YRR F) RIGE BB S AER R R &
& 2016 F£F 3 FEERE

2016 4£9 A 30 H

EEEEAN: PEESTEERAF
HEFXEN: PEILHBITROERAT
WEXHHE: 2016410 A 26 H



TS AR A 2016 458 3 AR

§1 EEHRR

He G TN 2 RO RAE AR T BRI AR R S8 1R T MR Bl K
TR FL P A LS L R I A0 58 BV AR R AN Sl SO TAT

FEFEE AP E THEAT RO A IR A AIRIE AR & FME, T 2016 4£ 10 H 21 HEK 7 A
W5 I 5 bR EHERIAMB G H SIS NS, E N REC . B
NN PNt

SRV PLSEAE H - B0 T SR U BN IS R B, (HADRIEZE & — E A

HEG I A SO AR HARR I BBH KUK, 53 7E M B0 Y S LA 40 B B A
e RS IR

AR I 55 BORER 2

AR 2016 427 H 1 HiEg£ 9 A 30 Hik.

§ 2 EE&=HMN

Ak H R ARG FTR A
e A L 001279
oA 001279
%ﬁ@%ﬁﬁ BLTTF iR

& E R H 2015 4F 5 H 20 H
T&ttﬂﬂfkii sk 474, 693, 578. 70 ¢

T EMA G K ZEHR T, J15 IS0

5t Hpx R NG R R

1. B8 e B SR

AT I T E N ANE AT ES . BT MBS
By ANFAT LA R 55 20 H H mﬂﬁiﬁ?%
IIMTTTE, HUBOANRINE 231 T 37 A0 < ™ il O UAC
H@%ﬁ,ﬂﬁﬁmﬁéﬁﬁfﬂ**ﬁE%WE%
B AOBC & L o

2+ RSB S

(1) A7 ML E S

A3 G T BN O T A AT b A= i FE T AN =
TR HT AN [RAT b B e S i 2

ARG IT BN X R AT S AT )
B, KRG R AR 5 T ARAEER
VOB B, MR AN AT AR 2 W e 5 A 3915 f B &
P TR E

29 11|



TR IIERR A 2016 4568 3 ZRFER Y

B BARYEAT A B i A= i R A o b7, AT AR
A NEE I A R HA RIS 45 1 IO A B
B, ARHEG E OIS B AT A AT
H.

KRR AT WMo, ATl Ay
JE W3 HT B B I B AT AT R

(2) P EZERE I s
REEEFREIEAT L ] A B Bk R F e 2 i 5
EVE TG G, R EA RSB BT A
A AT

D EsElix

AR HE G xR e b T 4 ] R A K ) 0 K
Bhn WS HEFR A B Fa AR S5 AT i &, DABkiE
BA MK WS RAFER BRI

2) I

AR HE G BE SO TS 7, A BV A F
iz se g, o A AR e NBER . 7E1T
A B A LR A R, FE IR R S e 2y =] v 2R
BEL FHEACRIR T B A, DA O KR BE R ik
P BT R o

3y g RN

(D AMARCE: BT rEnasrasEsi, |k
THHEFACE . FIHZERET R, e 20
ST AR, BRI AR,
SE R AR ZN (1 77 [ R 3. ARAEAS R RS R 7= 7E 22 0
SRS, B MmTiE . SR A
WIRIRE S, B 555 U~ TG B I AR 7 1 FIARRAE o &5
HICTBUR WBUEUR DL A 57 T35 5 SR 4047,
A WAL e AT Ay % o [ Wi i S < L AT X
BaVPAS, et B A I AR E .

(2) WIREWELE: SETHEABEL, |3 EmIr
YR =

(3) FiFHFERHE/ N FHERE: FERIEE AR ZE S
¥, B B SERE .

AN GARHE R R A I3 AME F 557 Z TR AR AR (8, DA
L7 AN R R R AT AR, RIS SRS
S & R B FEATRI 0 AT, 4558 0 A A R 45
FIZEA . (215 AR ZK PR R R &,
it MIRLE S5 Bl A E S, EfEH
P K BARI R A B SR 205 5, M ff e A
A R & AT .

NS BTSRRI AER, BT R
PR E

4y PSRRI P SR

AR BE LW AT T R S RS AR T 04T A At b, X 87

3 11 |




TS AR A 2016 458 3 AR

SCRAEZF IR . AR A5 FH RS . ditsh
P ARG AT B2 I 2 A IR S5 AT S 1A B f) 45 T
o, VRS A BB E A B AR R B BE R 3R
JIRAEAE BB RS (1 A48 T2 ) BE R B A &
A ak o
5. BUIERTE MG

BOIEAA R GA PR 5 T A, Hat s N R
S MBS ], AR TG TG . A eRis
FIIBUG EAR Y, ARAE RS B al . RIRMIR . 1B/

MAEESR, FEEARIES R H AR TBGE
%o
b 435 b i v —EHRAT B A ARFIR (BUE) +2%.
AIEGNRETIE S, BT IEHREIE SRR
RS 28 P AIE RGP, GRS RN FHAUAC 2 7K PG T i S22 2
&, BTHEMESMEmTgISE.
HEEHN g A TR TR A )
HEEFLEN b [ TR T I A PR A
§3 FEMFSRHAMESHERI
3.1 EEMEiR
Bhr: NRmoe
e S =Y AR ( 20164E7 H1H — 201649 A 30 H )

1 A SER i A

-4, 776, 737. 06

2. ARSI

-25, 112, 880. 59

3. MR- 213k <y BUA R )

-0. 0516

4. AR G B HE

412, 500, 070. 20

5. IR A0 B

0. 869

T 1 AWAFE 2016 4E 7 A 1 HZE 2016 42 9 H 30 H, EiRESWSHER A OIS BF A A
W B 5 FE S - 0 ) (9, HR O TRE ] 245D, T+ A 2l Y SRl K F 2R T a3y
2: AMAC LI IR B AR BN . B IaE . HARN CRE A RMEEZRD HERAH
KA HE IAREL, AN A O Se S as n_E A A se i (B iEs .
3.2 HEHERN
3.2.1 AR EHES I EE IR XS R R NL 57 H B i am Z  HE

X X b & b i R v
" HEEKE | EBKE | hgithEsk IR _ .
B B @ b0 S 26 Wmi?@% O—-6 | @—®@
HE=1MH -5. 75% 0. 83% 0. 85% 0.01% | —6.60% 0. 82%

B4 11 W




TR IIERR A 2016 4568 3 ZRFER Y

3.2.2 BEE G FAEMURES RIHFHEHKRARD KIS RS RE AR &
ZHHI B

S O TSR

55 il 3005k 48 L A8 KL HE VB 2 4R 1) 1y S L onk LE

3.31% 4

0.00% {p#

-3.31%

-6.62%

-9.92% A

-13.23% -

-16.54% -

-159.85% -

e HAHEMRE, &
ZE RN 5 TR 5L 7 e LI 5 65

2015-05-20 -

16-03-03f-eno =
E T 1 T [ S S S

2018-05-14{ f-------4----=-mfmmommmepo -3
R R L0 = X [ S S S S S
L L T s S S ST s

20160118 -

—
o
-
2
[Iv]
=
o
=]

20
20
20
20
20
20

B f0 TR L YD MR R — b R ol |
FHE4F 2015 45 H 20 HAEXMHE 6 NHA W RNESH,

2=

o
S

U>HJ}
o
N

\'

=3

5 2] 5 o

§4 BEARSE

4.1 B&2HE (RESZFE/NA) i

w4

FEAFE G 15 e 22 PRI IR

HR S5 UEZR ML AFERR Wi

EERH

BN

A 3k G At
,(:—rz‘\ééﬁ\
ik b
RiEHC &
B AR
77 BB Ak
sHEER
H

201545 H
20 H

14 4

EE e, BHRY
[ br 52 5 o % b i
+o AR E TR
17 A A1 PR 22 7] L
AT G A R E
FFHRFEA A BB
f B, HFEIETF B
AR F e

/AN o)

b=l
H

b

=




TR IIERR A 2016 4568 3 ZRFER Y

RIS PR TR A
B EHBEH., BEF
Tre 2012 4 7 Hift N
ANwE TAE, GIEM
BEE O L R
2P, 2015 4E 5 H &
2016 4 6 HALH g
B s RE L B R A
RIE R R EERES
ZeP, 2015 4E 5 H &
2016 4% 6 A
s AL 2 57 55 BYAIE 55 5
HREEELH,
2015 4F 5 H &4 TH
TR 38 1) RV i
RETNEFR TS
FE2T, 2015 4F 11
HZ&E45EhilghER
TR E R A R R
AR e S

E L ERAEREY. SR H IR A & B SN A S B IS
T 20 AR ML SGEMAT I 2 GEZFAL AL 7 B BEINED) I SGLE -
4.2 BEEANRE AT EESEEERFERB KA
He B ANAER T WINROE T (R N RGNS 5 R i) RHARA SR AL
(FEEEFD) BME, B STHONEEE M BRAT NRFIRE, AR E RS M HRT AR
HAT N, AFAEERE M EUR BT 3 & & R A
4.3 AP GET Y
4.3.1 AR 5 HEKHAT R

R GEFFBRBREEH AR AP H LR EIL) kAR KL, AT, 85,
25 W B G MEEAT, XBER . SRRl R ) S R B Bl
MR AT AT TILE . AFEHIEN T KO EMRHIEE, ERA R S AL a0 TR
R, WRLHIELG— TIREL S =, MG EELE AT S BT BARPATHIRL 5,
AP Gy BErh BRI [R5 . Ak s BB ie. SR P ATk s, [Ay, AR¥EA ]
HEE, N RGEEIEARHEZN GRIEEAEI MR RS . T RAEERATE IS
R KA T M A o P s I RSR A S, A ) RAZREAZ BB XA R A Dy A HEAT SRl o A%, A
M H ANARPE AR B AR A P AE B AT N

6 11 |




TS AR A 2016 458 3 AR

ARG, O FDSANF LA A R (] B R )58 5 22 04T 7 B R REA ISR AR, HEAT T 4H
RIS, X TAH SR M S AT L S AR R I TR AT T B, JREEX 32 5 AR T AL
BEAT TS T B30T 2 4R FE A P32 5 WA R Al A P22 5 S5 e B AT . A 2K

ARG, N ERYE SRR, R RIS AN R R B S A B AT T Gevk o0 i, 01t
SILI) 2 ) ] BE H RS 1Y S 2 s A SRR 5 24 S A 42 8 2 ) o) P SR 7 AR
4.3.2 R ERZ ST AKIE T

AREWIN, FrABRR A A S 5585 AT SE0 R H R85 5 RS B 530 58 5y AT
FERIEZAE SR 2 H AR I 5%t O, X T — R HIER . R ATIAEs 8 5 h B T Rk
FEANN T 5 AR G505 1 K S 2 S A0, IR A% s 5 AR ] A s TR 2 & 28 FR AR A
FHORAE B T LA BT IR
4.4 WEPAZE SR B RETZIES T

2016 4E =2, ENSHREARECNIES, MEWORIG, PPP BN T MBULE 7. 1%
BRSBTS, RIS E IR R S S, IR SR L G . ek AR
RAUHHETTT ] O F = I K A

B R BAR IR G R o AT ARG ™ 5, I BOINES 77 7)1 PPP AR SRR BT o

B G TE I 1E) (R 43 98 2 BN R 7 & 7 L A B 7 1) P il A B A 2 ol 8B 100
JWE . TMT. BR25554T k.

4.5 REPNESHNV SR

BZE 2016 4F 9 H 30 H, AREE4AR4+E 0. 869 7T (BiH1#1H 0. 869 JT) « T 7 A A He 4 14+H
WK Z -5, 75%, (KT kgt bb Bk 6. 60 AN 4 .

§5 BHEAGME
5.1 REHIRES A AW

P e £H o) S ST o)
1| B 336, 973, 846. 68 80. 47
Horp: ISR 336, 973, 846. 68 80. 47

2 | EEeH®E - -
[ 5 Wi 2 $3 % - -
Hr: itz - -

e FFUESF - -

4 | REREE - -

#
~
p=i
H
B
p=i




TR IIERR A 2016 4568 3 ZRFER Y

SRR A BT

KNG Rl

b KRl AR SN R AR

B

AT B GEHEAA 1 59, 730, 687. 26 14. 26
Hoph w77 22,036, 566. 25 5. 26
it 418, 741, 100. 19 100. 00
5.2 REPRBIT W R RERRAHS
. _ FHEREE D
fo e ARMHE G SEE ;%‘E 2
A Zz\ *4(\ tl:&\ :@l“i - -
B | Rk 27, 684, 234. 24 6.71
C | gk 196, 084, 455. 33 47.54
T RS FEAIEE S
D iﬁ 1s BB R 3. 226, 993. 00 0.78
E | #5l 6, 023, 721. 65 1. 46
F | o mEE 330, 824. 77 0. 08
G | Bzt OeEMEEENLY 2, 069, 960. 60 0. 50
H | gL - -
I = BALE . AR A E B AR S 64, 604, 147. 06 15. 66
J | &Rl 113, 365. 89 0.03
K | ik - -
L | FASTAIRS 55 S5k _ _
M| BEEE AR AR RS - -
N IRFS PREEFNA Lt B 2 36, 718, 265. 16 8.90
0 R ARSI RN HAth AR 2k - -
P HE - -
Q BAMFESTAE - -
R XAy B R 117, 878. 98 0.03
S oie - -
f=ann 336, 973, 846. 68 81. 69
5.3 REMREA AME GZEEF = IHE A R/NHEF R+ 422 IR E R T4
. . _ e SR E [
FE | omEaEm | mESKR | BRE GO | ARfE Go B
Ebl (%)
1 300263 FEETTRE 3,942, 243 32, 444, 659. 89 7. 87
2 600054 B LR 1, 824, 274 31, 632,911. 16 7.67
3 000603 Jo B N4 1,517,776 27, 684, 234. 24 6.71
%8 11 |




TS AR A 2016 458 3 AR

4 300166 R EAE 1,178,236 27,323, 292. 84 6. 62
5 000423 FR B e fie 325, 686 19, 378, 317. 00 4.70
6 600458 ISR 1, 222, 700 18, 695, 083. 00 4.53
7 600584 KR 891, 300 17, 300, 133. 00 4.19
8 300078 RO 561, 100 16, 227, 012. 00 3.93
9 002609 TR 869, 688 15, 610, 899. 60 3.78
10 600328 =y 9 1, 057, 200 14, 187, 624. 00 3. 44

5.4 | EHIRLEBFF MM R BFRRAE

T AREEAREWIRARIA 557

5.5 I HHIRIL A SRME 5 E ST 5E A RN BT 148 27 3R B 40
T ARSI EIRKSFA 57

5.6 R EARIZ A SOME o 2 S 7135 LB R/ D HEFF BT+ 48 B SORRIESF R
il

o ARFEGARE WIRRFFA 57 SRS
5.7 &G HRLA RPE S ESH P FE AR NEF R L4 R SRR A
e REGAEREPIRRIEE StE)E.
5.8 R BRI A RME 5 F S FEF=15E H ] X /NHEFP B B A48 BUES 3 B 40
e ARG ARG HIR KRR BGIE.
5.9 MEMIRAZE SR RKIRISIIZ 18 5L vt B
5.9.1 & HIRAEEGHFE BRI 1750 R4R 25 FA 4N
e ARG ARG IR KRR AR 540
5.9.2 A SR FBARH KB BOR
I RIEREEFEME, REEAZHEBRIHITRLS .
5.10 & HIRAZE SR E R RSB RYH
5.10.1 ZAE FH R B EBOR
I WIEREEFEME, REEAZHEGHELZS.
5.10.2 & MR A E SR 1 E GO R AR 25 B4
e RIS HIRRFRA E G5 540,

%9k i




TS AR A 2016 458 3 AR

5.10.3 A8 E R R 8RO

VE: RIEESAFNE, AESASEEGMELS.
5.11 #HEH SRS MR
5.11.1

0T I A B g BB I AT A4 RS (R R AT SRRSO WA P ) S S A A A R o G )

—EENRZBIATTETT. AT

5.11.2

T A AL BT R 44 S T BOR AR S B R 8 S SR AN R SR

5.11.3 HALE =R

5 R e o)

T
df

A7 RIE S

361, 433. 69

ISCIE S 5K

21,660, 847. 71

SR

PSR

14, 284. 85

JSZUAT HR K

Foth SYSGK

PR

HoAh

O (0| N[OOI |[W|[DdD |+~

#it

22,036, 566. 25

5.11.4 REFIREFE K T H BRI TSR 6574
T ARG AR T WIRARFFA T H B0 655
5.11.5 R G RR AT+ B P AAAETIE R FRB O Ui
T ARG AR IR AT+ 4 IEE A AETUE 2 RS Lo
5.11.6 BRA S M B A SO R 4

T AW TS DARIRRE, 225G G T 6 T REA AR 2 .

§ 6 JTIHAESH R

BAL: Ay
e 15 B AT 35 4 4 B0 A5 507, 429, 211. 29
5 1A A 1] 2 4 i FR D 7 0 583, 250. 86

ol - 77 30 1) i < A D [ 473

33, 318, 883. 45

%10 T 11 W




TR IIERR A 2016 4568 3 ZRFER Y

A SIS S A A O M DL~

HID

15 B HA AR S 4 4 B A5 474, 693, 578. 70

§$7 ZEEEANBHEARERREEESENR

71 £EEEEAFEAZSHIENEIL
VAR, HEEH AR S
72 B&EENCHERRSBRARSR 5 W
VE: ARG, HEEE ARG HIE A %SRS AL

§8 BENMHHEHZ

8.1 FEXMFHER

5\

v P EE NS 2 M S i B A RS IC B R A R R R R e S
v R A R e R A RIS R S e A A

+ R A R E L B TR A AR R R ST VX

v R B A R TG LR R SR BT i W S5 AR B AR R I E

Rt A FE AR 8 T T 4 R & A T

8.2 i =
T AR X R I B 68 5 2905-2908 E K 30 2
8.3 &l HR

FREX AR S BUA SN, TERAARSEE AP RSEHEARAT .
B HTE: (021) 38789788 =Y, 400-888-9788

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

Hh e R 4 L BR A
2016 £ 10 A 26 H

#1101 11w




