HEER = H AR GEF RS %
&
2024 £ 3 BERE

2024 %9 A 30 H

EEBHEN: PEESTEERAH
EELEAN: RBRITROAERAF
WEXEHHME: 2024410 H 25 H



iR B = A E TR 2024 £ 55 3 FERE IR

§ 1 EERR

RS EHANWEE S MEF RIS R B RBOCE. R TR B KR,
TR FEN BRI FSENE L AERR PR AN T8 A ARAE AN ol B 54T

FEFE N HAT IR A IR A FREA S G S RPUE, T 2024 4 10 [ 22 HEK T AMRE
I G5 AR R ERIA R A GIREEA R, RERZN AN ERICE. RSERRE K

B -

e TN R U ARSI S SR ST SR BRI Z P 2 < B0, (HANPRAE SR S A
R AW SRR KRR B, 555 R AR R BE R A R A 4 I 1A

e S AN AR LR

A% TR RS H 1.
A RAE 2024 4F 7 A 1 HA£ZE 9 H 30 H k.

§2 S =M
F A TRiFR Wi = A A e WP U SR
4 FAUY 016431
e (it L 52 HFF R
HeAFEMH 2022 4 12 A 20 H

T YA I < A7y BT

3, 164, 785, 162. 62 13

BB H AR

PP REAZ G KL T RT S T, 3G SR I ST LB HE (BT 14, o5
SEILB I ARl (e .

B A

I SRERb e aier S

A GAELR A FIBT R Z G I B8 R Bk T ) i ot e it
AROLHEER I, 255 Wias KT BT, AL & i3]
IRESHIMSBACE,: fEFT B AT SRR LLPIRE AR T, 458
HEARFIFIRAIE. BRI KA T F TS, AR B [
WeaR EZF B ALy, RS R B i

(1) AMIBCE: STEMairadERl, | B ~rs - iE.
M B MG o BT, e B I B AR AL, 2 KA
ARt aS, I E FIR AL S KT [E A . ARIEA RSB R
W2 G P SUIRC S v, BB T T Sz U 9 5 T 3t JA S R s o,
SE i3 B3 77 G B I HE AT [ ARFAIE o 455 B8 ORI BOEE DL R £
F7 TSR BRI T AR RS AR D 8- o] S i 28 < T Rt
AT R PPAL, SR A A I ABC E .

(2) WIRSSHBCE . FETHEMRR, A LN ~hE.
FEREA G MG, BT R iR, RET =R ih 2 74
A5 TR Xof 5 TR B PR XS WA ot 75 L AT VP A » XAz 2 i 28 2% SUTBIR fr)
et AT T

%20 k121




iR B = 1 DT SR 2024 455 3 TR AR

M P B 7 T AR TR e TS 2 % e vt AR R BUBEAT B ELAH 5
MTTAE F 3 2H B AR A A MBI 2HL & v 2 3 XU Wi B i PO FBC L
WE S

T, B A im0

MAREE, RUEHA ISR E R R i

BRI, B A A IRt AE BB AR AT RE T 20 70 A

(3) FiFFIABIBCE /DN IR EEARIEE A ZESr, B LR
B E .

AR H SARIEAN R B AME G718 ARXT O E, DL DT Sk % &
HIBCE T TR, TR SR R SR s i (B A T 70 A, 458
OIS il A5 R R 2248 40 o FE 45 PR Z2 /KT B I R AT e R 5%
BB, 05 RARZACT BRI R E SRR 67, I E %
Mo TR G A S B L

MRS T AR EAREI, BN B E.
AT IR AR U SR -

RHRT AL SR [ 558 DRSS P A o =3 A v 1 et b ) S5 WA 8 XS A1
IURREL

PN PEIEN . HE SR AFIR0L, PR MR ) b ol o

(4) {5 BBt smg

AT GG AE N FRAE FI VPR LAl AT P9 A5 F RS B IAE SR T, 38
FAT AT FE T3 3EAN  F WA 55 3 7 i e AT N AG RS #EAT 73
BRI &, RSIE UM XS AT 42 Wt R R IR, 45 A IE R )
ATV RCE S, MAE AR B A &, B N SRIUE m B8
e 2t o

AT P BB H01E R GRS PRSI T AA+ Hrh AR it T
AAFFRIAE 5T 5 A B BRI B~ O LA D 0-50%; 436581 AAA
A5 I o AR B < BB A5 5 58 7 B EE 11D 50-100% . A3k g6 5
VPR AN E S IR S48 B2 52 PP ERATLAG H R A TP 4, 50
PO, W2 ARG PP AR PR S A3 2 ah L
RAT &R CAOFBEBERNESRED . AR SRAERGUHE, R
FAE FIVPR T BEAN BT & A IR AR, LA VRZR 5 RcAn 2 HE 3 A H
WIHBERFEL5E.

NP AR i e PR A5 FH RIS 5 AN 22 <eof S JUIRS T3 5 1RO A P 98 R
1T NIRRT RE T BEAT VAl o X6 TAFAEAS T U RSB B8 AT N BT RAT 1Y
TR, S KRS AL B

(5) [AbAF BB MG

AN 22 SR B RAT HRAT (45 FH B SR S sl Ak BE AT 3 A, £
A IS IR LR AT S T, X BT Jishth. W R T4 a
J&, WEFEA RIFBBUME A AT 5. BT, K
FIAIER VPR AR AT N R PP AR S S 7 3, R YRS 2EAT o
Il AT BB T RDNLAT HL K BB AT I J 4 B 110 20%.

2~ TS 5 SR

A GO RFFE R A S BIE, J7 R N HH R, Ry A%t
A RAR TR R 5 P BB T RTER T, R T2 BB T m sl PR A BT

Fo3u o121




iR B = A E TR 2024 £ 55 3 FERE IR

A, B AR XS, A2 T ORI A R A 7 K

B, BEEESR TN et THRKFE M5 )7 A s,
H IR TR AR B L&, A s HLA BUE e vr 4
ERF AR, AR SRR BATIE SRR IR, RSB L
F 5 AL BRI

b £ L AR HE e 2 i FE Bt %
DRSS 2 4 AR AHe N AL G, BT EZF AR G AR XU it A, LT
USRI TR G AR T IR A RS RS, e T RlliEe.

HEEFHEA Hh i e AT PR A W

e EA TR HRAT IR A AT BR 23 7]

§ 3 EEMFIIMESHERI

3.1 EEM SR

fr: AR

E B SRR

AR (2024 4E7 A 1 H-2024 49 A 30 H)

1 A SEI I A

54,705, 572. 44

2. YA

18, 049, 590. 16

3. ALY £2) 38 4 4 A HH A ) 0. 0064
4. BRI & 5 1l 3,372, 152, 727. 33
5. AR I S A E 1. 0655

E: L ERESWVGIER A ERER S ARA NNWEAS ) 2SI (Flan, g, JEE
W), TP G BRI K ER T A g .
2. AP I s FR AR e AR BARLE RN . RIS . HABIRAN (A A i EAE sk as) 0
BRI B H S IR,  ARARNE AT 2 s2 B N AR A e E A s s
3.2 &P {ERI
3.2.1 BE&EMHUHEN KR KR E R NSt LB B2 R L
MRS =85S
FHEIGKE | EEKER | gttt
B W EER | O—6 @—®
® EEQ | HREERO
HEEZ®
TE=1NA 0. 52% 0. 15% 1. 24% 0. 12% -0. 72% 0. 03%
2R H 1. 74% 0. 13% 3. 19% 0. 11% -1. 45% 0. 02%
TE—F 7. 21% 0. 14%, 7. 13% 0. 09%, 0. 08% 0. 05%
HAEE A
8. 89% 0.11% 11. 39% 0. 08% -2.50% 0. 03%
R Z A

p=i
H
p=i




iR B = 1 DT SR 2024 455 3 TR AR

3. 2.2 ARG AFAEMURES RTHFERKRZZ) LI5S RS BEAE R
RTFHI R
FRitgEE R = A BT SF RS ER KR SRR LR S s R 2 7

HAFELE
12.00%
11. 00%
10. 00%
9_00%
8. 00%
7.00%
6. 00%
5. 00%
4. 00%
3. 00%
2. 00%
1. 00%
0. 00%
(= o ) — uy o [ [Ty o [ U [+ — £ o 2] L (=) o [
AR A S U U R T G G S O
|[— s ER=IARSFRMEERIPEISKE — PSTR=IAERTFRES RN AR ENEE
§4 BEHARE
4.1 ZREHZHE (BEESLHE/NH) FH
EARFEEHFEESLHIAMR | F% Mol "
wa | ms ERaLR R i g
FIRER | BERE | FER
[i] WA F O FRlddert, FIE K45 A
pugzSiib i +. JHE RIIERA IR SR "R 5
[l IR 45 % BRI R AT, B A AL (O
e PRG-I A8 oy B4 vt i . 2 [l s
L[ R E A R A AR S B
gy W2 By CHRESHO RS
W, AL BB AL Gy W W [ Rt A A R
GRE% ONE) PRI SIS B EIE S R A TR
ﬂ‘¢ﬁ2wﬂﬁwﬂ THT A TR P H MY 5% B [ 2 U s 4%
TERE &t 0m % [ - 234F |k, 2021 4F 6 HiFAAAT TAE,
W2 i JIATE [ 52 B 25 5% 5 BB s e P[] e W e 1%
A% Faly, EEAHHFRFEH AL
e B S AN el B & A SR ABL L o
GZTH [ 7 WK 25 3 A s, BT [ e A e 2 T
R4l 5 FEE SRR B R T, E R e e, 3
i AAIE S, 2021 £ 8 AE 2022 49 HAEH
T B MR E RS IL S LT, 2021
GRE&% fE 8 A& 2022 4F 9 AR gl 25 15
H B RN RIS I G A, 2021 4E 8
% 570 Jt 12 T




iR B = 1 DT SR 2024 455 3 TR AR

H#& 2022 4 9 HAEH g3 ol o £ 27 2
IR RIS I EEP ., 2021 £ 8 HAE
AoAT G G SR RS 53 7 B UE S 4% BT
HEREZM, 2021 /£ 8 HEAF i
aifi i BUE R R A S R S A P, 2022
12 H B2 ASATR I FEE = H Bk
(e M I g A e S e as s L

bEiE

Lo EREER . AT E AR AR 5 BN SN R AT S H RS

2: AEFFALIE SCEN GEZFEEeLENMESF . W mPUEBEN G M 51 B B
INED HIFHRAE -

4. 2 EENX RGNS E S EERTE R A3

RSEHNERE YIRS ChR N RIS EIES IR 8R) KA SR EE M
(R BME, BRSNS M ERA NSRRI, AFEIRE RS M #iRra AR 2
AT, AMFAEE TS R JBAT 2 & RR R KT 9.

4.3 AP HEF U

4.3. 1 AP BB RHATHER

s QEFF R EEE AT AT LSRRI R mRHEE, 27 WFT. $5
5 W B HEE MR, MBER. SRR Rl R 5 S RRE EE B
MRFR AT AT T L E . ArlsidflEif s, 55 MCHIRE, BRA R &4 TR
R, WL HIBLG — TR G E, M5 =il Jg A T3 5 g BARPAT AL 5,
FEAPAE G BE T BRI TR SE . MASARSE . BT S35 PSR LAVESE: AR, R4EA A
W, W RS ARHEZE (BRIEEEHESN) KFEH RS . R TR AT I
U7 KA T A G i RoR 2L 5, AR ASRAE Gy A HEAT SR o %, RIS AT A
AW T A RE B AR AT AT N

A, A FAS R A AN RIS (8] B[R] R 52 55 i Z2 384T T i REEAS RS, 35T 141
RIERBAT I, XA ST i < B0 2H A YA i R A DT R HEAT T S EE T, JFEER RS 5 5 KR
BEAT TR PP 3 HT . ZHEREI T AE 5 WA TR AR E AT S S Jm o E A . A R

AR, A FRRYES SR, ARG AR R R AR 54T 1 giitt b, Tl
L A R R EE P RUE R 2 S, BRI  SFHNAT A2 2 =] B 2OR T DL R

4.3.2 RERX BTN ET A



iR B = 1 DT SR 2024 455 3 TR AR

RGN, AR AES 505 AT R H A5 5 RSB I HI0 58 ) AN
TR AZAE TR 2 H SR SR DL, 3T —ZiipiE s . itz 28 o F L rl g
FEAR VA G AA L E KA HE L H 0L, 2 IR I e ZORA & S BRI O
DLULEA T DL

4. 4 5 A S BRI RZ 1RO

2024 SE=FFE, RIRMTHPUIIRSCE . RELTELRMEE, WKRRFFPINE: BINEH 5
FER TRRLES, IR AT P Ak o AN RAT ST BSR4, RIBkE 9 A 10T 8 B2 A 11,
2 BRI R RGBT, ROUEh TAT, ROTRECGEMR: HIUTEKME, 4iRbk kK
I SRAT B B BUPT IR BB B8 T WA BUR FHE T

=FREANET BRI, T AR, R KECRR S Z kPRIt 7H
RIS NE, FEAFEGETFERE, TIPS meS, RSWGE NER T, 55
A D F HA el . 8 H & br 8t — D g, Tolk Al AR ) b i 52 S50 K IEE 55,
PR SR, R m i EE R, AT E ALY [ B B R S e, B

TR MBGR T, FRIKEEMRS . 7 AR MF CRETHERD BT S m oMo (AFF
WiH#RlE) R, JATHEI S M, 9 HBUs RS, TEMEBECRIEMA, iR
Lk, RATIIIRIER, WIE O KIEIRIR. R RAT M BER BT S A, R SORE
MIBE BRI, NGmIst e SR, HERE S MBCHRAER AL Y, B sm A PR RF S mI T B 2595, Tem
B AT T

NI, R RN R 7 3 AREBCRA RS, Sl Kam e REREE TR,
FE I NAT AT 8 H 28 [y AT R i M R KU S S BRIV T e e, R R GO AT A
BetEmind, AARSATINRAEIMESONL, SOlapHER: 9 AYIBCRER TN T, R0 i 2 bE
T, AEETUHESEI N, Gl RE R AU, R N stk K T, A5 A
s o AR AR 22 K B 147 G MR B AR i, (HEMALE TR, B2 L
Tty TR AN R I B ) B R, (B R AR S SRS A, W BB X AT 5 PR KR

9 24 HEWARXN I REMECR, JUHZCw “IUEZR. 2. R AR LHAER] ", SZRF
A MRS 2. REG AT, TR B, W RERATSREG S, BRI “ B [al
VA RF RIS 51 PERAT R LT m A R R IR BE TR, SCRF IG5 R . DA b
R BT R At T 9 S BURSCH

A 8 HEAUT O ErE iatT, 8 A M), JHaZ b i K AN R G K41 5 A

BT 121



iR B = 1 DT SR 2024 455 3 TR AR

BB 9 AL TGS LB RAMERFFE, KiEEREEE AWM, BRARRAGHEE 3 4
WARIRGUREE 6. 9 1 24 HIE, JHAInE 2 AR AR R GBS A & A

4.5 REBAZES R GRI
ARE 2024 F9 A 30 H, AFLSMHEIFE 1.0655 7¢ (EHHH{E 1. 0885 15). HERIN AR S
HEERK RN 0. 52%, (K TALGEFERE 0. 72 N H 4 /.

4.6 MEMAESTE ANBERES T HEPE RN
T

§5 RFEAEWME

5. 1 MEBRZEET=HABMN
e Tt H & o) i 3 S BT PRI EL A (%)
1| BT - -
Hrr: E - -
FewT - -
] 5 WAL 2 5 % 3, 360, 473, 147. 46 99. 61
Hrp: fiigz 3, 360, 473, 147. 46 99. 61
e HFIESE - -

SR E gy - -
BT A A R - -
SEN IR 4 il 7t 7= - -
Lrpre SEWrCIRIE 1) 2GR B 4 Bt

| B | R

\

ﬁ

AT RS H AT &A1t 12, 996, 740. 25 0. 39
HAth 525~ 60, 998. 25 0. 00
&1t 3, 373, 530, 885. 96 100. 00

5.2 MEHIRIBAT WA R B ER R A S

5. 2. 1 EHIREATW A RKBARZRRAS

T ARG NAGSEE, AT

5. 2. 2 MEHIREAT W REEBER R B ER R A S

TE: ARES AR, TR R,

5. 3 FIRIE A SMHE G E SR = HE LB F R BRE R R A

5. 3. 1 IREHIARIEA FOE 5 ZE ™ E LB N R BT+ 48 BER B 3 9 40

e ARG, AIATREER
% 8 U 3L 12



iR B = 1 DT SR 2024 455 3 TR AR

5. 4 MEMARL B MM AR MBEBEAS

F 5

7% Al

KRehE Go)

2R A ] ()

1

EESiE

30, 455, 639. 34

0.90

RATESR

w | DN

el fir

3,330,017, 508. 12

98. 75

Hrp: BURTEERMG

3,330,017, 508. 12

98. 75

i Ares

Al e Rk 51 5

TSR

AT (ATAZ D

[ b A7 5

O |00 (|| O1 |

Hoph

10

it

3,360,473, 147. 46

5. 5 EHIREA RPHE SEST = #E IR DHEFRET LA RSN A

5 |6 | BRAR ([ BE GO | ARME Co) | HESTEEERE] G
1 240214 | 24 [EJF 14 5,000,000 506, 211, 684. 78 15. 01
2 09240422 | 24 KIRIE KR 22| 5,000,000 500, 437, 534. 25 14. 84
3 240430 | 24 KK 30 5,000,000 492, 393, 150. 68 14. 60
4 240420 | 24 &K 20 | 4,000,000 403,963, 287. 67 11.98
5 240413 | 24 KRK 13 4,000,000 400, 380, 821. 92 11.87

5. 6 WM EHHIRIL A RMME G E ST 1#E LB R/MHEFRIBT 42 B SRR 35
BH 40
T AT SRR AR FRA G SCHRHIESF

5. T WMEHIRILA RMME G R ST HE LB R DNHRFRIRT L4 5 &R BRI
T ARSAERREIRARFFA RS-

5. 8 W EHFHIRIZ A RME 52 S T ™13E HBI KM HEF R BT L2 BUER R B 4
e ARG NAGIEE, AHATAUERTE.

5.9 MEHIRAZE SR I E M Z1F O Ui Y

5.9. 1 A3 H AT B R BUR

WRIEREERMNE, ARENSHEGIYLZS) .

5.9. 2 TREHIRA RSB B E G SR AR 8 A

TE: AREEEARMRE WIRAR I E AU 1T .

5.9. 3 Z< HA B R H SR B VR




iR B = 1 DT SR 2024 455 3 TR AR

WIER A A RAME, AESEASSEEMELS.
5.10 R ASMEHE

5.10. 1 AEESHRHE AT B IEF K RT EEAPLE BB EMITLRFE, K
RGP Hl—FNZBIATTEDT ATER
575 A AR e B0 TR (0 T A4 UE R (R AT AR A N A 1) S SR 2 A A 7 1

5.10.2 BRER BN TR EERTEHES S FRAME N EIERERE
G WIN AT BB AT A ISR P B A2k & & R E #1821 AR

5.10. 3 H ALK F=H Bk,

75 R &8/ OB

17 HARIE 4 60, 998. 25
ISR 7 53K -
IMcdiveil] -
RSO JE, -
JSLHS ER R -
FoAth R -
Fopth -
it 60, 998. 25

0| N[O |O1 |k |[W ||+~

5.10. 4 REHIRFFA HI40 T 7 BT 7] 3 #5355 A 40
TE: AFEEINAGTIE S, AT AT .

5. 10. 5 RE WK AT+ B = A7 1L I8 52 BR 1% 0 B 4t B
T AREERAHES, ST

5.10. 6 BEA SR A FHER AL SCF IR ER 2
AHe e U DB R, I A5 502 8] ] REAFAE R 22 .

§6 FF R IE S M HZ B
BT A
15 B A3 4 0 AU A5 2,258, 199, 450. 10
15 HA A (] 5 4 e HR D 7 0 973, 848, 792. 48
el S BRI ) 3 4 R R 0] 47 67, 263, 079. 96

T Y130 ) B < 7 0 AR SR A (A A
UL -7 D

o100 4k 12 51



iR B = A E TR 2024 £ 55 3 FERE IR

S I S B | 3, 164, 785, 162. 62

§7 H&EHANZHERRERRAEEHR

7.1 REFEAFHEESHBRIFL
T AN, BREEHARSEAESE.

7.2 REEENBHERERERRARET 5N
T AN, EEE RSB RS AR

§8 B R E R RN HMERER

8. 1 R EMIN B — R EH A ES L ELAIL R BGET 2055915 5L

s s I FE S AR i WS WIR A RSB
X
e SR S
AR
AL 5 2 X
# . s 4] FH I 2[R - "
| e | BEET o o o FAEMGE  RELEEE Co
* N 130 1370 1y
51 20%H B 7]
[X.[A]
2024-07-01
1 % 941, 417, 451. 76 0. 00 0.000941, 417, 451. 76 29. 75
Ml 2024-09-30
&3] 2024-07-01
2 E) 470, 543, 854. 70464, 787, 607. 66 0. 00935, 331, 462. 36 29. 55
2024-09-30
P AR XU

INESEEPA N & Y€ S s ) o3

AEE G AR R, DRSS B AT A S G e, AR IR AR
SIS LRI AT BER RGN ] A BORIEERL .

2+ EARE B (g JRUS:

FEA S A AL B B e BB B KBTI, B 5 s VAU [ 2, SR iR A3 AR ml g
TCVE T W6 ] i RF AT 1) 4 2 e 4 01

3+ FEEHREL N T EU X

RS MBI G BR mSR A R R G, MRS BEEEMEED, e RraiaeiafEnl e
i — € PNXE. AL BN REEB IR TT, PATHICBBIRNE, 19S5t H xR,

A B E MR 1 KU

FEA BE < 8 LU A 5 RO 500 3 KU [ IS, B < B N EAT 2 S W 7 AR B RT E 2 0 2 < 5877 19
{H & B BEEN o

5. HRATA LG A R B XU

R SE O W LE B B RO 30 8 SR TR e B, AT R BOE R B [ A 0 < 8 7 R SR T 5000
Ji76, MR SEURE S 4l FialE )y N8l s R 4E 5.

H o110 3t 127



iR B = A E TR 2024 £ 55 3 FERE IR

§9 BAENMHER

9.1 FEXHHE=R
Ly A ERIE I 2 S AR il T 4 = H e P I 27 RIS BB 3 e 1R S A
2« PilEEE = H TR RIS R R e S R
3+ TR = A e W UG 2 RO TR B B SR B X
4y PR = H TG IR RAIE SR 4R 0 3 55 1R B AR B
B R I FESR R P 3R I A% T T

9. 2 FERHL &
T VR AT X AR IR T B 68 5 2905-2908 = K 30 2

9.3 &R
FREN AR S BUA SN, TERAARSEEAPRESEFHAR AR
A HTE:  (021) 38789788 BE 400-888-9788

ANFEIMEE: http://www. zhfund. com

FHERESEEARAR
2024410 H 25 H

% 1200 3k 12



	重要提示
	基金产品概况
	主要财务指标和基金净值表现
	主要财务指标
	基金净值表现

	管理人报告
	基金经理（或基金经理小组）简介
	管理人对报告期内本基金运作遵规守信情况的说明
	公平交易专项说明
	报告期内基金的投资策略和运作分析
	报告期内基金的业绩表现
	报告期内基金持有人数或基金资产净值预警说明

	投资组合报告
	报告期末基金资产组合情况
	报告期末按行业分类的股票投资组合
	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
	报告期末按债券品种分类的债券投资组合
	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
	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
	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
	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
	报告期末本基金投资的国债期货交易情况说明
	投资组合报告附注

	开放式基金份额变动
	基金管理人运用固有资金投资本基金情况
	基金管理人持有本基金份额变动情况
	基金管理人运用固有资金投资本基金交易明细

	影响投资者决策的其他重要信息
	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

	备查文件目录
	备查文件目录
	存放地点
	查阅方式


