P RE LR RIS EC B R & BIEST
BREE
2023 58 1 BFHRE

2023 3 A 31 H

EEBHEN: PHEESTEERAF
EEEBEN: PERVBITROARAF
WEZEHHRE: 2023404 A 22 H



TR RO EOL IR IR & 2023 S5 1 RIS

§1 EEERR
S PN 5 02 B FOREA IR, TR A E R 3 PRI B O
FEXT LN A B S VA A 2 B AR AN ) %A TEAT
FGAEE AP EAM AT IR A IR A AR AR S-S FRME, T 2023 44 H 20 HEK T A
WA I SSARIR . A ER A A SRS FAS, RIEERNEAAERRICE. RSER
NE AN DN b
R R VR LA F SR 5T ) S 0 A8 A S B R 58, (B A PRI & — e f A
RS A NG REHARRIL. SH AR, Bt EAF AR R Al LA 4 bl 15
HE R .
ARG I 55 B RER W 1
AREWIE 2023 4 1 H 1 Hilg% 3 A 31 Hik.

§ 2 &= AN
F A TRiFR HR PRI E AR IR IR
4 FAUY 002214
Y (it LT R
He A FEMH 2016 44 A 28 H
et TR FE 4 0 AL 49, 834, 409. 96 11
B H bR AT Gl 6 B RBUR 5 7] DA AT R R FREA I 7T, 1R R =3

RS 37 P A A E I 55 BB AT 7 1) 2 R BEAT B8, 487 4%
Pl 5 B AL KU AT T 70 SR A 0 S L B v (Y BB B4R

PR 1o B C B SR S

AFE I T XS E ARG eSS B MBGE T AFATIL A
JEE G AT, RECE LRI HI5%, WEBAFRES: 71
AN < it BT 2t S RS R L > 2 2 R ik < B8 7 AE A 2 SR A [ 7 Wi
i RBE HC E EL

2 BRI

AR GG AEA B [F) 20 58 HBCBE ELABINE PO o) g D g 8 R A A G
AR 9 e S B A1) R A 8 SR -

(1) A B BEHems

ATEENS T EA A BOEFRRER M B BN ik, ATk RE
Hrhig B EAT SR B A R AT .

1) AT b i S s

A 4 BN 2R 5 FRLIAAT M Az i FA S AN J2 ok o M A [F AT
b A AR SR A

ARFEGHFT CHBR B L X AT AT o, AR A FAT

b O T JE A B B R DL AT S U BC B o AL i AR SR AT Mk

% 200 3% 12 1




TR RO EOL IR IR & 2023 S5 1 RIS

A5 By A i RS A, S B AT ML A AT O BC
2) JREEREIE NG

AF ERFIEAT WA LR R E B S e e il 4 &
Wik, WHEHE P BA R Ll AR 3T IR

OERTT
AT g 0o B e L T 28 ) J5T LAY AT ) B A VAR B T S5 4R FR AN
i T

PREEAT E BT, DABRIERA BRI W AL ARG AR 5 A
B o

@t

ARH G FEES SRR TV, SRR ST A F RO sE SR
#, mEARTEAEREIENEE2 ., TP RSB RA AT, I
R R ik F L 20 B VR HREL . E SRR I A RE], DR KRS
bR TR £ T XU o

(2) MBI BE S ms

K SAGE I I HE R SR T 358 5 BB FLB ML O T A s R SR T
Y1, AME ARSI M LA B2 38 (QDTT) SR AN AR AT A%
AEEFERAE BN E APk RS & B BeR TR R
JIFP R, ARG A I b R RN R TN, R T
T AU LT J A 5% 3 8 H 2L A A (B AL A I 22

1) 32588 B AT b R

A 3 4 3 3 $ W AT 7 [ AR 8 S IR T I % B T SR 5 2 WL 4 5
BRI PR MR UM BUR T MR R 38 A DU R RR ATl B
AR FRa I KA/ A S KA K B Al B 22 R g
FRI a6 R s 52 TBURSCRE; BT W BL A FH0E T 14T ks
BA BRI

2) J A SR

xf BT A FAT KRG T, Horh E B

OFXH AT &R (P/E) iR (P/B). A RN B A K LR
(PEG) K ANVAME A% (EV/EBITDA) 2577 241 1% Hi W 4537 HA A |
B H R R A

OARANAE S AHXTT A BEAT N BB A 785 R A R B+
s A Al .

AR T A BB MR B A MR B A F

OFF A RS T B s R4l

OEA MM AT AN E AL I E .

3. R BT ok

(D AWRE: ETZUNEFTEaAELN, B B 57 EE.
(2) MRS MELE . ETHEMEE, 3 EmFrE7hE.

() FHFFRIANLE /AN FFiE R FERIEHAZE 2, BRI
FrERLE .

NFIERE: T &G RSN, B R B,
AT REAE AT )«

AEDOT OB S D =[] 56 DRSS P WAz s 28 250 1) P, [] S5 A  2 XUS LA

Fo3u 3 o121




TR RO EOL IR IR & 2023 S5 1 RIS

HOREELIS

TRV FCE SR RISV (ol

4, BTSRRI 5E HEmE

NI GG AE A BT AN A T 70 M ) 2l b, 6 587 SCRFIE S ) o
ARG R PR o A5 FH AR SRl A RS AT B2 i o XU S5 AT 5
VERUE B 27 I dr, PP A S BB A Hh AR R ot ok
o JIRAEFERB BT AR AT 5 F AT BE R4 i AR 2k g AU 2t

5. BUIEBH 5

BOIE AL G A BVEB B TR, BBt JE N T i g < U 28
i, AR TR HE . AR I FIBUS EAR T, AR R
R FRWIIR . ERMIEES, i GAR SN AR HHAT
BUIEF S -

NiEsaaze 3 YR 300 5 A X 45%HE AR BOX 45%+ FHIE £ i FiE 20X 10%

PRS2 A AL ARG TG, BT UEZF Bk & 1 S RS A, LA
RS AT 2 AT TR A I 4, v T R S AN B T T b
o

HEEHA i 4 A PR A A

HEEAN AR ARAT B AT R A 7

§ 3 EEWM SRR SHERI

3.1 EEM SR

Bfr: ARt
Est i Eas N WA (202341 H 1 H-2023 43 A 31 H)
L A S s -2, 098, 122. 79
2. A< HFE -3,964, 211. 71
3. IIACT- 35 5 G A B A JHR -0. 0800
4. BRI G 0 i 53, 852, 971. 54
5. BAAR KL G4 A E 1. 081

SECER W w2 | A =D A N SR TR o R E S R E NN B a2 B el SR A G I P S N A Bl
WA, AR B et KT EAR T A

2. A s B a5 2 e A IR SN - BRI R

HAte N (AN 2 e E Az ) 30

BRAR S O LA R A, AR Dy A 39] s Bl et b A0 28 Fe (8 A2 s i i

3.2 BEHERI

3. 2. 1 ZE&MBUFERKR K H 5 RN ST LB i o 2 1 HL

BB

BHES R
@

b2 R A
HEU 25 AR
HE®

TFERE KR
RHEZ@

NEsaa e
MR RO

OR©)

%47 3k 121




TR RO EOL IR IR & 2023 S5 1 RIS

ik =AH -7.13% 1. 64% 3. 70% 0. 97% -10. 83% 0. 67%
JU AN | 2. 37% 2.10% 11.51% 1.31% -9. 14% 0. 79%
it 4 -11. 61% 1. 89% 4. 17%, 1. 24% ~7. 44% 0. 65%
U o -15. 48% 1. 63% 0. 36% 1. 14% -15. 84% 0. 49%
U o -23. 98% 1. 53% -10. 22% 1. 13% -13. 76% 0. 40%

H 344 A
17. 02% 1. 39% 15. 99% 1. 02% 1. 03% 0. 37%

GRS

3.2.2 HESEFAEMURES RIHFEH KRR L IE S RS R AR R

X5 ]

I ELEL

*iﬁiﬁi&ﬁﬂ?fﬁﬁtﬁiﬁ%ﬁﬁ#fﬁ%&ﬁ'—.ﬁ B RN £ b A R 28 SR o 52 TE B
:_.g

120. 00% |
110. 00% |F IAH
100. 00% f f\ |
90. 00% n‘"k
80. 00% ¥ W
70. 00% h M\‘W
60. 00% 'FFMKM L‘II
50. 00% 4 u”\{y‘ M
40. 00% \,J”u ”A Nt ' WW 1
30. 00% ﬁ. (al ey el '\'h1 !
. A T L 1LY ) .
20. 00% Wy | ot VAN Ve
10. 00% { RN 1
0. 00% L"‘i
-10. 00%
Z 8 £ 5 @ g4 8 @2y 8 32 2 3 8 T 85> 5
T T S I NI
T2 2 I LI d b LI IT I T L & &
|— i PEFRNERNE RS R EIEKE — EF:‘@*FF;‘%;‘?{&’HE{EEEE%%i—l—ﬂkéﬁ%ﬁs:&lﬁﬁﬁ|
§ 4 BEAWRE
4.1 BE&4HE (REESELH/NH) N
EARFESFIFESEHIAR | F 25 M "
g | g [T e B
1FHR H 3 BT H A IR
ARFELFE MRER oA REAEE SR E I FT
L, bt . JifESEE Vertex Inc. HiHZ
IR S B, e e A PR A F AT 5L
. TRZ MG 2019 4E 7 H 19 - 4 R A R A F N, RN T E R
S RERE H RN FHE S R 4 BT PR A 7 2 o
TRAAIE Ko MR AN, TR T L AR
IR A XS SRR E AR A G IR TR
SHE% o 2019 4 5 H#EAAR AR TAE, BT
B 57 St 12;W




TR RO EOL IR IR & 2023 S5 1 RIS

H FEZTH, 2019 4 7 A EASE ) HE
R0 R G B IR & AR R T Ak
GIEAM, 2019 F 7 H 25
SR 22 SRS ARG IC B IR & AR R R T Ak

SR A

WRE St HEARIME R 2 S 5 L LA
o BARYUESIES REUEIES) B
AL T SR AUES By BR 2 7] 20 #r
Dy SZHRIE B (i) A B B R
N I POWAESR B A PR~ =]

kI AREE4F 2021 F 7 A 30 ~ 44 A HEIT . 2017 4E 10 HHEAA A T TAE,
&5 H W AT g o A I e i 4 2 PR BN B, PAAT O

S, 2018 4F 12 H % 2021 £ 7 AT
HRORHP SR 22 SR R TG L ELVR & ALIE SR
WRILERE 2T, 2021 £ 7 HESE
HE PR R BRI R IE T B VR & BIE
HRREEHEESLH,

Lo EREERE . BAE RIS A &8 B ANIER A S H RS
2: IEFFMLRIE SGEMT & GEFREESLENMES . 9. SPE AR AR
B EHINEGD) K RIUE -

4. 2 BE ARG PN S EEBE RN FEH KU

R EHNERGHIAHE T (R NRIERERESF BB k) SO SR AEML
(B FD) BME, BRSNS B A NRRF G, AR E S M #iRra AR 2
fIAT N, AFAEEREMEOR BT I & & F A

4.3 AP HEF Y

4. 3.1 AR 5 ERPATRH

s QIEFF R EEE AR AT LSRRI R mRH I, 27 WHET. $5
5 W B RGN, XBER. SRR Bl R o S R B Bl
MRFRATFAE GHAT TR E . ArbsEdflE s, K5 SMCHIRE, BRA R &AM TR
R, WL HIELG— TR S E, 5 FilidJg AT SRS I BARPATHIAL 5,
FAPAE G BE T BRI AR SE . MASARSE . UM IE . ZRG PSR LAVESE: AR, AR4EA A
HEE, I RGAEAFHGZE BRIEEEHESN) KFEH RS . X TR AEAERATE 7
U7 KA T R G i RR 2 S, AR RAE Gy A AT SR o %, RIS AT A
AW T A REH B AR AT AT N

o6 I o121



TR RO EOL IR IR & 2023 S5 1 RIS

AW, A RS AN FE AL AN RIS 8 B R R 5E 5 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 FRGES P ESR, XA RS AR RIB R AR 5 34T 1 gt or, 3Tl
BL 2 7 1 BE P HLE K 57 9 52 5, SR 5% 2 g N AN H b A A% I8 28 ) i BE 2K 7 AR R .

4.3.2 RERZ BTN E T

AIEHIA, ARG S 505 AT R B R3S 5 RSB I #8758 5y A
TR RS 2 H AR SO, X+ — b Iz Wl il 2732 & B vl g
SEARVAZ G AR i IE I E R AL o 0L, o~ m BIARE 6 BRI E ER A & A BB AR S
DLV DL R

4. 4 ] 5 A E SR BB RIS AIZ R0 A

2023 £ 1 ZFIEASR BB RO R RERE S . 1 A 2R MR e L E W&
TR i SO S BRSEARAR N Z A5l MR IT T4, s 28 (M e I 51 i Ah it &
B, HEA 2 At Lls, T alikiE e, b ER S Esr SRy, KA TEI,
BRI R OLEIE . 3 Ay, AN HRAT BRI AEHL, AN AR P S 2 AR E
TR, RN SEBGEINE AT A, WipaTiE. S bE, BRI ZERENER
IR LR, EANZGFRIETR . RIS HUEAESMRAT G 75 S8 2 B R oRE AR & .

AF G VUZFRE LR P TNT. JH 3%, RG-Sk, 1Tk b, 387+ 7 TMT 1
TAPEATIIIFF &, I 1 G IR, T2 R R R SC IR IS ST B2 2 ) 47l B
SARAAEL B A AT W2 (L AG R A i

ARIEGIE WA, BROERREZONEREOR, M. B, & ARFREZENER
BoR L T AE 94

4.5 ERAES KNSRI
A 2023 4F 3 H 31 H, AFSHEEE 1. 081 76 (B iH4EE 1. 201 7) » HRE AN AR 45l
WK N7, 13%, (KT ISIELBIEAE 10. 83 ANH 43 A,

4.6 MEMARESTE NBRES T HETE UL Y
o

§5 REAGHE

BT o3 121



TR RO EOL IR IR & 2023 S5 1 RIS

5.1 MEMRESH~HEHNR

e BiH

£ o)

=B

SEB ] G

1| BLaa s

48,701, 384. 84

88. 21

48,701, 384. 84

88. 21

BTSRRI

A EL e

é}:\ MIinni"x”ﬁ

R i

\H

-y

/HEP S 3 E T PR SN 3R B S BF

RATHE S H A e it

4,193, 693. 95

7. 60

HAb 5™

2, 315, 030. 81

4. 19

aif

55, 210, 109. 60

100. 00

5.2 MEMIRLAT VA RO ERFAS

5. 2. 1 MEWARBITV SRR ABRERTEES

v eS|

~RME O

SRR E
Bl (%)

K R B

KA

il i& b

1,659, 658. 00

O O || =

\

CWANE 8 N /S W& S Y LI

I

HERFEE

ALilisk . A hEAIRELY

15 A ROl

BN SRR

LBORAR S5k

1,997, 123. 00

bl

B =l

AL GLAN R 55 A 55l

FHEWTFEBAR R S5

KA IR 3 it i B

JE MRS« BRI AR IR 55l

uE

PAF ST AE

e RE AR R

n | mo|Tv|o|l2|I=2|I0 "R |H9|IH|lTm | oD@

22
e

=
ps

=




TR RO EOL IR IR & 2023 S5 1 RIS

it | 3, 656, 781. 00) 6. 79
5.2. 2 MEBAREAT A RIEBRER TR ERTHE

(&S] ARME (AR b B BT B B (%)
SRR 516, 285. 00 0. 96
VH e AR TR 9, 381, 677. 86 17. 42
VH o 3,516, 291. 23 6.53
eI - -
4 filt 6, 710, 333. 53 12. 46
&7 PR 6, 489, 013. 16 12. 05
Tl 2,072, 860. 00 3.85
EISES %N 2,517, 041. 68 4.67
FLAE R 55 9, 254, 762. 52 17.19
N Y|4 534, 587. 37 0. 99
5 Hb = 4,051, 751. 49 7.52
At 45, 044, 603. 84 83. 64

5. 3 BRI A SAMME o EE B B LI R D HEF R R R R A
5. 3. 1 MEFIRIEA FMHE oG ST 7™ 1B LB R/ N HEFF R AT T2 R B R 4

e | REARR | BRELAKR |HE B | ARNE Go) | HEEESEREIE] G
1 00700 i R 14, 988 5,061, 897. 24 9. 40
2 00291 A3 e g 63, 677 3,511, 786. 55 6. 52
3 03690 F W 25,338 3, 182, 959. 56 5.91
4 00388 FHEAL 7 Fir 10, 146 3,092, 703. 72 5.74
5 01024 PP 37,000 1, 958, 040. 00 3. 64
6 09922 HEN 104, 691 1,711,697. 85 3.18
7 06049 LRF P 40, 468 1,704, 107. 48 3.16
8 01800 | HHE=ZIE A 389, 000 1,591, 010. 00 2.95
9 06078 W LEST 32, 000 1, 563, 200. 00 2. 90
10 00688 | HEMFINRIE 91, 368 1,516, 708. 80 2.82

5.4 EMREFAF R RORERTAS

T ARG IRRSFA 57

5.5 WMEHIRIE A RME G EE T HHE A KM HEF R BT L2 SRR A

T AEEEAMRE RRFA 557

5. 6 MEHARIE A RAME L H S F 13E LI R/ R BRI+ 48 B SRR IR

Gk

T AT EAR A AR AT B SRR

ps

H
N}
A



TR RO EOL IR IR & 2023 S5 1 RIS

5. T WMEHIRILA RME GRS T 3E LB RN R RT T4 & B3R Y14
T AEEAMEIRARIFA SR

5. 8 MAEARIZ A A o 2 & 3 713 H LB R/ HERF BB 48 BUIE R 3% B 40
T AREARREARRFFABGLE

5.9 MEHARAR SR B NRBH L Z B U

5.9. 1 REHIRARESHH IR R A58 A

T RIEREEERIE, AEEASERIEHIES

5.9.2 AR SHHBIIP R PP HBOR
IR ERME, ARENSERARHILS .

5. 10 R EHIRA RS H B B EH R 5 F 0L i B

5.10. 1 A3 H 0 B 4 B B3R
WiEREGRMNE, ARENSEEGYTZS .

5.10. 2 R EIRAE SHH H B FTH B2 1 AIH5 25 9 41
T R GFRNE, REeAS SRS .

5. 10. 3 A3 H R B H AN
WSS FME, AESRSEEGMIEZS.

5.11 #EHSIRE ME

5.11. 1 AEEBRH BT B IEF K RIT EE LR T MBI EMITLRAE, K
EREH | HT—FEARBATHER . LTREE

535 0 A AR TR e BB R A4 RS R AT A A A 1) S SR A A A 75 2 o) ] i
—HENRZBIATTETT. ATTHIE.

5.11. 2 ZEWRE M+ L BMERTE HES A FME KN SRR EE
e I AT G AT 4 R T B ek 5 R E & e BRI Z AR

5.11. 3 HARE =K

75 FK EH (I8
1 7 HARES 37, 567. 09
2 ISR 778 Sk 2,223, 875. 92

1001 3L 12 0T



TR RO EOL IR IR & 2023 S5 1 RIS

3 MU -
4 MIRE _
5 MU IR 53, 587. 80
6 | ARG -
- [ METH -
T [HAh -
8 &t 2,315, 030. 81
5. 11. 4 M EHARFER AT R B R v # Bt B 40
TR RIS A AR KA AT H B v #5
5. 11. 5 H|EHARET 48 I B2 P AR RE 2 PRI 5 B 3 B
Ty ARRESARE IR+ 2B E P AR IEZ RS
5.11. 6 HTEA ARG MERHARSCERHR T 2
AFEL T IUE HNBIRE, 43002 F5 A1 8] o] GEAAAE R 22
§ 6 FHREES DT
BAL: Ay
i HH I & 0y B 50, 622, 386. 53
i U 30 ) 3 4 A R 47 0 2,780, 161. 22
ks i T A R 3 4 e VL [R] 43 A0 3, 568, 137. 79

75 Y1300 ) 5 < 5 0 AR SR A (4 A
UL <= D

T SIS R < B 0

49, 834, 409. 96

§7 ZREEHNEHBEARERELEEHAL

7.1 RSEEAFH AR SHBRNIER
T AIREHIN, REEHARFEARESE.

7.2 G BENZHERRERR ARSI WAL
e AREHIN, BEEE ARG HEA R AREE.

§8 M EE PSR MEERFR
8. 1 EMIN BB R EFEESHFLHIXBIEGET 205591558

Teo

119 3t 12 7



TR RO EOL IR IR & 2023 S5 1 RIS

§9 BAENMHER

9.1 FEXHHE=R

1\

2\

3\

4\

5\

H T AE 2 T S5 P i i R B DAL SR TG UL I3 B B B e 1 S
HfE PR A P RS BRI B e ik & A

i R E 1L R RC BRSSO A G Tl
AR A E i R I B IR BT 2k W 5 R AR R FRE
A N AE AR 2 TR BRI A T

9. 2 FERHL &
T VR A5 T AR IR T R 68 5 2905-2908 = K 30 2

9.3 &R
P AR BATESEN, S ARSI T S A TR A A .

LG, (021) 38789788 HY 400-888-9788

ANFEIMEE: http://www. zhfund. com

FERESEEARAR
2023404 H 22 H

o127 L 12 1



	§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 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


