g AR B R B SF RR E < 2016
FF 4 FFERE

2016 4 12 A 31 H

EEEEAN: PEESTEERAF
EEFEN: PERIVBITRGERAH
REZEHBER: 201741 A 20H



HRIE T 55 2 2016 AR 4 FRPE IR

§1 EEHRR

FEE AR EF S LEFRIEAR RS TR RRICHE. RS EE iR,
FEXTFL YIS HER R e B AR A ) S DT
FEFEE N EARMARIT IR A IR A ARIE AR S FME, T 20174 1 H 16 HEK 7 A
A I SR SRR B A SIS S AR, RIEREN BRI, RS
NE AN DN b
Fe G R VR LR F SRR 5T I IR0 FRAE PR 0, (BRI R & — e A
SRS AREIAREI . BTH KUK, ST AL BT P S nil LA 40 P A
e EE AV LR
ARG I 55 B RER W 1T
AAEWIE 2016 4F 10 H 1 Hig% 12 A 31 Hik.

§ 2 BEE= RN

FE G HRR g T i i 77
S AL 000003

5o A 000003

Y (SR LT
EaAFAMH 201343 H 20 H
et BIR B S A0 B 300 73, 201, 020. 79 {3

ARSI DL FA 5155 9 BB H b, AR/ %%
R A S XU R b, FE 04 W] e e
AHEEL BRI ) AR S e RS AL, SR 7
SRR 1B .

B H br

1. BT e B g

FEPAG R Bl b, i e [ N AN A BT
H UETF T E AT B B TEGE BL RS
FH XRS5 150 45 DR 25 PO B, 0 4% K2 vt 7
(Alfefin. ISR 61975 EARIZ G EIHI B
PR RS WSO B AR, T AE % RS B8 77 2 TR i3k 4T
BARZANE, S5 NEEE T SRR Aa g m
o

2. T%ﬁﬁ#%%*%

(D —Ziiy

BN S 5 A REARTINT . RATRARBLF H
TP AR B s B AT et — i i i, BT S
RN 3 BB 77 37 400 4% 45 DR 25 Al b e sz i
R

¥ 20 14w




HRIE T 55 2 2016 AR 4 FRPE IR

(2) ZZhiy

e e ERE S, SeEHERm . #
WM M A ME D BTk, AR RS
W HIRTEE E, R AT R M EE . A%
AR, BV m iR s FN, BT
AR BOA BEE SEATIE ML [ MZIEARL. 42
AT RS SRR, DRlIL, 3B BEVRAE BT & 26K
ARG HEEE, 1P TERE— R ISR
Wlzxo 535k, T AT EEGUAIRR AR 2 18] AT REAF
FER AN ERINL 2, B, 57 EE )
ESER VR e IR

3. BRGNS

R IBOR) 2 50Ems . WIR AR SEms . [E SR . 2
ZERME RN TR IR FESRMS,  PIWT AR TR FE 2 57 A
SRS R BERIARX R BEAE,  FFifE ARG
FEHET - ECE L], I A R fE g (E
HAx.

4y TN AL SR T SRS

Xt RN AP AL SR PR3 B 3 2 DA b R B2
SR e, F AT RL SR A5 45 T XU, K i 5
PERS . B, B LT R AL R B, Rt A
AR AT, AR A T R XU (147 M
Hxk, d RS GURAT NS E BB &
JERTSR . AFENAHEL WSRO RAZ R RE 157G 00

e
5. IR MG
(1) —Zthiy

(S V& E N TR E W E VAR Vi =
IR EEAEAR R, IRAWFIEE ORAT (1P0) 2
(T 2 R AT, AR AT 2 ] RS R A
SE AT (R8T P A SRS

(2) 2ty

AT AR € B M S et M 4 5 07
2, ALSea £ BA AR LB 1 IR IN fil {E K P
ZiE RO 3G A0y WD s N B a7 S A
LA ARNREAM . H BRI S
Wi 7y MismEMRE ST RASIERIRE /155 . E B
PrEZOE: MEACHER. BT REER. &
P 55 F0 555 -

oo 15 bl T e e O X TO%+ LR 1

R L
Absbes Rt FHFE B S X 20%+ _AFLT FIFE X 10%
ARIEGNFHFISE, B HEHEREE ST
ST R RUE AP T 2 ot A, L T XSG N 3
JRUBG AL 25 R

Wt ACHR TR A MRS, T m
k.

¥ 3 14




HRIE T 55 2 2016 AR 4 FRPE IR

M e TR TSGR, AR e
J&& T RSP B e B P 7™ i o

A== N rh i L 4 B T A PR A 7

HEEFLEN H RO ARAT B4 A BR A

INER & AN AT HE AT R R 5 A HE AT 5 5 55 C
N IR 5 AR 000003 000004

T IR T g o Gk S 4 AU A

35, 735, 528. 69 13

37, 465, 492. 10 7

§ 3 EEMFIEIEMESIFERIN

3.1 XEWM &Rt
Bfr: ARt
F B 55 e b WEY 2006410 H1 H — 2016 4E 12 A 31 H )
Hg ] A F A Wt ] i i 7 C
1. A sEE -1, 318, 203. 01 -1, 415, 187. 42
2. AHIR)E -1, 579, 791. 62 -1, 694, 673. 46
3. IR 3 A BUA ARV -0. 0432 -0. 0446
4. BAREEG T E 28, 938, 144. 86 30, 547, 018. 70
5. WIRESMBUHE 0. 810 0. 815

VE 1. ABAFE 2016 4F 10 H 1 HZE 2016 4F 12 A 31 H, RIS \Eisis MuFERESmEiEA A
N B Gy S - 2 F (i, W, TBERI 3R 46D, T N 2% FH G S BR Ui as /K B T AT A1 400

TE 20 RO S as fE 2k e AR SN - BT aE

BRAH IS 2 R A, AR Dy A 3] S B a n B A o fe (i AR sl i

HAtle N (ANE A SAEZE S ) 41

3.2 &R ERN
3.2.1 AR EHESHFUHEN KR R E S RS B 28 R 1
HRE AT AR A
N FEE | KR | WA | LG R B ~
B x| mezo | mraxe | smmeze | OO | @790
ﬂ?;:/[\ =5. 15% 0.51% =2.49% 0. 45% -2. 66% 0. 06%
HREE AT A5 5 C
N BEMK | SEMKE | UAEIE | Wit | B
AR 20 | w20 | muaxe | axmsze | O © | @@
T
J =5.23% 0.51% =2.49% 0. 45% =2.74% 0. 06%

&
ESN
b=l
H
N

=



HRIE T 55 2 2016 AR 4 FRPE IR

3.2.2 BEEEFAEMURES RIHHEHKRRD KIS RS RE AR &
ZHHI B

AZLIE G O 5V TG AR 5 i) J0Db 5 L A i T WA 20 238 1 by ke 34ons LE

105.53%

93.81%

52.08%

70.36%

2013-03-20
2013-05-28
2013-08-05
2015-02-08
2015-04-18
2015-06-26
2015-09-03
201G-03-28
2018-068-05
2016-08-13
2018-12-29

2013-10-13
2013-12-21
2014-02-28
2014-05-08
2014-07-16G
2014-09-23
2014-12-01
2015-11-11
201G-01-19
201&-10-21

— R L TR DO R — ol L R R

&
a1
b=l
H
N
b=l



Hg T i 55 2016 AEAR 4 ZERER Y

CLHE G 7 40 B2 T Y3 ALK 6 5 1 0Tl 455 L e e WA 25 6 1) D e o 3o L B

106.67%

k
23.70% — j
11.85% 2 ; ; :
' H H H
0.00% -~ * : : : : : :
11.85% : : : : : : : : : :
o o @ o Il - o =} m @ m - O
ol ol Q = ol Q i ol Q = - o oo
@ It} e I~ @ o + I} @ - - @ o o
o Q o o o - Q Q Q= 2 2 A
o o + =+ + + 1 0 1 [ls} =) ) Jis} s}
= - - = - - = = = = - - - =
o o o o o o o o o o o o o o o
o Izl [ o [ Izl o [ o = [

—— Clp N £ W0 KA B H YDA B —— Cil b ke O ol

§4 BEARE

4.1 &2 H (RESEEPH) i

EARFESHFESLBIR | IEHEML .
o M Tamew | mERm | R LAk
ot Al TNRSeAE, SRR 4 f
PENTAPIIN . TR UES
5 4e R AR AT R TEE,
G4 Yot P A R TE A A
W g 1 WA, Kt NTF R
58 IS 2 WA RARE (RAEFER %
e | fEFF AL 2014 4F 3 TR BR AL AT B ER
MRANY S N - 18 4F NN

k& | H21H LB, KPR E AR
PAge T A F R AR . 2009 4
*E &4 11 AR AT TAE, FIE
2 ity [ e i /N BT N e
B af e 25 BRI A S W R
fit £t 75 R, PUTHHF O #ETE
R B .2010 4E 7 H & 2012




HRIE T 55 2 2016 AR 4 FRPE IR

X AE % 10 AAEFI IR e
A FRTIH SR SA, 2011
4 (LOF) 3 BT R A
&% fiii 77 TAIE 77 4% B Bk B
Rt 2B, 2013 4 1 HB=45FH
L i HE A Al A 27 B ke X
% i 75 EH VRS (LOF) &4
T IE 25 ZHE, 2014 4 3 HEASAEH
A ¥ W] A5 2R 4 2R BLAIE O
&R & BRI ILE LT, 2014
Zes N 8 H &AL il AT 7> it
i & FIOEFHR TR SR EER
R i B HE, 2016 4 2 H & 45T
BRA g RIGICE R A MAE S
RAE %5 W GI L2, 2016 F
ot Ak 4 AR miimilE
o FREESHESEHE, 2016
EZeb N 4 A 25T aififigz
g 1R m RNERR SR S 42 B,
i 3% ik 2016 4 4 H 25T i A
77 & Bt ali {5t 73 20 it o BUAIE 77 X
Ak 4 5 eI L2, 2016 4F 4 H
AU 2 A AT v ity B Al oy
g Al i BUE % B A o B 4
fiit £t 7% 23, 2016 4 7 HR=ASAEH
AE % Vi A Wi A 5T 27 B AIE 2R 4R
% B Ak RIS ZLH, 2016 48
& 4 H &S5 AT g & 5% 1 Rl
Z LI a1t 25 B UE 7 4% B 5 4
g 2R &%

af f5t o

@ it 77

AE %

G AN

i

2.

eI S

afi fit o

9 it 77

T AE %

G AN

i

2 A

g Fa g

W a3 fiR

&
-
b=l
H
N
b=l




HRIE T 55 2 2016 AR 4 FRPE IR

77 ALk
7 BB
5 &
ErEE LN
ol
% 1 5
e 23 fit
7 LAk
I BB
S
i

AL ERARERE . B H AR AR L B 0 AR AT S H I .
1 2 UEFF MO & SGEMAT 2 GIEZRI AP 3R B BRI MED) IR SCHIE
4.2 EH NS R G BN R ZSE S5 15 58 3 B

B B ENAE RS WA RSy (R AR N RIS ENE S 4 5 A 0 At AT S AL
(EEEFE) KE, BRI RSO HHA NERFIZE, AR F RS OB AR &
AT, AR RS R AT 2 & & R KA .
4.3 AP GETH
4.3.1 AP35 B I BAT 1B 0

R QEFRFESGERA T A FLGHERFEIN) KARMKCHIEL, A7 M. %55,
Ao RSB S TSI, W B — g Il R AE 5 SRR PR )
RN ST THIRAE . ArFEEHERIT. ZHEMRHIE, ZRAFSHETIL
R, WELHIRLE— N EEL S E, WA S EEE RN AT SRS BAAPATHIZL S,
PR Gy B PSR B (RS AR S BB T, ZREFHTS LAVESE: R, RS A
HilRE, dd RgEEEIEAFIHE 2 (BRfafd G40 MFEH RIS . T RAEERITH TS
5195 K IAL 5 M G i IRER AL 5, s A PRGN AH R A2 ) i i AT AT w A%, 4%
RS AT A N RV T AT RE I AE A AE S AT A

AARE W, A m AN E A AN RN (R B[R] ) 58 3 Z2 04T T AN AR AR, HEAT T AH
RIS, 0T AH U N S AU AW S B I DTHRIEAT 7 B2 b, IREEX RS 5 AR IR
BT VIS o0 br e ZYEE A 5 B IR FMEA P S HE 021 AR

AIRE W, AFRIEGIEER, XA F G AR ] B ) S R 28 Sy 34T 1 geit ot T
LA 2w i B2 oA E ) S8 58 S, BB SRAH G 2 8 AR o it N 42 HRA w1l FE R T LR R .

&
[ee)
b=l
H
N
b=l



HRIE T 55 2 2016 AR 4 FRPE IR

4.3.2 REXHIT AT UL

RGN, FraREHES 5N AT SN R H R 3 5 BAE B IR 8028 by 8 A
FERBIEAZAE S5 24 H S B S O, 0T — e . —ZliZiE s A2 5 IR vl g
FPHAATPAL 5 AR G 50 (K BS80S RE R B AR ) P 0 SR 2 45 22 R AR A3
FHRAB WL UEEA T LA B
4.4 REHNESR B RBAZEEST

VZR 22t - As, EKIR AN BT, AV ANERR A e 1-11 H B LA E TP IS hn{A [F] b
HEAC 6. 0%, BL=ZREERFT: 1-11 A4 [ E 557 $5% 55 [F EE G 8. 3%, BL=ZF BT 0. 1%; 1-11
A o = T R AL B R UGG 6. 5%, BL=ZRE ETF 0. 7% 1-11 A2l 9 i 8 SR be g
K 10. 4%, B=FERE. 11 A CPT AL EFK 2. 3%, % 10 H LTt 0. 2%; PPI [AEL_Eik 3. 3%, %%
10 347K 2. 1%,

TR MBUR S h R TAE B T — kA&, CREFR R, JTaF e M), 4 mshte
HARRE . UBFELK, A7 KB b m ARSI B S, ARG < Tl b E—HXE
M7 BN, 2017 K I 2 B R S 1 IR TGRS R .

REEEAE 2016 FEVIZEREIATRAC IR EE, FRARIERIGLLE]. FERRIE b, & Y1/ LUl i 4% i
PR, B IR AR .

4.5 |EHANESFNFRIN
BE 2016 4F 12 A 31 H, ARE:S A RE04H 0. 810 Jo (RTHFME 1. 020 J6) » 5 HAN A K:

S EIG K E -5, 16%, KT LG L EEE 2. 66 N 4r 2. A4S C KM A0FE 0. 815 Jt (Rt

A 1. 025 J0) o RGN AT S i E G KRN -5. 23%, MK TS bLERAE 2. 74 AN H 5/

§5 REAEGWHE

51 MEMRZEEE=HEEMR
75 it H EH () B S B ERE] (%)
1| B 4,768, 700. 00 7.80
Hrp: I 4,768, 700. 00 7.80
2 | e - -
li] 5 WAL 2 FE % 54,072, 052. 36 88. 48
He: iz 54,072, 052. 36 88. 48
BE CHFUESR - -
4 | REEEEE - -
S RbATAE AR - -

ﬁ;
(o]
b=l
H
N
b=l



HRIE T 55 2 2016 AR 4 FRPE IR

6 | KAREERE” - -

Horbr: KWK SRR

Sl A

BATIF MG E &AM A1 1,518, 959. 95 2.49
HoAt %7 750, 166. 91 1.23
At 61, 109, 879. 22 100. 00

5.2 MEHREAT I RO ERFAS

AL AT ARME GO i 32 4 B P VR LA (%)
ARG RRS B vk - -
B P4 - -
C | gk 918, 000. 00 1.54
D HLs #8407 B KA = A ~ ~
A4

E | &350 - -
Foo| iR MmEE - -
G | isisk. CAEFlrELY - -
H | A fE ol - -
: 4i£§4§¢®\iﬁ##%ﬂﬁ%%i%&ﬂiﬂ&é% 2, 945, 900. 00 -
I I 4 1, 604, 800. 00 2. 70
K | stk - -
L | ARSI - -
M| BT R S5l - -
N IR ISR 28 e it A B - -
0 JE R RS BB H AR S5 - -
P BE - -
Q PARSTAE - -
R A AR E R - -
S LR - -

it 4,768, 700. 00 8. 02

5.3 MEHIRIZ A RME G2 S 7588 HLBI RN EF R BT+48 IR B R BT 40

5 . - _ i Bk 4 T PR
Fe Ji ZEARHS JiE B A4 R HE ARME G B (%)
1 300299 BRIEE 90, 000 1, 824, 300. 00 3.07
2 601198 RMIES 80, 000 1, 604, 800. 00 2.70
3 002395 MG A 40, 000 918, 000. 00 1.54
4 300031 FIERHL 20, 000 421, 600. 00 0.71

#
S
b=l
H
=
p=i




HRIE T 55 2 2016 AR 4 FRPE IR

5.4 MERE BT WA RNBHFRRAE

a5 fie 75 i A ARME o) B B E ] (%)
1| Exfigs 3, 395, 580. 00 5.71
2 | JATER - -
3 | ERbfEFE - -
Horbr: BURME SR - -
4 | ks - -
5 | Ak LT R - -
6 | FHAEERE - -
7| AT (ATAS AR 50, 676, 472. 36 85. 19
8 | [FMLAFH - -
9 | HAth - -
10 | Ait 54,072, 052. 36 90. 90
5.5 W EMRIEA RWE S EEFT=IHE AR /DHEF R RT L2 R 5 A
e | B | mEsR | NE GO | ARiE oo | Do
Eefs (%)
1 113008 LS e Aot 155, 440 17, 786, 999. 20 29. 90
2 110031 fiAE A 100,880 | 10, 953, 550. 40 18. 41
3 110030 AL 91,110 | 10, 370, 140. 20 17. 43
4 113009 IR AR 51, 600 5,991, 792. 00 10. 07
5 132001 14 54X BB 30, 000 3, 396, 300. 00 5.71

5.6 MEFIRIZ A RME G2 & F13#E LI R/ D HEF IR+ 42 B SRRESR R R

#H

T AT GAR A AR RAT B SRR -
5.7 & BRI A RME G E ST E H B RN HEF BRI T4 5t &R U5 B4
T ARSAMEIPRRTA R,
5.8 & BRI A SOME o5 & B8 E Lo RN B BT TL 48 AGES 3 B 40
TE: AR SAM AR R ARG

5.9 G HRAR SR FE R E R BRZ ZF LB

5.9.1 A3 E U S B8R PR

RIEREERME, ARENSHEGIYLZS) .

#1171 14 T




HRIE T 55 2 2016 AR 4 FRPE IR

5.9.2 |EHRAZEESE B H N A5 2 40
s ARG WIA R E N A L,

5.9.3 A& H BB R B R VAN
WIEREEFE, AEEASERGIHERZS .

5.10 R A GRS MHE

5.10.1

5 TN ARSI G B AT A4 RS (K R AT AR AT 8 B 1) 57 8 U 2 BAE AR 75 | H I
—ENRZBIAITETT. ATTHIEDL.

5.10.2
A5 A A AN G B R (R AT 4 IR T B G 1 R 4 4 TR A O TR S 2 A R
5.10.3 HAB T F=H) Rk

B AR wH o)

FHARES 11, 532. 77

PMSCIEF 15 H 3k 566, 591. 44

2SR -

INVEA&AIDSS 145, 128. 39

NS FR O R 26, 914. 31

FoAt MR -

R -

HoAh -

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

it 750, 166. 91

5.10.4 R EFIREFE K T H BRI TSR 654

FFe (EANE] TiEaE 2 A et o) I E BE B ] (%)
1 113008 HL e o 17, 786, 999. 20 29. 90
2 110031 Fii A5 B i 10, 953, 550. 40 18. 41
3 110030 AL 10, 370, 140. 20 17.43
4 113009 IR 5,991, 792. 00 10. 07
5 113010 TLFE ¥ fit 163, 020. 00 0.27
6 128009 WOREE i 120. 96 0. 00

5.10.5 M EWARET+42 BE P AT IEZ R IE OB
E: ARSI ?EﬁqufZiH;’zLi‘ﬁEPTﬁfn SR OL

12 T 14 W



HRIE T 55 2 2016 AR 4 FRPE IR

5.10.6 HRA S i B F Al SO TR B 4
AFe e IS TAMRE, IS &2 B ] REAFAE R 22

§ 6 THAEEHHE

B
T H HRE TR i o A g TR i o C

i 5 AT A A 37, 593, 880. 20 38, 630, 596. 90
i 5 A ) 2 4 A FR 2,694, 639. 76 2,572, 691. 56
U3 - R BT HA 1) J5 45 S U2 [R] 473 01 4,552,991. 27 3, 737, 796. 36
A5 WA R S AR 7 R E R AT (1 B - B
UL -"IHA)D
i 5 AR JE A A 35, 735, 528. 69 37, 465, 492. 10

$7 ZEEEANBRHEARERHFEEER

71 ZEBBEANRFHALAESHTRNEN
T AREWA, REEEARTAARESE.
72 ZEBEANZHERTRERRARZ ST 5 WA

H: RGP, EEEHAKRSHEARSREAEES.

§8 HAEXMFAZR

8.1 H#EXMHER
L o EIE R 2tk S 4 il w] B e 5 5 AUE S B BT R S A
2. ARG RE R S S A
3. AR S R R R ST Bl
4. T AT R R S SR T R I 45 TR AR R I
5. it P AE R e AR T BRI
8.2 FJB0H =
T I AR DX AR P % 68 5 2905-2908 = K 30 JZ

#
(%
b=l
H
=
p=i



HRIE T 55 2 2016 AR 4 FRPE IR

8.3 B HFR
FEEX AR S B SN, TERARSEEANTRRSEHEERAT .
i HIE: (021) 38789788 BE 400-888-9788

ANFERHE: http://www. zhfund. com

RS E AR A
20174 1 A 20 H



