Rl EEFR I TIIE M R HF R B EE
2017 S£E I FERE

2017 &£ 09 H 30 H

HEBBEN . PRESEEARAA
EETEN EEIEHRBRMERAF
WEXH BRI 2017410 H 26 H



o R FEIEAN R AT ML AR B PR R B R 4 2017 4E 58 3 Y

§1 EEET

HEEE AN E RS REFRUEARIR S IR B EL 2 =T PRIR L
RN, R H AR B SE. HER A T2 B AR HEAN ) SR BT .

FEFEE NIBIESF A A IR A AR AR & &R E, T20174F10H24H S
T ARG RIS Fe bR IR E R R A AR EENE, RIEEZNENTFERER
0Ek R SRR B R

Fe 4 PN AR DO SE F . B 50 SR U BE AN IS SR 4 B, (HONRIE S
&—ERF.

e A G AMRE AR KK BTTE KK, BT 7R 4% 5 sk a1
740 Bl A JE 4 R S e B

AR B I 55 R R A O

AR E 20174207 01 H#2 £ 20174209 H 30 H 1k

§2 EHEM™ BB

2.1 BEREARIFNR

FEE TR HH RNk

iy M TR HH ] IR A
S v 168203

e (Y R R
HEeERAERH 2015506 H 19H
2 5 AR 5 4 A0 A 590, 532, 687. 2847

AFEG R A Fa B T SR, I R R
A R R AR ST, ISR KR
=P M S LA A 2 B 1 H 35 PR R i 25 5 40 0] {8 92 il 72
0. 35% LAWY, FEREFIRZEEHITEA% LA, SEEUXT EHRE
AT IR E A R R o

AnFh G BRI SE R B HNRREAT BB, MR I
FEAR TR B O FEHEAL A AR B R B A &, )

?Jg —
. R 4B R H B I B AR AR Ak 330 47 R0 8 1
%,
95% X [EEAN AT A48 KA 2t 8+5% X [RIYIERAT I )
im0 S
ALRORE % (BUE)
Hode BRI R B B A (H TR
IRl 25 4 AT A FE G BN IR EE PR B B 22 7Y EHTRET

BB PR BT, A F RS0 AR A A

¥ 20, 16 W



o R FEIEAN R AT ML AR B PR R B R 4 2017 4E 58 3 Y

17 F4) XU HAC e R A

LN rb b e 4 T PR
HETLEN B IR A R A 7
T RIS S TR NARA EXERB r b A 2k
T @ I 41 N AT RR BXARA XERB e Fih ] S ik
NGRS St O AR 150287 150288 168203
WEMR T B BIEL M0 aim | 142,485, 186. 0 | 142, 485, 186. 0 | 305, 562, 315. 2
i 0ty 0y 84y
HH RN B A7) A
ﬁﬁ%%ﬁm
R LA L 4>
=] ﬁ/ﬁ:
PASEAG T | BB ﬁﬁ:;fﬁgq&
AT, | Bgmmmg. | TP
PRI S G E | D DU | AEBURRE o
TR A B | TREIIR S 5
. . %ﬂ&ﬂﬁ%
T Ik W g IR
T4, md
RIFL SRR
RIS,
§3 FEMEZIEHRMESFERI
3.1 XZEMESER
Bhr: ANRMIT

T E S5 4R b

WA (2017407 HO01H - 2017409 H30H )

L A s B s

46, 580, 024. 33

2. A

96, 706, 067. 48

3. AT $4) FE G A A A H 1) i 0. 1389
4, WIR B & H 13l 563, 001, 357. 05
5. HIR I L A 0.953

T OFrid kW EHE b A RAT NN 5 2 S TP, TEA S A sebnill

i AP EAR T
@AM C I R AR

AR « BB lieas . HARRN O

AVIWIRIER SIS

THERAHR A A A ASIIRE Dy A 2 se B in_EAI] 2 se (a2 sl e

% 37, 16 m




Hh R E AR AT M A5 B JOIE SR BT R 2017 4R 57 3 TR,

3.2 EEBERIN

3.2.1 ARG HESHBUHEN KR RIS RSt B A i am Z i L

N&{ansn
‘ FEGK | G :
N FEG | o | AR
BB N FhrdEZE | EdElEE | - @-@
EACY) ‘ HARE 2
@ =36)
@
F=A
H 16. 65% 2. 09% 15. 55% 1. 92% 1. 10% 0. 17%

3.2.2 BESAFARURES RIHHMER KRR L5 RIS LR
AR Zh I LB

PRERH T I RiBHR AR R T HMER KRS R R AR EA L E
(2015406F19H-2017409A30H)

|
| | I | | I

-25%

70
015/6/19 2015/11/9 2016/3/25

O FREE O LEtgEE
Y RIRIE A A RIEIE M BT, A E AR e Al NG,
O B TR A 4 1 TR P2 2 U 3 4 2 TR O 2072
§4 BEAWREG
41 HOBE (RELZINA) B
A4 R | T EM
N i
G R 3 WA R il




o R FEIEAN R AT ML AR B PR R B R 4 2017 4E 58 3 Y

EHRH B | &4 H A

fi\z B, PEEE, T
ST eI R MR R S E P 4
b N ek, bRt RAS, B
- HRE M THE, EFEMOLAE
f:rﬁtpf BRO4E, 20084E8 Z520114E5
L 0 2R B IR
- . 2015-06- ) ol A FNIES BATAE S BT R AR
P 19 BT, 20114F5 H F20124F 1
BoAb N 1A B TR EEHARA
i 5 F R P R R PR A
H o, 20124F 11 H A Rt 4
s s
B EHARAR, EEAEEL
b £ B R R4, 201546

L H B AR A S 4 20T,

Al

(1) EREERH . B H AR AR & B AR AR o HTIRE .
(2) UEZF MO SGEMATIE 2 GIEFRAL AN A B B INED HIARSSHLE -

4.2 BEANREHNFESBERNTFEH LN

WEN, ARESEHENHIEME T (PRI EIEZRE) « (R AR
EUEZF R B3 i) SR TR B RN AR VA BHE A RE , A& W
SAG M B TR SR N BN P 2R B0, AR AR I RS R AL b, 9k 6t
FANBSREAN 7o AN GBI E AT &0 SGEANE AR & & R IUE M2 €,
E T A AR AT A A 25 14T 9

4.3 AP ERUH
4.3.1 AP 5 B HPAT EO

s GEFRRECEHAT AT EERREL) , ARAFE T (A 1TES
BHINE) RS IAT, AFNEE R BT BB RN R, INGRAZ 5 o oA
I EREE ], FAERETE. R R HPATEEAIANT, BRI, WS, SoRFBEEA M
BREAOR 1 AR I E B AR A, IRUE AT 58 5 B AR S8 o

AN, LR AP 5 6l A PAT T O R A, ARG 2 E 7 AR
B RRAEANRTIIZZ 5T

4.3.2 REXGATNKETUH




o R FEIEAN R AT ML AR B PR R B R 4 2017 4E 58 3 Y

W N R KA SR EZHITN.
WA, AR AT S35 B~ TF5a 0 7 H A58 5 S b I I 5E 5
I IZUESF 2 H RS ERS O .

4. 4 WEHINESHIBR RENBEDHT

201TAE =%, ARy 47, EEARBRAT AR Eik16. 35%, A& ikl
B FEAASTUESR, SRR 4 R A (S S\ TR HOE & BN o B AR HR B DA 30 i 4
G E AR T, AR IREF 1R RN R E

4.5 REHNESHISRI

R EIHRE R b BN I S B N0, 95370 AR BIFE S e E I K AN
16. 65%, [FIHAMY 23 b e 3R AEIR 28 % N 15. 55%.

§5 BEAGHKE

5.1 MEMRESH=HEHR

. 5 L G oby 4 B 1Y) B 45
(%)
1| Bkt 524, 367, 349. 94 91. 50
Hrp: KRR 524, 367, 349. 94 91. 50
2 | e - -
3| e R R - _
Hrp: figs - -
B SRS - -
4 | m&EHRE - -
5 | RAATAE MR - -
6 | EANREERET™ - _
Horpre SEW GRS\ B B
IR < B
7 ﬁi??Z?%k%nééﬁi%&ﬁTézé§ 42,221, 943. 64 7.37
T
8 | HAhEE™ 6, 478, 134. 26 1. 13
9 | At 573, 067, 427. 84 100. 00

% 671, 16




o R FEIEAR R AT ML AR B> PO SR IR B R 4 2017 55 3

TR

5.2 MEMIREBATW A RIUBERKAS

5.2.1 EHR GRESRH #TUARHFEAREREAS

GRIES

2~ JetirfE o)

i

BB BB
(%)

VI NN N2

Rl

9, 807, 320. 00

1.03

g b

499, 695, 389. 79

88.76

BT I RS oK AR
FE R R

SN

R A ZF N

b TNE e a4

2,271, 231. 60

|| ™| ™

e IE V4

—

& B BRI B
RIS

EAIN 4

Dl

AT AR 55 Ak 55k

=0 =Y

FHART FEABAR AR5

UCRINEZ S v 1PN S gilN g
iR

J B AR 55 B BEAN LA
5l

#AE

PAME S TAE

A AR A R

n| ="|o | T

-
oie

3,717,277. 30

0. 66

it

511, 491, 218. 69

90. 85

5.2.2 MEHR (BRFEHRFE) LT USRBABRERRAS

g

7k

»~SetrE (o)

i

ST A ) Ee
(%)

A

PN NN QK14




o R FEIEAN R AT ML AR B PR R B R 4 2017 4E 58 3 Y

KAk

il g b

12, 876, 131. 25

2.29

CIWANE VAN S W
PRI

ESTN4

R ZFEN

AZIEIB A B AT RO

|l ol 0| o

ER RISV Q4

—

5 R P AE Sa
AR 55l

BTN 4

Pt eall

AT AR 55 A 55 Ml

=0 =]

RHERT FEABAR M55

KA AN 3B
il

Ji B AR S5  AB BN A

55l

HAE

PAME S TAE

AL ARE AR AR

n| x| & | T

oia

it

12, 876, 131. 25

2.29

5.3 MEWARILA SRME b 2 B 7™=15E EL B K/ HEFP BB +42 BER IR B ZE
5.3. 1 EWIRBHIE LA AME GRS T BN EF R4 B R %

HA 41
. e | HRETEEE
e % SEARHS % ZE 44 FR g () N e E Oo) e
18 EE A3 (%)

‘ 151, 721, 6009.
1 002075 VRN 6, 579, 428 65 26.95

N 70, 771,997. 7
2 600019 FIN A 9, 576, 725 - 12.57

% 8711, 16




o R FEIEAN R AT ML AR B PR R B R 4 2017 4E 58 3 Y

37, 676, 485. 8

3 600010 AR Ay 13, 954, 254 0 6. 69
\ 22,377, 454. 0

4 000709 T AN Ay 5, 085, 785 0 3.97
15, 906, 902. 8

5 000778 G E 2,516,915 0 2.83
14, 321, 152. 4

6 600808 i 3, 113,294 0 2.54
13,729, 521. 6

7 600282 FA Ay 2,478, 253 ) 2. 44
13, 490, 428. 6

8 | 600022 L 4 4R 4k 5,461, 712 ) 2. 40
13, 283, 646. 2

9 000825 KA 2,630, 425 - 2.36
. 12, 751, 496. 3

10 | 600307 TN 7 3, 581, 881 ; 2.26

5. 3. 2R B A A E 5 ZE S T = 13+E LB K /N HERS B 42 B B3 5t HH 4

o8 FUAME 2

O 2 . WIRARS |

F5 P EEAR K, W EL 44 FR e SR E

(N
1 (%)

. 12, 876, 131.

1 002756 T MR 381, 515 o 2.29

5.4 MEWRELFIF PO RNBFRREE
AIE EAME IR RFFA 557

5.5 R&EMIARIEA RYME G ES T 1#E BN KT T R 3 5 A 4
AT AT IR AR I 557

5.6 MEFARILA SRME b 2 B 7=15E EL B K/NHER BB +48 B SCRFIES R A

o

ARHe AR IR AR R B SCHFUEST

5.7 MEWIRIZA SLMME ok Zee B 713 E LB K/ HEFF BT 142 St R4 A
AEEARREWRRFARER.

% 97, Ji1em




o R FEIEAN R AT ML AR B PR R B R 4 2017 4E 58 3 Y

5.8 WMEHIRIGA RMME 5 EE T 3E HBI /MR R 144 BUES 3% P48
AT A IR AR BT BGIE -

5.9 MEMAKRAR SRR MBI R BB
AHe G AR IR AR R B B2

5.10 MERIRFE SR T I E FUH L5 B0
AFH G AR IR AR R B U0

5.11 HBAGMEME
5.11.1 #HEWIN, FEERFIREFFEHRERENNER, REAALESHRE
KIRT B IEZR R RAT BRI B IR B BT RIRE, RAERSHFEI HET—FENRE
ATFHER. LHHIER.

5.11. 2 EEHFME TR BRERBEE S & FME R FEBRERE.

5.11.3 FHAtBEF=HI B

FFg ZFR &5 (n)
1 77 HH ORAIE 48 2,457, 477.18
2 SR 77 Sk 2,382, 777. 54
3 Il -
4 JRE USR] IR, 26, 808. 60
5 JREYAT A ) K 1,611, 070. 94
6 oA YR -
7 Fop -
8 it 6, 478, 134. 26

5. 11. 4 EFIRFFH KA TR B B w] B #efm 2= B 4l

ARSI AR T IR AR FFAT AL T H I A m] 3 e f5i 07

5.11. 5 REMIARHI 4 B E A FERUE R FRIE LI A
5.11.5. 1 HRIEHBHEAT+4 MR P TR ZRIE S HI BB

T R e AN HIESIRE | MIEZIRE
5 B EEAR R I S AL R X
s R e AR L] ) 1
I\
1| 002075 IOAR 4 151’721’609'2 26. 95 ;;Ejgij{%g
Al

% 10 1T,

o

16 71




o R FEIEAN R AT ML AR B PR R B R 4 2017 4E 58 3 Y

5.11. 5. 2 FAARBURBE B T4 R T AP AR T IE SZ BR B L A i B

. T2 IR | SR EE | WEZ IR

=) Ji ZEARAG Ji A K SN 151 (%) It BH

12, 876, 131. 5 29 EXEREH

1 002756
25 T

7K PR

5.11. 6 BEAGHREFHERFAMCFHIRE
BP0 NS, 2 LU 0 TR A0 5 5 T IR ] REA7 AR R 22

§6 FIBAEEHFZD)
AL fy

PATRA BB Hh Rl R

170,601, 441.0 | 170,601, 441. 0 | 716, 199, 763. 5

0 ST L < 4 AL A0 0 0 6

393, 744, 644. 7
7

e SO0 300 1) e <5 P Y 3 - -

860, 614, 603. 0

W 101 S 4 - - X

5 TR B g% o A2 B
O b BA “= 341D

-28, 116, 255. -28, 116, 255.

56, 232, 510. 00

S|l o O

0
0
142, 485, 186. 142, 485, 186. 0 | 3095, 562, 315. 2

5 ST AR B < A L 3 0 0 q

T R BB BN A K 5 = 3 A 18] Y BE S e e i) AR A 3 0 K ST SR 224 A
o

§7 EHSEBABHEFREREALEESHENR

AR A B BRI B 3 SRR &

§8 WMBEFRRNAMBEERFS

8.1 R&EMIN B — BB IFEE S A L HIE I BGET20%5 5 5L

o S

s BN e SRS WS WREFA BN
/ﬁ /\"’ﬁ rll‘ /\"ﬁ r\[ﬂ= /\"ﬁ :l: /\"'ﬁ
o | HYI7 55 FF W 4y 0 E [A] 44 %3 FrH 0% Ei

%117, 16 W




o R FEIEAN R AT ML AR B PR R B R 4 2017 4E 58 3 Y

% bl [y (%)
Vil it 20%
FA) B ] [X
[]
20170701
378, 098, 632. 8 378, 098, 632.
1 | -2017071 - ~ -
0 80
ML 7
43| 20170701
270, 000, 000. 0 150, 000, 000. | 120, 000, 000. 0
2 | -2017093 - 20. 32
0 00 0
0
PR XU

AT GAFAE B S H R S S 0 AL 1A 2 BGRE 20% K 5 00, 1223 BT K AURE (Al v 455
A A AU, K n] e AR e R, BIEE G 57 AR AR I, B8 R AE A B A A2
P G T8 7 ASOAT B e Rk, X B8 7 B ™ A AN R

PP G A ELAUBE [, Bt < BN O ik G 20 45 B 7 AR BILRE 0 IR g DR B2 50 1k [l
T EUH B AR BN B B AL AR BHE P AR BOR BN, O 1 DI ORI B e BT A&
P, AT AE HH IUE I SO IR RIS . [N T AP R T s i A 210 E, &
HNAPURYESR & & FAHE SR P58, EHEE R H . EHEE, Be 08T A7
FE ] RE IOV S IR S 0] RF AT (10 42 0 0 < 00 1 XS

8.2 MR EE RN MM EEFR
AR R BB R A B

§9 #HEXAHEX

9.1 FEXHHEF
(1) o PR IE M 2 VR 5 o i R IR AR R AT b i K SR IE S B0 3k < 54 10 S0 A
(2)  (rPEEEREAN AT LT H0r SOE S BB Ak S Ak e A )
(3) (PRl EREAN AT AL FE 200 SRS BB 2k 1 55 W] 45)
(4) (Pl EREAN AT AL 8 A0 IR SR BB 2 308 080
(5) HEEH AL B B LA
(6) I AL B rr . Bl
(7D r FEIE 2 SR A ot SO

9.2 FFHh
ke UND'E e =P NP VAT 11y

%1271, 16 W




o R FEIEAN R AT ML AR B PR R B R 4 2017 4E 58 3 Y

9.3 A

B o R E A M G SR A, AT TR S LA G, 7EAFR R R ST
ENPE

TS PREESEHARARZ RS 400-160-6000 (Fetigig ) , (010D
85003210

PHE: http://www. zrfunds. com. cn/

TREEEERARAF
—0—tFE+H=tH

%1371, 16



	§1  重要提示
	§2  基金产品概况
	2.1 基金基本情况

	§3  主要财务指标和基金净值表现
	3.2 基金净值表现
	3.2.1 本报告期基金份额净值增长率及其与同期业绩比较基准收益率的比较
	3.2.2 自基金合同生效以来基金累计净值增长率变动及其与同期业绩比较基准收益率变动的比较

	§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说明
	4.3 公平交易专项说明
	4.3.1 公平交易制度的执行情况
	4.3.2 异常交易行为的专项说明
	4.4 报告期内基金的投资策略和运作分析
	4.5 报告期内基金的业绩表现

	§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吊股票投资明细
	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吊债券投资明细
	5.6 报告期末按公允价值占基金资产净值比例大小排吊的前十吊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吊贵金属投资明细
	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吊权证投资明细
	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
	5.11.5 报告期末前十吊股票中存在流通受限情况的说明

	§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
	§8  影响投资者决策的其他重要信息
	8.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况
	8.2 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




