FHEINE R ERER SRS
2021 £E58 3 FEEME

2021 %9 A 30 H

HEEBTEN: PEESETEFRAF
HEERXEBN: PRBITRBERAF
WEXEHHER: 202141027 H



IR TR & 2021 4F4 3 BRI

§1 EERR

R PN E o S ORE AR & TR B R RC B VR SRR B B s
HexF FE A BCSE I L A I 0 6 BE M AR AN Sl B AT
SAE NP AT IR PR A AR AT & S FRIHUE, T 2021 4F 10 H 22 & 17 A4k
I S5 bR HERIMAR A G EFENE, RERZABAAAAERRICE. R FIERRR
HHKIN -

e TR VE LSRAE < B RS 53 i R U A PRATE T B 5 987, (EAPRIERE & — 2 & A .

F B AR SUF AR FEARMKE I . B0A KB, 558 AR AT 35T TR ST S A 48 B i3 A
2N EE SR

AR I 55 BORER 2 T

AAREWE 2021 7 H 1 HEZE 9 7 30 Hik.

w

§ 2 HE& R

A g WIS R &

4 F A 002213

PN 002213

Y (e BL I

HEeAFAMH 201841 H 12 H

A5 SR 4 3 201 A 38, 757, 630. 00 4
AL G I RS P T R SRR AN, FEFE S

' ARER HMAS K ZAEMTIRT, I NESMNHRE A
B R e

I T TR 5 S

AN FE G T X [ N AR A BRE S TR R 4
By AFEATL KR &35 555 #ir Hl T, mﬂﬁiﬁ?%
SIMT T, PCERANIRIE 551 119 37 R0 4 R i (1)U 2
RHFE, ShaSHEE RS ﬁﬁfﬂﬁ%ﬁlmﬁ**
B G L

N4

T A AT 4 I SRR B E BOR 0 BT S E M AT AH
GT7E, T BERHAR AR TR .
D &I

AT G K 0 S i b A D Jo R R G A O I
Tabr M EARAR A3 2038 15 AT e 2o, DABkidk
HA R AGER AR A O RA A
AEEGERM B E AR FEIRAEKE,
FRNEIG KA

#
N
=

15 7




IRV & 2021 4R 3 TRAF R

AEEESFRIG AR F AR, TEE. TEE/
HRIE K,

KREEHERE N A e EEAREIER LR, 3 FF
S EI AN T

2) EMTT

K FEIE IS SRR SE T, SR A B S A A
iz O H, EAR T RAR AR, TE1T
W B EE AR A A ], IR R L 2 =] v B
TREL. BRI T IA R, DU TR G R S Hh R e
Pt A

3. fiFF SR

(1D AWEE.: ETERaiasrtei, akim
TR HCE

R Z AT BT R, e 2 W4 5 1) A AR AL,
FER PRI AT, d I E R AR B 7 )
Ao

(2) WIRGSHBCE: T HEMEA, 8 LT
B HCE

FEfiEHE AME, BRI R LIpE, KA
e 2 % il 2 73 AT ASE 2R x5 T IR B g XU Wi i 155 10
ATVPAL, et 2 i 2 A 0 PR T sl i i 14T
o JERLOE A BT e B 326 1 PRI NAC 2 A A e O30
BRECEEATRCLL AL A, ANTIAE #0215 . ATER 2 5 ATER
TEAH & rp a5 ARG Wi o b foe (OO C B T 5%

(3) fiFFRAEE /D IRk HE: T EMREEHAZE D
B, B LR E .

AT AR R AE I Gir Z 1A AR R, B
I S o AR OB

I MT A, R A e IR 5 I A B it ol ) 22 AR T )
B, SR BT i AR R A5 PR 22484 . R A5 A
KPR R SR, k. BT SE. "o
B AR E U, AR5 A Z KT BRI R
PRFEMRGTE, IMHE BG4 6 P 520 5%
e g=n N

4, BEPESCRRUESR BT SR

ANIE GRS A BT RS AT 70 BT R 2t B, X B
SCRAEZF I TR AR ARG A5 XUz sl
P DTS AT i I A5 IR S5 47 5 1 A S B ) 4 T
ST, PRA AR BB A E I i AH R B R
JISRAE A2 A 5 B8 RS A AT 42 R RS T e 3R A &
i i -

5. BUIER BT 5K

#

p=il

15 7




IR TR & 2021 4F4 3 BRI

BGIE A A BV 5T TR, 38t 5 9 T
SR g SR ], AR T RGP IEE. AEekis
RUABUAS E AR, AR S Bl RIRIIR . 1R
ks ES, GG AR SR 5 H G RO BEAT BUIESL

{/—r
BT o

VIR 300 F8 U 35 R X 50%+ HIE 4 £ F8 Bk 35 &

MRS R=E %3 -
AREEE NBERILS, JB TR E RS ) A 2% X,
IS UAL 2 AR I T = 5 18 W S T3 G N Ao i B S
&, EmTHEMNESEMEDTTES.
FHEEHEAN rh g 3 4 A E A TR A F
HELEN L HRAT A A R A 7
§ 3 XEMEI_IPNEEFHERI
3.1 FEMEIER
Bpr: ANRM
EEI S ehn HWAER (2021 4E7TH1H — 2021469 A30H )

1 A 2SI

15, 694, 659. 85

2. A JHAE 2,557, 020. 58
3. IRV 38 35 4 4y B A HH A 0. 0684
4. AR LG 7 102, 517, 512. 67
5. WK B & g 2.6451

T

1 ERIES N ESHEARACAERE SO B A NAW B 5 3G 1% Bg . (i, Hl. 15

WA, TP AB R Kb AT EAR T AT
2: AWC LB R RS A IR RN . $eitileat . HARION O E A e (B A2 shicas ) kA
KRG RIARA AR A el st in EA 2 e EAR s e -

3.2 EEFERHR

3.2.1 ESHAUFHEN KR KI5 FHNLSt LB A 28 R A L

‘ b 457 LA i v
N FEEKER | EEKER | LEsE S gy _ _
BB o EEO | RkSEE l&mi?@ﬁ O-6 | @-®
g E=AH 4. 76% 2. 43% 2. 47% 0.60% | 7.23%| 1.83%

o401 15 T




HRE I ER IR A 2021 4E 58 3 BAEIR

HENMA

28. 30%

2. 10%

=0.07%

0. 55%

28.37%

1. 55%

L4

45. 44%

1.91%

6. 30%

0.61%

39. 14%

1. 30%

k=4

201. 33%

1. 72%

30. 36%

0.67%

170. 97%

1. 05%

B e e
ERGEES

164. 51%

1.62%

21.62%

0. 66%

142. 89%

0. 96%

3.2.2 HESAFEMURE SR THMER KE23) KI5 RS h B fel s &

AR EN I LB

B G0 B R TH PR R ] b 451 U A R RS R 32 0 D Sk 3 5 kR

178.86% -

2018-01-12

2018-10-07 |-

—
[ ]
1
]
[ ]
1
]
—
[ ]
(]

2018-12-134|---

15-04
2018-07-02 {3

02040431 Rl Ty

— RSB RUR TP RO s — SR Rk S v i

=




I ZE TR & 2021 4E55 3

TR

§4 BEAWME

4.1 2B (BESELEND) i

24

A%

AT S 3 < 22 P PR

IR H ]

B H

ESF AL AR

Wi

X

B P

BN pa

2015412 A
30 H

2021 4£ 7 H
30 H

18 4F

xR, B H K
GmE L.
F _F i HAR 77 AR 25
WEFE BT A BRA = S g
TFF 5358 S W 3 BT i
TR I A A R A
H] A A AE S IR
ERIH &, 2007
3 HBEAARAFT
1B, WAL= MIT R &
WL LS A5 A A
RS, 2010 4
3 A% 2015 4 8 AT
e A A & R o Y
EHRBRREEREES
, 2015 fF 4 A%
2017 4 6 FAAEHilg
ZE 1 SRAEAN
ERBRREEREES
, 2012 4E 6 A%
2019 F 4 JAEH L
PokE ik RIEC B IR S
BUFFHR R RS
2P, 201744 HE
2021 4 2 AAEHTR
JiE 5 T TBOR & BY IR

FRREERER
, 2018 /£ 1 A%
2021 = 2 AR
By 2 JH T TBOR & 2R

FRRE SR ER
#, 2013 /£ 7 A%
2021 % 6 AAEHE(E
Bk i 1R A B
FRAEEEEESR
H, 2014 /£ 5 A%
2021 4F 7 AAEHIGHR




IR & 2021 4E5S 3 BRI

Wl a8 R VAL B IR A
LT S A S
2, 2015 4E 12 AE
2021 4 7 AT IR
Z ARG E R A A

FHRBREERESEE
, 2018 4F 6 H=AE
2021 4 7 FAEHigIR
LR He YR = R E I
BRSSPt 3
SHEZH, 2020 F
5 A% 2021 4£ 7 HAF
Hh g R 9T O Al o R
FANFEF R RS &
S4H, 2021 F£4 H
#2021 7 A4+
TR A BUUE I 1
ReRean,

HIEANIT)

B 50 356 A
252 IV N
Reis
g,
FiEER
5 C B R
& HAE S
E A
® & &
. i
Gk bl
BE AE
77 0% Ak
ERER
o, g
FR i 28
RGN E
BE AE
IR A
EREHR
2, g
HERE
TR 5 #%
oIt 4 O
G

2021 £ 7 H
30 H

114

e i+, JEE 4
B NS R A
5 E B B Ll A
+oo PHERERHAK
%Uunﬁﬁﬁ/\j lJr,
AL IEERAT RIEIF KX
AT EE, B
B EERAARL
A& S, Bopsk
W (B HIRAF
45 . 2009 4E 4
HE N A = TAE,

AT € & W 55 o
1IN i [T =1 &
M. w2 oy B I 5
REeoMphHE., R
RILE I B FT R S

2, WAL T

%ﬁumwﬁﬂlﬂﬁ
2021 4 7 AAEHIEIR
AL = UK e R
fic B VR & B B
R EaH, 2014
3 ARSI
% R 2R G AIE

FRnEeERES
H, 2014 4F 11 H &4




IR TR & 2021 4F4 3 BRI

T it 4L B R R A
RF AR R RS S
2P, 2021 E 7T HE
SAT R L A R
TG B R A AR S
wiksEeaH,
2021 £ 7 A& AT
W EE R G L B VR &
RE AR R RS S
2, 2021 E T HE
SAT g AR A Y
EHRBRREEREES
.

L ERERH . B H AR AL S G A R AR S H RS
I 2: EFFMLAIE SGEMATAE RS GIEFRAL AL N 53 BEAR A B AN I SRRLE
4.2 EENNRE B A A S IEE AT E O 3

B E BN A AR (hE N RISMERESF R 3 &%) KHA A RIEEERL
(REEFD) MME, Bt emara NERR G, AFERFH LSO AM i
HIAT R, ARSI R AT 2 e A R K

4.3 AP EHILH

4.3.1 A PR 5 6 R K PATH L

R QEFRRBEEEHRAF AP HEEFEIL) KARMKRHE, A7 M. 855,
G NEE B HE TSN, MR B —Riin I —giiIn s BB B Bl
MR ARG AT T L E. ArbEEHETI. 385 EMKH B, ZERARSHETTR
R, BRZHIBLGE— TIEEL G E, MG EEE RN AT 5B IF BARPAT IR S,
FEAFAE G BErh ORI (R AL S . A tlise. WU, ZRa-PHEs73 AV s, AR, #R4E AR
HIEE, i RGAEIEAFHE I (BRI KFEH RIS 5. TR AEAEARAT IR T
157 KL 5 KA G i Rz 2 oy A FIRAR SR G A AT AT B A%, KR AT/ A
AR T AR B AR AP B AT A

A, A F A R A AN R (8] BE [F] [0 52 5) i ZHEAT 1 A R AR NIR SR, 24T T
RMMBBLAGL G, X AR SR AN < UNT 2H A WS Bl A A SRR AT T BB 0T, JFET XIS B o I
BEAT TSRPS0 . AR IO 1 A8 5 WA FE AR A P Sy S a e i E 4xiid . A R

(o]

28 T 15 W




IR TR & 2021 4F4 3 BRI

AR, AFRGEHIFEEOR, WA FEHE AR RIS R A5 53847 7 g0k, T
BL 22 =) 1 B S (K 57458 By, BSR4 3 N AT il N 42 B 2 =) | P 25K 7 LB R

4.3.2 REXHITAKE RS

AIEHIN, IrAERRAES 5055 AT SEN A B R RS 5 BB 1 3058 o AT
TR RS 2 H &1 %O, 3T —JiipiEss . R iimibss &2 % o Bl nl g
FEARNVAZ G ARt A RS S DL, 2w BRI E R & 4 BB A OGS
DLV LB IR

4.4 RE WA E ST R REMS/E Tt

2021 £F50 3 FE A AR ECEBLIX 8] SE MR 5 IS o JIE] T 3750 B0 U fim 4 A A TR E
3 ZEFZ ANV AR AR IR AT TR 300 fi8. BRIV LEEF TR A e m. Rl A
Folb; RIVHXRZENATIRARRARS . B UOR R34, RILBUF IR BKIEEOR, 3R
DU AR BRI 5K, T B AR 2 IR W] S (R a5 R VAT 1

FATN Y BAR H AT E s 2] T RAEFIEH], (BRI RO R MRS LIS AR K
WA ETE, JR I BRI B AR R R A E TR R NIRE 2 G AE T UkE, &
DI BAAAE T . (BREAE T E AT A SRR TINERIRTIR T, 5L B SR AR A SE AR B
XTI HINER ST, URERETIA AT, AT N7 240852 o T )
FAXEFERR S B ABRATR T3 A A TG . FATTA D Ja TR R AN A B 35  fb ik 25 P ™
H, AR IR BOR AR AT BB R, N H AT A BRER AN GAIE . AP b2 ORTE
AR SYIBA 52 RS R AR KT R R, SRR 2 SN (R AR A B B S A

[l BREAS 3 Z=fE, AKE G — B IR R B A AR TR N, ERCE 1 RENS IRIF RREE K 1 2
BeIRTR T, FIRANKECE T — Sk #RfE EREASE S FAT— BEHI MG, 10 72 B
BEVRSEAR K (1 A Al o

4.5 MEWAE SNSRI
B 2021 4F9 H 30 H, AELMEIFE 2. 6451 76 (B4 2. 6781 70) .« RN AR
S EIK RN 4. 76%, m TG 7. 23 N EH D .

#
©
=
N\

/|

—
o
=



IR TR & 2021 4F4 3 BRI

§5 BEASME

510 MEPAREEEZE=HAEBMR

i H

e (o)

GRS BRI (o)

Eee

92, 331, 407. 05

89. 37

92, 331, 407. 05

89. 37

E‘t N % oy
]

ﬂ%ﬁﬁ%

il 7 Wi

R

L.
L
E
i

7

\

~

B RIS

e BT

ERUATAE R E

FNIREE i B

N I EON T
SR

BATH MG FE S e

9, 966, 650. 37

9.65

H b5t

1,019, 032. 09

0.99

it

103, 317, 089. 51

100. 00

5.2 MEHIREITIL R ER R A S

(e

&S|

~feirE Go

ok < R L A
(%)

SRS O 4

R

il g b

86, 549, 722. 05

-

HLD 3O R BOoK A = R R
b

.

R E

AZilIsk . R hEAEREOLY

A R ROl

5 RAEH . BAEAE BEAR RS

B4

Bl

3,199, 486. 00

3.12

AT AR 55 i 55l

BT IR AR 25

504, 240. 00

0.49

IKA S AR > 3L i

olzlzlr|m|lal~|z|lo|T|o

RS AEFEAIH AR R 25

% 10 T 315

U]




IR TR & 2021 4F4 3 BRI

P | #HE - -
Q | BAMteTAE 2,077, 959. 00 2.03
R | 3Cfb. EE MR - -
S | &%E - -

it 92, 331, 407. 05 90. 06

5.3 JIREL A RME & B S BFHE IR/ HE P R BRR B R P 4
5.3.1 MEYIRE A RYME 5 HE ST FPE IR/ D HEF TR0+ 2 R S B A

e | mEmE | mEsR | NE gD | AnhE G | Do
EeBl (%)
1 002049 2 H 32, 100 6, 638, 280. 00 6. 48
2 688308 Kk EHZ 78, 666 5, 899, 950. 00 5. 76
3 002371 677441 15, 200 5, 558, 488. 00 5. 42
4 002472 WAL B 219, 900 5,165, 451. 00 5. 04
5 688200 HelgE 4z 8, 436 4,696, 743. 00 4. 58
6 300604 K EHZ 97, 260 4,645, 137. 60 4.53
7 603806 i TR 35, 300 4, 476, 040. 00 4.37
8 688390 ] 4, 10, 696 4, 262, 890. 80 4.16
9 603185 AL 12, 600 3,521, 700. 00 3. 44
10 688037 OB 13, 792 3, 366, 627. 20 3.28

5.3.2 JARIE A SRAME b 2 & T 3E LU R/ R B2 B ik B # Lk R G
JE R B B

T AR WIRRRA 2 E N e e ik R e R SR BT

5.4 |EWRE G MO RNBHFREAE
T ARG AR G HIARREFA 557

5.5 MEFAREZ A YA GBS T = E LR/ EEFF 8T T4 B2 4 5 B 40
T RIS IARRSTAH 7

1

p=

H
&
b=l

~

N

N



IRV & 2021 4R 3 TRAF R

5.6 5 WKL A RHE G EE T HE B D HEF RIRT 42 B SCRRESF R
48
TE: AFEEAIRE WIAR A 5 SCRHIESR .

5.7 MEHIRE A RIHE G E SR #E AR/ NP R RT LA SRR U 4
e AREEARREMARRTEER.

5.8 R H HIR LA SRMHE 5 EE T3 E B D HERF R BT A2 BUES R B 48
I ARIREEAR YRR FFABGLE.

5.9 M EREFEETR R KB 5 18 0L i A

5.9.1 R & HIARAE S B AR B 5 A4 25 B 40
E: ARSAREWARRTFA BB IEZ.

5.9.2 AE G BRI BB BOR
RS A FNE, AEEAS SRR .

5.10 REFIRAE SR B E GBI HH LA
5.10.1 A3 E 5 S S W BUR

RIS FE, ARESRSEHEBEYLS.
5.10.2 WEWIRA TSR B 1 E A R M40 A
Vi AFEE ARG IA AR BT AL,

5.10.3 A3 E R B w L
RS FANE, AESARS5EBIIRLS.

5.11 |FHEHREME

5.11.1 FEEGE R K+ IS RIT EARE R ZEE DS AL T3 K15 5L 3 9
T I P AL 3BT (R A 44 RS IR RAT TR A i T 1D 57 5 U B AR 7 i) L I

—HENRZBIATETT. ATIHIE.

% 12 71 15 ;W



HPIRINEE IR A 2021 4E 58 3 MG

5.11.2 E & HIHT+ 2 BT HE S A R B 20 B R P R DL 1 B
5 ST P A R 14 I S T TR e PO A6 IS P 2 S I

5.11.3 HA B =R
F5 B CNGI)
1 FHARES 220, 310. 69
2 N ISCIE 577 B 3K 476, 511. 81
3| iU F -
4 MRS 1, 170. 63
5 AT HR D R 321, 038. 96
6 oAt S USCGER _
7 HoAthy _
8 &1t 1,019, 032. 09
5.11.4 WEWRFFA BT 55 A A T 85 B 53 B 40
T ARSI AR KA LT 7B T i 5
5.11.5 #HE AR AT 4 B = P AR RE Z [R5 Ul B
B ARBRESAMRE IR+ 2B P AR a2 BRI
5.11.6 BHAHAESME MERHMCFHER I
AREEHTIERAANWER, 20z ME5E1TI B 0] fefir Rz
§ 6 FFHAEEHHED
BT Ay

7 I S 0 AR A

35,452, 785. 94

e Y0 ) e < A D £ 0

18, 846, 929. 98

9l - 1 5 ST ] e < B ] 47 200

15, 542, 085. 92

YD)

I 7 ST TR e < R AR B A (A A b L =

0 ST A I < 0y 00 i 0

38, 757, 630. 00

% 13 71 15 ;W




IR TR & 2021 4F4 3 BRI

§7 ZEBENZHERTRERRFEERER

71 & EEAFHAE SRR FIL

T RGN, REEEARTAE RS,

7.2 ZEEENSHEAREBRAFEER 5P
T ARSI, AT RS A SR A S

§8 BENHHESFR

8.1 H#EXMHEZ

v P IR M et S A T R R A TR B RAIE TR R R R S
2+ PR RAR G TIESF R A G i e B[R] P g EE R e B R & RUIE SR 5P 2k
3. HEIEE RACIR & R R R B G FEE VI Pl igE RIS I B IR & IS 5P ik e
2324
4 TR R AR & RUIE R R ORI 55 4R SR M P ifge s RO IC B IR & BOE SR 4%
AL S5 R AR IHE
5. R HIAFESR B T R I & A

@

}

8.2 175
LT AR X AR % 68 5 2905-2908 5 2 30 )=

8.3 AR
BEREX ARG PE SN, TR NARESEEFEATERSEEARAA.
B HTE: (021) 38789788 BY 400-888-9788

NEMEE: http://www. zhfund. com

HiEREEEARAF

% 14 71 15 ;W



IR TR & 2021 4F4 3 BRI

2021 4£ 10 B 27 H

% 15 71 15 |



	§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 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
	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 备查文件目录
	8.1 备查文件目录
	8.2 存放地点
	8.3 查阅方式


