2020 FF35 1 2

HERARIBESIIESF R R EE

=R G

2020 £ 3 A 31 H

HEEBTEN: PEESETEFRAF
EEFLEN: PELIHBRITROERAF
WEXHHRI: 202044 H 22 H



rhifg B AL SRR A 2020 AR5 1 ZRPE R

§1 EERR

R PN E o S ORE AR & TR B R RC B VR SRR B B s
FERF L AR BLSE M L VIR S B AR AR A S A AT

FEFEE AP ELE AT A R A AR AR SS FME, T 202044 H 17 HEZ T A
R P EIM S ARRR . FERIAR T A G IREENE, REERNEAFEERICE. =R
R B BRI .

R R R LLSEAS H SR 5 B S5 A8 BEMLE 36 957, (HAVBRIER: & —E A

F B AR SUF AR FEARMKER I . B0A KBS, 558 AR AT 3BT R ST S A 48 B i3 A
FEHHE I,

AR i 55 BORER 2

AAREWIE 2020 £ 1 H 1 HEg® 3 7 31 Hik.

0

§ 2 HE& R

A g H i AL SR VR A

4 F A 398041

PN 398041

Y (e BL I

HEeAFAMH 2009 £ 6 H 24 H

i BRI S A B 0 477,922, 089. 97 4y

b b RGBT, KSR, BRI ER E, dERkIE4e

B AR R E B M

AN LAY, MBI, 5B iE 1
K A5 2 e 5 R R AT WP 78 7 T FE R 2Rtk L, 3
o BB B 52 B 7 5 1 o BE 7 T WA B R 1) v (K2 AT
KRB IE, S HBRER - ERE. el
e 1A A BC E LBl .

PR BE e AT S i R AE TR AT B R T LAk
s, BAT — PRI . RS BRI LU
BB MG HBRH AT A E N B e

PR i DR & ek e sh v T 2
A SR H R, FERSRIAGE A7 RAT N
AT BEAT 73 A AR A b, SREUCBIR 32 50 i £ % SR
BRTHEMG. RATESE, SR, dlbei. AR 6.
SR AN K S Uiz N T R £ Tl P SN
HRURE et M) JE M N D[] I Ot 5 A A 45, SR EGER A

RV
ZS

Il o
b & L i R v VPR 300 FEEEK BEIE X 80%+ H [ £ 25 i 38 Bk 1k e
o201 13 W




rhifg B AL SRR A 2020 AR5 1 ZRPE R

X 20%
AEEGNBETIES, B TIEHRBEEES PR
JRUE VAL 2 AR FIE W it ol A X AR A A A K ST T S R
&, mTHHEMESEMERTSES.
REEFHA I 4 B TR A PR A 7
REEEN TR ERAT A A PR A A
§3 FEWMFSIIFEESRERI
3.1 FEMFZIER
Hhr: ARG
FEW 55 Fa b WEL (20201 H1H — 202043 H31H )
L AHA L SEB s 75, 367, 089. 15
2. AHAFE 5,323, 133. 43
3. IR 351 5= 4y A BA 0.0172
4. AR LG 0 619, 079, 903. 11
5. FAAREE A0 A8 1.295

T 1 ERIESVESHEARAEAERE SO A AW B 5 3 e 1S B (Blin,  #. 5 eE
WA, A KB AT EAR T A T

TE 2 A CSEP R 15 AR BN . BB .

HAbe N OANE 2 SeAEAESEs) 41

BRAR R S HIJE HORAT, A HIAE A C sl ad in b A se i E A2 sl as -

3.2 EEFERHR

3.2.1 AR5 I SR PUFEN KR KI5 F LSt B AW 28 &R A L

X X X b gt b FE v
HEEKR | EBKER | gtk o
i RN T Y - -
B B @ EEE®) Wl 25 %) 4éz£$£r EE | O—B@ | @—©®@
TE=H 16. 77% 2. 49% -7.27% 1.54% | 24.04% 0. 95%
#3713




rhifg B AL SRR A 2020 AR5 1 ZRPE R

3.2.2 HE S & FEMURE S RHHER KE2Z) R SRS LB Ml s %

B L

He G U3 B0 R TH PR 2 5 1] S 28 G A e RSk 32 ) B sk ke 4 kU

2009-06-24 45

|
[1=]
]
]
—
]
'
o]
—
[ ]
4

— Kb BRI R U e — ki b AL e

§4 HHAMRE

4.1 BE2E (RESZE/N) i

I ! !

! H & | H

; AN L : : :

— = @ o - 3 I ) =1 oo
L = T B R T — T R —~ T R o = —
) ; \ ) ; ) : ) ; . ; : . ] ) !
- R - T = - = R - T ] o
= = T~ T = T =~ S = R~ = e = T = =1 =1
: ; ; ; ; ; , ; ! ; : : . ; ; ; :
[ R S LS T T R S T~ TN T BT~ S T~ S S . oh =]
-_ = = = = = = = = = = = = = = — I
e = R = R = R = R = N == S == S == S = SR == S == SR = = o
[ T = R = B = B = R = R Y R SR SO S N = R = R = R = N =] I

201 B-08-08{ [ererembromeeedeo e -
e laR e a1 TN | A S

w4

HRS5

FEA T < (5 < 22 IR

I H

B AEH

EZR AL IR

B

e T

A Ik g Ak
SN
it b AIE
50 THACH
58 U AIE 5
BBtk
% s

& &

2016 12 A
20 H

10 4F

WA, ER
FRARFHMEILS
B G EliA
2009 4F 7 AIEAAZ
A TAE, DOAT ST
FEBYEL Gy Tl <5
LRESHTIE G T

b
IS
=
B

p=i




rhifg B AL SRR A 2020 AR5 1 ZRPE R

. i
DL H5 N i
Rk E
RE R
I A
HEER
. i
] B 4o
I i e
E I 5 Bt
Heie
S

3 17 I e Ik 4 22 2
BhEE., 2015 4E 7 A&
2019 4F 1 AT
E s 8k = b £ )
EHFREERERES
H, 2018 £ 4 A&
2019 4 3 ALl
= R BCE R A ANIE
FREREEREESZ
H, 2017 £ 4 A&
2019 4 4 AAEH TR
it 5 H I B0 A B IR
FREEEEES
, 2018 4 1 H=E
2019 4 4 AAEHTR
Hii & W1 TBOR & BYE
FREEEEES
, 20134 1 H&EA
fEHE_FAIE 50 Hi5 B
g TR IE 3 4R TR R 4
S4H, 2016 £ 4 H
AT AR Ik
ARG B R A RS
BHRESHEEH,
2016 4E 12 A E A
I 5 A0 SRS VR A B AIE
FRBEEEHEES
H, 2018 4E 9 H&ES
A i VT A o il 2 it
I7 RUIEI7 % 08 R Ak
S5,

L ERERH . AR H IR AL S B S R AR S H RS

T 20 IEFFMLEIE SCEMATAE 2 GIEFRAL Mk N 53 BEAR A B ANED HIHE SRAE

4.2 EENNRE B A A S IEE AT E O 3

B E BN A AR (hE N RIS ERESF R 3 &%) KHA A RIEEERL
(FEEFD) MME, Bt ematra NERA G, AEERFH LS ORI AM i

HIAT A, ARSI R AT 2 e A R K

4.3 AP HEHIH




rhifg B AL SRR A 2020 AR5 1 ZRPE R

4.3.1 PR 5 5B EKIPATH

R GEFRIRREEE AT A PZSHHEIRFEI) K AFMKRHIE, AT MIT. 5.
G NEEHHE AN EART, ISR GO0 —Hig e, —golin s 58 g i o)
MR A T ST THALIE. A EEHETT. S EMRHIE, ZORA R SHE TR
R, LRLZHIGLG— TEEL S =, MG EEE A TS HEERIFBARPATHRA S,
AP G BErh BRI (R L S A tide . HUBIM I, ZRa-PHs73 AV sk, A, R4 AR
W, EE ARG ARG 2 BRIGEAE G KR H RS . TR AR T2
17 KL M G TR RS 5, HVA R AR A G i AT i di A%, KSR AT A
A RWE TR RE IR A AZ S AT N .

AR, F AN R ZH A AN TR 18] B (0 R 131 32 23 i 2 04T 1 A RFEA IR SR, #E4T TH
FRMMBBIAGL S, X AR SR A G URT 2H A W Al R B SRR EEAT T BT, BT XA S o A
BEAT TS TRIFE S 00T o ZAEFLR AV 5 A HE AR AP 2 S e s e 4 . A R

ARG, A FIRYES L ESR, A RS A R R B A 5 3047 T g8t o, X i
LR A F L P RUE I R 58 S, P BESRAR O 2 S Ao St N2 =) 11 B 2R 7 DL R

4.3.2 RHERZ BT AT UL

KAREWIN, A REAES 555 AT R H A58 5 A B0 B BRILAE Gy B AT
FERLZUE 7 24 H BSE R 5% LG, T —ZiTgiE s . il 7758 & v LK AT RE
TR A2 5 MR i Ik B E R S A58 S 0L, 2 w) SRR 40 1] 52 40 g 2R 20 & 4 3R A AH S
LU T LR IR

4.4 5N E SR B RIEMIZ/E S

2020 SE—FFFZ, W, EbL MbGiAME R, Bai. K. 2. REESA A FR
FEN B A AP BRI, 3 7 LORET B AL A5 5 2 90 A b E 40 T P SL B KT B2
MECHTTH, 3 A 13 HSRAT I e Rl 1 vt WO T i, A AAT R [ L. 50
W LG STy MRS SR . WA R TR FEGE, P mEdE, B
S H RS i ER S LG . HATRANMAIS mg . ST 0 Ae R e [ A ST
B VA BRAE M -

52 2 JUCRPENG N R A T30, B R T f i A 8. ARk R i R A
AT, BREGFFEEIS TR, HASefiias Z 2k A 0. 54%H I AR UG L —E [T 7 At 4R 4L

06 01 13 T



rhifg B AL SRR A 2020 AR5 1 ZRPE R

ARG, MR, IR T 89 . K = H DR ARSI S AL 38 BRRAT I B AL FE AL Y
WABCRISOT S G R BIZEME,  (HRah PRIl 1 KU T3 E A3 9% TE
MR TFEERT,  HEN RS R A T3 AR AE R N A 2E T R PE AR AL, ) KR T
ML PG e BB % RBh. RFEsh RS R 7 R IUE R 527 . 2019 £ELIRIA
TR IR TE, D7 A GG N, 2020 4 LRSS AT e fft. MASEMEE, FHr=.
B ARERSEAT AL T B B I ARARAKCE, 8. THENL. AR BESEAT AL T B B SRR KT
FNBECAILERRE, DR ERE .

4.5 MEWAE SNSRI
B 2020 4F 3 H 31 H, AIELME0FE 1. 295 70 (BiHEME 1. 832 0) » AW AR 4
EIK N 16. T7%, & TSR IEHE 24. 04 NE 2> M.

§5 REAESWHE

51 MEWRELSFH=HEENR

75 i H & G b LA MBI (%)

1| Bl 587,839, 415. 74 92. 01
Hep B 587, 839, 415. 74 92. 01

2 | BEeEH® - -
li] 5 WL 2 FE T 33, 143, 727. 50 5.19
Hrr: fiize 33, 143, 727. 50 5.19
BE SRR SR - -

4 | REREE - -
G RTT A R R - -

6 | KANRE ™ - -

b KK IR AR SN R A5

A

BATIER MG E &AM &A1 7,546, 918. 12 1.18
HAh Bt /= 10, 380, 104. 79 1.62
&t 638, 910, 166. 15 100. 00

#
~
A
N

Y

[EnY
w
b=l




rhifg B AL SRR A 2020 AR5 1 ZRPE R

5.2 WEHIRZITU A ROBRERHAE

(e

eS|

i 5 B E L )
(%)

R N4

KAk

il il

75,150, 361. 47

12. 14

el

HL . 0. B SR A P Rt
I

s an4

68, 692, 642. 08

R FZ

19, 147. 31

ALilis . kA EEELY

ERRIE Y4

5 AR BAAME BHEAR RS

46, 267, 628. 00

7.47

B4

355, 792, 036. 85

57. 47

Dl

41, 900, 047. 05

6. 77

HHLGE AR 55 i 55l

AR FEAEANR 55

17,552. 98

KA ISR 2 S0 B b

JE BRI SS < ABEAIE A R 55

245l

DA RS T A

D& AN N N4

|l @mlo|Tw|lo|lZ2l=2|I0 "R |lH9lH|Zm|e|T™| T

22
ey

it

587, 839, 415. 74

94. 95

5.3 REFIAREA RPHE S EEF T #E IR RRT 2 BREE R F B4

e | meEmE | mESK | NE gD | AnhE G | Do
tes (%)
1 300059 KW E 2,964, 928 47, 587, 094. 40 7.69
2 300033 EREA 221, 700 24, 076, 620. 00 3.89
3 600999 FRIES 1,385, 372 23, 717, 568. 64 3.83
4 601108 0 S IE 5 2, 344, 400 23,701, 884. 00 3.83
5 600030 RS ISR 1, 068, 900 23, 686, 824. 00 3.83
6 601800 A A 2, 863, 900 23, 655, 814. 00 3.82
7 600837 HEIESE 1, 834, 500 23, 554, 980. 00 3.80
8 601878 Wi e 2,351, 900 23, 542, 519. 00 3. 80
9 000728 E T iE S 2,816, 834 23, 464, 227. 22 3.79

08 1 13 W




rhifg B AL SRR A 2020 AR5 1 ZRPE R

10|

002926 | PGS |

2,199, 700 |

23, 140, 844. 00

3.74

5.4 |EWRE G MO RNBHFREAE

75 {57 i ARME O i 34 BT PR IE L] (%)
1| EEfGiE - -
2 | RATEER - -
3| ERkfir 33,143, 727. 50 5.35

Horbr: BURME SR 33,143, 727. 50 5.35
4 | bz - -
5 | Ak MR R - -
6 | SR - -
7| AR (R AR ) - -
8 | FLAFH - -
9 | HAth - -

10 | At 33, 143, 727. 50 5.35

5.5 W EHAREA RYHE 5 E B8 HBIR /M HEEF T 4 R 25 4353 5 B 4

R | BRI | BESK | HE GO | ARRE GO Engf/z *fﬁtb
1 018007 | [EJF 1801 328, 970 33, 143, 727. 50 5.35

5.6 & HIRIE A AMHE G EE R FFEEIR DRI+ B SCRER R R Y

4

T RIS AR AR A 57 SRR -

5.7 MG HIRIEA RMHE SEERHELHI MR L E R &R EE YA
E: AREAMEWRRFARERE.

5.8 M EHIRIE A SMHE o2& T 1#E LU K/ HERF B BT T2 BUIE S 3 A 40
T RS SARE A RS A B

5.9 MEIRFZE ST R KBTI AL 5 18 L i A




rhifg B AL SRR A 2020 AR5 1 ZRPE R

5.9.1 IR EWIRAESH T BB IR G 2 B 40
T A AR WA R BRI 624

5.9.2 AR SRR R KIS BBOR
IR G EFRE, AREAS GRS .

5.10 I EFHIRAZE SR B I EHEH R S F L3

5.10.1 & E PR EBOR
RS FANE, AEEARS5EBIELS.

5.10.2 REWRFZE ST R K BN B S5 28 B 4
E: ARSAREWIARRTAE GG,

5.10.3 A3 E R B w L
RS FANE, AEEARS5EBIELS.

5.11 HFHESIRE MHE

5.11.1 AE B RKET T B UESF B RAT EEAR Z2RE DR AL T R B SR DERA

P A AT S B R+ AR SR I RAT EAARBRAE RS I A IR A =] ISR B A IR
WA W TEETR A A PR 2 7] B el Z3 B A7 R A m1 32 BIAL 1141, HAl R AT AR B s
AR SR, SRR S g H AT — A 2B AT TSI .

2019 4F 12 3 31 H, HHRESR A SR H BEAN TS « A RN G108 AN 5 B 55 2 TS RS B ) AL,
52 3 e [EIE 2 R B R (4T B A It

2019 £ 7 H 16 H, &S UESF R R 12 P UG B 71 R G Bt A1 IR 2 =) BIAR B A TFRAT
f iR g R, RAEMGEEATHATT, S22 EESR 2 R s o 04T BUE B I

2019 £ 12 3 20 H, Wbz K N el A 7e 3%, & RS BL5 T A7AE 2 TR, 52 3 b [EIE

W54 Y H R bR AT U B 4 e
2019 4F 12 A 20 H, HEIGIEHFRWEHBHIEATEE, FECUN 8. 1 5MEE T HAEL I
FE 2. XFAFRRASATEA T RBUSE ISP SHE AN R, RSEATHRN A 5T, )

%10 71 13 ;W



rhifg B AL SRR A 2020 AR5 1 ZRPE R

2 3 ENIE SR 2 T4 Bk 4T BUR B i

ASHE AT % LA A R AT A & B BRI R AR SO E » AL B
NS AR 1Z BT A w3EAT 1 SN M MR ERAIT 9T, A B A PA_ B w5 B B AR ™
A SE R

5.11.2 ZERF AT BREE HES & RN &R EER LU
s S P A B < P B AR 44 B P A A 2 e RDOE 8 ISR 2 A RS2

5.11.3 HARBEF=HI AR

5 K e (o)

)
d

FHARES 172, 930. 33

ISR Z5 75 S K 4,472, 582. 40

IDLieireil -

N &IRSS 768, 416. 42

AL ER D 2R 4,966, 175. 64

FoAth YR -

DR -

HoAt -

O |0 || || |WwWw ||+~

&1t 10, 380, 104. 79

5.11.4 15 HRFFA AL TR AT B i B4

TE: AR S AR I AR A AT 5 B AT #1657

5.11.5 REHKET 2 BER PAAERIEZ RIT LA Ui A
Ve ARG A A I 44 B AR LB A L

5.11.6 FRA ST HHERF A SR
AT T W& HMIRE, 252 5 A 0L 0 i RefE e R

1

p=

H
&
b=l

~

N

N



rhifg B AL SRR A 2020 AR5 1 ZRPE R

§ 6 JTIMAZE SR

B
5 RS 5 4 4 0 280, 150, 900. 61
i T S0 S 1] 2 4 FR D 4 00 617, 791, 044. 13
U3 - A T 3 B 1) 2 < S TR [ ] 43 50 420, 019, 854. 77
5 I R B S 4R 40 AR A (o # ek B =" B
HH
T AR 8 A i A 477,922, 089. 97

§7 E&EFHEANCHEAREREAEESEN

71 & EHEARFTAESHIRINFENL

e RGN, BEREEHNRFAEAESE,

7.2 A& EEANCHEARERE ARSI H WA
T RGN, EEeEHEARIEH BT R SRR LS.

§8 BENHHESFR

8.1 #EBEXMHEF

—_

v P IR M e gt 5 e B A SR e SR BRI TR B SR A (1 S
VA SRS B IR S I B B S R A

v R A SR B S IR SR BB i R L

v PR S R AR SR BB B 55 AR SRR B

v AR AR SR E T R S T

[\]

w

o

o1

%12 71 13 ;W




rhifg B AL SRR A 2020 AR5 1 ZRPE R

8.2 frjithh =
i T R AR X R B 68 5 2905-2908 = K 30 2

8.3 &I AHR
BRBENARE BUA SN, "TERARESEEANTEESEEARAA,
T TE: (021) 38789788 B 400-888-9788

ANEIMEE: http://www. zhfund. com

FiREEEHARAF
2020 £ 4 A 22 H

% 13 71 13 ;W



	§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 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


