2021 455 1 2

iR R I I R R R R

IR &

20213 A 31 H

HEEHEN: PEESEEFRAH
HELEN: PELIHBITROERAR
RELHBER: 202144 A 22 H



RIS R TR 2021 45 1 FR RS

§1 BEERR

FER A BN BHE o S RE AR S T B BRI AMAAE R BG4 3P R B K5
FERFIL A BLSE M VR ME RS2 B AR AR AN B S A AT

FEAEE AP B TR AT IR A R A r R IR AR5 R e, T 2021 4F 4 H 16 HEM T A
A M S5 ARRR . ERII SRR A SIS SN E, RIEERNBEAAAEREOCE . RSV
IR B H KT -

LG PRV LLCSEAE SRR 53 1 S50 A A PR 8™, (AN ORUESRE B A A

KGR AN S AR I ARLI . B KUK, B0 LA BT PR AT 4t ) 1A
2 ARSI IR L

ARG P 55 PR G R

AAREWIE 2021 4F 1 H 1 HilgE 3 7 31 Hik.

§2 EE&=RB

FE 4 TR rh g S R B (5T
S e AW I 395011

N 395011
sl LTI
A FABH 201143 H 23 H
it IR BE S 4 B 300 51, 690, 054. 69 {7

FEFE 7 EAA G KI Z A AT &, 1

BB A bx B A\ B R W2

. — B i E
ARBEGRIE Bl R, BRI
H0 G il T HL 38 B TR AE Bl A 5 4 %
P ] 5 WAL 2 2R 7 R B8 28 7 (A i Bl
2+ SR s
(1) AIBCE: HEF 2 MAT0 B AR ey,
TR ZAR S (177 6] o RRHEAS [F) KIS 88 77 E 22 W
— ZoF R JE I, B 505 0 T P S AR T )
) FURFE . 45618 MIBOR . WBUBUR DL 5 T
PR, e B LA I AT E
(2) WIBRZERITCE : SR s 2R i 2y A 7Y
SXoF 25 0T R B 1) XU AL 2 A7 LA T VAT, TR
B KL ALA TR AL rh e 6 RS I 2 Ll fee £
FOTC T 5
(3) 5 R AECE /A IR IE P, DI IEPCEAE )
JEUU)EL AT KA R i DU B [ 25 SR e 2 R A

o2 0 16 i



RIS R TR 2021 45 1 FR RS

PR R, R AR AR R KBS B Rl Bl
J: B SRAEIRAL, TEREPB RS ) ol o
(4) AT S i A4 K YT W <eris F RS 1l
=GR

3y ARG T SRS

FEREAT AT REAR IR IR LI, AL GoRE B Jex vl 4
Bz A 5 A FEGTF I E ST AT AR
JE oS R e AT T I HE it B 2 R SR AT 324 T 20 A
T RSO HEfth B 2 (RO AE DA s o Jm il W] 35858 114
it Fift o

4y JRERBEBT S

AN < B 5 T I B R 2R JE 8 9 3R
W, et is H oy LRG3 20 ORI, R E
LB R R 70 20 T 58I BAT O PR A A ot
EWATE, SEEATANREEE I, iR
QAR

5. BUUESLTE S

ANFE AR UE I 25 SO VF (K90 ] P BB BB, A
PEBEBGUE N 3 i 2 1 25 BB 1R sl 1 AU
SR B L S e B BT AR A UL I PR PR BIE Bk
IR E.

Hh [ 525 R i A0 25 56 X 90%+ - IE 21 A 48 Bl 2

N ol
R B I R, RS
i R B T
IR 4 KR8 0 e O 251 T e 2
AR, 7 PR T
TN P A P A
=N T 6 e P

MR P IE AL R

HhREI AR 5T A T AR S 7 C

N I A S AR 395011 395012
WA IR T 8 20 P 4 10 AL A 25, 169, 262. 14 4y 26, 520, 792. 55 4y

3.1 EEMEIEIR

§3 EEWMFSIEIRMESHERI

Ffz: NRMJC

T2 SR ks

AR ( 202141 H1H — 202143 H31H )

R SR R T A Hh e s R 5107 C

1. AW Eseia

399, 724. 80 109, 264. 49

=



RIS R TR 2021 45 1 FR RS

. AR 22,142. 22 23, 734. 70
o BT3B 4 4 A I ) 31 0.0015 0. 0034

30, 547, 909. 29

31, 395, 227. 39

2
3
4. IARFEE T IHME
5. WIREEEMBUHE

1.214

1.184

vE 1

12825, T ARG SE bRl et A 2R T Py
2 AW OSBRI R B AR O . BB AN OS2 Se BB as ) H1ER

IR JE I AET

3.2 HEEIHEERN

A D A 39] 2 s B st n_EA 2 se (A2 s s

3.2.1 ESMBBUFHE KR RIS FHLS: B a8 # A LR
I AR RS 17 A

LU B B eob Sfi b A AR B G A AR AT A A2 2 B e 12 0B T (il H i ik

B FAE K | ERE KR | gt | M gi th B R DO—6 ©—a@
@) MHEZED | HERZEEO TR IREZED

E=A

E ' 0.17% 0. 19% 1.21% 0. 13% ~1. 04% 0. 06%
N NG
L'éi;‘ ' 3.03% 0. 20% 2.92% 0.11% 0.11% 0. 09%
kg4 8. 57% 0. 30% 1.73% 0. 14% 6. 84% 0. 16%
U o 16. 86% 0. 28% 14. 32% 0. 13% 2. 54% 0. 15%
k2 HAE 20. 67% 0. 24% 17. 86% 0. 13% 2. 81% 0. 11%
HILE A
A A 2ok 55. 99% 0.31% 50. 41% 0. 17% 5. 58% 0. 14%

B4

B R 35 A5 5 C
B FERK | dER R | githis i | gLt D—6 ©—@
2O PEZER | MR ERG | mERMEE®

TE=4

i ' 0. 08% 0. 20% 1.21% 0. 13% -1.13% 0. 07%
b A
l‘éi;\ ' 2. 84% 0. 21% 2.92% 0.11% -0. 08% 0. 10%
oA 8. 14% 0. 30% 1. 73% 0. 14% 6. 41% 0. 16%
S e = 15. 42% 0. 28% 14. 32% 0. 13% 1. 10% 0. 15%
ok HAE 17. 56% 0. 24% 17. 86% 0. 13% -0. 30% 0. 11%
HE4 S
[F] A= 2k 48. 87% 0.31% 50. 41% 0. 17% -1. 54% 0. 14%

24

b
N
=

pis
—
[e)}

p=:i|




TG BRI AR TSR 2021 ARER 1 FRREIR

3.2.2 BEESFAEMDRE S R HHER KRR KIS RS R #E i
FRAF LR
AL Gy 0 R v i R A0 b B b 4t e A R e R A ) B sE kA LR

56.39%

50.13%

43.86%

37.60%

31.33%

25.06%

18.80%

12.53%

2011-03-234

2011-08-22
0-03

2021-03-30

— RS RE A GPHUR TR RO e — AR SRR R R vl i




R SRISRE 5TR 2021 AR5 1 MR,

CH R 4 03 80 S2 TH IR R R 5 R

50.34%

44 74%

3915%

33.56%

27.96%

22.37%

16.78%

11.19%

5.59%

0.00%

-5.59%

rOE-E0-LZ0E

rec-60-0202

rEC-E0-0Z0C

reC-60-610C

FGC-E0-6LOT

FAC-60-8 10T

rec-eE0-g10g

r9c-60-L10C

rAT-ED-LLOE

FSC-60-010E

r9C-E0-910T

rSC-60-5 10T

re9C-E0-5 10T

rYC-60-v 10T

FSC-E0-vLOT

reC-60-E 10T

rFC-E0-EL0T

rCC-B0-C 0T

rEC-ED-CLOT

|l zz-60-1 10T

FEC-EO-LLOT

| — CE KL GPHUR THP RO e — OIS bR R 3R vl i e

I

/
N

ﬁ



RIS R TR 2021 45 1 FR RS

§4 BEFEAME

4.1 B&LHE (RESZLE/ND) M

ARG ELHBIR | EHENL o
e ity fEERH I BEHMN AR L

JA G, RIS
W THE LR A5 # R Ll i
&% +ro WA B AR T UESR B
g EEARAR M, K
ali o7 fit TLAIE 75 e A7 R 2 w) 5 %%
I B AIF P KT (R
77 & Bt e B R A AT
i 4 A 2020 4 8 2016 4 11 b AN rrifg k4
Sl A ﬁgﬁ\JQ%E - 8 4F B RA T TAE, ST
Hig A S, 20194 4 HE
3% 18 o A AT v it G 5 B 5 A 5
W s it CERI NI A e S 2
% I AF #2020 1F 8 H AT
77 & Bt B i a6 57 77 AL IR 25 R
i 4 A L ILE 2P, 2020 4E 8 H
ST 2 A AT v it 4l A5 57 27 AL IE

DEs A S AL

VE L ERAEBUA . B B IR AL 68 BN RS e (AT S H RS
VE 20 UEZR AL SCREMATME Py GHEZR ML N 53 B84 A PRINED HIA SR AIE o

4.2 EEANRE I A A EEER T E B S B

Fe S BNAESR T I RSy (R N RIS ISR BB k) A AT A
(REEERD MME, B ot o B BT NUOR A 2, AR H I S AR T A i
AT, ARG IR AT R e A Al A i

4.3 AR5 ETHHH

4.3.1 AP G HERPATIED
MR QUETFB ST A A AP O TSR PRI R a /MR, AR MHEIE. B8
A2 Gy WS B S TSI, RBER BER— R I, gl Oy B e B B

o7 0 16 I




RIS R TR 2021 45 1 FR RS

IR AT A S AT TWIAAE . ~FlEIEHIENIL. SO FEMRMIEE, EORA R S A G
R, BRAHIHLG— MERL S =, WM H =R A TS S BAR AT 5
FERPAZ Dyl B SR I LS . Aot HUBIAMIE . SR P LA S, RN, ARYE 24w
MR, WA RGAIE AR UG ZE BREEEIN) MR R S TR AEERAT 71
DR KA KA G TR K3 A Sy B FIRARSRAS S e i BEAT i i %, WA/ A
ARG TR eI AE AP AZ S AT

ARG, A TR AR AT AR (] B[R] [ A o A ZE 04T T s O AR A BR SR, AT T A
RMMBCBEAGL S X AH IR Ay G 0N 21 5 2 4 (0 SRR AT T VR0, AT XA 5 B LA
BEAT TR 3T o ZHUERE I A By M FEAR L AP A S S m e T B 4xiid . AR

AL, A FARE ISR, KA R G AS [N R B e [ A8 B 3047 1 geik o, b3l
BLIR 22w RE P RE B H A S PR G 2 A HE A2 2 ] B 2R T LU IR

4.3.2 FHEZHIT AL I

AIEWIA, PrABRAE S5 NS P ATT 50 7 H IR R AZ 5 A3 (1 I8 5y AT
PRI ZUESF 2 H AR 5% DL, X+ — ez Il itz A2 b b Bl nl fg
TR AL G AR 2 FE I RS H A O, 2wl BRI B 2R A & 2 PR AEA OGN
DLUEI] T LB R

4.4 WEWAE ST RIEIIEIES T

2021 FFELLK, WEAMEEIEAF RN, ABRAVFUR I, KOS R AR e Lk, T R
Wb BT 70 SETC/ M TR BRI T K . BEAE W BORIOT S8 SR R i HE AR, SETE
LVIGCHT MW R, SEai e . iR, 3 HIERWE, REMELERIA R AL,
R S K TR A RO 5 [ S B A KT BEKIAE AL T, 10 RSt R KE AT, 36t
TR 2 o WK RN S, BRCRAT HERE A A K AR TN B 7 M 3 B X 2 B A [ X0 T
I, B, REICRE S = AT AR B AR . AR EA R RS, Y
gy e ENIOL Il Sl ONIEEIN MM LS 2E 8

FE WAV RIS TR, AT EE . A7, 1-2 TGN A sz 35. 1%,
T Y. K, 2B ATENE PIE NS &R ey, 122 F IR B 37%, A 2019
FEFIY R 6. T%, KT 2020 4 5 H R Z a8 W . FEdt e Bt 1-2 H R T 2019 4
391 3. 2%. 3 HLIK, B DARIBORFFREhAS, it Tk, LUEHRgF % S8 A

08 U k16 1



RIS R TR 2021 45 1 FR RS

SEPRERE, Tk 3 A Ol RS @G R B o D IR BB T, 1-2 343 38. 3%,
BT 2019 SE R K 2020 4EH ), By PSR TR SR RIRIRTE, B A AT FAT AP REAE
o Ao P B R 1-2 H B TN, AN 2019 ARG 6. 4%, = TR
B, WS RTE. FETRREI R, 2 AP RTE, Bl CPI [R] LE s iy
0, 1 HEF0. 35, V3 TRARKY; PPLAE Bk 1. 7%, & EH A L4 ANE R

MBI, —ZRELCR, ARG UM LT, [ P 5 R O ) R S AR 2 i %
JEA, DRAFBURARRGE, RATHAE S IRGHE, LR ANRENE, RN A ERER, 5150
RIERARIMAZE SAT B AR B, G ARRBR A, RO NREI & B e . 08 MBCH n #Ak
WSk, 3 HARMRAT IO APl o 0BT, o B IBUR MR IR il brlie %, 0% Bk i
BB AR SRR, e ) S

BF T, ST AT G IR d B R B et o AR LR 2 mU Rk, R TIAE L 1
RIS 21 A, RATATF RO LO; 2 A, AT W AR BUSCK % 45
RIE A REGE R, SR T E KT, s Kan AR AT, —ZFEE 10 4 B TR A A =
I, W RPN K . FHBTIH, BH ZEACKBF R TR, Wi R Rk B ES
ey AL R AR, A5 RV E AT DTN, G h BRSO, 2y U m, 2021
1 FEE LG 536. 51 {470, ARME MGG BBER G —brudi iy, W 2 ns ke M R R Ak 14 £
Th “EBRZ, —EREEMAGE AR, &HAGEERrm, MEEHNESBE, —
7 RS I % 2 B R T4 15-20BP.

AEEGTE 2021 FH—FBEHATRAQ IR, SRR IRFIMTIC S . 7ERiE b, &80 L™
B R, B IR PR R o

=N

4.5 WEHNZES KNSRI
A 2021 4F 3 H 31 H, AL A RMBEIFE 1. 214 76 (RH$ME 1. 510 ), C ROEIFE
1. 184 JC (BiH$HE 1. 450 JC) o RN AIES: A RO HFEIE KRN 0. 17%, (KT LSt Eb i v

104 NEIF A CRMMEBHE G A 0. 08%, AT L& LAEEE 1. 13 M HE 2k A

4.6 MEPAESTE ANBEES R HETE Y
H 2021 4£ 1 A 1 HZE3 31 HIIE), ARG U S A TAR H G881 EAR T
TF I

#
O
=
N

/!

—_
(o)}
=



RIS R TR 2021 45 1 FR RS

§5 BHAGWE

5.1 MEEREEET=HEHBNR

B s i H wH o) R R B BRI (%)

1 G MEs i 1, 399, 990. 00 2.26

Hopr, e 1, 399, 990. 00 2.26

Rt - -

[t 3 WAL i 5 49, 615, 651. 00 79. 92

Hrp. iz 49, 615, 651. 00 79. 92

PSRRI - -

SRAEEBR - -

SERRT AR AR - -

PN i - -

Forpe SR ) S AR AR
EflpE

WATHME S S 3, 267, 036. 90 5. 26

oAl % 7,798, 374. 62 12.56

ait 62, 081, 052. 52 100. 00

5.2 REMREATW R BRER R A S

G (ReSil A O i BE G B A ()

A RS R B Ak - -

B KAk - -

C gy _ -

7+ B3 BB PR g
Rl

N4 - -

AN FAEN - -

A AT B - -

=il ep N Besll Hes|

g IRV &4 - -

15 AR AT RS AR RS
b

—

SRl 1, 143, 850. 00 1.85

Fr H 256, 140. 00 0.41

ST E 55 IR 55l - -

FHADTFEANBA R 55 - -

KA FRBERT 2 LBt B - -

R RS B BLRILAB AR S5 - -

T|o 2= =Y

HE - -

%010 7L dL16 T



RIS R TR 2021 45 1 FR RS

Q | BAEMASTTE - -

R | b ERIL R - -

S | %A - -
&t 1, 399, 990. 00 2.26

5.3 WEWRIEA AYHE G ZEE B 7= FEH H B /MR IR+ RS 4

e e WA | AR OB | ARfE GO ,gﬁﬁfo
1 601318 o [ 22 8, 500 668, 950. 00 1.08

2 600048 PR ™ 18, 000 256, 140. 00 0. 41

3 601688 e ZRUF S 15, 000 254, 400. 00 0. 41

4 601939 AEBARAT 30, 000 220, 500. 00 0. 36

5.4 REREFS S TRNBEEETAE

5 fii3 il ANRME O dT R A L (%)
1| HE G 9, 970, 880. 00 16. 10
2 | RATER - -
3| ERkfizE 36, 949, 500. 00 59. 65

Horpr: BURTE SRl 36, 949, 500. 00 59. 65
4 | kiR - -
5 | Ak Tt 2 - -
6 | TIHEE - -
7| A ORI D 2,695, 271. 00 4.35
8 | [ANEAFH - -
9 | HAh - -
10 | &it 49, 615, 651. 00 80. 10

5.5 WEHIRIEA AYHE b 2S5 7= FH H B/ HEF IR L s 8t 4

PR | mmim | BEsR | NE GO | AriE oo | Do es B
et (%)
1 210202 | 21 [®ETF 02 300,000 | 29, 862, 000. 00 48.21
2 010107 | 21 FEf{D 74, 000 7,457, 720. 00 12. 04
3 018006 |  [HJF 1702 70, 000 7, 087, 500. 00 11. 44
4 019547 | 16 [ 19 27, 000 2,513, 160. 00 4. 06
5 113011 DA i 5, 000 609, 500. 00 0.98

R
i

b
=
pi




RIS R TR 2021 45 1 FR RS

5.6 REWIRIZ A AMHE G 2 738 B/ N HEFRIT 42 3= U B R
Gk
Ve ARG AR A AR A 5™ SRR -

5.7 MEFIRIZ A RYPHE G ES = EE HFI/ MR L4 5t-& BB % W 4
e RIS AR St .

5.8 REWIARIE A SO G 2EE T 7= 1E HOFI K/ HEFF T A8 BUES: 3 BT 40
e ARFESAR S AR T A BGE.

5.9 REPRSEEE N EGYI S Bt

5.9.1 AR E GRS R BUOR
RIS FRME, AREAS HEGILAC S .

5.9.2 AR AE: GBI FE AT 51 31545 2 B 4
T AIEGARE WIRARFHAT G552

5.9.3 AMEFUHR SR
I G FEME, AREASHEGILAC S .

5.10 FHRAEIWEME

5.10.1 AFSHR KT+ USRI RAT EARA I Z 2R E LR AL T B 15 5L 3l 9

R I A ASE GBI AT UL TR I RAT BARBR B ZOT R BRAT 3 B AT 4, HAl A AT
MR MBI T I SR A, aAER S g AT —E A 2B A TFE DT AT IE

R T AT PR A TR DT % 24 TRd AT 32 R PR 25 113K 4880 J1 JC AT BUAL 1

AT AT EIR AT AR MR SRRRE T 5 A TE B BB PRI AT G E . A%<
BB BTN B RAT FARSZAL T AR HEAT T K SRR ERDTSE, DOz B8 AAT
EAB B E AR SRR

ot

i

%)
o
p=:i|
=
o)
=i



RIS R TR 2021 45 1 FR RS

5.10.2 EEHHEWETHRFBHES SRR FIEREERF IR A
R N ASE GBI AT1 44 e 22 vh BT AR e 15 R R 8 IR S P 2 AR IR BRESR

5.10.3 HAh ¥ F=Hy Rk

JF5 ZFK & o
1 17 H R UE 4 11, 222. 28
2 | NMICIESRE K 1, 236, 956. 86
3| NSRRI -
4| ORI 540, 995. 48
5 | P EK 6, 009, 200. 00
6 | HAhIGK -
7| HAth -
8 &t 7,798, 374. 62

5.10.4 REFIRKFH KA TH B0 KRB 557 P 4

Frg e AN ] fiig7 4 Bk AfHrE o) b BB EHE L] (%)
1 113011 R4 609, 500. 00 0.98
2 113013 Pl 2 ot 444, 080. 00 0. 72
3 132018 G =gk EB1 366, 240. 00 0. 59
4 127005 ISTRZZ 0 286, 825. 00 0. 46
5 110059 TR Ao 256, 750. 00 0.41
6 128129 H AR fii 161, 085. 00 0. 26

5.10.5 REFIARET T4 R A AEGUE 52 PR 1% 0L Ui A
FEs ATEG AR IR 44 B P AN F ARSI 32 B DL o

5.10.6 BLHA SR HHERIFHADSCFHIR 2
AT H TS NN, I A0S A T R A REAFAE R 22 .

%Hﬁ}
b
=
)
pi



RIS R TR 2021 45 1 FR RS

§6 FBAEEH IR

BT
i H R BRI R 5T 2 A Hh I R B 527 C
A AT A i A 12, 115, 238. 93 3, 529, 724. 08
i A5 S0 1) 4 PR D 47 0 13, 445, 595. 11 25, 070, 286. 26
93 - i A SO ) < e g ] 40 391, 571. 90 2,079, 217. 79

et IR R 3R 7 A2 B (O
DU

5 B AR L 4 47 AU i 25, 169, 262. 14

26, 520, 792. 55

§7 ZEEHENEHERRERRAEERHI

7.1 EEEHAFHAESHBENHER

Ve AR HIA, FESE BRI ARG

7.2 R&FHENEHER RSB RAE ST S WA
Ve AR HIA, SRS BRI HI A B S B AL &

%Hﬁ}
=
b
=
)
pi



RIS R TR 2021 45 1 FR RS

§8 BMBHEFRKHIMERFER

8.1 MEMN R —BRFFHFESHBLHIEREET 20%KF R

S I A Y 5 A A 2451
% .
ﬁ% FATIL 2 0
N e T e W] FH ) JISALE] e A
wo | e | ! o Y
i 20% 1IN 1% 1% i tt
[ X ]
wu |1 [20A08D 0.00 | 12,668,918.92 | 0.00 | 12, 668,918.92 | 24.51%
VA . 5 ) . . ) ) . .
25 2021-03-31 ’
2021-01-29
2 0.00 | 4,107,641.74 | 0.00| 4,107,641.74| 17.95%
£ 2021-03-14
2021-01-01
3 9,699, 321. 61 0.00 | 0.00| 9,699,321.61 | 18.76%
2 2021-03-30
PR XU

INESE PPN &2 e B A

ISR AE P R R, DB S RBRAT AT RAT SRS LB, AR AT AR
S H I AT BRI A] REIAT BRI EAL -

2+ FEURIURE [T RS

FEA B A AL BB v IR BB 3 R R PTI,  SE 7R o e ELAURE [T 2K, Bt BLRFAT RS P REC
T I I A 1) A i ik e A B

3+ RGBT B RS

FEA R B L B e PO BEBE B AR TR IR0, 7T e P SRR R B R SR A8 A 7T e T I
—OE WM ATEEE B K AREL BN RS DT, PATAHOCHE SRS, ) s BT H AR

A SR R IR 3N 1 XU

R B < 0 B LG 1 A vt PR BB 3 B [ I, R < BN A T R < 0 7 AR B T R o) i < 0 7
T AP o

5. PERTE LR A A K X

FEA B O A LA B v PO BEBE B B PP R IBL i, ] E 3 S0P LR P s AR 5 B R S T 5000 7
7o, HEMATRESEATE LR Hefus ) el Tl R e A f .

i3
—_
9
=
pi=
—_
[o)}
=i




RIS R TR 2021 45 1 FR RS

§9 &#BEXMEX

9.1 £EVHHEF

Iy FEIE At S mh e sl B B R Z BB AR e (1 S A
2+ WG SR A U ISR R R 5 [

3 RN SR AR AT R R SRR B S FE A Y

4y R RIS AR TR R TR B DR AL I 55 4R SRR BT

5. IEMINAESE R LR - A &

9.2 FHigHL R
TV AR T DX AR R i 68 45 2905-2908 ' K 30 J=

9.3 EFHFR
R AR AW Baa S, nTERAIRE S AP S HA R AT .
AR, (021) 38789788 B 400-888-9788

ANaEIMAIE: http://www. zhfund. com

TR EEEARAT
2021 44 H 22 H

%Fd>~
>
b
=
)
pi



