b

A R RS BSR4 2016 £
B 4AFEFRE

2016 4£ 12 A 31 H

EEEEN: PEESTEERAF
EEFEN: PERIVBITRGAERA A
REZEHBER: 201741 A 20H



il A A 57 2016 4156 4 ZRFER Y

§1 EEHRR

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

FFEE NP EARMARIT IR A IR A FRIE AR S FME, T 20174 1 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

AR I 55 BORER 2 U

AAEWIE 2016 4F 10 H 1 Hig% 12 A 31 Hik.

§ 2 EEF RN

FE & THIFR w5
&30 000674
T ARG 000674

RAM, BgERERNG, & 2F8 - nHislFRM, %
S PEE AR T et . R GEslE RN,
R A ELE 72 Gos A R HER: 6 S A Tk
[BIAT (B HE, (B ZEa RN AR 4 NI RURA IR
HeiafEr s AERE AU W AR B ARE E 2 S R G H i
IR HR A ARNIRE [T, (B Sa A BRI H 22 A
— AL HAIFBUERE B A3 B H WAL [A] o BROT i H (B
TR A, PRARHIAE 7 Fas A S M B IE AR, HA

WG
HEA AR 2014 4E 8 H 29 H
e BIR B A0 B e 300 9, 949, 250, 094. 87 4
e TE TR 2 1 AR TS T, 774 SEI k4 5 7= 1K A
BT H bR -

(—) —HHE™ A

— RGO E EERIE L N

ARSI I N ANE R BB DT TBGE 704 4
BB SRS Wi, RECE BRI, BB RNESR T &
i L RS e B RS RFAIE - B 28 S A < 587 78 [ Wi o
RGP AR A R B [ B L

() [ E VALl i A P4 SRS

o2 12 m



il A A 57 2016 4156 4 ZRFER Y

Ly [ Wi it b R T B SR e

(1) AWBCE

IS B S R0 G AT A B A, DASEER
IR A RS . AREE G R T 0 A S abr f 7%
MG GFBUR I 74, ARAEAS [R5 7 78 7 WA 5 Ja A 1)
JEYE, W G LB IS AR T A RRRAE s[RI 25 4 5
FHE SR, RAHERRA AT AN E .
(2) WIRRSS B E

TERfE 4G ATASE , 02 3 R B 1) XU WAL s A5 00 a3k A T T
fili, Pl as 2 th 28 &AM AR W S #4704, FE TG
FLA% 20 G A T 20 G rh o B XU WAL s b e (AR TG BB 7 2%
(3) RN E

A 35 4 X6F AN [ RS 2R [ WA b P A AU L T 33
e I KBS R AT 04, DAL sE s % R 14
BTSSR ZE KPR E R A (4l
5 N FASE . BT SCRRIE SR SRS R, 7E(S
FIZEACPEARI FEA BT ST SRR SR R, AT
AR A & SN AR B LA
2. MNEII BN (A GTRRR AN

(1) FZe Sl P i 5 B SR -l SRR 22 B0 Sl . AE DX
INIER L N S g AR I

(2) 15 MBI BE SRS RN RAZE GRS -
K H R AR BT SRS AR AN B s AT A 2 W) A T
W EN 57 AT NS RS AT A R, IR
Iz 5 WAL e A DG P P SELARS 5 b A T T 2

(3) /AL S S
AR o] /N AL FA S5 )43 B SR 32 B T L AR
GEWG, TEULEEA b A BT R S5 B4 RS B Bl K
58
3y AR SRR B R
AR I M B S R I SR A DGR, LS8 XU A
s T HF M E 0] TERHAT P i i iy, Ak
SN N AT S B B TR R E (SR TS
FIEAME BTG SATF BN PRI SR I03E FHTE L ish
PEEETTRIATRE TS s SR JERT nT R i IR S b IR 2 (2 A
AT 538, T RO SRRt 52 AN B PP Al s S5 i H v 2
5195 E B (WA VP2 A H SE R SR A VT 7 485 & 1
— 2 DA 2 58 0 AT A 5 5 P
4. HER 5%
(1) ATAFFBOR SRS : R DL A B e R Emt, A Al
7 NSRG4, HIWER S FiTE, UHIR
A 2 1 #5172
(2) AFMRETIHER]: AFEESHF B TR A =
TR G M ZE R, Bl TS T E R,

B4 S

O3 U 12 T




il A A 57 2016 4156 4 ZRFER Y

b 45 bl A F v HHIE A it 48 4L
AFEGNFHRTILE, B TAERER S A S R 2

PABS AL 2 4541 Sl KBS e U S T Mg s, IKTIREGE
BRI RIS

A== N o i 3 4 B T A PR A 7

HEEEEN o B AV ARAT B A R A #

FEERIEN AR R A PR A

INER & AN E AT HE A 5 5 A W AR 5 5 B

N IR 5 AR 000675 000676

T IR T 8 o Gk 4 AU A

6, 954, 105, 015. 46 13 2,995, 145, 079. 41 43

B > R < RS A B AR AR

R B BN AT X
Bor,  rh AT ot P i 0
W

BHE A BN BRI X
fr, Wieas AR RRE 5L 5 1
W

§ 3 EEMFRINESHERI

3.1 FEMEHER

. NRIHTT

FEW SRR

AW ( 20164FE 10 H1 H — 2016 4F 12 H 31 H )

L. A 2 sl s

66, 941, 630. 04

2. AR

-262, 872, 088. 35

3. IR Y2 38 4 Ay A 3 )i -0. 0264
4. FARIE G 0 P 1A 9, 718, 875, 403. 08
5. YR I S FE 0.977

E: 1o AR 2016 42 10 H 1 HE 2016 £ 12 A 31 H, RS SHsis ANEIEE S D HEFE
NINEEAS 5 e &I (B, B, B 24, T N\ 3% H G S2brili a5 /KB T B 41040

=

o

2: A SLH TR AR RO Bestlicas . HABRON OS2 fetirE A2 shiieas ) fnkkAH
RWE RIREL, AR A St in_EAH 2 Fe i (E A2 s i e -

3.2 BEHERH
3.2.1 AR EWESHIIHEE KR LKL SRS BRI R T R
| ‘ N
) Wl |t | e | DOCUE | -
It @ Rz | piaixe | ThEEE | 0-0 | @@
2D
liéiiiﬁ\ -2.59% 0. 15% -1.79% 0. 15% -0. 80% 0. 00%




il A A 57 2016 4156 4 ZRFER Y

3.2.2 BEES A FAEMURES RIHFEHKRARD KIS RS R A AR &
BN L

L4 Y02 T YR AN 3 5 )00 E B8 L e S M G 35 R 1 7 S A )
18.50% i i H i i i i i i i i i H i i i i i i
16.65%
14.80%
12.95%
11.10%
9.25% -
TA0% |-
5.6558% {}----
3.70%
0.00% F [ F L ! ¢ o ! F P ¢ !
; ) ) o :;ﬁ&ﬁnﬂ';ﬂ&: —c\:ﬂ”‘a[:ﬁhlc;&:l&ii: ) tr ) o
§4 BHEARE
41 REZLE (BEESLHE/NH) FHN
EAREENEESELH
IEZF MLk "
R4, % i t iﬁé o)
FERH | EAHM
Il 52 I 7 TNESA, B RZEmsT
oA £ M A o PR KIS A PR
H, A ATRRGH, h YR P A
EeHEH RIAEA T ILH ., RN
., i RS I A PR ) (iR 44 1E B R
3 0 35 CARKAT IR AL AR R A
{5t 7% BYAIE R TPHER S AR STER
| PRI | 2014 4E 8 H AT, 2009 4E 11 AHEA
LN - 18 4F
&#e% | H290 AAF LAE, JIfER s AL
. g BT N [ W R
HAR Al SE W B A L B, BT HEHTE AR O
g MK R R R 201047 H & 2012
A 10 AR IR MTTpir %
HRIELE RHeREAM, 2011 £ 3 H
(LOF) 3 B A AT P i 18 5 A 8 5 5 BIE
GG KR ILEREZT, 2013 4F 1
5 T 12 T




il A A 57 2016 4156 4 ZRFER Y

rp iy A H 22 44T o ifg B 4l 53 it 27 Y
e {57 75 fiit RAERIEFHRH IS (LOF)
75 BE 55 S4B, 2014 4 3 HEASEH
PG g AT £ 2 ot o AR 7 1 R
® & & HEFRe2M, 2014 £ 8 HE
M. g A AT g AL 2 i R 5
g R WREEFEZTE, 2016 4F 2
e B RS HESAEREhEREIER
BUIE 25 HGRNE SR B SRS 28,
Bt e 2016 4 4 HEASATHHIRM T
S5, EF R TR R8T, 2016
g 1R M o4 HBASEilaiffiis A
T HE S IEF R RS REL T, 2016
A o4 H BASAE T E R Al 5
® & % i RIEFHR TSR &S
B, g B, 2016 F 4 ARSI HE
afifi foi 75 F= 253 53 G Aoi 77 RYAE I 5 B
BE SIEATE, 2016 F 7 HES
AR et AT A g AR RN A 5 55 B UE 25
2B LN VR G IS, 2016 £ 8 A
rh g ER B AT B 5% 3 RIS AR A5 2R
afif5t 7 ) L A e i e s

fit 27 BLE

s G

GHE%

., R

B ali it

P e

RUIE 25 %

A et

&

WE L EIRAERH. SR H R A I 8 B AR A S H IS
T 20 AR ML E SGEMAT I 2 GEZRAL AL 2 BEAAE BEINED) A SGILE -
4.2 BEANREHASZEESEERM T ERB KA

S EHE NG A AR (e NRIVAERE TR St 3k i) AR SGE AR
(FEEEF) BE, RS STHONEE S M BRI NRFIRE, AR E RS M HR AR 2
HAT N, NSRS EUR BT I & & F A

4.3 AR GETUH
4.3.1 A3 5 # ERPAT B
RHE GEFBEHERESEHAFT A FLGHIERS R KAFMICH B, AFMR. BE.
o6 i 12 W



il A A 57 2016 4156 4 ZRFER Y

oy~ WEIE B G I EAAT, RS Gr—Jalm Rl . s 5 S Bk )
RN AT THHLAE. AFEEHIEN L. Ko EMRHIRE, BoRA RS AW TR
FIE, R HIELA - MEERZ G =, MRS EEILE M AT 5B BARHATHIRL S,
AT G B EOR B TRIO0SE . Hradise. Bl ie. SRE-PaTe L s, ARy, AR¥EAF
HEE, BRI AR HEG W GRIEHAEID MR RS . T RAERATE IS
7 KL T KA G T R =2 5y B R R SR AR SR A G A s AT SR e A%, XUf%
AT ARG TR e B AR AT B AT

AR, A FDS AN F LA AR 8] B TR] R 58 5 i Z20EAT T it R FEAS 1R AR, 3E4T T4
RMMB BRI, X AR S A e IO AL Sl et R B DR AT T BB T, IR RS By LA
BEAT TR P 3 HT . ZUERERI T A2 5 A FR AR E AT S R i E A . A AL

AAREH], A FRRE S EEER, ARG AN R N B 28 S kAT 1 gt artr, T
BLI 2 7] L AR RUE IR 57 W 58 5, EESRAR OG 2 3 AN 8 A% 28 =] B 285K 7 LR R

4.3.2 R ERZ BT RE A

ARG, FrARGEE S 510585 A SN IR BRI 38 5 RSB (B0 58 5 8 A A
FERAZ AR 2 H SR %S AL, X T — ez il — R WiEs58 b mBL AT g
FEOR AT 5 FIF 2 4E 1 B R S 58 A L, AL S AR 1 R SR 2 A 22 AR A3
FHSRAE DL U T LB IR
4.4 WEWNE SR I RIEHZIES T

PUZR 222 ARG, SEKIR AN BT, AV ANEAS A T 1-11 H B LA E TP I [H] b
HEAC 6. 0%, BL=ZRERRT: 1-11 A4 [ E 557 5 58 [/ EE RS 8. 3%, BL=ZFEE LT} 0. 1%; 1-11
4 E G5 IT A 08 A EAE A 6. 6%, B=FFFE ETF 0. 7% 1-11 HAh2x il 9 din 25 B8R b1
K 10. 4%, B=FERE. 11 H CPLFEILL B 2. 3%, % 10 H BJF 0. 2%; PPI [AEL ik 3. 3%, #%
10 A3k 2. 1%,

PR S R A T TAE S VOE T — kA&, DR, R se M, 4edrimzhit
FEARRGE . WIZEELLR, AT R SRl R E HEALE, R E T b B — LXK

o B NGIHEG R, 2017 SR bR i 55 1) 0% O R o

REEEAE 2016 FHNIEERHRC O ABIAKR, SRR L6, ERE L, S5 ™

R IR, WA B Sh T U .



il A A 57 2016 4156 4 ZRFER Y

4.5 GBI ESKNL SR

A 2016 4F 12 H 31 H, AFLM805E 0. 977 76 (B 11H4E 1. 086 TT) » 45 N A 415

fEBE K R-2. 59%, KT Mgt bbi v 0. 80 AN 7 s

§5 BEAGWE
5.1 |REPREEH=AEGHER

e T3 H e o)

GRS BRI (%)

1| Bk

Hor: g

FERB -

[i5] 58 AL 7 $5 14, 112, 627, 910. 50

98. 23

Hr, fiihk 14, 111, 608, 910. 50

98. 22

BrESCRRES 1,019, 000. 00

0.01

!

7| AT 31, 385, 011. 97

0.22

HAh 5= 222, 680, 875. 81

1.55

&1t 14, 366, 693, 798. 28

100. 00

5.2 EHREBAT W RIBRER R A S

e AIEGNGIRRSE, AHATBOERE.

5.3 MEHIRIEZ A RPHE GBS F P #E IR/ N EF R RN+ 42 R R R 4

e RGOS, AR

5.4 REMREFF AT ROBEFREAE

P it 75 b A ARME o) RSB E (%)
1 X fii 7 101, 686, 020. 00 1.05

2 | RATER - -
3 | &Rz 401, 056, 000. 00 4.13
Horbr: BURME SR 401, 056, 000. 00 4.13

4 | ki 4,103, 782, 720. 40 42.22
Al A Rl % 5 - -

6 O 3, 107, 770, 000. 00 31.98

o8 U 12 m




il A A 57 2016 4156 4 ZRFER Y

ARG CRf RS #457) 20, 229, 170. 10 0.21
[A] b A7 6, 377, 085, 000. 00 65. 62
HoAh - -
10 | &t 14, 111, 608, 910. 50 145. 20
5.5 EHRIE A RNE G E & 5= 3HE LI K /NEERF BT L8 S5 1 s B 4
= e . - _ h7 2 e R A L
F5 AR gz | e k) ARME o) W1V)
0
16 T U ERAT
1 111697128 TR 10, 000, 000 | 983, 100, 000. 00 10. 12
CD190
16 H115
2 111608282 7,000, 000 | 688, 520, 000. 00 7.08
CD282
16 V%
2 111611370 7,000, 000 | 688, 520, 000. 00 7.08
CD370
16 HIHERAT
3 111621093 MUY 5, 500, 000 | 540, 540, 000. 00 5. 56
CD093
16 R AT
4 111621088 DiEUAT 5,000, 000 | 491, 550, 000. 00 5. 06
CD088
16y B4R AT
5 111697242 c;14£§1r 5, 000, 000 | 480, 700, 000. 00 4. 95

5.6 5 HIRI% A RMME G R ST 3#E LB N HRF R RT+42 B SCRRES IR B

i
» B g A gRatE s
= ST g R R e () AN G M
F5 WEFACHS WEHZF e (D o e E Oo) {1 Ho il (%)
N=PAE 5 AN
1 061505001 1 atis 100, 000 1,019, 000. 00 0.01

1A1

5.7 | EHIRIE A RMME SR EF T HE LB R NRF IR L2 SRR R A
T AREAMEHRRFAERE.
5.8 5 BRI A RMME HEE T 713E HB /M HEF R BT L2 BGERR B 28
T ARSAR G HIARRFFABGLE

5.9 M EHIRFE ST R KBTI 5 1B 0L i

5.9.1 MEWIRAZE SR FBHR R - AH 0 BI40
VB ARG A WA R AR 520

o9 U 12 m




il A A 57 2016 4156 4 ZRFER Y

5.9.2 AR SR RRIBH R KB RBOR

T R A RMNE, REEASSREHS.
5.10 |EPRFZE ST H KB IR 5 1B 0L i
5.10.1 A3 H U B R BOK

RIEAE A FRME, RESAS SRS .
5.10.2 &5 IR AZES B H 10 B T M5 2 P 4
T ARGARE AR EGHRE2.

5.10.3 A HAE FREA BB
WIS S FME, AEERSEEGIELS.
5.11 #RH SRS MhE

5.11.1
AR 39T PR A R PR (TR 44 2 0 R AT A O M B0 1) 7 VA 2 B AR o ) T
—ENZRIATFET. AL
5.11.2
AR ST P AT G BV IR 4 IR B e A T R G (R R e e B R 2 AN S
5.11.3 HARBE =R

s K e o)

=
d

1 HARIES 164, 275. 62

ISR TE S 11, 062, 833. 20

2SR -

INVEA&AIDSS 211, 453, 766. 99

USRI R -

LISEREN -

FEpE A -

FoAt -

O |0 || |01 |w || —

f=ann 222, 680, 875. 81

5.11.4 HEHIRFFE B THRBOAR T ESR65F HAE

o)
| o e T atrop | TR
1 113008 HLAHAf 2, 288, 600. 00 0.02

%010 v 12 T




il A A 57 2016 4156 4 ZRFER Y

2 110035 EPRTT 1, 245, 600. 00 0.01
3 128010 i B, ek 1, 185, 300. 00 0.01
4 110034 JUINFE A5 1,073, 160. 00 0.01
5 127003 N5 1, 005, 255. 60 0.01
6 123001 WE AR A5 298, 952. 50 0. 00
5.11.5 R EARBT+5 B =P AR RUE 2R 15 L Ui B
VE: RIS AR PR AT 44 B S P AN R A2 BRAE I
5.11.6 ¥ B H A b K HAh SC R 4
AFEGHTIUETNWRE, 252 f5 6702 6] g7 R 2
§ 6 FFHREESHHED)
BT Ay
T H HhRE AR TR A R AL A5 R B

5 S e i

6, 954, 105, 015. 46

2,995, 145, 079.

e ST 1] o < A D 3 0

R - I 757 3 10 i < A D [ 47 24

5 ST 8] B e Hr 0 AR B B (i
ik P35

T ST AR I o B 40

6, 954, 105, 015. 46

2,995, 145, 079.

41

§7 Z&BEANEHERARERRSESHR

71 ZEEHEANFEEAESHIENER

B
5 B AR BN R (R AR 4 1y 29, 999, 000. 00
5 BABA ] SE N/ B A7 A0 0. 00
i 5 A 1) 52 H /e R A4 A0 0. 00
T AR S BN AR B S0 B 29, 999, 000. 00
5 BAAR R AT S 800 7 4 A L 00

WL (%)

7.2 ZEEENCHERTREREAR S 5 A

e AIREHIN, BESE ARG HEA TSR A RS,

F£4-3E 29,999, 000. 00 47 »
11

wodt12 |

~N ~

BEAREIR, ReEHEANFAA




il A A 57 2016 4156 4 ZRFER Y

§8 #AXFEZR

8.1 B#EXHFHEZ
Ly o E M v T3 S 0 v g R A 20 SR BUE S 5 B < S A
2. PEENSAGH ISR RS RS AR
o PR R G S B S B S S AR BN
A Tl R S G A R 5 15 4 0 5 R SRR P i
- WA AN TE R T R T L R S A
8.2 i R
T AHT X AR P % 68 5 2905-2908 = K 30 2
8.3 E X
BRF ARG B EER, PTE WA S A E AR AR,

T TE: (021) 38789788 BK 400-888-9788

w

ol

ANFERHE: http://www. zhfund. com

Hh e R 4 P B A
2017 45 1 H 20 H

12 T b2

=il



