FIERREA RIEEER G IR R E
&
2019 455 2 2

AL

FER G

201946 A 30 H

HEEBTEN: PEESETEFRAF
EELREN: PELIHBRITROERAF
WEXHHR: 201947 H 19 H



H R IRIE R A 2019 AR5 2 ZRPE R

§1 EERR
R PN E o S ORE AR & TR B R RC B VR SRR B B s
HexF FE A BCSE I L A I 0 6 BE M AR AN Sl B AT
FEFEE NP ELERAT RO A R A AR A RS FME, T 201947 H 16 HEZ T A
R P EIM S ARRR . FERIAR T A G IREENE, REERNEAFEERICE. =R
R B BRI .
G TR ARSI F B R 5 1 S 0 B A B T B 4 W, (RN RIE RS & — e B
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
AAREWHE 201944 H 1 HE2Z 6 /30 Hik.

H

§ 2 HE& R

F TR H R RV A

Fe 4 ARG 001279

PN 001279

Y (e BL I

HEEFERH 20154E5 H 20 H

i BRI S A B 0 227, 063, 648. 43 4

b b TERD EMA S KRR T, 14 RS0
) A NG R g

1, BE7e g

ARFE L TN [ P A MG Br e S IR B 4>
BT ASFEAT LR JE 34 S 43 T T, mﬂﬁhﬁ?%
ST, PR [FIE 25 1 T 35 0 4 i i (el 2
JSHRFAE ,  ZhASH 8 JE 4 0 P R A 2t %ﬁlm&**
T I e

2. I BIREE

(1) ATk % 5w

AR FE 4 32 B % W42 % TR ITRL AT M 2 iy TR T A 2
YR T A [FIA T 1 3 g 1k

RIEG LT PRI EAG 7 xR R AT 4y
B, HEMET RS FAE T T AR
VUANBY B, AR AN AT Ml 7E 72 I 20357 J 30 45 B Bt 2

g
2
=
o

AT IR UBLE

A B G AR EAT WA B R A= d FE A b, B ATk AR

W N GG . K BRI A B DU AN B
20 13 W




H R IRIE R A 2019 AR5 2 ZRPE R

B, KRG SUINBRRT R AT AN B AT A C
H.

KEE N R Z AT A E, FBATI A A
JE 53 BT (0 e 3 AT AT R i

(2) JBEERGIL NS

KIS N REIEAT I N A BOE B R e Bt 5
TSNS G E, G EARAN LA
A AT PR

D E&EJra

AR HE G X S e b T A D AR AN KT ) I
BhR WS FRPR RSB AR PR AEEAT 8 &40, DABkik
A BT W05 BFE AT 1A

2) EM

AH G FEIEIS LRSS, A S A A
Rz O AL, EAR T EAR NS, TR1T
A B EEA R A R A W], I B R 6 0 ] v B
TREL EHERCRACT AT, DU ORI R FE Hh R0k
Pt A

3. fi R4 BT SR

(D AMRE: ETEMAEFEEEANL, 8k
THIRRE. RHZEWET AL, e 20
LU, RERPKIIMARES, dik
SE RSB 7 [ A S o AR AN [R] RS B 77 4 2 M
ST AR E M, B m T IRE A i 10
HIRRE B, BB (515 BT P TIC B IR S A T )RR AE o 45
HRMBR. WBUCEE DL R 27 3 Bt kR 404,
AR WS 2t 2 A5 B g & T[] 5 AL 2 2 4 kT B R AT X
B vPAl, A E R A AR E .

(2) WIS MBS B THEAEE, | Eim T
TR .

(3) RFFRANEE /NP EEARIEE R ZE
M, H B %E~RE.

A B S AR R 2R 65 7 A A3 27 TR AR AES A, DA
FLIT LM R R IR S i AR, R SRR i 26
SRS S AR AT AT, Z5 A AT S A AT A
FIZEAAL o FEA5 R ZE KPR m I R bt . Al
fits BB IR o> SRS AR, EEH
P ZE KPR 1A B 53 S5 R 20 27, AT A
iR LA S RN B R BT LA

ANFFIE R BTSSP ERAEE N, B MR
TR

4y BEPEICRRIESR T G

KK AL TN GE RN FE AT 43 AT IR BE Al b, X0 9%
YRFUESS BRI e R {5 P XS Tish
P AT AR i 52 AT PRI 45 a3 AT o 14 0 1 4 7 T

3 0 13 W




H R IRIE R A 2019 AR5 2 ZRPE R

N, PP EA SR GBI A AR S A B R 3
JISRAEAR A5 58 RS A AT 3R F RS T RE IR A S &
ez«

5+ BUIES B 5K

BOIE A A BV 55T TR, 38t 5 9 1
SR g SR ], AA T RGP IEE. AEekis
RUBUS E AR, AR S Bl BRI IR
kg ES, GG ARSI 5 H G IROUBEAT BUIESL

IR
Lo

b 435 bl A FE v — AT E IR (BUED +2%.
AEEGNBETIES, B TIEHRBEEES PR
JRUE VAL 2 AR FIE W P, T RIS R0 B A 2 K PR T i S A
&, mTHHEREEMERTSEE.
REEFHA rh i I 4 B PR
REEEN TR ERAT A A PR A A
§3 FEWMSIIFEESRHERI
3.1 FEMFZIER
Bhi: ARt
FEW 55 Fa b WEL (201944 H 1 H — 201946 H30H )
L AHA L SEB s -8, 794, 288. 29
2. A A -6, 389, 544. 68
3. IRV 35 35 4 4y B A HH A -0. 0276
4. AR LG 0 208, 182, 826. 48
5. BAIR B S0 AiE 0.917

e ol AMIFE 201944 H 1 HE 201946 A 30 H, RS \ESFRARANGREEENTRA A
NI EAE 7 J: 45 110 %5 002 FH B, RO B[R 255D, F N2 IS SE BRI 2 AT A T BT 4187

2: AW SRR R S A MR RN . 7 las . HfbiN CRE A R ERsh e FRE
KBS AR, AR AR A A< ) O Se e b AR 2 S A1 A B2

3.2 EEFERHR

b
IS
=i

N
/
[N
w
=




H R IRIE R A 2019 AR5 2 ZRPE R

3.2.1 AR EE S BB EE KRR 5 RS L EE s 2 1 HE

BB

FER KR
)

B R
%

NG Er &S
& RS

Niad e 31
Yoe s R b o 22
@

O-B

@-®@

dE=AH

—2. 86%

1.37%

0.77%

0.01%

-3. 63%

1. 36%

3.2.2 HE S &AM URE S R AR KERZ) KL S5FRMLS LB Ml a8 %

B L
Bk g O A R T HP RN A 5 A 45 b o i 2 32 ) P sE B HA o LR

14.79% -

4.93% -

0.00% -

-4.93% |}

=
uh

Ly

L}

o
=
;
ob
=)
uh
o
o
&

P01 E-03-15 |-

]
1]
1
S TuR N 1 | S RS

LN L ML = PO S N

— Kb BPRUR P RUR eae — lef b R Tl

#
o
=
b

=

2018-09-01 {[----d-emermmfor oy

018-11-154|--
2019-01-294}----4--

-
£

LT T s




H R IRIE R A 2019 AR5 2 ZRPE R

§4 BEAWME

4.1 2B (BESELEND) i

w47 HA%

AT S 3 < 22 P PR

IR H ]

B H

ESF AL AR

Wi

BN pa

St
E o
s

2015 5 H

20 H

- 17 4

EegeAd, EH K%
[ Br %7 5 2% Lk A
+oo DR E TR
1Tty A R A7 il
AT S s HEIE
770 R TTAE A J %
2, RS A
BIRA AL,
FIERA R TTEA
A ERAE ., HEE
Ire 2012 4E 7 HiEN
KRAFTAE, EAET
BEH L PR
2, 201545 HE
2016 4 6 HALH gt
I 25 R V5 L B VR A
RUIE 5 5 B R dk 4
2P, 2015 4E 5 HE
2016 - 6 HAFEH i
SR AL 28 457 7 TR AIE I
wikeEegH,
2015 4F 11 A% 2017
T AfERiERER
TR B VR A SRR
wikeEegH,
2015 5 5 AZEAATH
TR 38 1) R v e
TRA RIS 7 4
HEgH,

E L ERERH . AR H IR A S B S R AR S H RS

T 2: MEZFMLEIE SCEMATAE 2 GIEFRAL Mlk N 53 BEAR A B AN HIHE SRAE

#

o
=
N\

/|

N
w
=




H R IRIE R A 2019 AR5 2 ZRPE R

4.2 BEAXRE A A B /R TE 1B O3

He G B B NAER T I AR Y (AR N R RS R S 0D A Seik izl
(REEFD) MME, Bt emaisa NERR m, AFERFEESOHRG AR
W4T A, ARSI EUR AT 2 e R K

4.3 ARG E I
4.3.1 PR 5 5B EKIPATH

R GEFF IR EEE AR AT Z SRR EIL) KA FMRHIE, AT MBI 55
G NEEHFE AN EAT, MR GO —Hig e, —golin s 58 g i o)
MR AT AT THALIE. A EEHEVT. S EMRHIE, ZORA R SHE TR
R, BREGHIRLR — MEERLGHE, M5 W R AT AR BARATHRA S,
AP G B rh EOR I (AL A tide. HUBIM I, ZRa-PHG73 AV S, AR, R4 AR
W, B RGFEIE ARG ZE BRIGEAE S KR H RS . TR AR 7
17 KL M G TR RS 5, BVA R RAE G i AT i di A%, KRS aT A
A RWE 1A R I HIAE A AZ S AT N .

AR, F AN R 2 A AN RIS 18] B R 131 32 23 i 2 04T 1 AN RFEA IR SR, #E4T TH
FRMMBBLAGL G, X AR SR A G AURT 2H A WS Al R N SRR AT T BT, BT XA S o IR
BEAT TSRPS0 0T o ZAEFE RNV 5 A HE AR AP S S s e 4 . A R

ARG, A FIRYEHEEESR, WA RS A R R B A 5 3047 T geit o, X i
LR F L P RUE I W58 5, P BESRAR O 2 S Ao St N2 R =) 11 B 2R T DL R

4.3.2 RHERZ BT AT UL

KAREWIN, A REAES 55 AT R H A58 5 A B B BRIL AL Gy B AT
FERLZUE 7 24 H BSE R 5% LG, X T —ZiTIgiE s . i 7758 & v L) AT RE
TR A3 5 MR i ik B B R S 8 A58 S 0L, 2 w) U RR 40 1] 52 40 g 2R 20 & 2 B4R A AH SC 1
BB T LR IR

4.4 MEBNE S RIS E T
2019 P, ENLHAARK B, Tl A SR R, i S RIS o

o7 13 W



H R IRIE R A 2019 AR5 2 ZRPE R

XS AR A BOInK, CPT _bAT, PPI 4k%: N7, SR MBURE A VER SR, BAHRITH

PR RAT A RO, FERBIL T SRAT <7 DU IR 2K ) 1 12 B 4R R 42 E

4.5 HEHNESKN SR

FE PreeBE AR, o5 5 BEAREE, 5 F S T a6t B Nk 2000 12545, 1H 6 /]
JRARHIFRIT A -

237, WG a KIE Nk, FE@ BT, ERFERET HER 5PN, Bl
YLEORTUNIDEEL /W PN e 0 Qb7 ) AN vy St A 2 8

ANFE AR IR S 2 EE IR A, R T ARRATER SRR & L S R
B, BERFEITEN 56, tHEALAEAT L.

HE 201946 A 30 H, AELSHGEFE0.917 76 (BEIHEH 0. 917 I6) « RSN AR S
EIE K F -2, 86%, (KT ILGiFEME 3. 63 N H 4 4.

§5 BEASME

5.1 EMAREESH=HESHMN
o i H &8/ O 5L MBI (%)
1| B 110, 720, 405. 58 51.88
Hope 2 110, 720, 405. 58 51.88
2 | EEHH - -
3| EEW R BT 5,811, 339. 80 2.72
Hrp: fiigz 5,811, 339. 80 2.72
BE R CRFUE SR - -
4 | REREE - -
5 | ERhfTA R - -
6 | EAREEmME™ - -
Horre SEWr =R SE IR &
SR i .
T | BTSSR AN S AT 95, 598, 362. 24 44.79

# 8 0 313

i




H R IRIE R A 2019 AR5 2 ZRPE R

8 | HAhwr~ 1, 305, 429. 09 0.61
9 | &t 213, 435, 536. 71 100. 00

5.2 REMRIZITIWSRIRERTALHE

o L AR GE) Egéﬁ(’;)@ﬁ“ﬁ%
AR RS B D - -
B | RAN 1,016, 899. 00 0. 49
C | #Hili&lk 59, 419, 821. 29 28. 54
b CEVANEE DN /S W& & Yy 1L V) ~ B

A
E | @yl - -
Foo| itk mEE - -
G | Bz SiEmigELL - -
H | fFEEmEigol - -
I | e THFE R E ARSI 50, 226, 708. 75 24. 13
J | ARl 33, 869. 94 0.02
K | ek - -
L | MBS RS _ _
M| BRSO RS - -
N | KR BRBEAT A st i B - -
0 | JERARSS - B3 A AL RS - -
P | #F\ - -
Q | BAAIte TR - -
R | 3Cfb. RE R 23, 106. 60 0.01
S | & - _
it 110, 720, 405. 58 53.18
5.3 MEARIZARME SEET = HE IR/ DA AT T2 RS R4
e | mmAEm | REAK | BE GO | AfhE G | Doeou o
tefol (%)

1 000063 PLIE TR 587, 800 19, 121, 134. 00 9.18
2 600588 F & M 5 597, 853 16, 070, 288. 64 7.72
3 300451 N3 972, 546 14, 539, 562. 70 6. 98

o9 13 W




H R IRIE R A 2019 AR5 2 ZRPE R

4 600536 H [ A 238, 775 12, 815, 054. 25 6. 16
5 000831 hAr L 348, 400 5, 654, 532. 00 2.72
6 000733 PRAERH 338, 500 5, 578, 480. 00 2.68
7 300394 RF G 192, 100 5, 305, 802. 00 2.55
8 002138 Jiji2% FL - 215, 500 3, 788, 490. 00 1.82
9 300578 27 138, 180 3, 638, 279. 40 1.75
10 601012 PR B AR 135, 891 3,140, 441. 01 1.51

5.4 W& IR M M RABEFRELE

=2 fi 5w ARME O i B4 U P B ) (%)
1 | HEGigF - -
2 | JTER - -
3 | SR - -

Hrp: BURMEE R - -

4 | kiR - -
5 | kAL TS - -
6 | HHIER - -
7| AR (RIS 5,811, 339. 80 2.79
8 | FhkAFH - -
9 | HAk - -
10 | &it 5,811, 339. 80 2.79

5.5 & BRI A RMHE 52 E B RE E KRR I BT L 57 3 5 B 41

e | MBERE | BEsE | HE GO | ARBE GO 5g§%2fﬁw
1 123021 JifE# 2 53,173 5, 737, 366. 70 2. 76
2 128061 | Ja BH#: A 280 31, 091. 20 0.01
3 110058 | 7Kk b fot 290 27, 407. 90 0.01
4 113529 | #amkifn 120 15, 474. 00 0.01

5.6 M EHIRIEZ A SRMHE G & T ¢ E HBIR/ M HEF BT+ 42 B SRES R R

il

T AFEGAMREHIRARRFA 57 SCHALETR .

5.7 MEHREARNE SEEFE=HELH K/ N EFHIT L2 R EREHA
e RESARETHARRITFARE)E.
% 10 71 4L 13 T




H R IRIE R A 2019 AR5 2 ZRPE R

5.8 5 HIR LA SRMHE o5 E G T 3E BN HERF R BT 42 BUES % B 48
I ARIREEAR YRR FFABGLE.

5.9 M EWREFEETR R KB 5 18 0L A

5.9.1 1R & HIARAE S B AR B 5 R4 25 B 40
E: ARSAREWIARRTA BRI EL.

5.9.2 AE G BRI BB BOR
T BURES G FME, AREAS SRIRNIELS .

5.10 R E RS E S TR K E I 5 B 0L i

5.10.1 A3 E R $ i J B BUR
VE: MBS AT, AESASHEMBHRLS.

5.10.2 R EWRFE ST R K E U M8 2 B 4
I AREEAMEHIRARFFAE G AL,

5.10.3 A3 E R R B R0
VE: MBS AT, AESASHEMBLS.

5.11 |FHEHREME

5.11.1 FEEGE R K+ IS RIT EARE R ZEE DS AL T3 K15 5L 3 9
T I P AL 3BT (0 A 44 RS IR RAT R i T 1D 57 5 U A B AR 7 i) L I
—HENRZBIATHETT. ATIHIE.

5.11.2 E & HIHT+ 2 BT HE S A R B 20 B R P R DL 1 B
5 ST P A A 14 I S T TR e PO A6 IS P S I

211 51 313 W



H R IRIE R A 2019 AR5 2 ZRPE R

5.11.3 HARBEF=HI AR

e HFK e (o)

FHARES 132, 404. 27

ISR 77 5K 1, 095, 086. 89

IDLigireil -

N &IRSS 24, 600. 07

A ER D 2R 53, 337. 86

FoAth YR -

IR -

HoAt -

O |0 || || |wWw ||+~

&1t 1, 305, 429. 09

5.11.4 HEWIRFFA B4 TR B T # Bz A

TE: RIS AR AR RS A AT 5 B ol 58 57

5.11.5 REWKAT+ B BRR P FERERZRE LA
T ARSI 44 B S N AEAE B Z RS UL

5.11.6 WHEASME MR M THB I 2
E: AREHTUEIARRR, 25 ST R G LR 2% .

§ 6 TTHAESHIEZ

ALy

05 SR e < 00 i

239, 065, 484. 99

5 7 T30 1) e < A DU 80

19, 936, 415. 45

i < 7 ST ] e < B ] 3 40

31,938, 252. 01

T ST TR R R o AR B (A s> L7 =7
HID

0 T A < 90 i

227, 063, 648. 43

%12 71 13 ;W




H R IRIE R A 2019 AR5 2 ZRPE R

§7 ZEBENZHERTRERRFEERER

71 & EEAFHAE SRR FIL

T RGN, REEEARTAE RS,

7.2 ZEEENSHEAREBRAFEER 5P
T ARSI, AT RS A SR A S

§8 BENHHESFR

8.1 #EXMHEF

Ly [RIE S 2 v 3 M 5 B v i AU ) SR T B VR BRI S P R e < 1 S A
2 HHE ARG A RS T ER S R F R R  S TF

3 AR A R B R S IR SR PR B A DL

4 HER AR M) R T VR TR S 5 e W S5 R A AR B

5 R A FESR B T LR I & A

8.2 1715
LTV AR X AR % 68 5 2905-2908 5 2 30 )=

8.3 AR
BEREX ARG PE SN, TR NARESEEFEATERSEEARAA.
B HE: (021) 38789788 BY 400-888-9788

NEMEE: http://www. zhfund. com

HIBESEHARAH
20194 7T H 19 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


