F11 W



	§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

	§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 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

	§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
	§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


