ARKIRE SR A RIS R &
2024 £E58 4 RS

2024 £ 12 A 31 H

HEFEN: PRESEHEGRAF
EEFLEN: PEIHEBRITROARAH
WEXHHEE: 202541 22 H



HH RN AR R B IR T B IE G 2024 4F 25 4 RS

§1 EERF

B PN o S SR UE AR & T SR AN EE R RC 8 1R M A sl EE KT
TR FE P A B SR  HEAR T 58 MV AR R AN Sl B T AT

FEEATE NP E T RIRATIR A R A AR ARG & R E, T 2025 £ 01 /) 21 HEZ TA
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

AR H 2024 47 10 H 01 Hilg % 2024 47 12 7 31 Hil.

§ 2 E&r=MMm

4 TR IR AR R
S e AW 005241

A (Y BLRTF I
A FABH 2018 4F 1 H 25 H

A AR I B L 0

409, 050, 363. 79 1y

Be5E Hx

AHEG IRPE ML AR R IR, A
WFLL AT IR R ARA L ), B T
BT T SR 7 11 FLELAS S it
IR 15 A7 AR P AL R T T
MBI R, ) S ST G D
K.

Pt e WA LT IINT N, ARG M L TR A
Bi. BURIBH Tpte 55, Al dr Mg s,
FEH UL BRI 5 1, AT AR B

N2z e ase 2l VIR 300 FEHOR A 2 X 60%+HE A FR Fol af & (Al
IERITED) X 20%+ i &5 F H0lica 26 X 20%

IR 2t AL ANFE R AL G, LTI 2 S SR U K e 1
PR RIS GT Migde s, (HIRTREEMEEE, BT
B2 TRt AU RS AT IR BB ol o AL g 43
PSSO AR ISR, we AR HEEBOEA L] T PSB85
BETERRIN S T 5 LA R AT B W A58 22 S R PR A X
K o

FEEHA R B AT IR A WD

HEAEAN Hh R R BRAT By A R

200 3L 1200




Hh RN AR R A

RUF SR L4 2024 4E55 4 IR

B R A G TR R

HRKI AR SR A A

HRKIACR SR A C

NE A PIEENA H Y

005241

005242

AR 7 R S 40 B A

279,791, 7

47.94 iy

129, 258, 615. 85 1/}

§ 3 EERMSIERMESIFHERI

3.1 EEMFHER

Bfr: NRMIG
S d ﬁ%%meﬁﬂoH1EQW4$uyﬂqa)
R AR TR A A HRR AR A C
L A EL s I s -4, 725, 269. 85 -2, 026, 887. 82
2. A A -57, 811, 126. 74 -28, 520, 602. 42
3. DA T34 5 4 A B0 AR TR -0. 1804 -0. 2087
4. SR L 0 7 1 E 433,190, 209. 85 188, 819, 680. 24
5. AR LS A B E 1. 5483 1. 4608

Ve LA SOt fR R e A AL RO . Bestlicas . N OS2 et EARshas) 41
B AR G B HIRIS I URAELA0 J (K0 AR, AT D A s B ot I _EAS I 22 se i (A2 B o
2. BRI GHEAR A BT RAT NN AL 5 e KB TR, TH A B Sl i A 28T

Ps sy

o

3.2 EgERN

3.2. 1 EEHFHER KR EIESE RS e R AR

RN RS A

B ‘ Mk G e e Sk v
‘ VR B8 KR AR MY G LE e e v -
B EEEKEO ‘ WaiZbrifEZ] O—0 @—@
HE® I ESE)
@
HE=NH -9. 57% 1. 73% -1. 62% 1. 20% -7.95% 0.53%
U A= 0. 47% 1. 66% 11.71% 1. 18% ~11. 24% 0. 48%
Bk —4 -2. 46% 1. 40% 13.97% 0. 98% -16. 43% 0. 42%
k=4 -32. 05% 1. 39% -12.69% 0. 95% -19. 36% 0. 44%
oA 30. 60% 1. 52% —4. 50% 0. 97% 35. 10% 0. 55%
HIL A IH
69. 42% 1. 48% -9. 31% 0. 96% 78. 73% 0. 52%
AR R 4
FRR AR EVR A C
37 St 127




HR RIS AR R A TRAE P 4 2024 4R 4 TR RS
B ‘ Mb g b R v
VR AE B R AR M & b 3 e U -
B EE K RO ‘ » Wi EhrEE] O—0B @—®@
HE® I ESE)
@

HE=NH -9. 75% 1. 73% -1. 62% 1. 20% -8. 13% 0.53%

LESNH 0. 06% 1. 66% 11.71% 1. 18% -11. 65% 0. 48%

o k—4F -3. 24% 1. 40% 13.97% 0. 98% -17. 21% 0. 42%

SR e -33. 67% 1. 39% -12. 69% 0. 95% -20. 98% 0. 44%

oA 25. 51% 1. 52% —4. 50% 0. 97% 30. 01% 0. 55%
L4 A 1A

60. 07% 1. 48% -9. 31% 0. 96% 69. 38% 0. 52%
AR R 4

3.2.2 AEEAFAEMRES R HFERKRRZ RHE RS AR
AT R

o BR BFTCAT B SR-GA S T84 15 0 55 R0 A ol 5% PR 48 3K S Ol R SR v 57 S SR 3o HC )

210. 00%

180. 00%

150. 00%

120. 00%

90. 00%

60. 00%

30. 00%

0. 00%

-30. 00%

2018-01-25

2019-03-23

2020-05-18

2021-07-14

2022-09-09

2023-11-05

2024-12-31

|— B R EERAARITSASKE — PRHRBEER AR St |




HH RN AR R B IR T B IE G 2024 4F 25 4 RS

o BR B TOAS SR -G-C 8125 T8 Y -1 S b5 T A Ml £y FC A B SR MG B8 S i) 55 9 S 3 HC B

200. 00%
180. 00%
160. 00%
140. 00%
120. 00%
100. 00%
80. 00%
60. 00%
40. 00%
20. 00%

0. 00%
=20. 00%

2018-01-25

=

Jyfﬂhy-Lprmf‘h%

J

4

J} WM\
Mﬁmﬁwmwwmﬂ\Jﬁ

pr I\
-J’\J : ‘MﬁAMWM
!)W o
r/« F"-,.w \‘”&'WWVM‘ e

o

2019-03-23

2020-05-18

2021-07-14

2022-09-09 2023-11-05 2024-12-31

|— B R EERACRITSANKE — PRHABEER AR St

§4 EHARSE
4,1 BEZHE (REESLH/PAH) fiH
AT G Z AR | S plk -
/E{ — H
E | BE oA | mEnm| @R B
V7 L I G B2 ] i ORI
o SR T A A WA ] K
RETH |/ B | 2019-06-01 | - 104 BT R, 2018-03-26 A TS
ALK ETATA T, IS T, B
S

VE: 1y AR SPATEAE FUY— e O P IR A mE s E 2 H s ka2 B A 2 e R A i
B, AR H 0 3 A R A0 H
2+ WEZF ML SCREA GIEFF R B WU TE S I R0 BN 53 LN B3 B B M)
SEARIE -

4.2 BENIRE Y WA S F-N T 5B v

AIREWN, ARESEHNARIENG T QTR EEIA) RILA LA . AL S 4
A FP A R HE R 2, AF WA B35t BUE Tiids . BUE Tabes iR e
BRI L5877, B i NBOREA R 2. AREWIA, S BTUE HAT ST R
AL FIORE , JCIBVAIE L AR JEAT I 15 ) AR U it 35 R e s A AR 2 AT

4.3 APREERHH



HH RN AR R B IR T B IE G 2024 4F 25 4 RS

4.3. 1 ARG HIERPITHIL

AN, AREE BN QERRHE S B AR AP BRI ko
m) WAL S RE . WSS BRI A H AT FH)a SRR 008, Eid AR
G LA RAES AP RGBT S P AT o AR, RS E BN P28 5 i LA
PERUNEBARPAT RO R AF, AFBBHH G 2 10 A7 AEAR 2 P2 5 B0R 2 s (115 DL o

4.3.2 RELHIT AL

AN, A F R P B G S 5 A BT AT SEN AL S TR H A A8 5 A i /b
(¥ B0 AL Sy B 1A TR 24 H RSB 5% A 5 3647 6 I, D E A SR 4 DA 5 0% e ol B A2
IS AE Sy, A H) R IXAAET _F iR A8 5 8 JEAT AR 42 IR T

ARG I, ARAEIAIE G A 0] B3 BN 228 5 AR 2 L K 7 4 A8 5 o

4.4 WEHAESHE RIS ES T

2024 FPUZRRE, 0 BOR K WURA P, FER 8 E Y. Horh BuEFRE0sE ik
0.46%, VA 300 FR%L T2k 2. 06%, BNVARIRE Tk 1. 54%. ity b, Zid. WA EEH. TMT S5
Bkl an, AL iR, B2 AR AT ke i .

RIS T A AR 2024 FEDYZRSE R K 5. 08%, TEAERMIREC T 2L 5. 97%.

VU4 DR AT M TR . AP 7T, PMI AP~ RBm M, h/h b s B i A
ARG BFAE R HoRO5TH, DUHSRBORSCR B3, AEF M. A2 “
7 7 T SR RSO T A1 T o AR AR, (HLB% I BCSRE F SI nes, M2 . M1 XU [
SRS ML WK AR, G560 L IRATRIES N Ty Rl E, 3
FEREFEDT A R N IS SR . B, RS T IREE. T B ARSI E .

&Y 2025 FE—Z L, TR M DU SO, WA 12 B 56 [ R et i /5 (¥ 57 B
FOPHEAMTT R IEF L RBIERRIREMT, XN 75 EOUEE A BUR AT 77 3K (147 2l DL 5 28T 38 Bk 1)
A o FATNA N TG 7 A A RN, JoH IR ek, PRAP A0 W, 5e I B B AT Al
FBURF TR BT IS e, M= B T R e B B OB Bt T g o, Ak 2 i
WK GE . AN, POTURIE 9 it A AR IR YRR BRI A B PITE,  BERS AN - AR B, — 4
RN AB% )y, SEDRCATRF AN Beoh, BE IR 2% A w3 IR 4L
AR, B 2R IR S, AT 2025 AR P43 H RO

KRG, BAMKREL AL FHREAZE. TR SR Q0 Iy s 700 S8k, R4 i
WP W LA AT O BRI, AR IS R SR i h, —

600 JL 1200



Hh RN AR R A

RUF SR L4 2024 4E55 4 IR

SEA0 737 T WE A RE e A AT S B R A2 A A, R AT BB

4.5 MEHAE SNSRI
AIRAEWIN, Fo8 A BB -9, 57%, [ & L B HE I AR 2 - 1. 62%; L4
C RO BUFALI AR N -9. 75%,  [FIHDNL G LRI a3 N - 1. 62%.

4.6 MENESFH ABEEET= G ETE W
AR ST P9 < TN I N 3 Y T A

§5 BRAGHE

5.1 MEWIRES T HEHR

i H

A (o) B

Sl

VBT IR EEA] (%)

Bk BB

585, 835, 646. 47

91.18

Horre B2

585, 835, 646. 47

91.18

B Pt

I W BB

20, 397, 049. 18

3. 17

Hrp: figp

20, 397, 049. 18

3. 17

P SCFFIE SR

S mE BT

SERIATAE A R

RNIRAE il 9

Ferbre SR 1 SR N GR AR <
}—\‘_z

BTG S M 8 il

36, 041, 290. 32

5.61

oAb ™

218,007. 15

0.03

it

642,491, 993. 12

100. 00

VE: Bk BB I I B E A S LB BE I HE IR~ SO B 249, 362, 447. 31 JG, A BL 98719

L A5 40. 09%

5.2 MEMRIEATI RN BERHA S

5.2.1 MERBATV I RKBABRERRHS

HE
fei e ARbiE Go & %M;fﬁw
A }{2\ *)t(\ 4’&\ @‘ik - -
B[Rk | _
C [Hli&EMk 336, 026, 095. 07 54.02
D gL BTy R SOK A PR R
NA | _

3
]
=
=



Hh RN AR R A

TR L4 2024 4F 58 4 ZEHRGE

E [k - -
Foo R REE - -
G piliEin. CiEA IRl 31, 864. 80 0.01
H o [EmAEDOR - -
I (& AR A RS BB RS 91, 862. 73 0.01
J o |EaE - -
K 5=k - -
L |G RITE 45 MR8k - -
Mo RHEEE R AR R S5 11, 148. 56 0. 00
N PRAL BRSERTA FE it  # 312, 228. 00 0. 05
0 [ERRS . BRI AR RS - -
P |HH - -
Q | BAEMMETAE - -
R 3T R E AR - -
S &A - -
it 336, 473, 199. 16 54. 09

5. 2.2 EMRFATIW A RFERER BB ERRAE

Ak 251 AR E (ANRTD AT IR T E L] (%)

LA AR - _
T AE T 124, 130, 402. 10 19. 96
TH B FH 45, 354, 049. 90 7.29
REUA - =
Gl — -
BT fR gk - -
Tk — -
ERSESZN - -
HLAE IR 5% 64, 976, 604. 13 10. 45
NI A4 - -
= 14,901, 391. 18 2. 40
i 249, 362, 447. 31 40. 09

H: UL B SRRAHAEKATI 2 K brUE (GICS).
5.3 BRI b & EE R =R E LB/ I E S8 3 B 41
5.3. 1 MEHREA AME HFEE R = EE R/ ET+ 2 R E R % B 4

P | R EAR ([ BE B | ARE OO | EEESTTEHEEE (%9
1 00700 it TR I 168, 264 64, 976, 604. 13 10. 45
2 000858 O W 416, 150 58, 277, 646. 00 9.37
3 600519 pivA B 38, 002 57,915, 048. 00 9.31
4 600809 Ll gy 306, 700 56, 497, 207. 00 9.08
5 000568 Vi A 437, 803 54, 812, 935. 60 8.81
6 09987 M 89, 350 30, 961, 934. 41 4.98

81U JL 12T




HA BRI AR R A IR SR 43 W 4 2024 4E 55 4 R JSARAS
7 00168 | 75 5 MLy I 43 498, 000 26, 194, 337. 86 4.21
8 02331 e 1, 656, 000 25, 241, 776. 07 4. 06
9 09988 o] B L W 301, 100 22,975, 645. 07 3.69
10 000425 R T MUK 2, 830, 400 22, 445, 072. 00 3.61
5.4 MEPRLFF MM IR HEFRBAE
¥ f3i 75 b A ARME G HT AR TP I LA (%)
1 K fii 77 - -
2 AT S - -
3 SR 20, 397, 049. 18 3.28
b BURYES Rt 20, 397, 049. 18 3.28
4 Al i 25 - -
5 il e 1 i % 5 - -
6 SRR R R - -
7 AlAT (AT AS 5D - -
8 AL A7 - -
9 oAt - -
10 it 20, 397, 049. 18 3.28

5.5 MEFARILA RMME L ZEE T E LU /N HERF KIET LA T 35 B 4

5

AN

IR AR

e (KO

N RME OB

BB HE ] (o)

1

240301 24 #tH 01

200, 000

20, 397, 049. 18

3. 28

5.6 MEHIRILA AME S EE T HHE A R DNHEF BIET 48 B SCRRES 35

B 2

AR AR AR ARFFAT 5 SCHFIE SR

5.7 MEWIRILA AME S EE T HE A R DHF IR L4 = &R BT 4
AT AR IR AT TR

5.8 & HIRIEA YA 5 F S B 19E H] KN HEFP R T A8 BUIESE Bt B 4

AR AR IR AR FFA AU

5.9 MEPRAFEET R KIBIEIA LA 5 1E 5L A

5.9. 1 MEFIRATSBF KB B Kr M5 9 4

AR G AIR A IR AT A R 52

5.9.2 AEEE RIS KIS T B
ASFE AT IRAR I DO DA R0 H 00, AR WS BN 0, 2 2R ahPEbr . 425
TR AR W B2 15 20 0 KL 40 R B I B2 AOATAT A1, PR B S5 G (0 B B A 158 5 B

% 9uT 3t

AR

1271




HH RN AR R B IR T B IE G 2024 4F 25 4 RS

5.10 MEWIARAZEEE R K E BRI HIE LN

5.10. 1 AFEFUHGE BB BOR

GO MR AT A S — Bl BT EBEOTRAL A AN FPEA XA A%k
R AR e DS B U, DL ORAE O B8 [ I B o L B AKS $2 AT SV ALK AL
SE . AE R AT ARESE S R PIWT OF Mip i e A b Mt mAu ik
A, W E G ST EE 2 EEUI S s tE . sl BRI RV SE SR gt AT B
BRI, AR KRR ORUERE B 98 2 A i FEaF, SR SR G 58 K e 2 (.

5.10. 2 G FIARAT BB 1 BT 5 Rr AR5 B 4
AR AR IR AT AT B G 52

5.10. 3 AEFURE BTN
AFE AR AR RS AT E B 62

5.11 HFASWMEINE

5.11. 1
AR BT IR+ R AUETF I RAT BRI WA A B R T M A, BRI & 4 i H

W—FNZR AT AT

5.11.2
A BTN H AR, BT B8 AR R 4 JE 1R 2 AN RS

5.11.3 FAh =%

5 B & w

A7 H R IE 4 180, 556. 43
I IRCIIE F737 5K -
INA el -
ISR S -
I IAT 37, 450. 72
oAt RGER -
HoAth -
it 218, 007. 15

5.11. 4 HMEMIRFFA Bt THBIAR AT S5 A A
AR AR A IR AR A7 AL+ IR 1) vl H 4 555

s
di

N[O | WD |+~

95 1000 3L 1200



Hh RN AR R A

FIF P 0 L4y 2024 1E45 4 ZREIRE

5.11. 5 $AEARAT 148 B A AE R 3 PR 1% O i v BA

ASTE AR A AR+ 44 BEER AN AE S

S FRAFH DL

5.11. 6 BHAFHE LKA SCFHR IR

AHAE A RIDY 55 N R R, BT 2 A i H T R T Bl LR () I 2 RS AT
REfrfERZ .
§ 6 FFRAREESHRHEZS)
AT Ay
i H RIS 2R A PRI IR E VR A C
s A A 35 4 0 %00 s A 392, 373, 609. 22 171, 960, 564. 08
S T30 ) 35 4 s FR D 73 40 5, 500, 625. 72 32,501, 942. 13

ek - 7 ST 1) e < 5 e ] 9 00

118, 082, 487. 00

75, 203, 890. 36

I SIS 1) B % > A B A (4 Bk

DLL =7 H18)

A AR S 0 JLE

279,791, 747. 94

129, 258, 615. 85

VE: B RIS LR R A, S8

U 473 2800 5 A 0 L 3 0

§7 EREEENEHABERREBRHEEERHIL

7.1 ZSEEAFHEREZSHAEDHER
AN B BN AR I AR KT AL S 00 3

7.2 ZEEENEHERRERREEET SN

AN e PN AR 7 3 P9 O FR O

B[] A e e PR 5 DL o

§8 WP EE RORPIMERFE

8.1 MEWIN B REFEESHHLHIEBEGET 20%5F 5
A R S BB DL WA AR R RGO
# RS
Bt B el
i 5] 5k L % i
A 9 e o | om | opm | FO0W | BEw
5l (R A i) X
1]
2024 4 10
1 | on Ao, 200, 904, 21 0.00[101, 538, 372. 04[19, 671, 532. 17 4.81%
# 2024 4F 11

®

1o 3 120




HH RN AR R B IR T B IE G 2024 4F 25 4 RS

| (oA | | | |

P AR
A G AT M 25— P 2R e 3 L BRI 20NN, E TS SN AL T
T DL B BRI AT KA O PR A A DA 4 0
RIS, I A AR AT PR TR, ETBE I, (R b B A R

VE: HIEREUES LA B BN Bl 0 e e A A

8.2 MBI E RN EMERFR
Too

§9 BAMFHEF

9.1 #AXHE=
L AEESHE SO HeE AR FE L RS0
2 FEEFBNLSS BRSO B LI
3 AR I AE IR 2 4R € B B TR 1 & T

9.2 TR

S s INIDIVAS I
9.3 &P R

P T A B 3 (www. zofund. com) AEFA, R 7EE MY I ] P 28 S 4 A A I
T 4 3 )

B R A T AT BERL, T 5 A TS BCHE  B A WA

RS F O HE: 021-68609700, 400-700-9700

FRESEEAFRAR
20254E1 H 22 H

91200 3L 120



	m101
	m01_01
	m502
	m504
	m08QD_01
	m201
	m201_01
	OLE_LINK1
	§1重要提示 
	§2基金产品概况 
	m02_01
	m401
	m401_tab

	§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
	m07_04_07_09_tab
	m04_02
	m402
	m403


	§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 
	m404_01_0570
	m404_01_0578
	m405_01_2550

	4.4报告期内基金的投资策略和运作分析 
	m405_01_2549
	m406
	m407
	m501
	m08QD_01_tab

	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 
	m502_tab
	m08QD_10

	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
	m505
	m506
	m507
	m508
	m509
	m07_04_13_00

	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
	m510_01_1597
	m510_01_1598
	m510_02
	m510_03

	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_04
	m510_05_1678
	m601
	m601_tab
	m10_01_tab
	m7manage01
	m701
	OLE_LINK42
	m13_01_01
	OLE_LINK41
	m13_01
	m12_01


	§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 
	m801_01_1733
	m801_01_1734
	m801_01_1735

	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 


