W XA 6 1 H T U SR BUIE SR 3 5t
H&
2026 5 1 FHEME

2026 &£ 3 A 31 H

EEFHEAN: HESEEAGRAF
EEFEN: XRITROERAT
WEZEHHRE: 2026424 A 17T H



Wir M E 6 N H B 575 2026 458 1 RFEHE

§ 1 EERR

FEEHARNEF S LEFRIEAR S bR AR EIC . 3R FUERRR e E R,
FEXTFL IS HER R e B AR A ) S DT

FGAEE NOORIT IR A IR A ARG AT G FME, T 2026 F 4 H 16 HE& 7 Ak
TS5 FE bR IHERIAMLEASIREENE, RIERZABTAAERERICE. ®RFVERR IR
S DN it

R RV LLEAE F < B 5T i JE U A8 B A S B 5, (B A PRIE R & — e &R

F G BOFARRILARRI . BB MK, B EAEAE 5T D SR N AT 415 52 A
e NEEE AV LR

AR I 55 BORER 2 T

AAREWIE 2026 4 1 H 1 Hilg% 3 A 31 Hik.

§2 FE= ML
e 4> fRTAR Wi e 6 A H iR
B FAUY 014896
S (YT LRI
e a RN 2023 4£ 10 H 13 H
35 HAA I 4 473 40 4 200, 520, 677. 27
Rt Hiw TEIESRIE S W P KRR (At b, 05 R BE 4
YRR N B3 AR 257 b A S v PO B e WA 2
P SR (—) AT Seng

AN S AT A P L A0 B8 S A 436 5 7 I S
GIES N €t a e 1 G A Ve & ST DN
Fo B S5 IEFERNG . B SCRRIESR BTN Bl fit
JA DL TE S DL AIE SR 24 W) R 2 W] 50 57 35 8 RO 4
i

(=) JFRBORE5E Hems

TP, A A TRF B A S, J7
WNLHAR B, AR AT AT R R 5 5 %

%20 k11|



Wir M E 6 N H B 575 2026 458 1 RFEHE

BIRTRTEE N, R EZRB T

ANE I B dh i, Bl

VWA R XU, 5 2 PO BN P A 75 3K

b £ b A L 1

e e i) faflias %

DR A 2 R

RIS S aWShiieaitE ool

T2 A T RS v B T

mipks, TR EES . REMES
ST IN W e e A PR A
HEFE AN POl ERAT AR A PR )
RNEFE & AN SN WITI LB 6 N BT A | Wini M8 6 N H BT C
NE I RIS A 014896 014897

T HAR N J8 o 3 o A L

2,194, 019. 05 43

198, 326, 658. 22 11y

§3 FEMZEhr MRS FERI
3.1 XEM &R
Az NRMoc

Es Al RSy N A (2026 4F 1 H 1 H-2026 4F 3 H 31 H)

WiRi Nz 6 N HEFHEA | WINE 6 MHEFMHEC
L AR Bk i 10, 703. 32 832, 257. 41
2. AW 22, 204. 76, 1, 866, 250. 37
SMﬂ$ﬂ% 3 BA R 0.0101 0. 0094
4. WK T = idHE 2, 354, 459. 66 211, 588, 201. 08
5. WK I S A E 1.0731 1. 0669
s A CSEEIR EFR RS AR BB R IE . HARN RS A R EA S kR
AT G A8, ARIRE AR B se il s BT A R E s 3s
3.2 & ERI
3.2. 1 BEMHAENKE RS RS B R R A LR

sz/\ﬂ]l 6 /\H KEJ:HJ%# A

b 455 s 3
HEHIE KR | hgitb it
MrEr  [EE RO HEUR 2 R OEE) @—®
FRUEZED | HERZEERO
HEE®

TE=1NA 0. 95% 0. 03% 0. 29% 0. 04% 0. 66% -0.01%
i F: A H 1. 60% 0. 03% 0. 33% 0. 05% 1. 27% -0. 02%

Fo3u o 11w



Wir M E 6 N H B 575 2026 458 1 RFEHE

it k4 2.96% 0. 06% -0. 12% 0.07% 3. 08% -0.01%
H 3 44 [A
8. 24% 0. 07% 4. 54% 0. 08% 3. 70% -0.01%
GRS
Wim 2 6 N H iR C
‘ ‘ Mk g bl e
HERR R | SR, | -
B [EEKERO - ‘ THE 28 by O6) @—@
MHEEQ | HRZEEG »
HEZ®
HE=1MH 0. 89% 0.03% 0. 29% 0. 04% 0. 60% -0.01%
T EANNH 1. 48% 0.03% 0. 33% 0. 05% 1. 15% -0. 02%
o4 2.71% 0. 06% -0. 12% 0.07% 2. 83% -0.01%
H# & A A
7.62% 0.07% 4., 54% 0. 08% 3. 08% -0.01%
AR B4
E: AHESWG RSN Ph-2ia2e i) FaEulaE®.

3.2.2 HES & FAMRE S RTHFHEM KRR L H S RS R E Y R

TR

Wi A6 H SE iR A B v e K S 5 R ML 7 b s ik A 7 32 1) ) S 2E 4
n =3
8. 10% /_‘/-»-'W'
7.20% PR o e
J N
6. 30% o
A \ [ ey
5. 40% J-:l'a'&"’j \‘\_/ [SF o N
v /] h
4.50% aa /s B
Ans | o~ A e
3. 60% v MR -u/r;a
2. 70% o Pt N
Mpr™ T (
1.80% ,*-f;wv e b
7/
0. 90% y i
0. 00% |t
o] o~ 3] (=] w = — o] o o~ ['e] o o~ uy — M- [ae] =] Ly —
— o4 — (=] — (=] [} (=) o4 (=] o — o — (=) — (=] o (=] o
© - 3 32 3 35 82 %35 383 83 - o3 3
T T T A
o o o o o o o o o o o4 o o o o o o o o o
(=] (=] (=) (=) (=] (=) (== (=] (=] (=) (=) (=] (=) (=] (=] (=) (=) (=] (=) (=]
o4 o o o4 o o o o4 o o4 o4 o o o4 o o o4 o4 o o4
|— iR AT EFARITR MK E — iR AT RSB IS Rk E
%4 3k 11w



Wir M E 6 N H B 575 2026 458 1 RFEHE

Wi 244 61 H 52 5125 C 2R THifE 8 K 5 55 [RH b 457 b s 1 v A 7 3= ) [ S R 34 56
A3

7.20%

6. 30% fa M/” *’\%\/ﬂ—\«,rf/
5. 40%

, f‘” \\ e e
4. 50% Jf‘ f “‘le R o ,_,--f b

3. 60% o ABVaV.
2. 70% ﬂ/ﬁ/‘\«\f //
1. 80% ,(»-"'
.»—'/I
0. 90% IV/N-‘
0. 00% r_‘,"-""f

[5e] o~ Ly (=] ow =t — 0 o o Ly [52] o~ uy — M- o =] [Ts] —
— o -— (=) — (== o (=] (o] (=) (o] — o — (=] -— (=) o (=) (o]
T N N N N
T T TTTZTO?TOTODOOT T §$9 9 T 2T 1017 °¢9F
T T T T T T
o4 o o o o o o o o o o o o o4 o o o o o o
o [a=) (=] (=] [a=) (e ] o o [a=) (=] (] [a=) (=] o [a=) (=] (=] o (=] o
od (o] o o4 (o] o o od o o4 o (o] o od (o] o o4 od o od
|— HrAEe N EFRHFCREITAEBKE —iim&oe A E??1T#G?1.‘I'JLE§E%;EL&&$|

e 1 AESHEGEFARHE N 2023 4510 H 13 H, E&EFAMH ARG AR, K5t
A 50 1] S — 4
2 AEEHEEHN6 MH, B AN SR i & BT SR &5 RLE .

§4 BEARE

4.1 RELE (RESZENA) 6

(I (2 s B | 2 Al -
E | BE Tromnw (mEom| G B
AEE
e FTHEALE, 5 E A AR AL
e [ 27|22 08| e [ERERIRR A
adas| 23 A W, RO R IR A F S
3 e .
H
RS
e
e AR[20E A ek, SERRGRELE. 2015
e (T AT S AT IR A .
R
Bk

E: (D WAAREIRH M BRI R AR et H, BEkesa B N ER RS
Al AR H
(2) UEFF AL SCRMAT I 2 GIEZRAL ML 53 B BRI AR E -



Wir M E 6 N H B 575 2026 458 1 RFEHE

4. 1. 1 SRFAEFIE B P BT RIS B 2 2 e 420 281 ) B 2 O 722 I 1 0
AN A < AN A < 220 PR AT AL 53 0 7 A BT R IR B R B 5 0L

4.2 BENNHRE A A E S E MM T E 1B IR

ARSI G ENAEARIR G WA P E T (e N RICRTERIE TR B 2 i) R AR OIE A
M IEM S HUEMARE G S FRZE, AEMSEEM . B st R s BAE 50, 1
PR A RS A b, AR S B A AN BOR R KA 2, e R A AR AT . A
SHEKEL. BTN, ARERRAGRHEAREMIEEEFRZE.

4.3 AR HE TR

4.3. 1 AP BB RHATE R
NTRREATZGHAT N, RIPEEEEEN, RIE (B NRIMEIEF R %)
GEFHRESEHAREHING « GEFRRESEHRF TS HER TR FikE
FE, ARRFHE TN AT 5 HI . AEBBRARE, A A AT HR B R Z R
TR BA G LB, MAFSER PR H G A E B MOLREE EXHRM, SATH
TR GHIE, LT ARSI, MRS ERA G EA AT SPATILE, PEEEA
ISR AL & 2 IR AT R R a0 s AE MR AIPPA R I, AR 20 7] M P2 AR A H o A 2 R K AL
Gy MANFRBCR MG AL T P~ IF 564038 5y IR H R R AE 55 (38 S R HLRNAE 5 i 22 34T i 4%, [
I o AN [R5 5% A A i d 52 5 H B [ 170 58 5 S 158 5 A28 5 W LA 5 A 223884 T 0B o

AN, AREEAR B AT AT 5T ERIAT A

N
S

4.3.2 RERXHIT R EIHHA

AR WA R KIS T LT N

AT HE N HL ) S AR AL A AT S BT A TSR IR R 1058 5 O 6 7 T oA R B R A e
NS Gy B A 5 24 H R B %L, RS B WL A DGR 2

4. 4 5 M A E SRR KSR E 0

A PIEE RS, B BURR A A 775K R

BB —ZFRE, MATFREAMRE, 1-2 AAF8dE. D8R mim ], Ay
BRI, 3 HRET RFSRMAsINEE . WETFTIImE KA, BN —FERE, RTH
Kfit AT RASE,  FARSYIR dh A SEEU R AT, U 6 ph 2R S BEUS AL . FIZ A2 5 270 il ] KAT
ISR Ak B A R T DL e A BRI RS 2 i A A PEE IR BUP S R R 3 s[RI PRBE R

Foer I 11w



Wir M E 6 N H B 575 2026 458 1 RFEHE

PEAR U AN B < 7E il SR AR R O BC B R OR S R0, A5 BUYIBR AN S5 200 22 K 40 o
JeBJaTi, 30-10 EfHIPRA % miik 50bp LA L, Oy 2023 SE UK AR, (HE 2 FI{E HIA ZEA

10y WIIRRAMZEHRAL TP SLARAL, BT T W7 5 “IR” iRt OB, g XU 1)

AT REDS A2 H AT AT VS N A DA R, BRI REAE “Hi” 5 AR Z D).

4.5 MEHNESKLSERI

BEARMEIR, AEE A BMPUFEN 1.0731 7o, AHE WA M B EIG KA 0. 95%;
AHe g CRMBUFED 1. 0669 JT, ASHR AR BIFEIEHR Ty 0. 89%; A ML Gt LA R e
N 0. 29%.

4.6 MEMAEETE ANBERE ST HEE RN
AN A AN AE R AR e e A N B 6 B E T 115

§5 R HEHE

5. 1 REMAREESERZHESHN
o
) 5 S8 GO SR fF HILLH]

1| Bt - -
Hop: i - -
Fee gt - -
] 5 AT 7 % 210, 521, 135. 12 98. 25
Hp: g7 210, 521, 135. 12 98. 25
APRES &SRl - -
e B - -
SR ATA SR - -
6 | ENIRE ST - -
Forre SEWraR R SEN IR 6 4l
I—ﬁ:
BATIER MG B & &6 3, 749, 943. 14 1.75
HoAh gt 581.53 0. 00
Ait 214, 271, 659. 79 100. 00

5. 2 MEMIRBAT LA RPBERBAS

=
'

N

5.2. 1 MEHARZT LSRR AREREZLHE
AR B G AR R AT T 2

5. 2. 2 MEHRIAT WA ROBBERF MR T AE

T 11



Wir M E 6 N H B 575 2026 458 1 RFEHE

AT G AR IRARFFA B AR

5. 3 FIRAE A FOMME o He & 3 7 19E L5 R/ N HEFR B B R B 3R B 4

5. 3. 1 REHIRIEA OME 5 ZE B E LB MR R AT+ 48 B R B 9 4
AF GAIR G AR ARFF A B

5. 4 MEWAREL G M RN MBFHRRAS

FFe fii 7 i ARME o) i G T B A )

1 EELhies 11, 485, 461. 54 5.37
2 AT EAR - -
3 SR 81, 089, 149. 09 37.90

Horb: BURME SR - -
4 A i 52, 140, 232. 98 24. 37
5 i Ml A il % - _
6 Hh O SRR 41, 271, 357. 26 19. 29
7 B NGIEE - -
8 [F) A7 R - -
9 HAth 24, 534, 934. 25 11. 47
10 ait 210, 521, 135. 12 98. 40

5. 5 AEMIREA RIE SRS T #E G RET LA RS A

e | mEAIE | AR ([HE G | ARME Oo | HEESTESERE] Co
24 T H S LAk
1 [252480006 PR 200,000, 20, 528, 875. 62 9. 60
02BC
25 AT K LA
2 |242580029 TATAES 200,000 20, 258, 753. 97 9. 47
01BC
23 /\f_-:: RN
3 2321029 %Ejz?zﬁﬁj 190,000, 19, 387, 349. 10 9. 06
i foz 01
4 2280520 | 22 ESH 180, 000 19, 074, 126. 58 8.92
22 I B [ 75 5
5 2280484 EKO;IJ B 180, 000 14,991, 259. 27 7.01
5. 6 G IR A RME 5 EEEF = 1#E HL A KN AT 48 B SCRRER R
B 4

AT AR AR R AT B SCRFIE SR

5. T MEFARIZ A RMME L H & 788 LB /N EFF R RT T4 Bt & R A
AREAMERARFFA S &R

5. 8 EHIRIE A RME (5 ST ™#E HB KM HEF R BT L2 BGER R B 4
AT A AR R FFAT B

o8 I 111



Wir M E 6 N H B 575 2026 458 1 RFEHE

5.9 MEMARFZE ST F K E R 5 & 0L vt A

5. 9. 1 A3 H T B $ B BUR
AT AR IR B I 1T

5.9. 2 MEHIR AR SR K E AT B ke Bt 25 B A
AR G AR IR BB LI

5.9. 3 A3 E R R BE
AL AR WA R E TR

5. 10 BEHSWMEME

5.10. 1 AESHFE AT TBIUES K RAT EEAP R E HABMEMITLRAE, K
FERE gH Hl—FNZBIATET ATTHEE
W N AR GBI AT+ A BT AT ER T, EREMATTAIRA R P ERT B AR
DA IRGEARN TDLARAT B A7 BR 24 7] BRI &5 Gl H AT — SE N2 B A JFE ST ARSI L.
AT G0t bR AR RAT A SRR IR BT DR SRR 5 5 S A VR S ik & 5 TR R 2R

5.10. 2 ZSHBMH + L BMER BB HES S FME NS EREE
AT GG 44 ISR A B e R P S ISR P

5. 10. 3 FHARBE =1k
75 BN & )

17 H RIS 581. 53
IS YSCIIE 5 77 B K -
IS ) -
I EiIS) -
RS FR R -
FoAth RIS -
At -
it 581.53

T AT EAIR T WIR T AR B F

R[N || ]|W D |+~

5. 10. 4 R EIARKFER B4 T # OV R ™ e e 555 A 40
AT AR IR AR FFAT A T H B T 3 7

5.10. 5 R EHIARAT 148 B T A A FE Ul 52 PR 00 ) Ut BA
AEE ARG IRARFFA B

9T k11



Wir M E 6 N H B 575 2026 458 1 RFEHE

5. 10. 6 HH A SR E FHERFASCFRIR IS
DRIDY 5 NN, P B A q i ol o T o 587 B BB R 0 T AN 5 5 T R AR R 2

§6 R IE S B HZ B
AT Ay
GiH WEME 6 NHEHGS | WiEME 6 >HEHGiFH
A C
i W) 3 4y AL A 2,194, 019. 05 198, 326, 658. 22

e ST TA] S < ER A ) 20

VBl - 757 30 1) i < A D [ 473

ADLL =T IR

T ST 1B 3 AR AR B AR A (A7 AR

T S R < UL A0

2,194, 019. 05

198, 326, 658. 22

§T HEEBENCHEFRERFELEERFNR

7.1 ZREEEAFHRESHFEHNER
AT AR WO S TN R AR S AR S 15 L o

7.2 B&EHENZHERRERRFE S5 WY

ANF G AR ITC 3 S BN T [ A TR B AT B 1 DL

§8 B R EH R HMEERF R

8. 1 IEHIN BB REFHESHFELHIX B EGET 205891550

” A5 B A T S AR L S W WK EA R EN
% RS
9 WAL \

. . { 13 54 N 0 5 L
i A T ﬁg ig ﬁ; A '”zf
|:||J itﬂli 20%% KN KN KN 0
d I i X 1]
Ml 20260101-

1 198, 176, 773. 68 0. 00 0. 00[198, 176, 773. 68 98. 83
¥ 20260331
P R U

(1) T[] FE 7 S S0 7 T ) DX AT LR 5% %8 3 B [ P o ) PR AS 3k < A EL R ], i /e 8

A RE T s /NG [ F S 0 75 2 S LR £ 58 2 R BB T 20 A S0 T PR AR o (2D FE i (B KR
BB RS U B BT AU [, 3 8 BN BEAT 6 g 7 AR B AT 2 0 0 < B8 P 1B A
BORBE. (3) SERTZIERE G & R RS BT E LB, W) A B B HEAR T 5, 000
JTeIE I, HESONHA TR H MBS S HEART 5, 000 AIciHEN, S A wfE

o100 4E 11 50




Wir M E 6 N H B 575 2026 458 1 RFEHE

EEFE, EEMPREITIER. (4) e/ 3B XL B B,
SR N el RER IR BBRIT G . 325 Frfiiss i 28 & R AE IR TE -

§9 ZFEXMFAZR

9.1 FEXMHE=R
I ERER 2 HEAEHT A 6 A H 5 IF T35 U R S5 35 58 2 4 BE S A SRS A5
2« (WA 6 D HENDTBGTR BUE I B At S U5
3. (a6 D HENIT AR R R A SR e G F)
4. (TR A 6 D HENDITBBE RIE = BB At )
v SRS E B B HEAFRTE LU
v AR ST PN 2 e TN AE I E ) R R I A 7
~ R IR & BRI HAb SO

ol

>

-3

9. 2 A =
T X R M P 99 ST 1A 11 Bk 12 B

9.3 &EF AR
PRl TARBE S TN S A BT I TRLI AT [, 08 A 2 P13 www. zsfund. com 2

R, ETTIRIT RS A P RS RO HE: 400-067-9908,/021-60359000 A i AH IS E .

WHEEEEARAF
2026 £ 4 A 17 H

1100 3t 11



	§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

	§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


