FEER G

2016 4£ 6 A 30 H

EEEEAN: PEESTEERAF
HEFXEN: PEILHBITROERAT
WEXHHB: 20164£7 H 19 H

AR BRI R R 2016 £




Tl Al 5% 2016 458 2 R

§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 ELERITRO AR A ARIEAREEEFRME, T 2016 47 H 16 HEK A
A I S5 R SRR B A SIS S, RIERE N R NEERRICE. 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

AREWIE 2016 4£ 4 H 1 Hig% 6 A 30 Hik.

§ 2 BEE= RN

FE G HRR WAl (5 55

S AL 000298

5o A 000298

Y (SR LT

EaAFAMH 2014 4 4 H 23 H

et BIR B S A0 B 300 370, 774, 618. 02 £

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 BRI AR 2R 0 H . S TR 2
RML TR, EUREAE AW, UoEMis
g Bk ks R ihdk LR, &

¥ 20 14w




T2 SR 2016 SE5 2 FRPEAR Y

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 A v 3 XU A ik EE 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 HESR T, 38 AT LA ST 7 A 2 =] I
553 TR 53 R AT N5 P RS EEAT 234 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
AN 1T 7 N = 1 - AN 1 N e T i
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 14



Tl Al 5% 2016 458 2 R

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 PAURSE f il HL T SRS AN 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 EE L R SRR HE A i A HRE Al g5 C
MBI 5 AR 000298 000299

i 5 WK N 8 7 G 4 Iy A 336, 609, 799. 59 4> 34, 164, 818. 43 {4

§ 3 EEWMFIEHMESHERI

3.1 XEM &Rt
Bpfr: ARt
F B TabR &M C 201644 H1H — 201646 H30H )
HF AL A HfF Al i C
1. A sEE 8,387,211.43 535, 482. 63
2. AHIR)E -6, 618, 565. 13 -1, 058, 655. 29
3. AP35 3 A BUA AR i -0. 0060 -0. 0211
4. BAREEG T = E 344, 538, 815. 84 34, 697, 554. 01
5. HWIRIESAMEHRHE 1. 024 1.016

L AW 2016 454 H 1 H&E 2016 456 H 30 H, FRESWESIRIEAEIEESMHIFE A
W ERAZ 5 B B & U ] (oldn, AR, e[l 24D, TH N BTG SRl at K7 AR T A s B0y
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 HENK | SRR | WRLEIE | WARBER | B
B x| mezo | mraxe | smmeze | OO | @79@
ﬂ?;:/[\ -0. 19% 0. 16% 0. 36% 0. 06% -0. 55% 0. 10%
HEF A 53 C
N BEMK | SEMKE | UAEIE | Wit | B
AR 20 | w20 | muaxe | axpeze | O © | @@
WA
2 -0. 29% 0. 15% 0. 36% 0. 06% -0. 65% 0. 09%

ﬁ;
ESN
b=l
H
N
b=l



TSR 315 2016 4E5F 2 SR

3.2.2 BEEEFAEMURES RIHHEHKRRD KIS RS RE AR &
ZHHI B

AZIE R 005 VY D A6 1 ) JUIN 85 L B D 2 48 1) D e oz 3400 L ]

19.10% -

1.91% A

0.00% {p

2015-03-01
2015-04-09
2015-05-18
2015-068-26
2015-09-12
2016-01-07
2018-02-15
2018-03-25
201@-05-03

20140423
2014-0E-01
2014-07-10
2014-02-18
2014-09-26
B TR T 1 T ]
20141213
2015-01-21
2015-10-21
2015-11-29
2016-06-11

—— A A W0 PPN B — e B L AL R ol

&
a1
b=l
H
N
b=l



Tl Al 5% 2016 458 2 R

CLHE A 54 1 Y0 (1T 08 K 30 5 i) 300 b 85 L B K M o 2 5 1) i ol sl 340 LG

19.20% -

20140423 4

e T I 1 0 [ S S S

20

L L T T S

2
20
2

20

20

= Cl N W B PP R — ol B L N B R

§4 BHARE
41 £42E (RELSZENA) FiN

w4

5%

FEAEE AL HEIIIR

FEER H 3

EAEH

EZF Al
FRR

B

/N

ZNE
Hes
. i
Tg o
ik %
BBtk
& &
EZSHINGE
i A F
ot it
7% it 7%
BIE F7
e
B

2014 4F 4
H23H

14 4

/NS, AR
BRI TR L,
P AT 46 Z AR B B A A PR A
A G0, FEEsERA
BRA A, MlbARAT
B IR 2 w5 27 28 2 B
E R, 2012 4E 8 HHEA
AOAFE AR, AR T
Lo 2012 4F 10 HEAATEH
f 0% T 7 UE F 4% B R 4
L, 2014 4F 4 AEA
A Hh i 4l A5 57 7 AL IR I X
RIEEFEZTE, 20154E5
H 24 AE g 2 Al i 4

#
o
=
O
=

=




T2 SR 2016 SE5 2 FRPEAR Y

Zes N 9 5t 75 BUIE o7 4% B Sk 4 A
i O] G, 2015 E 5 HEAT
af f5t o Hh g B R 4l 5t 43 2% fiit o5 1Y
% 75 WEF TS e e B,
A AE % 2015 4 8 H AT H g fadd
S ige I 35 15 5 YA 25 $% 5 3 4
oA HEZH, 2016 F 2 HES
Zes N A Hh o U S R T B
I Fa fiE R IR I 4% B B e R
W 28 i L,
7 B IE
e A
GSLH,
Hh i gk
B0
R I B
BERE
RAE %5
g A
o
AP
JE IR TNRSeAE, 5B RS 4
7 SNVt . ERKITIES
(23N A A IR A ml 5 Bt i,
B e X ok % P BT R TR A F
AL LN HRIAH, R NI
g 1 MARAF (JFRAERERZ
o8 U REGA R T AR FHHEHES
fit 77 14 S, KRR E AR
iE 77 #% LA mR AR . 2009 4
g 11 HEAAR A TAE, JiE
7 &% 2016 4 4 ] e s AN BTN [ e
NGE | Bl H 16 H - 18 4F W35 ERE S, BUE eI
B AR 2 WEMAT, 2010 4E 7 AE
fit fit 7% 2012 4F 10 HAEiE e
Ok ik WE R R RS EEH,
X AE FH 2011 4 3 A AT i1 o
% B Ak I 38 15 25 B IE 5 #% E E 4
4 (LOF) e, 201344 1 AZES
7 &% g a2 AR
2 ity EE SR T R4 (LOF)
AJ B i LT, 2014 4F 3 AEA
fit 77 fit A v g ] i 4 5 7 il o 2
75 B IE EHRRESEEL R,




T2 SR 2016 SE5 2 FRPEAR Y

77 Bt 2014 4F 8 H &AL g B4
i & P AiE IR
G LT, 2016 4F 2 HES
g fEigh E R G E RS
¥y 2% RUEF R B 4 B,
fit 77 B4 2016 4 4 H 24T g 1%
ik 7 #% MHIEHFRAEEEES
A H, 2016 4 4 H & 45T i
E &% a5 i 5 AR R R B &
Rt LT, 2016 4F 4 HEA
&R AT Hp i 28R 2 5t 53 26 5t 05
6B N S A e S B
MEE it 2016 4F 4 A 25T il B
iE 7 #% afi fiit 73 % ik 77 BAIE 77 4K B
Age IR,

E &%

2 ity

Tt Mo

W iE %

g A

& &

2, A

g R

af fit 43

P it 77

L AE %5

% B Ak

& 4

2, A

i H

4l fit 41

@ it 77

L AE %5

% B Ak

i

p2pL

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 SGILE -
4.2 BEANRE AL ZEESEEEM T ERB KA
BB NG A AR (e NRIVAERE TR St S i) AR SR AR
(FEEEF) BME, B STHONEE S M ERA NRFRE, AR E RS M HRA AR 2

AT A, AMAEEESEINECR BT &6 FAE.
8 W 14 W



T2 SR 2016 SE5 2 FRPEAR Y

4.3 AV HER U
4.3.1 AP 5 H ERIBATER

W GEFR T IEGE AR AP o H ERTEIL) AT KL, Ar AT, $5.
25 W BRGNS, SRR R — i il i o S R e B Bl
RN ST T HRLE . ARELGEI T 3855 B, ZRA A& H AT TR
R, RELHIRLH—TRERLS =, B 5 il 5 AT 5 BHIF BARAT AL 5,
TSR Gl B PR BRI TR AR S . At ey OB L S PR AT S [, ARAE A
W, RS ARHEGZH RIBEH G MRBREA S . W T RAEERIT TSN
5957 KA G R T BN REAL T, A T REEFE B ORAE 5 M AT SR i A%, R
(K1 BT/ NV T AT RE B AR AP 54T

ARG, AR A A RIS (] B R 58 5 4 22 80T T B SR REA RO R AR, BEAT T A
RIVBBERES, X T A OGUAN B AN AL A SR A DU EBEAT 77 BT, IR RS 5 AR IR
S A VS 1E TN 2 3 A A e R 8 =L N A = 3 = T e A TN SV

AR, A FARYESEEER, AR FH S A RIS R B R A28 5 04T T geit i, 0T
IR A )R e IR e 28 S, S SRAR R 2 S R i N e B w1 BE R T DL R
4.3.2 RERX BT AR LIV

RIS, PIraREAES 505 A TSN R H IR SE 5 A B> I 5L 58 5y AN
TR IZUESF 24 H A B 5% O, X T — e Il . —ZliniE s ac o B T g
FHANATAE 5 IR G 50 (K S A8 G 1 0L, IR RE R 0 R AR b P2 U 5 SR 2 5 22 AR A3
FHORAG Lt B - LA B I
4.4 WMEPAZE SR B RETBIES T

RIS . 4 QG TR AR, SRR SRR, I RBRIE T
W, e RS B R A AT R Z KIS0, 5 H e R IR ek . 5 K 2. 3%
IV 2 2%, EAKTUA P NRMIJTH, SEEREK, SRMARMEG T17, RuREgEER,
NR M ETIZE LS BT

T MBCRERFalg . VEARNZAE ) PR 7 MBCR AT 5048, MBUBN LA (2015 4F LAoRFR {2
T TR 2R AR i)t n] DL R BURFEANER “RKIBWE” , S8R T8 5d MLF. SLF. PSL
G LRZHB @R, s mfae.

ORI, WaE R BIE TN . 4 ARSI EKRTUA L, 25 TR, i

F 9 14 7



T2 SR 2016 SE5 2 FRPEAR Y

FRME AT, FAMZET K. 5 H EABSALIREE, FEGESE, s A NaxE6 A LA, £E
METU LT, ikt 6 B G miE SR aT AT, et R HREG. 6 A TR emsT
S P e P G 8 U 2 % ot s 18w N v S N P e NI A S e S
5 BRI Z O

AFEEAE 2016 55— F TR THATIRE 6L % 507 HUBI ™ R IELEDR, i
LRSI RS o

4.5 HE BN ESKL SR

B4 2016 4F 6 H 30 H, A3 4 A KM 3E 1. 024 70 (BHEE 1. 164 70) - IR N AR S
A K E KR -0. 19%, TSR b E 3 UE 0. 55 N E 2. A4S C SR8l 1. 016 oo (B
THFE 1. 156 J0) o RGN AFES C I EIEK R AN-0. 29%, KT LS ELEFERE 0. 65 N H 5 o

§5 BRAESHE
5.1 REMKRE ST A SR

Fs i H e ) R BB R o)

1 AL 2 55 - -

Hrr, 2R - -

2 | HEeHE - -

[#] 7 YA 2 B % 692, 458, 800. 30 96. 26

Hrp. ffizz 692, 458, 800. 30 96. 26

Vi RIS - -

4 | stEmIE - -

SERIAT A AR TR - -

6 | KANREERETE™ - -

Forpr: LTSRN A SEN IR

S e

AT R MG F &I &/ 10, 832, 571. 22 1.51
HAh B = 16, 037, 369. 71 2.23
it 719, 328, 741. 23 100. 00

5.2 |EMIRBAT UL R BRERBAS
T AEEAREHIRRFFARE

b
o
=
piss
=
p=|



T2 SR 2016 SE5 2 FRPEAR Y

5.3 MEWIRIEZ A RPHE G ZE ST #E LA RN EF R+ 2 BEE R R 4
T ARG IIRARFFA IS
5.4 MEARE GBI RNBHFRFAE

FFe fii 7 i ARME o) R BB ] (%)
1 | EFE i 45, 744, 056. 00 12. 06
2 | JATER - -
3 | &R - -

Hodp: BURME &R - -
4 | kg 458, 055, 844. 30 120. 78
5 | Ak H R B 61,971, 900. 00 16. 34
6 | AR 126, 687, 000. 00 33. 41
7| AR CATAZ AT - -
8 | [AMkAFH - -
9 | HAh - -
10 | &if 692, 458, 800. 30 182. 59

5.5 & HIARIEA R E G E ST E I NP HRT LA Fs B B4

- . ” i _ B S e I
75 AR L] 275 44 K e (GK) ~ahE Go) e
Ebil (%)
12 fHik
1 1282335 600, 000 | 60, 540, 000. 00 15. 96
MTN1
15 =z
2 101576007 FEARSCEL 500, 000 51, 030, 000. 00 13. 46
MTNOO1
15 B i1
3 1580311 Tk 500, 000 50, 710, 000. 00 13.37
i f5t
16 Jit ok
4 1680033 @Effrj%ﬁ 500, 000 50, 180, 000. 00 13.23
A
5 136135 16 BEZE 01 500, 000 | 49, 745, 000. 00 13.12

5.6 M EHRIZ A RME b 2 & F P E LLHI R/ NP BRI+ 42 B SCRRER R R 3

4

TE: AR SAMR AR REFA R SHRHES
5.7 &R A RIE SRS FTHE AN R LA SRR E A
TE: ARSAMEARARFEER.
5.8 5 BRI A SMME GRS 38 LB RN R BT 4% BUES R B 48
E: ARSAM A HIRRFFABAL.

#1171 14 T




T2 SR 2016 SE5 2 FRPEAR Y

5.9 G HARAZE SR H K E R 5 E L
5.9.1 A E AR R BUR

RIEREEFRNE, ARSEASHEGIELS .
5.9.2 MEHIRFES T H K B FUH K FF Mt A4
T ARG AR I WAR AT E G520,

5.9.3 ZA<HA B i SR B VRN

WSS FME, ARERSEEGIIELS .
5.10 BB H AR

5.10.1

5 YT PN ARSI G R0 BE A AT A4 RS (K R AT T AR W A 1) 7 58 R AR AR 5 i i i
—ENRZBIAITETT. ATTHIEDL.
5.10.2

AN E, ANATIRERESE .

5.10.3 HARB =R

= R e )

3
d

FHARES 10, 668. 57

IIYSCIE SR K -

2SR -

INVEA&AIDSS 15, 439, 175. 87

NUSC FR O R 587, 525. 27

FoAt MR -

R -

HoAh -

O |0 (N[O ||| DN+~

f=ann 16, 037, 369. 71

5.10.4 HERFFH B TR BRI AT H B2 HA
T ARG AR I AR RS A AT 5 B v S i
5.10.5 R & RR AT+ B P AAETIE R FRB O U
T ARSI WIRAT T4 IS T AP AETUE 52 IRG L -

b
o
=
piss
=
p=|



Tl Al 5% 2016 458 2 R

5.10.6 T HRA G MHERF AR S HR 2>

A FIEDAMIRRE, 22 M54

§ 6 THAEEHHE

T 8] T REAF A 22

B

T H HfF A i A Hifg 2l i s C
i 5 AT A A 1, 499, 280, 977. 55 97, 131, 976. 67
i 5 A ) 2 4 A FR 104, 996, 584. 60 9,305, 011. 10

ol - 757 30T i < A D [ 47

1, 267,667, 762. 56

72,272, 169. 34

075 SIS0 8] B 5 > AR B A (A A
U3

0T ST AR <y UL 0

336, 609, 799. 59

34, 164, 818. 43

$7 ZEEEANBRHEARERHFEEER
71 BEEEARFH AR S HIRNFI

I RGN, He

EHANRFAAES.

7.2 ZSEHNCHEATRERBAR S5 WA

e AR, RSB RIS FIEA 54

BRAIESE.

§8 HAEXMFAZR

8.1 #EXMHHEZ
1. P ERIE N AR S A il 2 i
2. R BRI S 2 e B
3v TR R S R A
4, AR IR SR B R
5. REMINTETR
8.2 FFHHL

7 RIE T B S

A B

&l

hul

EFUE X
W55 IR B AR R M
SE T BB A

YT AR X AR P B 68 2 2905-2908 2= K 30 2

b



Tl Al 5% 2016 458 2 R

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 AT
2016 £ 7 H 19 H

#
N
=
piss
N
p=|



