T RN ARSI RIS REES
2015 5F3F 1 TR T

201543 A 31 H

EEEEN: PEESTEERAF
HETEEAN: HRBITROERAF
WEXHHB: 201544 4 22 H



il R o R £t 57 2015 AR5 1 ZRFE R,

§1 EEHRR

HEE N E S LEF LA S R R AEE BB, R SRR B R,
FEXF LA AR LS RN S R AR AN I B T AT

FESHE N AT IR A IR A RIRIE AT S A FME, T 2015 4 4 A 16 HEM T AR
I AR SHERIIAIR A G EENE, REEZNEMAEERICHE. R FHERRR E
ey R

G AR ARSI L SRR S 0 S N A B A PR 5, (HNRAEHE G — e

HE AN SO AR AR RE I BB AR, FBEH FEAE AR5 PSR B LA 40 B i A
2 SAINEEE VLR

AAR s I 55 BORER A H it

AREWIE 20154 1 H 1 Hilg% 3 A 31 Hik.

§ 2 EEF RN

FE & THIFR v BRI S o5
&30 000316
T ARG 000316

RAM, BgERERNG, & 2F8 - nHislFRM, %
BfEERE s e te. R JIeE AN, 2R
AR A B B E 2> gos/E AR B RS 6 S AT
LI AD (B HI

HeiafE Iy

HEEAFAERMH 20134 11 A 21 H

W AR B S B A 834, 301, 632. 09 4}

e FEFERG ARSI AR RIS T, 05 SEILAE G B8 7 (1 KA

1 [ 5 VAL it i D T BB SR

(1) AMIBCE

ARG TR WA TRV L E T BOER 534, FU
FILEGF AT AL LE5E A, o RN SR AR 7 A
Ho WRIEAFREB R MG R B, #E fizr
GO B AT AR RN 255 607 i e ok
M, REAHERGTH A ANIBCE .

(2) WIPRESHIBCE

fEEA G AME, BTl R g, RA%
B MEOR, x5 R B R Wi 2 5 DU BEAT VR4
XS 2 22 A AR WS s BEAT 208, AE TS AL
RS BILA G iR R R RCE T %

2o 1w



il R o R £t 57 2015 AR5 1 ZRFE R,

(3) HiFFIIACE
FEMAEE R ZED, B IR RE. RS
RIS R S IR S5 R B Rt b, AN B AN R S R [
SEMCER AR AR (S AR T s Tz XU S5 8] 2R gk
17004, RIS SR EEAT 047, Z55 087 5% b Rl KA 2
A
2+ MIFISBRNG CRl gz FR o)
AT R PR ARG U T
RSO ELIEIN - [ S5 RS Hh e 2 R B P it o, [R) St
R SEBAR D d ol o
TSR HE M RAL, PR IRa VR ) A
(1) I g b 1 £ 58 s
AR E R RATEE . BORTE SRS R R 5
B, AR ASYINC B S 5 I PR 45 M e B SR Ak b, RS
HEHRNSERTIE N, SiaBRA s it SRR
A ZE B MG AR SR S5 R BB o

(2) SRR Ch/ RS RER A
AT XS LT A RGBT 7 SCRFIE SR A515 b b R
(T N = AT o S 0 g7 P = w1 a0
M Ak < K A B SRS 5 JUTBIR &5 A T B A 2 iy |
X AR R GUPE R Z AT 208, A2z 3 R i
ANARSEREAT P BT I3 BT AR A Sk iz AT AN
O3 A BEA TR T T EXS 0197 AT N A5 FH KU E4T 70 A A
B, RFEES S Y s A DL AC I SEAL dh R AT RC

(3) H/INEMP AL SR T S
AR 30t R /INAR Y AL S5 5T R 350 B SR T BB {5 Y R g
GEME, FEURIEA b R M AA S A Y XURS Adah 1 X
ro B, BRELTTFIPTALRY B, MURER A R KU
ks HR, MRFEGURAT N AFNEE WSRO & A6
RENZRE T BJm, BAFFHIIERE AR FRIR .
ORGSR RAT ISR 2, % XU S WS s AR VLT ) i
AT E -
3 AIHHATF BT SR
AT L B AR A R, LRt KU A
TR AR 2 0o fERAT W AR e i iy, A Sk
S Se Xt AT R i B B B AR BRI E Cn R AL
AEAME KT FEAF RGN ) PRI 263K AIERIVE S sl
VESE DT AT T, SRR Al 4 57 (R B Ak B3R I B A
TTHEAT 734, TR SERR RS2 AU E VAl ke AT e it
157 H B (ST PP 0 A IR AR SR A S A T P 20 S 5 1
— D DU RE B B IR AT A e T e A
4y HER T s
FLATORHems . B LA SBUA 57 vk, AR RIS 7
ARNRAS BE 8, I SR AR AR FRAR T ALK I LA B
Yz 677, DUERBCE A 4R 05 3K

3o 1w




il R o R £t 57 2015 AR5 1 ZRFE R,

b 45 bl A F v HHIE A it 48 4L
KRIEEG NI IS, BT AESR R T S b I XU (1 2
PSS 2 R AE Sl KBS e U S T Mg s, IKTIREGE
L) Rt E S
A= N HoRE R & HEA PR A
HEEEEN A RATIR A PR A 7
FEERIEN Hh ] A O PR A )
INER L& AN e AT HE SR o 5 5 A R o 25 55 B
NE IR 5 AR 000317 000318
& IR N E o RS US| 91, 176, 917. 76 4 743, 124, 714. 33 4
EﬂBw%%¢%ﬁ%ﬂ
% HH S TRUAA B 1) e 4
R A D BN EAR TR oaf%ﬁLWH%W%
R A G I AU A B R AE B WS AR R IR 4 ﬂB%ﬁ&E%I%%MM
. (1, DU EER B A3 A AR il
HPARS: S TS 2 110 2
A

§ 3 EEMFRINESHERI

3.1 FEM &R

fr: NRIBTT

L EW AR bR

WA ( 200564E1 H1H — 201543 H 31 H )

L. A 2 sl s

43, 500, 907. 76

2. AR

27, 380, 518. 68

3. IR ¥4 38 4 Ay A 3 )i 0. 0328
4. FARIE G 0 = 1A 962, 066, 830. 24
5. BRI S B E 1.153

Wl AR 20154 1 H 1 HE 201543 H 31 H, i
B RS 7 He e - g - (i,

vE2: AE i igR S

S EPSAGEIE] S

T[] 2255,
AR Bl
IR A s Bz in_EAI 2 se i (E AL sh Ui as

AV SHR IR AR SRR AL
AT S briic e
v AN OANE

KT EAR T T
VIR L DR (Y

3.2 &R ERN
3.2.1 ARE YRS HFUAHER KR K ES RS LB R 3 2R K L
R
) Wl |tk | waegos | R -
S ® 2 | wigixe | TREEE | 0-0 | -0
2D
Jii.cz/l\ 2.95% 0.13% 0. 94% 0. 10% 2.01% 0. 03%

B4 1w



HhE R > G £ 2015 458 1 s

A | | | | |

322 RS EFEMURES RiHHEE KRRF) LI L RS R #E i &
BN L

HE G B T VYT A 5 b DN 0% L B W 2 R 1 By e #4on LE

16.70% -

15.03% -

13.36% -

11.69% -

10.02% -

2.35% 4

G.68%

5.01% A

3.34% -

1.67% 1

0.00% 4

2013-11-21

2
2|
20

=
E

D T R D R R —— iR M |
E: FEAASVE M, A T4 SAF 2013 4 11 H 21 HAXMHE 6 MA W NESCH, 26
SE I & % P B LTS A TR 2D 5E .

e
I
it

§4 BEEAME
41 ESBH (RESEIM) Fff

AL EE |
p4, 1% i ﬁiéw B
EWOM | BEOH

BB A S B plcokse s, b2 RSt
i e [ 7 2013 4 AV A PR B S5
1A 21 - 1348 Pt =200, 2L

H W LA rh Ui, PoliESR i
EERER A7 BR 22 = 9F 7C BT Shiigs B2 22
o, iy BRI e oo i 4

Fili Rk




il R o R £t 57 2015 AR5 1 ZRFE R,

HAR Al i L, EHBELH, FREE
o> R i o5 PRI ) 75 7 B A AR S
B WHE /. 2012 4 9 H i
WE IR 7 ARRAT TAE, EERTEE S
Refs L, BT H % ) A O e ] e A 2
2z, h ERE M, 2013 4F 1 HEAF
g g BEAR 25 73 2 fii 93 Y e G
fit 53 . fiit EHFR R EEEESH, 2013
77 TE 73 9 HEB2ASE il E A5
e S i RIEF RS EESR
® & & P, 2013 4E 11 A EFrhifE
. A 57 3 A5t 7 B AIE 77 4% %
IR,

VL RIRAEHE . BAE F IR AR G B MR FOAT S IS
E 20 TESR MO SGEMAT I GIES M Ml N SRR BB ) (ORI
4.2 EH NG BN R ZSE S5 15 58 3 B

e T NAEAR T I RS (o N R BN 5 43 B 40) A A S i i
(FEEAF) MIE, iR NS MHRA NERFR, AEEREESMHPEE AR
(AT )9, A7 LEIB B B R AT 5 4 & R RS
4.3 AP 5ETHH
4.3.1 AP35 B PAT B

R QEFBRFEGERAF A FLEGHERFEIN) KARMKCHIEL, A" M. %55,
5 R B R E TSI, SR, BRI R . A 5 B BE B
(AR AT HHAT T I E . ARDEEHIRETTT. 585 SRR, Bk A & %AW IR
RS, HRAHIEAG - FRERSE, hiR 5 &l A T S B BRIIT R 5,
1A T3 5 BE PP SR I TR S . N RRARSE . LLBIAY D . LR TS LATE S, [N, AR4E A ]
IR, i RS IEA R A2 RIS AD MR RS . 5T RAETERATIA TSI
5957 KSR Ty M AT G i KRR A8 5y, B s ) AR BN AH S A8 G W A AT SR i i, AR
(TSR A NG BT T AT RS LR A TR BT A

AARAE T, A TR AR FIZH AR R T B TR 058 54 40 26 AT 7 A SR AC SR AR, AT 7 A
KBRS, X TR BT AU I TTRREAT T BT, FEEFRIA 5 i k8
HEAT T I R BI 0 HT . 4P 0 58 5 WS AR AR AT A P48 S B G 40T s 40T 2K

ARG, AFHARGIEE R, AR RIS AR R B R FI28 53T T Geit o007, 6k T

BUA 2N T B PO O S 28 5, B SR 2 24 T RN B N 2 B8 8 =) 1 B R 7 AR R .
o6 i 11



il R o R £t 57 2015 AR5 1 ZRFE R,

4.32 REIZHIT AR E T

RGN, ARG S 505 AT R H RS 5 RSB I 5L 58 5y AN
TR LS 2 H A B SR I, X+l I Wl il 232 & B vl g
SEARDAZ G AR 2t A B S A H 0L, WU B AR ARG 1 B e 2R A S PR {1
RGO T AR -

4.4 1753 P 2 S BB SRS AL SR B Ui B
4.4.1 B AR ST KIERIZES

14 SERTATIEAE 2015 SF— B A EA, N 2 A )E Kin E A=A B B47, 9
AR, AR MU EAT, AR S H i ea RG2S, AR Yt 2 #h £
KPR P AL T8 7R BL 1 3588 W B G B R TI],  ThRR A B S AR X BURF B IR L, 45
B MG LU ERGUT R G, FIRMRCRAM, R L IEET

{5 FH R E S TEAFD TR, (HA RGN TR RIS, BB B & i D fg
fA TR e M2 T bR, GRS — PR, e R BLAR T IR R . 3G ARSE
A BT AR BB

RIS E R E QU BR SN IR B, BUE R ARt .

FATINYE VAT R Z AR R A AR, B AT M BEN AT Y], AR AT (0 U i 4
AE AW [T, AIEAS TN 58 gl B8R T ARG a0 g, B S aT KX A7 23 47
PR, SeARAZ G AMEREROR, A5 F b Pl (052 S S A, (ELREAE BUR T Rk 531 65 (A B Rt % 7 SR 1
TR, A R AR RRAS R I, AT S 5 A T R 4k AT

4.4.2 |EFANEES KGRI

#E 2015 4E 3 A 31 H, KSR 1. 153 70 (B 1. 164 70) « HE N AL 4%
fEIKZR 2. 95%, =TS bLas R gE 2. 01 N4 A

§5 BHEAGME
5.1 S HIREE R A A

Fs i H EH o) GRS R BRI (6

1 & a - -

b - -

2 [i] 52 YA 2 $5 1,571,171, 516. 16 88. 73
Hrp. fiiz 1,571,171, 516. 16 88.73

7o 1w



il R o R £t 57 2015 AR5 1 ZRFE R,

B SCRFIESE

R E

SERATAE AR

KNI SR vt ™

Forpre SRR SRR

Lo Vo

BATAE IO L M e
it

162, 460, 762. 10

HAb ™

37, 192, 549. 39

2. 10

it

1,770, 824, 827. 65

100. 00

5.2 EREAT L RIBER R AS
e ARG NAGIEE, AHATHREHRE.
5.3 I HHIRIL A RMHE G E ST EE A RN R RT 42 BB 5 B 4
T AIEENAGTE S, ABATBCR .

5.4 REMREFRF BT RORERFH LS

P i 75 b A ARME o ARG BT B ) (%)
1 K fii 7 8,777, 895. 00 0.91
2 | RATEHR - -
3 | ERfFF 20, 006, 000. 00 2.08
Hrp: BURME SRt 20, 006, 000. 00 2.08
4 M 4riees 1, 503, 509, 121. 16 156. 28
5 | A AR T S - -
6 | HHASEE 30, 279, 000. 00 3.15
7| AT AR 8, 599, 500. 00 0.89
8 | HAih - -
9 | At 1,571,171, 516. 16 163. 31
5.5 MEBRIEA RE HE ST =3 E A K /DNHEFF BT LA s B R B 4
R | BERE | BRSK | MR GO | ARE GO 5%§%Zfﬁ%
1 122954 PR i A5t 1,293,700 | 103,987, 606. 00 10. 81
2 122984 09 NI d% 808, 100 | 82, 337, 309. 00 8. 56
3 122944 09 PRI % 754,490 | 76, 203, 490. 00 7.92
4 122972 09 Zn#%dz 736,380 | 74,764, 661. 40 7.77
5 122132 12 1ot 626, 100 | 65, 289, 708. 00 6. 79

5.6 M EHARIEL A RME S ZSH 3E LI R/ NP IRT 4 B SRR R 3

4

TE: ARG AR T WIR RS 5 SRR«




il R o R £t 57 2015 AR5 1 ZRFE R,

5.7 MEARIE A RME S ZE SR =1 E L HIR/DHEF KT L4 e R 5 A

A AEGAREWIRARFFG SR

5.8 & IR LA RMHE G EE T =13 E AR HEF BT 2 BUER R B 40

e ARG HIR KA BGE.

5.9 REAR AL G B R KR IEII I 5 1B 5L v

5.9.1 & HIR AT S B 1B FR 1 SRR B AT 43 25 FA 40
Ve ARG AR A KA BRI T 52

5.9.2 AREESH BRI B HEBUR
RIEHEEFAME, AHEERS GBI S .

5.10 M EHRARE SR BN ERB L LB UH

5.10.1 A HAE A B R R BUR

RIEEEEFAME, AEERSE5EGHLS.

5.10.2 R & FIR AT SH R I E 531 38 70145 2 B 40

T ARG AR AR A EH U 54 .

5.10.3 A3 H AT BB E TN

RIS ERNE, AREASEEGYTLS .
5.11 BBEHEREME

5.11.1

0 S A A B AR B KT 44 UE 3 B RAT AR BOH 8 AR 1) 37 S o A E A o 2| I i
—EENRZBIAIHEDT. AT

5.11.2
AIEL AR IE S, AT S
5.11.3 HABE=HI R,

FS FAFK e o)

1 HARIES 322, 854. 93

SCIES K -

A -

IVEA&IDSS 36, 869, 694. 46

R H R -

| O [k |[W (DN —

b NG -




il R o R £t 57 2015 AR5 1 ZRFE R,

7 R 2 _
8 HoAh N
9 &1t 37, 192, 549. 39

5.11.4 R EHIRFEA KL T Fe I I T #5851 35 BA 4N

FE T

e | s 95 447 A RHME GE) - (;“f’ﬁm”

1 125089 R 5t 4,417, 800. 00 0. 46
5.11.5 # & HAR BT 14 IR B2 P A 7R Ui 38 32 PR 1% 140 i i B
i ARG NS, R TR,
5.11.6 WA S E ERHAD T 2B E o

AFESHTIEFNWRRE, 2T f5 A0 2 6] ] GEAE R 2

§ 6 FFHREESHHED)
BT Ay
iH Hh i BRI S 55 A v BRI 55 B

e HH A 5 4 A B A0 91, 176, 917. 76 743,124, 714. 33
I A 30 1) 3 4 A R ) 7 4 - -
VR - 4045 B S R 4 O (] 47 45 - -
et HHH IR I S 97 2 AR S Al (44 ~ ~
W LL ="
e HHHA R I S A B A 91, 176, 917. 76 743,124, 714. 33

§7 Z&EFHEACHEAREREELEEHN
71 ZEEFEAFHAES IR HFIL

e AIREHIN, REEBEARFAEARES.
7.2 ZEBBENZHERREBRALE LS5 A4

T AREHIA, SEEEEAREHEAA R EREAEE.

§ 8 MR RE FSRHAMERFR

FR A O B S 35 9 3t S W S A5 (EAZ SR TAE /N ST 2015 4 1 221 [3] 2 WAL vt A A4t 4 Ak
010 i 11 m




il R o R £t 57 2015 AR5 1 ZRFE R,

BbsHE)  CBURfRIAR “AMEALEERAAE” ) A OME, B 2015 4 3 H 26 Hilg, AREEHAXT
TN UEZF BBk S R RS 5 i i 3 L i 58 5 BRAE R LR R [ e e et b A CREAELAR B AR HE S0 A
FUAE HIBRAN) B AE TR BEAT U 2, SR 58 =7 (WU SR AL O O A Bl it AT (4 . VTSI L 2015
F 3 H 27 HAEP ERES R BIIESRR . IEZRI IR TEZR H AR S A R P AAT Y itk 48 3
A PR A ST T 2k e 4B 5Z 5 P[] s Wi et i AR (B VE I A ) o

§9 £BEXMHEF

9.1 FEXFER
Lo o B R 2 At v B A v R A0 570 G 5 03 BRI I 150 B o < O SO
2 R A P R R IR IR B B < [
3. iR A o R iR AR AR R R AR X
4 TP RN Al 7y P R T E I $ 0 < I 55 4 3R S A R B
5. R WINFESR B R T L9 R i A A
9.2 FFih R
T ARHT X P % 68 5 2905-2908 = K 30 JZ
9.3 G
BREXNS ARG PSR, FENARESE AP ERESE AR A .
HifiEiE: (021) 38789788 Bk 400-888-9788

ovaE] Mk http://www. zhfund. com

RS E AR A
20154 4 A 22 H

o111 o 3t11

=



	§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 报告期内基金的投资策略和业绩表现说明

	§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 影响投资者决策的其他重要信息
	§9 备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式


