2021 4

o AR A i 5 27 2L K

(LOF)

—
N
f—a

532

\7U

i

2021 4£9 A 30 H

LIRS RRES

ER &

EEEEAN: PEESTEERAF
HETEEAN: HRBITROGERAF
WEXHHER: 20214610 A 27 H



i AR i K I(LOF)2021 4E55 3 Z=FHR S

§1 BEERR

FEE NN EF S LEFRIEARR S PR RICE . 13RSV MRR B R is N,
FEAF LA A A BLSEE  HEAER E BA AR A AN J A AT

FEEE NIRRT A IR A ARIEA LG FME, T 2021 4 10 7 22 HE&Z 7 A#HRE
T S HEbR . S ERIAN A SR FEAS, REERNEMMAAEERICE. RSEMRiE e
KR -

RSN LSS H B 57 10 J5 08 BSR4 5 7, (HAGRIER: & — B A

g I GOF AR AR I BBH WS, BB EA B 58 ISR RN AF A ] 1A
e EE SR

AR I 55 BORER 2

AR 2021 7 H 1 HiEgE 9 A 30 Hik.

§2 B& M

FE G HRR g AR i K2 2K (LOF)

1 N TR R AR

FLF A 163907

oA 163907

Y (SR LTI R

EaAFAMH 2016 4£ 1 H 8 H

et BIR B S A0 B 300 10, 556, 131. 64 f

BV H TEFE RS AR TSR N, 74 SEILARE 4 05 7= (KA

) Fafiafy .,

() [ 5 WAL 2 it o P L B G %
1. AMEE

AT G T R AR bR AN WA 5F BUR ) 34T 5
P22 T P A 250 P 391, Hh TR 2 A2 B )
Jr A o ARPEAN R RSB 7R 2 2 B I
PE, BE U7 B IO B IR AS T R ARSI (RIS &5 &
FF A TG R T, B0 E R B 4L A B A
BB SRS B
2. IR IC B

R HE AME, BRI RIS, W&
SUIBR Bty DA AL 2 15 DL EAT R4l e i A 22
MR SR e 34T 0 A, £ TGS . AL S
B A rhade e RS AL 2 b foe (R BC B T 56

3. iR B/ N orik i 1 EARYEE IR Z 2,
B L N5 E .

¥ 2 00 213 0



i AR i K I(LOF)2021 4E55 3 Z=FHR S

FET IR A S IIPR &R L B Atk E, Ak
XA RN R [ S WA A it A P05 T T3 e sl
11371 R S8 R Z AT 04T, RIS S B A T 70 A
ZRE T A SRR Z AL AL S

AT IR SLEAE LR SR

RSB - ] 48 RS P s ik A B ) b A, [ 5
WAz 2 25 ARG AT ) st o o
TRV e 2 RN, RS VR (0 Ao
(=D G SRR BB s (/N AL S BTRR SN
ARFEE R G, T, A FGRIEE ™ SCRFIE SRS
15 F L FR B E B0 R B R T A A A AR R
o [ T 0B SRS i A IR e A ST L SR s 5 30
PR &5 M FC B AR b, 6 i ) R G PR Rt
170 M, R RIZEE 3 R i s AU BEAT U W . BT
17 L 58 S AR A Sk iz

P HEAT FIWT . B 1 3 B8 SR R AN S i AT
AN 2 R S AT BIF FE 7 30 52 55 R AT N A RS 14T
M AN B, R KRS 55 At AR DG P BEDIE A At AT
LN

(=D F/INAR A S T3 B SR

AR g0t /N A M A B 5 14 45 B SR R B S
AP BENE, FEILFEAL b B A M AT R4S XU
Lo aVE . 5, Wit RV AL B, ikt
HAEARB AT LK, SRS GURAT N wlih
B WSRO KRR Wi et e, SAAE
A SR HEAEE  FIARIIBR . 48 IR D0 S R AT S S5 ]
R, RPN S A DL RS S A AT B

(W0 e 5 g

FLAFBOR S . BV S B gy ki, A 104G
7 RN RA B, I SRF A FRAR R R I
HATH e 065255, DAYIER IUE A0 2 (R R A 05

o
b &7 FL B R T HE 2R

RIEG NG IEE S, BT RS B3 G h B
IR AL 2 AR5 I sk dn i, HXBUS R B T ot iia ik e, K

TR A I SRR SRR AL G

EEEHA o I A LA
EEIEA HBTARAT IR0 IR )

&
w
=
H
(%
=




i AR i K I(LOF)2021 4E55 3 Z=FHR S

§ 3 EEMFIHIEMESIFERIR

3.1 FEU B
Bhr: ARt
FEM S Fabr WER (2021 FE7TH1H — 20219 H30H D
L AL 2 183, 242. 64
2. A HFE 153, 269. 56
3. IR 34038 4 A AR HA R 3 0.0144
4. AR FE T 1 8, 855, 418. 69
5. JHORJ -y A 0. 839

E: 1 DUEFTRR e SHs AR AR AR G 0 B A NNWEEE 5 2 e 1S T g . (B, HA.
LK EART Ay

: AW O SH R TR AR RO« BeBtlicas . AR OS2 se A2z it ) FHBRAH
KRG ARA,  AHIRNE A 2B a5 n_E A A il B3I as

CAE Ko DM DN/ = ) =R MUN gy

3.2 EEHERN

3.2.1 ESHBUFEN KR KI5 FHINL ST BE AR 28 R i LB

X X b g b L v
AR | SRR | I |
W - LU RS | -6 | @—@
® PriEZE®@ VAl g EAE) @
TE=AH 1. 70% 0. 09% 1. 87% 0.07% | -0.17% 0. 02%
I ESNNH 2.19% 0. 08% 3. 21% 0.05% | —1.02% 0. 03%
A4 3. 97% 0. 08% 5. 58% 0.05% | —1.61% 0. 03%
HE=F 7. 15% 0. 08% 16. 00% 0.07% | -8.85% 0.01%
AT 12. 42% 0.07% 20. 09% 0.08% | -7.67% | —0.01%
HEeOR
Eii&i@ggf? 16. 47% 0.07% 24. 73% 0.08% | -8.26% | -0.01%
% 5
o4 T 13 |




i AR i K I(LOF)2021 4E55 3 Z=FHR S

3.2.2 HE S A FAEMPRE S RTHMES KR35 L5 RS B #E e

ZHHI B
e G U T PR R S (] 45 b e A 2 3 i) B S A EE

4.75%

=]

(]

o5
b

28%

19.80%

17.33%

14.85%

12.38%

9.90%

7.43%

4.95%

2.48%

0.00%

w
[ag']
'
[ ]
o]
|
(=]
—
[ ]
L] [} L] L]

I~ = ™
[ I ]
\ \ \
[ R =T -
o o o

! [E
— = =
o o o
[ I S R ]

— Kt i G R R

0
2021-09-18

1

0

el LT P | S S SRR M

w
o]
T
—
o]
|
[=.x]
—
[ ]
L]

2016-08-034}-------
2018-11-1 541
T

2016-01-08-
2016-04-21

% 209 8-04-19 ] [--cememt

e — ki b Rl 3 vl i

§4 BEARE

4.1 H&2HE (RESZENA) i

1 i \ Uil
4 BR% A FOTIT: UEZF MO HERR 1t B3

FELIE W, V]
P TSI
i o B BE LB 8
A e e ﬁﬁigﬁ _ o 4 g 1
%R RN B L
TYSIN WA % T % 5
s SR R

&
a1
b=l
H
(%
b=l




i AR i K I(LOF)2021 4E55 3 Z=FHR S

AT ENEZ B DLE
W R E AR A
A 7 E L L. 2018
9 Hut N4
EHARA R TAE,
(RO T R &
ZH, 2019 4E 2 HE
2021 4 6 AATLH g
FIZSAS H € B o
77 RUAIE 757 5 5% Jk 4 ik
G4, 2019 2 H
AT g b R i i
77 BUE Z 45 0 Ak 4
G4, 2019 4 3 H
2 AT g G Al i
fiii 23 B e =ik 77 4%
P4 (LOF) HEe2
.,

E L ERERH L AR H IR A 6 B SN A S RS
T 2: IEFFMLAIE SGEMATAE RS GIEFRAL LN G BEAR T BT R SSHLE -

4.2 ‘EEAX RS A S E B - T E R U

I NAEAR S WIS RO (R NSO ENES R B i) S HAAT SGE AL

(FEEER) ME, BRSO SRR N ERFI A,

fIAT N, AFAEEREMEOR BT I & & F A

4.3 A PR S ET A
4.3.1 AR 5 H ERPAT B R

AR I G B A N

s QIEFFIR ST AR AT LSRR SR L ARMKEIE, AR M. $b.
25 W B G MEEAT, XBER . SRRl R ) S R B Bl
M EREAPAE G AT T LI E . ArBEEHE . o EMRHIE, ZRA R & HETFK
R, WRLHIELG— TIREL S =, MG EELE AT S BT BARPATHIRL 5,
FEAPAE G BE T BRI [5G . MASARSE . UM ZRG PSR LAVESE: AR, AR4EA A
HEE, ARG AFHGZE BRIEEEHESN) KFEH RS . X TR AEAERAT R 7
R KA T R A G i RoR 2 S, AR SRAE Gy A BEAT SR o A%, RIS AT A

AW T A REH B AR AT AT N

%6 W 313 ;W




i AR i K I(LOF)2021 4E55 3 Z=FHR S

AR, AR AN R AL E AR 8] B 1R R 5E 5 fr 28047 1 i R PEA B SR, 34T 1M
FRABRBLRL:,  XoF AR SR e IO A Sl e AR A DTk AT T BB T, IRE XA 5 LR
BEAT T IR PR 3 M. ZUERERI NP 5 A AR A R e B 4 . A AL

AR, A FIRGES EEESR, WA RS AR R B R AR 54T 1 gt otr, 3Tl
BL 2 7)1 BE P HLE K 57 52 5, SR O g N AN H b A A2 I8 28 ] i BE 2R 7 AR R

4.3.2 RERXHTAKIE RN

AIEHIA, ARG S 505 AT 50 R H RS 5 A B> I #8758 5y AN
FEILAZAE TR = H R 5% 0L, T —Ziipibss . g lignib 7= 22 5 4 B vl fig
SEARVAZ G AR IE I E R AL 0L, & m BIRE 6 BRI E ER A & A BFR AR SCS
DLV DL R

4.4 WEPAZE SR B REHZIE ST

2021 FE=FRPEE WU N AT E AT AA ., EE Py oM R X 2 15 S SR BN Y s
T G A A EU IS I P R gk B s, RN & Br IR B A5t 1t o A . —J7 T H &5+
TR T BRI 55— T T SN [ 8 B R B R A TR, RS =R EE
PR S AT IV IS H T O 0 LA 55 1 7= i b A DR T3 BRI BT 3G 0% . @K 71, PPI
FEARIEEON b Sk iy 2l T~ k22 phTil, CPT WIFE £ fh it 38 S 4ERF 812 BT,

BRPECHE T, =ZRRERAT RS R AR G B AR, ARG AT N, BRBURT G5
R4b, BARSURGRINA S RAT 5 TIRANME R TR S HELE, S 4R e id ] BE )
TEMPUE B E T HIAT, WAL R AR FACP, R BRI ORI, £ “Fa
TR MERE T, RHBOCAS ARSI RNE S CE 0.

SR ERIRGU AT RAE 7 H PR MAT R YRR IER Y, 10 45300 B G0E PRI Rl 2 011 s
1T 28BP, HIAREUIIY) T47 21BP; 10 47 3] E TH 6tk R 7 Wik 2 IR fe s 47 32BP,  WIARBIYIHI
47 30BP. A5 FH X7 1, HuJ7 BUR Ik G os 20nas, prih = —TE L ZBURAN N3, o AR A
W, VRS, FRFEEHENE, URANE, NI PERTHC I KR N
R R R A

RIEGIE=F NGB L HERAR T2k, WA SRS, RIT HK AT
FEf SN, SREIRA GRS, ERE L, SR IO RS R, %A IR
BRI o 7= il B PR C B LR Ak S s R S 5 RS A e A A ORRR IR, MR EE PO

7 13 W



i AR i K I(LOF)2021 4E55 3 Z=FHR S

B AEES 5B

4.5 REMNESH SRR
BE 2021 4E 9 H 30 H, AEES 4405 E 0. 839 7T (B HVEMA 1. 436 TT) o 025 W14 A e 4 1518
KA 17%, TS EESE 0. 17 AN E 4 £

4.6 |EYNEESTFE ANFEES T AT
H 2021 47 H 1 HZE 9 7 30 HIIE), A58 IR ESE N TAE H A 5 E IR T
TSR, A R ERE S MRS B A 2 RS e St 7 %

=n

§5 RWEAEGRE

51 |REMAREEH~AGHER

i i H e () RSB BRI ()

1| Blai et - -

Horpr: SR - -

2 | HEWB - -

3 | Bl 9, 676, 975. 10 74. 00

H, iz 9, 676, 975. 10 74. 00

B SCRFIESE - -

4 | st - -

RO A SRR - _

6 | LANRELRE” 1, 400, 000. 00 10. 71

N RN GEON T
SR

BATAF I LA A it 102, 684. 93 0.79

HoAh = 1,897, 464. 19 14. 51

&1t 13,077, 124. 22 100. 00

5.2 EHRZIT L RO BERRAE
Ve ARG NARRIE S, TR



i AR i K I(LOF)2021 4E55 3 Z=FHR S

5.3 JARIE A SOME G H S T 15E LB R/ R AP B B B R I 4

5.3.1 MEFARIL A RME & 2 ST 7™=15E B R/ EEFF R0 +42 BER 3R B 40

e AREGANAGEE, NPT RERRE

5.3.2 HIRE A RMHE G HE ST #E AR/ N HEF R £ E LB i ik R G
R ER 3 BE B 4

T AR SAEAIR G WIARF A 2 E Dl B e ik R G Hp R R 55

5.4 REMREFRF BT ROREFR LS

P fiii 75 A ~RiE o o B BT B AT (%)
1| EE G 3,563, 870. 00 40. 25
2 | JATER - -
3| ez 6, 113, 105. 10 69. 03
Horp: BURME &R 6, 113, 105. 10 69. 03
4 | ks - -
5 | Ak R TS - -
6 | HOHERE - -
7| AR (RIS D) - -
8 | [AMEAFH - -
9 | HAik - -
10 | &t 9,676, 975. 10 109. 28
5.5 MEBRIEA A E S E ST HE K/ EEFF R BT B4 Fos B B 4
e | BRI | BEAR | KB GO | ARHE GO Siﬁ%’; f&ﬁ“ﬁ
1 108803 | #EH! 2102 50, 040 5, 034, 524. 40 56. 85
2 019536 | 16 [E i 08 17, 500 1, 779, 750. 00 20. 10
3 019547 | 16 [Ef5 19 13, 000 1, 284, 270. 00 14. 50
4 018009 | [®JT 1803 9,370 1,078, 580. 70 12.18
5 019628 | 20 [E {5 02 5, 000 499, 850. 00 5. 64

b

=
H

-
w
=il




i AR i K I(LOF)2021 4E55 3 Z=FHR S

5.6 5 HIRIE A RME G ES T 3E H B/ MHERF RTBT 48 B SCRRIES 3R
il
T ARG AR IR RS B SRR o

57ﬁiﬁiﬁAﬁﬁﬁE%ﬁﬁ##ﬁ%%i&ﬁ?%ﬁﬂ%ﬁﬁﬁ&ﬁ%%
o ARG WIRARFFA RS-

5.8 5 MR A SRMME GRS 3E B RN R BT T4 AGE S 5 B 40
T ARBESAR G AR A B

5.9 | E R AR SR B WE R RS BR A
5.9.1 A E AR HI R B BUR

RIERSARME, AEEFSEEGHITLS.
5.9.2 MEPRAE SR FE N EMP MR B HH
e ARFEGARRE YIRS EH G54

5.9.3 A H GO BB VR
Wi EFRME, AREASHEGIYL S .

5.10 BEHSHREME

5.10.1 AEEE T KT 2 IESR KR AT 2B Z 2R A ML AL T #1785 #3 B
T I A TE G B BRI HT A4 TESF IR RAT AR B BT T SR, e R A i

AT —HAZ R ATFHETT . AT .

5.10.2 ZE&BBTHIRT 4% B M 2 S A AR B 28018 B S 9 L B 1 B
AHE SN G, ANHEAT SRR DR

5.10.3 FHARBE = 5%

75 ZFK & )
1| fFHARIUES: 1,675.38
2 | MYGEFHIEF K 1, 783, 447. 67
3| BYBEF -
4 | NMYCRLE 111, 645. 34

%010 T 13 W



i AR i K I(LOF)2021 4E55 3 Z=FHR S

5 I AL F O K 695. 80
6 | HAhRSBEK -
7| HAth -
8 f=ann 1, 897, 464. 19
5.10.4 #HEHRFAE A TR M4
VE: RESAWREWIRRFA LT H I o .
5.10.5 &5 AR BT 42 B B2 P AR I8 32 PR 15 0L A U B
E: ARG NAGIIES, AT
5.10.6 FHH A& R HAL ST /R T
AEEHTIEFANMIRE, 2D 56002 6 n] R E R 2.
§ 6 FHAEES M
AL Ay
o WA 4 0 0 e 00 10, 704, 261. 81
4t U300 1) 5 4 A R Y 4740 27, 370. 47
Uk e 3 A [ 22 4 S B2 [m] 430 175, 500. 64

7 SV TR 2 e R o A2 B . (A B/ L=
HID

T SIS AR < B A0

10, 556, 131. 64

§7 ZEBEANBHERTRERRFESRER

71 REBEANGH AR S HHZNFI

T AREHA, REEBRARTAARESE.

%11 W JL13 W




i AR i K I(LOF)2021 4E55 3 Z=FHR S

7.2 ZE&EENEZHERTRERREAR S5 YH
T AIREHIA, SRS HEA R e AR,

§ 8 MEWIRRERAZESRERSIFHRBFR

T AR IR Lk N 5 R 3k 8 BN BUAOR R A e 0 B

§9 MR RE FRHFMMERFR

9.1 IREMINE—RRFFAESHBELAIXBIEET 20%K1F 5L

I T Y B RS
i .
HEH I (L |
K il 1A 5%
P s sy |00 | | R et | e
20%{K01 81X 5] . o
IR 1 20217771 = 7,014, 981.50 0. 00 0.00 | 7,014, 981. 50 66. 45%
2021-9-30
RS P

INESEEPA N &2 Y€ S s ) o3

AL OB BRI, DR S BRI e B b, AR AT AR &I
X e W IUEAT SRR RIS AT RESIA BRI E L

2+ EBRE B (IR

FEA S A BB B e BB B8 KL R I, B 7% 5 i e A0 [ 2, ik A B 3 A K vl RETE T
SIS TR ] B Rp AT 11 4 7 A < 3 00

3+ RGN T EU X

FEA S Oy B LE B B m B SR R B [l Ja T e P B S RV, Sk e fratfase ia P vl e i —
SEMIAE . ARG E K AREEBIZ T, PATHSIBIANE, 1SS Bt Hor.

4 B ITE KRR BN I XS

R B < 0y 80 L A9 550 PO 30T 3 KU [ I, B < B N B AT 2k g IV 7 AR T AT i 2 0o 2k 4 B8 7 1L i
JREERBEN -

5. HRATL LG A R B XU

FEA S B LB B B SR R B R, AT RE 3 B0 L [ Jm A < B 7 A IR T 5000 75
76, BT RERECAEGZOE . B fusfE T Al bR S5 F.

12 7 k13

=




i AR i K I(LOF)2021 4E55 3 Z=FHR S

§10 £EXMHER

10.1 £ECHFHEZR

Ly A D IE 2 At v S v i AR A A5 0 2 51 05 A R P T3 B B 2k i 1R S A
2 iR A RO R R NIE R R e e G R

3 il ARG R R R AR 5 RS e B X

4, HIEEEAR AL R BUARGR S TR BB S & Y 55 1R AR I E

5+ A HINESR E R LRI & T A

10.2 FFGH A
T VR AT X AR IR T R 68 5 2905-2908 = K 30 2

10.3 &EFE R
R AR AR S BUE SN, TERAARSEEANTRRSEHERAT .
B HE: (021) 38789788 &Y 400-888-9788

N MfE: http://www. zhfund. com

iR G EHARAF
2021 #£ 10 A 27 H

% 13 W 313

=



	§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
	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 报告期末发起式基金发起资金持有份额情况
	§9 影响投资者决策的其他重要信息
	9.1 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

	§10 备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式


