5

5 0 Z

g AL RIS R R RIE S S R < 2015 £

=R

2015 %6 A 30 H

HEBHEAN: PEESEEARAT
EETEN: PEIHERITBROERAT
WREXH HB: 201547 H20 H

b




Hhfg R AL SR SR 2015 4R SR 2 ZRFER G

§ 1 BEERR

F PN EE o O S RIEAR R S TR R AMEE B 8. 1R SR IA s R,
TR A A LS L AR VAN 58 B AR AR AN 1) SO DT AT

FEAE NP ELERITRO AR A ARIEAESESRME, T 2015 FE7 H 17T HEK T A
A PRI SRR . R R HEIMEFNE, REEZABAFERECE . RFIER
R B ORI .

Fe PR VE LSS . B 53 i B0 RS T 2R e 58 7, (EANRAE SR & — @ &R

G AN BUFAR AR . FBA XK, 558 AR L 3505 DR SRR AT 40 e 1 A
e EEE SR LR

AR P SRR ARG T

RAREWIE 2016 424 1 Hig® 6 7 30 Hik.

IO

§ 2 EHE B

& TR HH B SR S 2
XA L 398041

AN 398041

Y (YN L RIFF TR
EE&AFEARH 2009 4 6 F 24 H
i IR 5 S A B A0 93, 669, 861. 47

IRYE AR, A, PRI ERE, HoREE
B I AR E MG A

AL GAEXT LT A W BOECR . 5T MBGRAE T
A5 2 M4 % TR 3R BEAT HTBE PE 78 7 AT U At L, G
o LR B SR B 5 0 B PO 2 6 (0 R (R AT

RERIE, shARBERERSR RS SR
e ARG E LR

2Bt AL i RO TR B R I i
fesiems, AT — BRI . R SRR I DL K
B AT A E I B oL,

R Fr R ot DARRARAL & S AR sl R AT e
A MRS O H IR, AERE R E SRR R AT N2
AT HEAT 73 A B J A b, SRR 32 3 (R 5 5% S,

BETER. RATEE. SR A A6
R TE . WG AT BTG e, AEER
B A SO I [ I HemTE A R4S, G A

BB Hix

%2 3610 it



Hhfg R AL SR SR 2015 4R SR 2 ZRFER G

zs

Il o

b & LB

TR 300 F8 K BRI X 80% - Hh [ 4% 5 22 8 Kk 1k g
X 20%

R L 25T

I RACE RN R T A &, NSRRI
5 RS it Ao
AR FE A 1 B0 XU A T WA i v T TR A B

e, hmniEse.
FEFHAN P 4 A T R A 7
HEFLEN o TRARAT B B IR A ]
§ 3 FTEMF I MESIHERI
3.1 FEM &I
#hr: NRMt
B R E =y 7 WEM (20156441 H — 201646 H30H )

L A 2 s I e

25,017, 285. 89

2. ARIHF

12, 209, 481. 97

3. MB35 4 A A S R i 0. 0589
4. AR IE T =3 E 92,722, 071. 44
5. iR FE S B E 0. 990

1 AW 20154 4 A 1 HZE 20154 6 H 30 H, FREESHRA BRSO EFRA AL
WERAE G R IS B A (B, A, TR0 2R ), TR N3RS SEBRUC AR KT AR T B A
VE 2 ARBICSSICR R A S AW RLEBON . BRI, HAbIRN CRE A RIMEAE SR 1
R A2 FH S A, AR A I O SEBllicas n B A A Se (A8 sl 2

3.2 EEHERI
3.2.1 iR GRS 0 FUFE N KR KIS FHLST L B A s 2R i R

FEBEK R | pEEKE | gt ———
e ST RO TR it e | O— -
B B o - — Wﬁf?@ O—-B@ | @@
HE=AH 12. 28% 2. 24% 9.11% 2. 09% 3.17% 0. 15%
23 7 4£10 ;W




Hhfg R AL SR SR 2015 4R SR 2 ZRFER G

3.2.2 HESHRAEN URES RIHHMER KR E2Z) RS RS LB R %
REHI LR

54.129% ------ . ...... Femmman $ommmnn ...... .. ....... ....... temnmmn e Femmms . ...... Femmman ...... ... ....... ......

54.96% -

45.80% -

36.64% -

27.48% -

18.32% -

9.16% 1|1

0.00% qF--

-916% -

-18.32% -

-27.48% A

He A T P PTIRHC 8 Y5 1l DN 485 L 8 A B 2 3 1) by W 3400 LE

2009-06-24 -

2009-10-11 4 Fremmmme b =

2010-08-03 A fr---mm-mre

o
ol
-
2
=}
a
o
o

11-11-13 e

20

13-071-22 { e po e S
2013-08-28 - Moo

20

| L0 s 5 T e T S S S

g
=

I

i T D

Nl 10 L 0 L T W

§4 BHAMRE
4.1 #4521 (RELSZHENA) B

20131215 { oot

BTN L T O S S S SO e

20140403 |-
20140721 fre---Rbeg

w4

HR %%

EAE G 5 G 2 BYIER

AR H 3]

BIAE

UEZR ML AR

B

JAI R

St NS
FIFSYIAIN
A 4 B
s

20134E 10 H
24 H

T4

J RS, BB
WRHEER S T
B E A+ JifEbt
AR e s R e R N
1, Lombard Risk
Management Ltd. Co.
(Lombard M H A
PR BT AR A A]) < b T
PRI, RSP B
A PR TR A K
WHR G mARREE
P, 2012 £ 5 HiEAN
ANwE TR, BUESE

#
N
=il

o




Hhfg R AL SR SR 2015 4R SR 2 ZRFER G

b TAEE SR . 2013
FEIHE20144E 4 F
A v g T B4 £ 27 it
I BUIE 5 3 08 Bk 4 B
G4, 2013 4 10 A
AT gAY SR
Ji S B E 4R B R 4
HERH,

E L ERERREN B B IR YE AL & BN S R (04 S H RS .
T 20 UEFR AL SGEMAT I b2 CGUEZRL AN A SR E BLIMED AR IILE «
4.2 BB NN E B AR SRR 5 15 0L 8B B

G E BN A AR (i N RICAEIES R R k) S AT i
(B AR BRE, BRIV MBI NEORAm, AMAEBFERSNHRA A i
AT, AEAEEEE I EOR AT 6 & R A .

4.3 AR 5HEH UL
4.3.1 AR G BRI HATIH D

s GEFRIRB S E AR AT HHER TR RAFRMKRHE, AR, &5,
G WEIEBHE R ISR, W GO — R, sl 5 S50 e B 5l
I EREAPAE G AT T IRAZIE . AREIEHEFI T A8 5 S AHCHIBE, BERA A & H S 7T
RUE, WRLHIBLGE— TIEEL S =, MRS =EEE RN A TS ERIF BARATIHRE 5,
FAPAE Gy il B BRI AR SE . MRS ARG HBIAA TR, & AT LIRS [, ARYE AW
W, B ARSI AFAEG 2 GRIEEA G MFRH AR S . 3T RAEERITE T
07 KA T KA G i RSz 2E b O ) KBS B AR X AR DR A8 Dy WA AT SRl o A, R
FIFHT A AN ARG T A RE B AR A AE 5 AT -

AR, A FIS AN F L A RN TR B B [ 170 58 5 A Z230A4T T i i e AR B R &, 14T T A
RAMBBLAGLI:, X T AR SRR i e A 2 A A R A DT REEAT T R b, BRI S AR R
BEAT TR P9 34T YL AT 28 5 AR AR AR AT B F G o 4. A2

A, A FRYESI L EOR, SSRGS A R A B S A A2 5 AT 1 et o dr, X
BLE 2 R B BE P RLE 7 B A8 5, B BESRA 50 2 3 NN Stk A\ 4% I8 24 W) 11 B 25K 7 DL R
4.3.2 REZHIT AR EIHHHA

AIEHIA, FrABRAES 5055 T AT 5ai 7 H R A5 5 RSB 1 530 58 by AT
TR AZAE SR 2 H SR K S%IE O, X T — R WAiE sz I, —iispibss 22 b it B AT fig

5 10 W




Hhfg R AL SR SR 2015 4R SR 2 ZRFER G

SPEUA AP 28 5y AR i 48 (1 K S W 22 G DL, XS 7 B B S MR 11 B ML R AL A e B R A
FARAFOL T LB IR o
4.4 RN SR BT R SR LB
4.4.1 5 FA A B B BRI ALE VR

WA DA A S LRI, REEMAGIES: | —F LRSS, HRINGE W]
B T CREHOREE” , BURFBE— IR 1O b AT A BR A f A AE, B
ARVESE “—Bg—lr 7 g DXBOPMRA IR A S O A SEt,  IIRE TR AR
B AN, IEE R AR . R =, ELUFFrE M T KIS, T
LA, B¢ BRI BUBSCHOR 0 — DR TS, it B A B i, —FERETS,
7 L RW B XD S PRk SR U R e 1L AR AT

EIR=FRE, R BCEREARAG AR AT AR P 52, ARARAE T AR v X8k, JRA TR 4k 82 58 2 I B
e B AL G P S B T SRR BN A BB b SRR E 1B A 2B T (7 503 32 28 T it aa i
AR SRR B, A, SR et TSR I N UK. (1D EASEE, THTESE
G (2) ARk, UHMB e, FRLe, wihidse. RERess; Q) RAERE, T

WOR, TSHGREL (4D REENIER, JUHBAHEE. BallEsT. BERirE; (4 xS

M= AT LT R SR A A B A [ I e = KX SRR QE B B BT e AR .
il 44 L AT RE S S B B 4k S Rl AR A5 FH 240 U

4.4.2 REHANEES KGRI

BE 201546 A 30 H, AFEEHME N 0.990 o (BiHFE 1.527 76) « IRE N AR &1 E
WK F A 12, 28%, #EE G LA 3. 17 NS A

§ 5 BMEHEMRE
5.1 G PIKEE R H AN

e i H SH o) H S BB (%)
1 izﬂﬁ?lﬁ% 87, 485, 096. 80 79. 49

87, 485, 096. 80 79. 49

Bj‘
o
2 illézﬁﬁ&%”: - -

B SCRFIESF - -

BB B - -

EREAT A AR R - -

KN IR S 5t - -

#
o
=il
pi=
=
=il




Hhfg R AL SR SR 2015 4R SR 2 ZRFER G

Forpre SEWr QIR BN GR AR

SR

6 | WATHFAGEE S &G 9, 295, 709. 32 8. 45
7| HAd B 13, 278, 616. 32 12. 06
8 | At 110, 059, 422. 44 100. 00

5.2 MEFRIZT VS RABEERFTHE

R 51 RO GO 5%@3;@@&%
A | A ARG B ik 828, 800. 00 0. 89
B | R 154, 386. 75 0.17
C | ik 36, 817, 669. 32 39. 71
b jijj\ AT R BK A= R 235, 260. 00 0,95
E | &3k 5, 385, 118. 80 5.81
Foo| iR mEE 108, 764. 80 0.12
G | iz g FIHTEDL 3, 178, 160. 00 3.43
Ho | fErE Aol - -
I | (B8R PAAE B E AR RS 26, 329, 101. 00 28. 40
T | &Rl 14, 235, 173. 00 15. 35
K | il 110, 189. 75 0.12
Lo | ASEAIR 55 55l 40, 809. 38 0. 04
M| BEEERF TR AR RS - -
N IR ISR 28 338 it i 20, 604. 00 0. 02
0 JE RS A ERFNH A R 55l - -
P HE - -
Q TARMA2 TAE - -
R A RE AR R 41, 060. 00 0.04
S oia - -

A1t 87, 485, 096. 80 94. 35

5.3 W EHIRIZA R ME G EE B E EL IR/ HE R BT T2 SR R A

| mmRE | BREsH | HE B | ARHE GO 5ﬁ§%gfﬁ
1 600406 HL T 5 200, 000 4, 138, 000. 00 4. 46
2 002439 JE R R 120, 000 4, 116, 000. 00 4. 44
3 000831 B H 1 160, 000 4, 092, 800. 00 4. 41
4 000726 = ORA 260, 000 3, 614, 000. 00 3.90
5 300369 AR 70, 000 3, 570, 000. 00 3.85

LA

10 |




Hhfg R AL SR SR 2015 4R SR 2 ZRFER G

6 600030 HSIES 120, 000 3, 229, 200. 00 3.48
7 300013 i 120, 000 3, 109, 200. 00 3.35
8 000977 SIS 100, 000 2, 955, 000. 00 3.19
9 300295 =NHM 25, 000 2, 884, 750. 00 3.11
10 002051 W T bR 94, 542 2, 815, 460. 76 3. 04

5.4 REBRER S A ROFFERA S
T ARG AMIIPARRETA G R

5.5 MEFIRIEL A FCME HE ST HE IR/ 7RI LA SRS SR A

P AR AR DAL

5.6 R EHARIE A SO ME 52 ST HFE LR/ EE PRI BT 48 B SCRRESR SR

24|
T ARG AR I IR AR B B SCRHIESF

5.7 MEFIRIEZ A O ME G2 ST FE IR/ PRI T4 5 &R IR B4

T ARG HARRTH SRR

5.8 W HRIE A SAME 5 ZE T = 5HE EI RN HE P i BT FL48 BUE S5 4

e AEESEARRE WIARARFFABGE.

5.9 MEMIRAEE HHE KRBT 5 B
5.9.1 35 HIRAE: &85 BRI B3 @ 4R 28 B 4
e ARG AREIRAREEE RIS 4.

5.9.2 AESH R BRI R AR EBOR

WG EFNE, AEEASHEIRMRZS .

5.10 REFIRAES BRI E R HH R
5.10.1 A3 E R KB HBUR

WRIEFREEEFME, REEAZHREGEMRZ S .

5.10.2 EFIRAESBE K E YRR CMB 22040
e AEEGERREYIARRFEE G RS2,

5.10.3 AFE AR K IR

Wi ESEFME, AREASHEGHTRAS.
%8 7 10 W




Hhfg R AL SR SR 2015 4R SR 2 ZRFER G

5.11 WEHSREME
5.11.1

I 31 PN AT e B BRI A4 SRS IR RAT AR B I SR B it AT BR 2 =) 32 21 M H0TAT
AL T8N, HARAT AR O ST L S A, SRR S 2 ) BT —SE N 32 B A THE 5T
WSS . BIEFNEBRE R ARAR T 2014 45 12 A 24 HRAG (R FRABA B A PR A
R WCEI IR IR ATBUE T e 5 R I A ), PR mCE T EESR B B R i i
B R T AR ATEUR TSR Se S 450 . AR T LU & A5 &8 PR 3
I REFI AR AE o ANTE B BN AR BCBIE T BAKS b o 58 A 52 8 2 B A 31 A AT 17 RS o3 R PR B
BT, WORIZ XA J SR E AR A S PR o
5.11.2

A WA ASE G IBT AT A IS Th B e & & R IE & e BRI Z AR

5.11.3 HAMBE =M%

hur}
do

AR E o)

7 HRES 308, 201. 06

MIRGIEFRTE S 2K 11, 843, 528. 58

JS2 ST JBEA -

MRS 3, 200. 70

JS2 AL FR 1,123, 685. 98

HoAh YR _

FEHED 1 -

HoAt -

Nol Bo ol BN Ierl B 1 BN IOV B NG R I

& 13, 278, 616. 32

5.11.4 REFRIFH K4 T HBRR R # B e 040
VE s ACHE AR A SR R R A 4O B 3 T 1.

5.11.5 REBIRA+ 2 BRHIFERIBZIRTE S Ui
VR ARSI AR A5 LA AT 44 B e A E BB SZ R A L
5.11.6 $FBA GG MR FAR ST R

A e IS TN, I A5 &I 8] AT REA7 A e 22

§ 6 TTHAZESHHRF)

AL
i A S A A i 100, 016, 229. 83
i 45 1 4 ) 4 A FR U £ 00 3, 367, 487, 986. 35
8- e I ] 4 A R 473 650 3, 373, 834, 354. 71

#
©
=
P2
S
=il




Hhfg R AL SR SR 2015 4R SR 2 ZRFER G

S WA G55 B G o R L~
151

s WA AR 4 40 0 A

93, 669, 861. 47

§ 7 REEEANCRBERREREAEESFR

7.1 ZEEEANFH AR S HHRZHIL
e AIREHIN, BREEHEARFAARES.
7.2 ZSEENZH BEE RSB AR S5 YA
T RGN, S E RS BT R e AL .

§ 8 FEXEF

8.1 ZFEXHFEZ
o R A S A R it B
v R A S B SR IR SR T B 4
3. iR SRS IR B A R A
4y PR AL RS SR R E SR AR Y ik W 55 1R S AR R B
VR SRR E AR T R % A
8.2 U R

TR AR T X AR P % 68 5 2905-2908 & K 30 JZ
8.3 EH T

BB R ARG BUrERER, AR SE AP E A RAA .

TG (021) 38789788 BE 400-888-9788

[u—

\)

1

N MdE: http://www. zhfund. com

itk

EHARA A

2015 47 H 20 H

% 10 71 3t 10

=




