PRI BRI ERSRIESFRAES
2017 55 3 FHERE

201709 H30 H

EEBEN . THESEHEERAF
EEXEN PEILEBITROERAT
WEEH HER: 2017410 A 26 H



rh RGBT L8 2GS I B S OISR BT R 2017 4SR5 3 TR

§1 EERR

BESEMANNE RS NEFRIEAR G R AR EIC . = FHERRIA L
R, X H R E ST AER PR 52 B R AN 1) R T T AT

BT NP E TRERAT RN A RA FRE AR S S RME, 7201741024
HE T AR B 54805 I#ERIMEEASRESNE, REEENERNT
EERLE. R SRR B KSR -

R B NGRUE DOWEAE . B0 5 1 S 0 B A IS B 4 B 7, (EAIRUE 2,
&—EmA .

BN AN GHARRILAR KRR . B K, 5578 H AR BB S wT R
FF20 ) S AR J 4 R S U B 1

A BRI 55 ERLR A H UL

AARERIH20174207 HO1 HAZ 20174209 H30H 1k,

§2 EH& MmN

2.1 EEFEARBFH
S Alp HRELHT LIS R &
A 001261
A (Y L TTF i
ey Ve R 20154205504 H
A5 IR I & U A 182, 808, 621. 624}
A HE Grm ik AR AL B AR 611 58 77 I BLAY
e EAKRFRAETES IR B AR, FNbEE
w7 H

DAL RS YA 2 e b SRAE SR 4 xp iz, 3R SEE
e T KR e E .

LREBECE  MWEMATHENESF 1T
TESHHEATIIA, 45525 FE A ISR B 1) XU
Wead KT, S HEREE . iR, Rmiin L
HEEG - IECE LS, esesdla. 2. &
SEREE ARG RM A NS5 HE b
Pt s FRES G WAL s, LT . Bk
EF . P R SR REZ A, ATl
P AT — B BT B8 TR I HS R AL A8 ST
M, [FIRE ACE PERTE BRI M, H R
I T 2w AT 1 DU (R KT, R
2 TS R RS MMER M. AT

B2, 16|



rh RGBT L8 2GS I B S OISR BT R 2017 4SR5 3 TR

WL E LS b, AERESBRFEEREE . T
W32 58 TR AL R R ISR, PRI 52
SAFERE s BRI G R A 26 = AT L AT EE
Fic B, AR T BT R R H AL 2 (1) Y

Eo  IENRMEAMER SRS F, SREE N
T, EEMNEREST. EESTRATT
X B AR ATHESR, RBEN. R
by s T I F/ANST B NI S G N N
ERTHE. 3. SRR 4. BRI
TR TR TR

PR300FEHIK 25 2 X 55%+_FiF B f 8 Bl 25

R B G
ARG A, BB
" S L T ey
MBS Mde, TR BV A e B KR A
B i
TN S R A T
TyeTryy T AT G TR A T

§3 FEWMFHIIMEEFERIN

3.1 EEMEIEHR

Bhr: NRmoo

FEIA SRR I H (2017407 HO1H — 2017409 H30H )
L A S s -1, 570, 527. 97
2. A AR 1,919, 462. 33
3. IR 350 25 4 A B0 AS B A 0. 0094
4R E ST A 184, 740, 395. 09
5. HAR I & B H 1.011

1. A s it A A RSO . BBkt Hmlon ONE 2 feirfa 22 sl
) FABRAHOC B O ARA, AR A ) 2 SEa i an n_EAH 24 Se i E AR S e .
2+ FRAIGWEIARNAUIERA NZHEEHIZ TR, 0. Eerg R, E
PR, TP AT LRI 2 KT AR T AT

3T, e



HH TR R G LR A RAUE SR P R < 2017 4R 57 3 IR

3.2 EEHERIN

3.2. 1 AR fr A (E 0 1 & R 05 R L 8% R v 2 R ) B AR

N&Tga 5%
‘ FEGK | G ‘
o FEIG K e o | AR
BB N ThrEE | Bl | - @-®
RO ‘ RAREZE
@ Z36)
@
HER=A
H 1. 00% 0. 25% 2. 63% 0. 33% —-1.63% -0. 08%

3.2.2 BESAFAERIRES RIHFHERKRED KHE RSB R R
AR Eh LB

MEEEA AR R B R R R T AR KRS SR R E At
(2015805F04H-2017409A30H)

3%

8%

3% 1‘

0% -|1 '

-3%

-6%

-18%

-21%

-24% i - . - i i

2015-05-04 2015-03-23 2016-02-24 2016-07-18 2016-12-13 2017-05-11 2017-03-30
O ERENERE O LEruEs

e RS S FAHEFRNBNAE, AdeEERERDED AN EeH, &
O J G PRI AR <5 1) % TR 7 i B LU A 5 i B [FU A R 20 5E

§4 BEAWREL
41 BASE (RESZBENMD Fif
ARG R e |
wa | ms R iié _
FERE T | B (F A

4T, Hi1e W



HH TR R G LR A RAUE SR P R < 2017 4R 57 3 IR

il 2%

SEJAFF IR

fiide.

R i 22 VR

A P

HHLETR

A

Wiah IR

el

Rl

iﬁ&; e, IS, T

WA B RZUTEEL, W5

R iiﬁ,ﬁ#mt,ﬁﬁgﬁ

R MO ZEHE , AEZE MO AR 104
s . 2017-02~ 20074E7 A 22014411 A HAF
Yo Hh g ] - 104 y o e

AL b 16 EE?E%%& EHA R AT,

S TR ﬁ?x%ﬁ;%mﬁmﬁmA

. TR EHARAR, BUE

. B A 4T, 12017

AL b F2H RS EAREHEAI,

588 [ ] i

RBAE.

R 438

HI1E

Hh il (]

IR

il 2

FEIRA

GRES

H

Hh Rl LWL, PEEE, BT

BIRA BMEASE R A
ik HREHTS) | 2015-06- B Tt b, LR AR, B

VAR 17 S MRS, TR HOLAERRLT

HrElE . 201044 H £20114F9H

HIRE AV UEZR A IR A W BIE 5 P i

5T, 16|




HH TR R G LR A RAUE SR P R < 2017 4R 57 3 IR

Hh T 4 FHFs 6. 20114E10 H %2012

GrRA 12 H AR I I A TR

HH i 5] A BRI T L. 20

il 1 VR I3 A o il 4 B

Hry Rl BRATE, (B EHETEEEEeL

Z R H, F20155%6 H 25T AKR S

Ay e,

Bk R

TEACE R

HRESE

R

R A

WG H

ok A XX TRt hEEEE, JERCR

FI Ak 7N 4 T el o N ot

TR it RSN T,

FL Al EZ MMVAERT4E . 20104E7

iR [ ] 0017-09- Z20134E7 H &t iR T 5 4
F3H . 20 - T4 FEUEZF 3 A IR 2 ) ] e Wi o

LRIBER BB, AFERAF ., 201348 A I

HH Rl 45 AN S E A RAR, B

Gy FUHR T [ 4% T R e 2

Rl RI% T20174E9H BT AR &3

e ERE S5,

RS 4

&4

(1 ERAEIRH I SR IR A S 5 B SR AR S F RS
(2) UEZF ML) SCGEMATIE 2 GIEZRAE AN R BEREAE PRINED) FIAH S AE

4.2 BEAHRE P ARSI EEM T EH A

WEHIN, AESEENREMRE T (PR ARIAEIESRE) (R AR
EUEFF R B AL i) KSR EEM . S & R AR SRR MBI E , AR
SAG M B o SR N BN P2 B, AR A P XU R 2 Ak b, 93k 0y 0
FAAT NBEREBRR 2t o AN B s AR 8 BAT 547 RIS R e 5 R e 2y 5E, B
P I O AT AR 28 4T 4

4.3 APXHERHHA

o6 T, 16|




HH TR R G LR A RAUE SR P R < 2017 4R 57 3 IR

4.3.1 AP G5B RIHRATIE

R GEFRBRESEHEATATFLSHERSEL) ,» AAFHE T (ATRH
EHELIMEY FRASHAT, A FE @SR s R ORAR R, IR 5 A BRI
MR, ERETL. IR, R HPATESIRN, B, R, HARFESES I
BRI T A PR T B R A, ARIEA T2 5 TR RS2 8 o

ARG AN, Ll AL 5 il B SR PAT I R AF, ANRPBERHEGZR T AFX
. REERNTFHIZE S FED,

4.3.2 BERGITAREITUH

WA AN KRR IAA R ST H LT N

AN, RHI K ARIEENAE 5 AT e 7 H R 58 5 AS B BRI 22 5
S I ZIE SR 2 H A EB% T .

4.4 R HIPEES HB S SR RIIE R T

AR IR R IR S s AR E A R, T T A RIER R 2
R, . W HRAT. K EBECERI, R A TR T R R
P2, BE AL T b S I B (L, K 28 T A R T
ERAA, HATNES T HTHERIE . R AR, BOR Gt 0 s 2
%77 IR B AR AR

ST 2 ek R AR 51 R L AR R B, 7= Sl STk B e
MORREL. SRR AT R A RIS, A AR, A REIAR S
RIS, K R R AR A, RS & Rrfee b — 3025 T .

BT, e SRR S AR KRB R, 1 MBCRRE, ¥ STH (7
RSP, B RRAIEIE Bk W e, AT, e R R
AT, AF TR, SEEeE, AT AT BKTE, i
%, BRI ROE S EPPIR R R, BB R RGN, Bk
AN EAT . SLATREL ERATRIT o AR S SR R R BB E (X
W TR I S RIS A, LA

4.5 MEHAESKIGENR
MEMRE PR PR HER SRS M AHE AL 01170; AR HAFE S0 A EH 1
KZN1.00%, [EHAMY S EL A L R 25 26 N 2. 63%.
§5 BWHERAAEWME

5.1 MEMRESHHEHNR

B 7 W, 16|



rh RGBT L8 2GS I B S OISR BT R 2017 4SR5 3 TR

e SRS

Fre i H &8 (7t) SHE (%)
1| B 38, 574, 889. 68 20. 71
Horp: R 38, 574, 889. 68 20. 71
2 | B - —
3| BEE R T 140, 055, 337. 20 75. 18
Hrp: fize 140, 055, 337. 20 75. 18
SIS - -
4 | rEEIE - -
5 | ERbATA AT - -
6 | EANIRE LT - -
Horre BBl ) S8 N R 5 4 il B - -
7| AT R R AT AT 6, 049, 735. 65 3.25
8 | HAth#g™ 1,611, 153.05 0. 86
9 | A&t 186, 291, 115. 58 100. 00

5.2 MEMIRLITI A RIOBEREAS
5.2.1 MEHRFTW A RNFNBRERRHAS

e il 255 Ao ) 5%@5@2 fﬂm Ll
VIO N - XY 4 - -
B | KAk 3, 826, 982. 00 2. 07
C | ik 22, 368, 205. 68 12. 11
" WA 30 RS oK A ) )
IR A4
E | &350k _ -
Foo| itk MEHI 1, 598, 000. 00 0. 86
G | ZZiEisHn . Cff A M Bl 1, 340, 000. 00 0.73
H | g ol - -
I ;iﬁ;giﬁi‘ikV#*ﬂfaﬁaii 4, 066, 902. 00 2. 20
Gl 2, 266, 800. 00 1.23
J5 =l 3, 108, 000. 00 1.68
L | MBS 55 55l - -




rh RGBT L8 2GS I B S OISR BT R 2017 4SR5 3 TR

M| BEART AR RS - _

\ IKF L PRI RN A FE it B B
)

0 Je& B R 55 A& AN H A i B B
k.

P | HAH - -

Q | BRAEMRESTAE - -

R | Xt EEMGRI - -

S | %A - -

&t 38, 574, 889. 68 20. 88

5.3 G HARRA M 5B HHE HE B RN FF RO BT 42 BB 3 B 48
pe | mEmrm | omEmen | e | asiice | DA
B LA (%)

1 | 000951 H [ H R 350, 000 | 6, 664, 000. 00 3.61

2 | 000063 H 3 TH 150, 000 | 4, 245, 000. 00 2. 30

3 |600338 i3z 77,800 | 3,826, 982. 00 2.07

4 1601233 A EE B 3 200, 000 | 3,432, 000. 00 1. 86

5 | 002456 € 150, 000 | 3,178, 500. 00 1.72

6 | 600340 e SEAR 100, 000 | 3, 108, 000. 00 1.68

7 | 601336 R 40, 000 | 2, 266, 800. 00 1.23

8 |601015 B it JE A 200, 000 | 2, 246, 000. 00 1.22

9 |002195 =0 300, 000 | 2, 139, 000. 00 1. 16

10 | 300383 JEEHT A 138,300 | 1,927, 902. 00 1. 04

5.4 WMEMRZRBEF AP TRFEHFRELS
e s ST MGy | AT
(%)

PR e - _

2 PAT AR - -

3 SR F 20, 006, 000. 00 10. 83

Horbr: BURYE SR 20, 006, 000. 00 10. 83

4 |4 20, 116, 000. 00 10. 89

B 9T, 16|




rh RGBT L8 2GS I B S OISR BT R 2017 4SR5 3 TR

5 Al A % 5 49, 994, 000. 00 27.06
6 O R 49, 371, 000. 00 26. 72
7 Al A CRTAS e f5i) 568, 337. 20 0. 31
8 [F] ML A7 H. - -
9 HAth - -
10 it 140, 055, 337. 20 75. 81
5.5 A HRIRA RME HEE B B H I K/ NEER IR0 L R B 4
oh 4 %
e | fFisilis fiigr 24 R w5k | ARiE o) FEIHAE L
Bl (%)
1 | 140378 1433 H178 200, 000 | 20, 006, 000. 00 10. 83
2 | 1380224 135 i 100, 000 | 10, 286, 000. 00 5.57
3 | 041764024 | 17—2%£CPO0L 100, 000 | 10, 008, 000. 00 5. 42
4 1101759044 | 174:7%4% EMINOO2 100,000 | 10, 007, 000. 00 5. 42
5 | 011754151 | 17FAHESCPO10 100, 000 9, 999, 000. 00 5.41

5.6 EHIRIEA RME GES T 1H#E LB R/INHER AT 48 B SCRAESR LR 9

|

AT G AR IR R FFAT B SCFRFUE ST

5.7 MBHIRILA SME G T 13E Lo R/ NHEFF R 148 5t & B 3% 9 40
AREAMEHIRRFFA )R-

5.8 MEHARIEA SOME b2 & F 7 13H Lo R/ N HERF BT TL A2 BUIE R B B 40
A SR IR AR FFABALE.

5.9 MEHIRAEGBH RIS 5 F 0L i W
AT ARG IR AR AR I LL

5.10 &R AR SHF K H GUH AL 5 B A
AT AR IR R I E U0

5.11 BHEHAEGHMERE

#1070, 16 7




rh RGBT L8 2GS I B S OISR BT R 2017 4SR5 3 TR

5.11.1 HEMIN, AEESHFIREFFEMREEEMNER, RAAFEERE
KB+ IESF MR AT AR H IR E IR AR, SRS HE HiT—FNZE
AFFHET. LETIHIER.

5.11. 2 ZEHER M+ L RERBERE S & FME TR ERE.

5.11.3 HABEF=HR

e ZFR &% (o)
1 R RIESE 18,074. 13
2 ST 25375 5K -
3 JREYST 5 ) -
4 SR 1,592, 783. 35
5 JRYAT A ) R 295. 57
6 oAl B WK _
7 FHopt _
8 it 1,611, 153. 05

5.11. 4 B HIRIFA B THBIAKI A He B fi 2z 9 4
ASH B AR T IR AR RFAT AL T I w] e e 5157

5.11. 5 #REWIARAT 48 B A FEFUE 32 FR 1% OL ) ¥ BA
AT G AR WIRFF A I 44 R T AE R IR IE SZ IR AT L o

5.11.6 HEAFIMRE MR AT TR
H PO TN, 8 BB AR 23 T2 R 5 5 U T T8 R BEAF R R 22

§6 FBAEEHFRT

AL
i P BB 25 44 20 2 220, 866, 028. 60
i H 3 1) 35 45 A B ) 3 37,967. 51
P iR S0 1) 25k 4 A e [ 3 0 38, 095, 374. 49

0T ST B 2 <A A B A A (A B2 B
“K_» i/ﬁ\ﬁ”)

5 B AR 3L 440 B0 40 182, 808, 621. 62

Gl AR ARIRHE S S L E PN/ X V& ok P B e o Ve R i DA & o

11T, 16 |



rh RGBT L8 2GS I B S OISR BT R 2017 4SR5 3 TR

§7 E&EBANZHERREREAEEHER

7.1 Z&EBAFHAESHBERIHFR
AN I BRI YA B e AR &

§8 WMBHEFLRNHMBERRGFR

8.1 EMINE—BRRE A ES OB LHIED BB T 20%H 1H 5L
AN AN T A R T B BB A B e ) B0E B B0 20% 5 L

8.2 B RE IR HMERER
AN T HITE 2 A B 3 R SR ) A A A

§9 FEXMHER

9.1 FEXMHER
(1) o [k M 2 74 7 v R L3 SR P B VR 5 R RS 4R 0 I s 5 SR (R S A
(2)  (rPRPEHLE RS A B RS RO R B G A A
(3> (rPRUETHLIE R G AC B R S BIE SRR B A B U] 45)
(4> (rPRUETHLIE R G A B R S B R B 3 S W i)
(5) FEg B B ML S5 TR AL B
(6) FeFEE Nk 55 TR AL IE . B
(7)o [ e 2 EOR A H A S

9.2 FRHL R
RE&EH NS TE NI AT

9.3 AR AR

A AAE B (A e P A b, WS TR S, 765 BRI (R S E IR SR 1)
SE

G EIE: PR SE A RARZ RS 400-160-6000 (Fkig , (010D
85003210

M3E: http://www. zrfunds. com. cn/

#1270, 16 W



rh RGBT L8 2GS I B S OISR BT R 2017 4SR5 3 TR

FRESEEARAR
—O—t&FEt+AZtTAHE

137, 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名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
	§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


