AR BT RE IR 38 R 5 e B R 5 BLESy
2022 £E58 3 ZE ML

2022 9 A 30 H

HEEHEAN: PEESETEFERAH
HEFEN: PEIHBITROARAH
REEH HBY: 2022410 A 26 H



G MR REIRVR A 2022 4EAE 3 AR GE

SEHEANNEF 2 LEFRIEAR G TR RERICHE. R

§1 BEEHRR
S BRIA B RN,

TR R RS AR VA SE MR AN ) B T

B FEE N E TR HRAT A PR A RRAE A S 5 R E
R I S5 ARER . (PRI R AR

TR B R -

e PN RV AVBCSAR Y« B ST SR BRI P 2
B AN BIFAMEHARRI . B KK, B F AR R R

B AINEGER SRR

F 2022410 H 21 HEM T A&
HENE, REEZNBEANFERBICHE. RS

BB, AEACRIER: & —E A .
SRR IIREZN

A IS TR RS H T .
A RAE 2022 4F 7 A 1 Hi£ZE 9 H 30 Hik.

§ 2 FHET= B
FE 4 TRIFR FRYRE MR T REIRIR &
He TR 398051
e (YW L RIFF R
EE&EFAERMH 20104 12 H 9 H

A AR FE A0 B A0

903, 608, 863. 13 11

BB HAR

FEAERIAFOIR DA WTGAL L U2 A2 LA 3 5 Be sk I 0 H 28
REHIE ST, DGR 18, Hm 0 R RSUEAMIA R
ﬁh%Hﬁﬂﬁmﬁéﬁ%Hﬁﬁﬂﬁ%%%ﬁﬂ%&ﬂﬁ%ﬁ%@
DB HIAT AN MY, T8 7370 55 [ YR LRl AT BET ™ Ml A Fi iy SR ) 35
P, JFREIEA G, S ETRNBBCERCE , PRI G U™ KR
FEIE

I~ RE RGP E IR E L R B
P, EEHREWAT ARG, ZRBEERE, timfhiE, m
ik e L Dl 1S N i R R U PR N e s i I e S A )
%%Wﬁ?ﬁ@%ﬁ%%m%#mm%&%&%%%Wﬁﬁﬁim%
FANIECE, DLAEE 7 B 7 U, 32 i Bk < e XS R 2 i Frg A
ﬁo 23 APl /AR E ATVICE s AT G DI ORAT L G B R e
VAT AL RC BN, Hod A RAT ML C E R AT ML IR RoK P8 F EE B
@M%@é?%%%ﬁﬂmﬁo AMBCE : iR &I AIRCE R
HE L FRT7i%. %? B AT 80% L LB B
RTHREHH ﬁfﬂﬁ o ARG R B LTS B R LA
é%ﬁ%%%ozhﬁ#&ﬁ ARH G TR 0 AR AL & B A
ENVE NI S 20 5 KBS G O B S AEXS A B A7 R AT NFEA
AT 20 M A At b, SR ESh A5 Sems, 58 T 6T il

¥ 270 & 271




HEI R T AR IR TR A 2022 AR5 3 PR

i At AT IR RHRER IR DR B R SR, FESR
HAS A SO ()[R Stfe it 55 AR 7, JHGEA aE. 5. BUIFH
TEAMG  ANBE SRR NS 23 SOV IS N & FE R AGIE . AERUIEFR B
o, RIS BOIEAR IR S B B A T AT I 9T, FI
Black-Scholes-Merton #%Y ,  — YRR AY K2 H & BGIE @ A AL A 3
FEE 27 117 327 () 38 5 ] BEA T HBOUE M, BUIEFR B SR = B P (i 4% B¢
() £7

b &5 L R ik U VPR 300 FEETK LR X 60%+ T [ 7 25 5 45 Bk Bk e X 40%
IS YAL 25 R 11 ARE JRIBE TN TG, NUFZR A FE 4 v ) A XU
AFE G KA 5 G XU AN TS a8 AR T I S R 4, s T A3t 4
M HHE S,
FEEHA R G PR AT PR A 7
HEFTEAN FR [ R AR AT A A R A )
§ 3 EEMEIrMESFERI
3.1 FEME&ER
Bfr: NRMG

E B SRR

G (2022 4E 7 H 1 H-2022 49 H 30 H)

NIRRT g

36, 890, 051. 85

2. A HAFE

-431, 899, 204. 17

3. AT 23k Gy WA TR

-0. 4705

4 R IR e B E

2, 218, 503, 859. 97

b. WA A0 BUFE

2. 455

e 1 BRSSO B AW B 5 5 & TR (Blhn, B, IR
P, WA R LR i A ZAR T P s

2« AWIC SIS R AR RO BBt e . HptioN CA S et E2EshIas) 40
BRAH IS 2R R A, AR A3 S pi i s in_E A< 2 fe (i A2 sl it -

3.2 EERHERIN

3. 2. 1 ZEMPUHEE KR LIS RS R AE i s & 5 HR

b4 s
HHEBK R | BEEKR | LGt ‘ B
B Bt - o THEIR 28 A O—G @—@
® EED | HERZEEREO ‘
HEE®
TE=AH -16. 64% 1. 78% -8. 78% 0. 53% ~7. 86% 1. 25%
U AN | -0. 12% 2. 16% -4, 93% 0. 71% 4. 81% 1. 45%
x4 -10. 93% 2. 11% ~11. 79%) 0. 71% 0. 86% 1. 40%

% 30 4k 3




G MR REIRVR A 2022 4EAE 3 AR GE

U o 209. 41% 2. 10% 6. 75% 0. 75% 202. 66%) 1. 35%
kR 187. 59% 1. 79% 12. 41% 0. 75% 175. 18% 1. 04%
H 344 1A

173. 21% 1. 60% 45. 99% 0. 84% 127. 22% 0. 76%
AR R4

3.2.2 RS & FAMURES RTHHMEE K RAZ) KI5 F N5 B Al
RAZHI B
RIBFFRETAEIEUR & R D E IR S AR b A A A R0 7 52 7 B 5ot b

240. 00%

210. 00% ’m

180. 00%

150. 00% J

120. 00% M

90. 00% il

60. 00% ,w‘i r%m"mﬁw

30. 00% : rM‘MWW(E(‘

0. 00% WW WMW W,

~30. 00%
T & 5 8 & - 5 2 g T 8 2 Q&8 B g =2 g8 23
S 5 8 2 8 58 3 -5 8 28583 -5 8 8
AR T I A A O
|— RIS ERFRERES 2R EEKE — RIS ERFRIEES 2l S ElE

§ 4 BEEAMRE
41 £5%E (RELBENMD B
1, s E$%%%%£%E%E‘E#Mﬂ B
fEEREE | B{EH W ERR

A P 5% PRI, B H RS Tt
Y ETES AT i FRAR 5 RS 9T BT — A
Agalps Jiio 2009 4F 5 A ANARTE TAE, TME
. A RTINS AT TSI 2 BB B, IRATAN
EREH IR TR AR AR T RS e B,
ﬂ‘¢ﬁ2w2$9ﬁz4 2016 £E 4 H & 2021 4 7 A AR IR

BRI |V 7 q - 1545 (MERIE RGN B IR & BUE R B i 4
FIRIRA HEZH, 2015 & 4 ABSEHEHE %
RIEZ# 4% FERIRRATHES R R EEREEE
e H, 2015 5 4 A =5 i RER SIS TR
S5, RN ESESE M, 2021 46
g RE TR H B ST HE Bk i R A TR
HUSTR S BHRFEEILE S, 2022 F 9 HES/E

#4070 # 4




G MR REIRVR A 2022 4EAE 3 AR GE

R HREET Y K 7SS A R R A BNIESR
e ne WRILSIE AT, 2022 4 9 HEHT
G HHRE A CROBT R T 0 R T T B VR 2R
SENEZESE HRESHEEZH,

PR %
TRA B
i e
eHE%
H L, i
HMEK
A A
HIRA
REZF %
T e
GSLH

FEgsert, B ERSER 5L A
o PR E TR AT IR A IR ] _E i
TG B P EAEFA R TUEA R 5
2, FIFESF B A PR A R IR BT 2

s o " o
oo R R SR A T BT, $RA

Iro 2012 4F 7 HHEAAR AT TAE, BT
g B O PR A, DU

R
29215\

\3

1A H

I~ e S e S o

PEroN PR BRI SRR, 2015
ZS

SEAESEET

i 5 AF 2016 5 6 AfEPiEsE s R
By
e B TROLET I B020225 9T o s e g e g s 4 s g

it IS #H 2015 4.5 1 2016 4 6 EEilg e
AT BSOS B S 0, 2015
e 11 H 2 2017 4 7 AR A 8 R
o B AR AT, 2015
o i 5 % 2022 .9 BTSRRI

AL ERA ISR S R e e,

2021 4E 7 A & 2022 4F 9 AAEFEI
REVR E 8RR B IR A R R v ik 4
ResH,

e 1 ERMEENH . BAE H IR AR 68 B SR A S HR S

2: EFFALAIE SCEMT 2 GEFRIEGLENMES, KdE. MmN LML 5
B INED) R RIUE -

3:2022 4F 9 [ 24 H, L8| SAEAFES IS LR, KA F IEHRBO VAL SRR 2 T,

EHIZHEE .

4. 2 EENIR G 9 A SRR 5 1H DL U B
TG NLEAR I PR S (R N RSO EES B ) AT Sl

% 500 Hk 51



G MR REIRVR A 2022 4EAE 3 AR GE

(AR BME, SRR THONE ST NERF &, AMFAEIRE RSB AR i
HIAT N, NSRS MEUR BT 3 & & F A .

4.3 AP HERHHA

4. 3. 1 AP35 | B AT R L

R GEFIR T REEE AT AT Z R FEIL) KAFMKHE, ~F AT, 85,
LGy WRIEBE G AT, XBEE. Gri— Rl Rl R 5 SR s )
MR A AT T IHAE. ArllEdslEm s, Ko SHRmIfE, ZoRA R & A TR
R, WRLHIEL G TIEELY =, WG EEE R MR TSI BARPATHIRL S,
FEONPAZ i B rh ORI TRLLSE . LS. BB IE . SR8 AR LAV SE:  [AI, AR4E A =)
HEE, W REEIEAFHAG 2 RGN MFRH AL S xR AERATIR T
U7 KA T N TTHHIRZ AL Ty, AR XA R A 5 kg BEAT H AT H %, AR AT A
A RPE T REE AR AP AT

AW, AR A FALE AR 8] B[R] R 5 5 fr 28047 1 i R PEA RS, #E4T 1M
TN EA it v e o PSR P A R e DAY et X M S -3 C TP R DU B Z R RV
BEAT T TE P AU 3T o 2 YR BE 158 5 AR SR AR A P2 B S e A B4l . A R

AR, A RRYES EEESR, ARG A RN RIB R AR 54T 1 gt ortr, X1
BLE 2~ 7 L P RUE I 5 52 5, LSRN O 2 38 N AN d b A AZ IR 28 ) i) B2 225K 7 LURE R

4.3.2 RERZ BTN E T

AN, ARG S5 RS T ATT a0 R H B 158 5y BRAS D 1 058 5 AT
FEBILAZAE SR 24 H SR 5% DL, X T —Ziispib s il e =52 5 o B A g
SN G AR 2 & R E RS AL o 0L, o m BRI f1 BRI E R A & L BRIR AN GG
DL T LR R

4. 4 WEH N E SRR RSB IE ot

=FRE, WAL SRR R k. BN, R KREBERKIFFEEMG T,
M FFIZL DR ELF, (HAKZE R HRARER I Z UL, BTt IR R4 . [Fr,
Pyt AT b AR IR Pk AR . RS WA EHISIT I 2 5E, EBCRITRIZ
A A TR AR R GV R O e BeAh, Y DO . NIRRT . SR A il B
TN S AR KR WA TR T HLZ A E .

HECE N, ARSI XA B REIK S 70, DL A2 1 & [ 547

% 600 3k 611

M



G MR REIRVR A 2022 4EAE 3 AR GE

KT BRMBEREA I, L5 BRI G MRS MR AR FEAR . RIS A T
PESR AN 725 SyIvL i v o6 ST ERN VDN 1 et N e e XS 237 - T ) | r

AT, SR T SRR =R )5, TX A SRR BRI A E TR, T
DRV P 4 PO R B, AR BT BN R MR AR R . EBE G ISMIC B RO URSR N, SRR I B
a7y, ARG EAR G AT ML IR O Lk, T3 B ARk = R B

ARIEGHIBTARSELOGR. K BRI . RESE v E . BRI, AR IR 2
P HNRBINE SRS, RIS B 5 G -G ARG B A R S b, HBAMKARE K
AT A PR A R A e St U I RF S AR M PSR G2 5 e SRr 8 i K (B BERAR B

RRTTHA VAT L —.

4.5 EHANE SNSRI
A 20224F 9 A 30 H, AEEMHEAE 2. 455 76 CEIEE 2. 742 7). RE AR AL 45
H KR N-16. 64%, 1K TG L BFEUE 7. 86 N H 40 Ao

§5 BREHAEWSE
5.1 REWRBEESH=HAHEN
75 it H &8 OB i 3 S BT ER ] (%)
1| B 1,502,911, 369. 10 63. 99
Hrp: KE 1,502,911, 369. 10 63. 99
Fe - -
[it] 5 YA e 52 % 526, 593, 139. 05 22. 42
Hep: iz 526, 593, 139. 05 22. 42
e FRIESF - -
4 | mEEEE - -
SRbATAE I - -
SN IR gt 7 - -
Horpe SEWraCIRIE 0 SRR B 4 il Bt B B
F
AT ARG B/ A1 283, 752, 013. 24 12. 08
HAh = 35, 328, 276. 71 1. 50
&it 2, 348, 584, 798. 10 100. 00
5.2 EMREAT LSRR ERRAS
IR =EY
R FLET ARHHE GB) Egijﬁ&: fﬁth
VSN N G0 - -
KAk - -

#
=
=
Pz
=
=



G MR REIRVR A 2022 4EAE 3 AR GE

il i b

1,502, 490, 630. 72

67.

73

OO

B 3877 BV OK A= R
I

2

HORFIZ A

ALiliEk . A hEAERELY

fra i ol

5 BRI RIS B AR R S5

187, 826. 63

bl

4

GR35 A 55l

FFABIEFERBA NS5

232,911. 75

KA IR 3L i i B

JERMRSS < ABBEAIEA R 55

HE

PAFH ST AR

A AR E AR R

n | @mlo|v|IolZz2|I=El0)"H9H|I=EleT|d@

2
LRt

At

1,502, 911, 369. 10

67.

74

5. 3 IR A S E o H ST LB R/ N EE PP B B R I
5. 3. 1 MBEFARIEA oA 5 IS 7= ELBI R/ HEFF BT 142 BRI R I 40

e | REAR | RESKR | BE B | ARl o | HEEESTESEERE] (9
1 603688 A B A 1,638,917| 189, 704, 642. 75 8.55
2 002459 m R 2,432,123 155, 753, 156. 92 7.02
3 300750 TERAR 340, 183| 136, 375, 962. 87 6. 15
4 300861 E it 2,319,086 131, 445, 794. 48 5.92
5 603806 T RE 2,303,830 122, 563, 756. 00 5.52
6 300751 E Ry 225,387 109, 078, 292. 52 4. 92
7 601012 FE L LR AR 1, 966, 744 94, 226, 705. 04 4. 25
8 600549 &1 T8 3, 496, 725 79, 130, 886. 75 3.57
9 002472 WAL B 2, 655, 161 77, 265, 185. 10 3.48
10 002011 J& 5 4,531, 600 65, 708, 200. 00 2. 96

5. 4 |G BIREBS MM RAIEFRELHE
e it 75 A ARME o) i B ST E R Co)

EELhe: 141, 563, 702. 88 6. 38
AT AR - -
Lo i iEis - -
Horb: BURME SR - -
4 A Tiess - -
5 Al A Rl % 5 - -

=




HEI R T AR IR TR A 2022 AR5 3 PR

TSR - -

AR (AT AZ Hefsi) 385, 029, 436. 17 17. 36

6
7
8 [ER N - -
9 HoAth - -

10 it 526, 593, 139. 05 23.74

5.5 ME AR A RMME G2 & T 15E LI R/NEEFF BB 142 e 80 A 40

5 | BigEAeg A [ BE K | ARNME o) |HEEEESEEIE] (9D
1 127038 ] frft % 5 663, 297| 110, 524, 561. 24 4.98
2 113053 FE 22 B 758, 860 93, 656, 921. 11 4,22
3 019666 22 [# {5t 01 727, 360 73,915, 518. 86 3.33
4 019674 22 [E 15 09 524, 500 52,935, 212. 79 2.39
5 128095 B A5 153, 168 46, 853, 860. 40 2.11
5. 6 IREHARZRA o E HEESE = E B K/DNEEFRI BT+ 2 B X FHERBE
BH 48
A FHE G A IR R %7 CFRIESS
5. T MEBRZRA AME SEEE=HEHH K/ NMEFRIT AL RSB HA

AIEEAMEIRRFFA SR -

(9]

- 8 AR LA SO E 5 2B S T 7= 38 H I K/ HERF 8T T A BGE ¢ 3% 9 40
ARSI GAIR G AR AR FF ARG

-9 MEHIRAE S H KB 53T 5 18 5t i

- 9. 1 IMFHIRAE S BB R SR A1 35 A 40
AIEEAR G RR R AR S 2.

(9]

(9]

(9]

- 9. 2 FE GBI R KB BRBUR
RS G FME, AESAS SRR

(9]

10 AR A2 S B F K B FUH A5 18 5L i

(9]

.10, 1 A B E G R BB BUR
WIS A RME, AESASS5EBIRES.

(9]

- 10. 2 MEFIRAR SEH K BB SRR AT 0 A
AT G AR IR AR FFAT E G5 520

(9]

. 10. 3 A HAE R R BB AP



A R

AEUETR A 2022 £E58 3 RERE

MRE

5. 11 |HEHEMEE

BFEPE, Aie

RS EE IG5 -

5.11. 1 AR EHREMBI+HZIEFRIRITER AR T UKW ERT I TILREE, R
RS b H el —F N ZBIATFES. ATKEER
HIA AT AR R BT AU TR I R AT B

-8

—EERNZB|ATTHE DT

VARSI

’,5‘S.

B i

5.11.2 &R EN L RER B HES A FAME N EEREE
T A A S B BB AT+ A IR T B R A R

5. 11. 3 HABB =R

SE IR SR 2 AN SR o

N7 A A AR G 1) H AT

P B &8 B

1 EHRUES: 345, 540. 38
2 |MUGIERTE SR 32, 314, 601. 40
3 BRI -
4 RICRLE -
5 |RIUYSCHIIEEKR 2, 668, 134. 93
6 ALK -
- PR -
7 |HAd -
8 &t 35, 328, 276. 71

5. 11. 4 & ARFFA BIAL T BRI B T e e it A 40

e figr ALY fiigr AR ARME GO i B ST E R Co)

1 127038 Bl 1l 4% 5 110, 524, 561. 24 4.98
2 113053 R 22 15 93, 656, 921. 11 4,22
3 128095 R A 46, 853, 860. 40 2. 11
4 127036 = AR 31, 644, 452. 38 1.43
5 110082 TR LR 23, 435, 475. 77 1.06
6 110085 iH 22 B 22,714, 329. 60 1.02
7 123121 M IR Ak 22, 209, 551. 53 1. 00
8 127037 HRAS A 11, 339, 703. 30 0.51
9 128136 SLHEEfR 11,007, 812. 63 0. 50
10 123139 IR 4, 556, 905. 62 0.21
11 118005 KA 4,044, 913. 61 0.18
12 127043 I A A5 3, 040, 948. 98 0. 14

5. 11. 5 3R &5 HIAR AT+ 48 B TR AP A FE Uil 52 PR 17 0 i 5t B

107 & 107




HEI R T AR IR TR A 2022 AR5 3 PR

ARSI AR AR AT+ 4 B S A AEE SZ BRSO o

5. 11. 6 BB &R 5 Bk KA SO R 4
ACHE G T IR, 433002 0 20 6 T AR R

§ 6 TR AESHHRS)

LR VRN

ﬁ%%%%%Aﬁﬁﬁ%

983, 672, 437. 39

e ST ) i < 5 FR A 0

242, 352, 968. 57

M:ﬁ%%%@%éa\ﬁﬁﬁ

322, 416, 542. 83

R IR 553 A R
bl =" 15D

T SIS AR <ty UL 0

903, 608, 863. 13

$7 ZEEHENZABEAREREFEEHIL

7.1 ZREEEARHEESHFRFER
AEWN, REEHARFALEE.

1.2 R&EBNZHERRERREAR ST 5 WA
AIREHIA, HeE RIS A E A,

§8 BAEMHHEHF

8.1 #EXMHER

Lo o ENE N S A S AR 0 DR REVR AR T INC B TR & T UE SR 4R B L e A ST F

2+ HEEARETREE RS RO B IR & RIS R R S e AR
3. IR BE YR R R I B R A BIE SR IR B R B

Ay R DR RER AR I BC B R A TR SR BB B I 5 AR SRR B E

5. A MINLER eI BB A A

8. 2 FRiHh i
T VR 2R X AR R 68 5 2905-2908 = K 30 2

8.3 EHFR
R EN AR S B SN, TERARSEE AT SEHER AT
wA g (021) 38789788 Y 400-888-9788

B oo R 11



G MR REIRVR A 2022 4EAE 3 AR GE

ANE]MEE: http://www. zhfund. com

PR S EEARA
2022 £ 10 A 26 H

¥ o120 & 123



	§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 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


