FEER G

2016 4 12 A 31 H

EEEEAN: PEESTEERAF
HEFXEN: PEILHBITROERAT
REZEHBER: 201741 A 20H

AR BRI R R E < 2016 £




HAl 517 2016 4E5 4 FRPER A

§1 EEHRR

FEE AR EF S LEFRIEAR RS TR RRICHE. RS EE iR,
FEXTFL YIS HER R e B AR A ) S DT

FEIEE NP E LRI AR AARIEARESEEFRME, T 20174 1 H 18 HEK A
WA O S5 bR SRR B A SIS S AR, RIEREN RN, RS
NE AN DN b

G R LA F L SR S R 0 AN IS AR B W, (RN RIERE S — s A

F GRS BUFAMCRHARRERI . B XK, 858 AENE W5 DR ST R 40 e 3 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 WAl (5 55

S AL 000298

5o A 000298

Y (SR LT

EaAFAMH 2014 4F 4 H 23 H

et BIR B S A0 B 300 102, 346, 940. 07 {4

BV H TE PS4 B0 XU O At b, 8 SRR 1) 24 3

) WAL 2 FH 3 4 B = () A A A

AT ELEAFIWT M AT . 1% i A I B
FIrm MRS RETRIL. & K R a2 5t
P KT B BERE b, 45 AUl 38 3R KT il 25
TEAS /- HT R 8 P A AE 0 AT, AL iR a
GRS FIR R AL R A ARSI
LB E I RTEE T, TR A5 2 Hr 2
fih b, ZREHEERGBHFRRNME. HRCRM

e W KA, R TR AT 42 . s R

g, DASREUR & 1 i 07 4 G 3 B i

1. BEP Mo B SR

(1) AR E

AR BE AR T IR 2 AR B B T, AH LT
WA AN E, ARSI
i PRI AR 2R 1 H . S T 2
RML TR, EUREAE AW, UoEMis
g Bk ks R ihdk LR, &

20 13 W




HAl 517 2016 4E5 4 FRPER A

ARG AN, DRGNS .
(2) WIRGSHKCE

EHE A G AW G, WA LT,
SR FH W2 25 i 24 70 R 2R o 2% 1 R B3 1 IR i
a1 DUREAT P, e o 56 T 28 25 T PR 11 B 3fe
We R REAT 70 AT o 3 I 2 T A 2 R A i ) U PR
BOATICLLAL &, IMAE THAL S . AL LA
BT A & i 3 XU A ik U R (R O BC B 5 26
(3) 72 Ae B s

AN < R o AN [ AR o AL i < TR i
ai R WENTE L BB A5 RS AT XS
(B8 LK i 7 i S5 R R IO 2R 5 VA, WFFE 53R
RABLBE SRR Z A S, € iR 2R R T
B, DRI G 7728 R L ) R 22 A2
RABLBTIR R

2+ 5 AR IR BT Hems

I EH SR T TG AR, SR
HWOTBUNGL RIS SRR TR
Gy AT ST I AR T3 73 J B 7 SCRFIE SR 5545 F ot
77, UMEmA AR KT

ARHE BB AL YRR A I VE 2 00 2 it R A A5
PSP (HEZR T, 3 AT A ST kA 2 =] W
553 TR 3 R AT N5 P RS HEAT 734 A1
FE&, FEIEHURMR AT s R R 6%,
ZE G Y AT ML B B s, A AL 0
Bt dler, B AR R U s o

(1) EHZEGTFA TGS AT E

1) MRAE 2L G5 A AT A AR DL, 1
SESATIL LSBT B 5

2) BRI AT NP R e %S . AT IBeE .
AT BN R RN TR 3 LY VANIR = B 2.7 (NI
IREEAE RS S HEATHS 2 M ek RS A
R

3) IE M SV R R X B AT NI B3 sl
Pey BARES . fEfRE . BlaiiKr45 07 it
ITERGVIUT, FERRAT NIV 55 KUK

4) R P s sk LR B S
B AFETR AT NS LR R AR KRR
5) LZERAT ANB T HTER, HiEE A ZE
WA BT, A TS A A, R
e (R HEAT BT

(2) FLATHBORH S

FLAFTEOR A R AL & BUE 27 2R, AT K
W ml 5 m S5 SR AR RS 5 4
I SR AR RN B I F BAT B eIt 1 £t

3 13 W



HAl 517 2016 4E5 4 FRPER A

77> DOUERIBGE Bl e i3 5 5.

AV & e AR HHIE 2 5L
AIEGNFTF IS, BT IR BTE & A
JRE WAL 28 4 AT R PR f Al HL T SRS A I et 7K P T e

SN ORABEES, mTRITYESE.

HEEEHA T 4 B TR AT PR A 7

HEEEEN o TR ERAT R A IR A F

TR R HE L R S RTRR HE A i A HRE Al g5 C

N IR 5 AR 000298 000299

i 5 WK N 8 7 G R 4 I A AU 73, 840, 132. 25 43 28, 506, 807. 82 {7

§ 3 FEWMFIEIPMESHERIN
3.1 XEM &Rt
Bhr: ARt
F B TabR WA C 2016410 H 1 H — 2016 4F 12 H 31 H D
HF AL A HfF Al i C

1. A sEE -2, 211, 198. 50 -1, 677, 926. 33
2. AHIR)E -15, 389, 881. 78 -3, 316, 097. 96
3. AP35 3 A BUA AR i -0. 0405 -0. 0451
4. BAREEG T = E 72, 796, 560. 32 27,818, 535. 13
5. HWIRIESAMEHRHE 0. 986 0.976

T 1 ARHATE 2016 4E 10 H 1 HZE 2016 4F 12 A 31 H, ERESWSHRIRAEFEIESMHRA A
WIWERAZ 5 HE G (0 & T Y (ol dm, AR T (el 34D, h AN 3R A e SEBriic i 7K P Z48 T P s B
2 A SEIGER fe R AR RN . KB AR (RS A a1
BRAHSC B B S PO, AR A A A 2 SR n A Rt (8 28 B i 2

3.2 ZERFERIN
3.2.1 AMEHESHIIHER KR RE S5 F LS LB RN R A
AR A
N K | AR | RO | WSRO B B
B x| mezo | mraxe | smmeze | OO | @790
ﬂ?;:/[\ -6. 89% 0. 35% =1.79% 0. 15% =5.10% 0. 20%
HEF A 53 C
N BEMK | SEMKE | UAETE | Wit | B
AR 20 | w20 | munxe | axmsze | O © | ©@9®
J\ij%:/[\ =7.14% 0. 37% -1.79% 0. 15% -5. 35% 0. 22%

ﬁ;
ESN
b=l
H
(%
b=l



TSR 315 2016 4E5F 4 SR h

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

0%

]
]
i

18.00%

2015-12-02
201aG-01-20
201a-03-09
2018-04-27
2018-068-15
201-08-03
201&-09-21
2018-12-28

2018-11-09

2015-04-01

2015-05-20
2015-07-08
2015-08-2G

2014-04-23
2014-08-11
2014-07-30
2014-09-17
2014-11-05
LN T T o T S S S
2015-02-11

— R L TR DO R — ol L R R

&
a1
b=l
H
(%
b=l



HlE Al 5157 2016 456 4 R

COR ML G L 2 vl

TR AR 5 bl I 48 b A2 e e 2 R 19 Dy stz $500k b 1

27 B0% {-— A S — NS S— R S— H— ] N SN S — — ]

20.34%

18.08%

13.56%

11.30%

9.04%

2014-04-23 4

-
=
=]
=]
3
oy
[}
[}

20140917 {}----

EIE U I T2 S S -

20
2|

AO1EOT-0E b

20

20
20

20180427 {4
2018-11-09
P01B-1228 dbeeee i

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

§4 BHARE
41 #4428 (RELZENA) Fif

w4

5%

FEAEE R L HEIR

ERSE]

EAEH

EZF Aol
FR

B

/N

e

ez

H

2014 4F 4
H23H

2016 £ 11 H
18 H

14 4

/NS, AR
B S TREE L.
P AT 46 Z AR B A A BR A
A G0, FEEsERA
BRA A, MlbARAT
B IR 2 w5 27 28 2 B
BRI, 2012 4E 8 HEA
AOAFE AR, AR T
e 2012 4F 10 H & 2016 4
11 AR g8 i e 77
BRI GIE S, 2014 4F
4 AEZ 2016 4£ 11 A
T 40 A7 £ 2 BAIE 7 A5 T
GIEZT, 2015 F 5 A&

#
o
=
O
&

=



HAl 517 2016 4E5 4 FRPER A

£ 2016 4F 11 ARl EF
afi {5t 73 2% ik 77 BAIE 77 X 57
eI L2, 20154 5 H
Z 42016 4F 11 FFhifg 2
P A1 3 2 ot 77 AL AIE 97 X
RIEEF LT, 2015 48
HZEE 2016 4 11 AL+
RS 2 o1 77 AL IR I # TR
eI L2, 2016 4F 2 H
FEE 2016 4F 11 HAT gk
I a8 2R3 i B R & BAIE
FIR GRS GET,
% Bl T/NRYeAE, 5 RS54
FSNAPIIN it . R RKITIES
e B R AR A ml st
A 2SN ok % e BT R T A F
i 3 2, R NTF R
o8 U MERA T R A41HEFER %
fit 7% &Y TRSA PR AR HBTEH
iE 7 #% S KPR E AR
A TE AT mR AR . 2009 4
®E &% 11 HEAA A TAE, JiME
B ity ] e s AN BTN Tl e
A gl W3S RS I [ e U R
fiit £t 7% M, PUTHF O 8ETE
Ok B .2010 4E 7 H % 2012
X AE 10 ARG T e
g 2016 4 4 FRR SR ELH, 2011
AN 4> (LOF) H 16 H - 18 3 A RS AEiEE RI Es
7 &% i MUE R B e R 4
B ity 23, 2013 4 1 HZR=AAEH
G T FE A 4l Ao o7 77 AL R EE 5K
fit 77 fit IEF RIS (LOF) 4
75 B AIE 23, 2014 4F 3 H &4 fEH
77 & Bt U T e 0 A5 7 57 2 AL IE 95
B e BRESFSZT, 2014 4F
EAZ Ui 8 H &4 EAE 5 R fi
g FIE R/ B REREEE
¥ 5y 2% H, 2016 4F 2 H &£ 45T 4
fit 7 & g RIGE R A MIE S
ik 77 &% BRI ST, 2016 F
A 4 H &SRS fiigiE
E &4 F RS LT, 2016
2 ity 4 A BZ AT higaififidz
hER RNERR RSS20,

&
-
b=l
H
(%
b=l




HAl 517 2016 4E5 4 FRPER A

AL B 2016 4F 4 H 24T g BF)|
NER it afi {5t 73 2% ik 77 BAIE 77 X 57
ik 75 % RGP, 2016 £ 4 H
A 2 A AT A g B Al
E &% fiii 77 TAIE 77 4% B Bk K
R 23, 2016 4 7 = S5EH
il T RSB 2 57 27 AL IR 97 X
Wit %% RIEEF AT, 2016 48
S rige H 25T ifg & 7 3 i
& & an {5t 75 B IE 7 4% B ik 4 Ak
2R S5,

bl
af fit 43
9 it 77
RAE %5
g A
& &
R
i HE
af fit 43
9 it 77
L AE %5
% B Ak
& 4
2 A
i Fa i
W & fi
7 A E
77 & Bt
e X
AU
il A
5 38 o
W &3 fiR
I M AE
7 0
B e
KA

WE L EIRAERH. SR H R A I B AR A S H IS
T 20 AR ML E SGEMAT 2 GEZRAL AL 2 BEAAE BEINED) I SGLE -
4.2 BEANRE AL ZEESEEEM T ERB KA
S EHE NN A AR (e N RIS R S aih) AR SGE AR

%8 W F£13 W




HAl 517 2016 4E5 4 FRPER A

(R e, B STV S I EiRa NSRRI, AFERE RS M #iRra AR 2
fIAT N, NSRS EUR BT I & & F A .

4.3 A PG ET U
4.3.1 AP 5 H EKHATER

R GEFHRFIESEIA R AP S HERFEN) LATMRHEE, A" M. &5,
Ao WEE RS HTSETT, WMEBCE . SRS R, WAL 5 SR R PR SN
IR AL G BT THIRAE . ArEEHERI . ZHEMICHIE, ZRA A SHE L
R, BRZHIBLG - TRERSE, M5 FELHH AT RGIF BARSRAT RIS,
P2 Gyl BE P R B TR AR e . s AR se . EEBI T, ZRE-PHETS LAVRSE: R, HRIEA A
B, i R ARHG 26 (GRIEBHAEI) WFEHRMAE S . TR AEERT A1)
1555 KA 5 B S i R385, B AT IR R A DS S A AT FRT o A%, R
AT/ N R 1 AT BE LI AR A AE S AT

AW, A FDANF A AR ) B F [ 58 G A Z 30T Tt R R R, 54T T AH
FAVERBATYG, XS T A SR AN G A0 2H B I 28 2 A TR EAT 1 AT, IREERIEE 5 S A KR
BEAT T A oM. ZYEFER AR 5 TR A AL G R e o i S 4Tl . AR

AARE W], A EARYE R R, AR A G AN F I 6] B ) 058 S k47 1 geitortir, 03
IR 2 ] 1 B PR ) S A s B9 SROH SR 2 T AR e A R A ) ) B2 R T AR IR .
4.3.2 REZ BT AT

ARG, FTERGEE S 510585 AT SN R BRI 38 5 BASBU0  BI0 58 5 B AT
FERAZ AR 2 H BECE R S%IE AL, X T — ez il — R WIiEs58 & b i BL AT g
FENAFAE 5 MR 23 56038 B B S W A G A DL, ARG PR E MR 40 1) P R 5 SR 2 & 2 P i it
AL T LLR R -

4.4 5 BN E SR B RBRASIES T

WZR bt s - i, IR E T, b ANERR A T 1-11 F RS LA Tl infE [F b
HEAC 6. 0%, BL=ZREERFT: 1-11 A4 [ E 557 5% 58 [/ EE IS 8. 3%, BL—=ZFEE BT} 0. 1%; 1-11
A E s H = T R A R UG A 6. 5%, BL=ZR[E ETF 0. 7% 1-11 F Ak 3fin 28 S8R b
K 10. 4%, B EFFERFF. 11 H CPI [FE 1k 2. 3%, # 10 H_EFF0.2%; PPI [AEL 3k 3. 3%, %%
10 A3k 2. 1%,

TR MBOR S5 RET LA UUE T — KA, ORFFRaf b, WAt mm ], 4eymashtt

9 13 W



HAl 517 2016 4E5 4 FRPER A

BEARRE. WZFERELR, ST KRBT ml R EEALE, RREE T b B — R
B, B NBAE T, 2017 SRR TR 2 b O X 00 B TR SR

AREELAE 2016 FHVUFEIATREC R, BIUERGREILE. E8RE L, S5~ ™
FRRVENEER, A IR Bl M UK .
4.5 REAANESH SR

BUE 2016 4 12 1 31 H, ARHE4E A BMAU4E 0. 986 7o (RTHAHME 1. 126 J5) o i AN AL
& A FIFEIE K FN-6. 89%, MK TGt LA v 5. 10 AN 4 o AJE 4 C RMAFE 0. 976 T (R
THFE 1. 116 J0) « AN AT C TR FN-7. 14%, (KT LG EEEAE 5. 35 4N 70 K

§5 BHEASRE
5.1 EWREEH-ASHER

&P
@
9

F5 T H g HE S S E ARG (%)
1 G4 - -

Hor: 5 - -

e
4 B - -

[i] 5 AL 7 5 194, 297, 155. 80 95. 02

Hr, fiik 194, 297, 155. 80 95. 02

Vi FRES - -

W - -

| 2E

BRI SRR - -

S| Ol
HE

SENIRAE Gk v e - -

Horps W R A ) SRR B
KA AR

HATAEROM L S 45 1 4 it 5,923, 191. 04 2.90

HAh %= 4, 266, 295. 35 2.09

it 204, 486, 642. 19 100. 00

5.2 G HIREAT WA RPBREREAS

E: ARSAREHIRRFA R

5.3 | EH BRI A RME G EEF 3 E A RN HEF R RT 22 BRI 40
T AEEAREWIRRFFARE

5.4 REMREFF AP RNOBEFRTAE

i 77 il AReME Go e B HHE ] (%)

1| xR - -

=

%010 T 13 |




HAl 517 2016 4E5 4 FRPER A

2 | JATER - -
3 | ERbfFF - -
Horb: BURME SR - -
4 | ks 194, 297, 155. 80 193. 11
5 | Ak R B - -
6 | " HAEERE - -
7| AR CATAZ AT - -
8 | [FMLAFH - -
9 | HAth - -
10 | &it 194, 297, 155. 80 193. 11
5.5 W EHAREA RWE G ZEEF=1HE B X/ HEF IR L2 s S 5 B 4
R | BRI | BEsR | HE GO | ARRE Go | D e HE
EeBl (%)
1 127279 15 J3r I 300, 000 | 30, 348, 000. 00 30. 16
2 136178 16 JkZ= 01 300,000 | 29, 850, 000. 00 29. 67
3 136106 15 =K 02 250,000 | 25, 257, 500. 00 25.10
4 136118 15 fitfz 01 200,000 | 20, 268, 000. 00 20. 14
5 127431 16 7% fit 200,000 | 20, 076, 000. 00 19. 95

5.6 R EHIRIZ A SRMHE A 2 S F 755 EL B K/ N HERF RO BT +48 B SCRFIES B R A
4

TE: A G AR I IR RS A 5 SFFIER
5.7 MEFIRIZ A RME G2 S 7138 LI /N HEF R T T4 Ste R 3 A
e AREAREIARRFHSTEE.
5.8 M EFIRIZ A RMME o 2 & 7138 LI R/ HEFF TR0 144 BUIE S 38 A 40
T ARSI HIARRFABGLE
5.9 R EHHIRAE SR K E R 5 B0 v
5.9.1 A H AU R BIRBUR
MR ERME, ARSEASHEGIYIZ S .
5.9.2 R EHIAR A G F B E AR R S MR8 A

T A GARE IR RS A EH G54 .

%11 1 13 T




HAl 517 2016 4E5 4 FRPER A

5.9.3 23 H M BB HE VRN
RIEREGEFNE, AEEASHEGIRZLS.

5.10 BB HARE HE

5.10.1

T A AL B BT 0 AT 44 RS IR RAT 2R W BT 1) 57 S U 2 BE AR 75 i 1 I
—EENRZBIATTETT. AT

5.10.2
RFE L NAFRRE S, AT S,
5.10.3 HARE F=H R

K & o)

)
Jin

1 HARIES 38, 466. 48

PSCIESS i 5K -

YA A -

MCF] R 4,137, 375. 71

ST R 90, 453. 16

oSG -

PR -

HoAh -

O |0 || [O x| W|DdDD |+~

& 4, 266, 295. 35

5.10.4 HEWIRFH B TR T RS0 HH
o AREEG AR IR RS AL T Fe B w] #4557
5.10.5 R &5 MR BB E P AAERIERZ RO
T ARG AR AR AT 4 IR T AN AETUE 2 R DL
5.10.6 $HEA G FHERHAR 7 HR 4>
AT IEDARER, 2O & B ] g e 22 .

§ 6 FTRAESHHRS

BT
i H HF AL A Hgalifiifii s C
e B AT 1y B B 483, 761, 918. 32 94, 391, 123. 23
it 5 A ) 2 4 A FR 4 79,099, 777. 13 46, 635, 312. 99

#
o
b=l
H
&
p=i



HAl 517 2016 4E5 4 FRPER A

TRl s A 3 e 2 4 i JE [m] 4y 40 489, 021, 563. 20 112, 519, 628. 40

7 SR 22 B R o A2 B . (A B
UL "8

e 15 B HA AR S 4 4 B A5 73, 840, 132. 25 28, 506, 807. 82

§7 E&EFHEANGHERTRERTAREEEN

71 A& EEANFEAESHIRINENL
TE: AIREHIN, BEEERARSEARSE.
7.2 Z&EHENZHERRERR ARSI 5 VA
T AIREHIN, HEEEHN RSB R TEAREE.

§8 BENMHHEHZ

8.1 F#EXMFER
L rpENIE N 2 e 52 AR v i A5 5 95 IR I 45 95 4 1) SO A
2. BALG R RO SR TS RS A TR
3. A figr IR SR BT AR AR Y
4y TR TR BYE S5 1 VY U 55 R SRR B
5. Rk IR E AR T LA R S T
8.2 FFiih =
U TITIE AORT X AR P % 68 5 2905-2908 = J¢ 30 2
8.3 HFHR
BREFXS ARG BUA SR, SRR GBI A PR SE AR A .
FHI LR (021) 38789788 Bl 400-888-9788

NaE]MEE: http://www. zhfund. com

3L 4 B A PR A T
201741 A 20 H

#
(%
b=l
H
&
p=i



