TREEARELERARIERARE
2017 FR 4 FERE
2017 $£12 A 31 B

EEEEN:FMESEEARATE
EESFEN: FEIEKRBITROERAA
WX HE: 20184201 A 19H



v i A R TG LR B IR SR BB R < 2017 4R 5R 4 FRJEARY

§1 EEET

NG I N FOTE 05 2 B (R ACH 25 BT AR VOB AR AR 18 S PEW Ik
TACHN, JFRTIL MRS, AT MR B L A

SEGFEE A DR ST 6 A TR A & AR MLE, T20184801 A 17
HATRET AR e I 25 4607 . AR A A A 2, (R R A

FERERCE. R VERRE B BRI -

BB R LSS - B 5T SR N B 4 507, (HAPRIES:

&R

B AR SR AR IARKER I . BE0A WS, Beot H AT I st i v
20 B A 2 e A S

AR A R 0 4% ERER A T
AR HIE20174E10 01 HE E 20174512 31 H ik

2.1 BE&REKRBEFMR

§2 EHE R

FE 4 TRIFR R RS
He ARG 001413
F&isfEr A L RTFFTH
EeERAERH 2015506 H 12H
i F AR B 0 A A0 571,643, 121. 17{

B H AR

AN J 438 T 2 ML SRS A AT ML

Zifr, fERRE

AR I TSE T, 19 o2k ey NSRBI 5 42

SV AINECaAd LS

1. REF"HE
2. IR TRNE
3. TR
4. WML AL
5. fiTAE M BT
(1) gttt
(2) EfiiH e
(3) BUIFH 7 5
6. T FFIEFR

#
#

T BTG

TR

B

V5% e At Ak i

TPIE300F8 B0 25 2 X 55%+ - iF E & Fe Bl 25 % X 4

5%

JRUBSE AL 2 R

AR A A G, U XS AN U WA ot e T 5

2




v i A R TG LR B IR SR BB R < 2017 4R 5R 4 FRJEARY

BRSNS, BT RS,
A2 B e 10 U R B 2

Ao
== UN H i I 4 A PR A
EE&EAN H DGR ARAT A A R A =]
IR & A E S AT L TR AA HF i R AC
NE IR Sy AR 001413 001414

A AR T R 2k & i 3
i

95, 916, 833. 6317

475, 726, 287. 54451

B ARSI SMTTAE AKRST201THEIL A 14AH R B T G TR aEsh 11 Z 5w
BHIRAMIER RSB S ARG RFINE) , AL IERdPabdsh R i
Bo B VR A BIE R T 4 38 44 R g i o5 RE e B VR & BE R e vt 3t 4.

§3 EEMFHITMESFERI

3.1 EEM &R

L VANYNE T

N jﬁ%wﬂmnfﬁwﬁo1a'%nﬂ£m3315)
AL SRS A Wl R SC

L AHA Sl af 616, 510. 09 2, 591, 990. 79
2. AR 116, 935. 21 172, 366. 54
3. IO 35 5 4 A BUAS A A 0.0012 0. 0004
4. R B 5= 1E 102, 133, 284. 93 493, 134, 383. 65
5. AR E: A A E 1. 0648 1. 0366

E: 1L AW E s

R AR RN . BeBliad -

HAtfN (A2 a2

Ahicat ) FHERA I3 R IRARA, AR 9 A Sl in A 22 se i (e A2 3h i

o

T AN RV ER M N & N - (Ao R 1 S

3.2 EEHERI

2« ERAIEGWEIARNACUIERA NZHEGIZ IR, 0. FEergHm, e
2

3.2. 1 AREHES B ER KR KIS RIS LR AR a8 2 H R

RS IR EARERI




v i A R TG LR B IR SR BB R < 2017 4R 5R 4 FRJEARY

oy | P ] e | i
4B o | EOEIR | EElGE | BiGEERE | OO -,
i) E96) @

2=

H 0.10% | 0.12% =0. 92% 0.41% 1. 02% =0. 29%

R R A CIRERI

pogy | | SREEE | LB
B | g | KR | Ml | iR | OO 2-@
x| *6 W@

o E=A

H 0.08% | 0.12% —0. 92% 0.41% 1. 00% -0.29%

vE: EbEsh ) R ER S ANE SRR AT 2017 4F 11 A 14 HIEUE L bl
A RIEERSIIFER R A S, gt a R FE RS N R T =4
AR HERI R (BLJE) S EUNY R 300 FEE0I S F+55%+ 1 iiF [ {57 48 Bl 35 5 %45% o

3.2.2 HES A FAAMURES RTHFPEMKRZF) LIS RS LR =
R

Mtk SR AR T AER KRS VRS bR E St
(201506 12H-2017412A31H)

-0 ! . : i . I
2015/6f12 2015/11/17 2016/4/20 2016/9/20 2017/2/27 2017/7/28 2017-12-31

O pEEEsReA O LEEHEE




v i A R TG LR B IR SR BB R < 2017 4R 5R 4 FRJEARY

Mgk aRa CRI A ERKES SRR i HEESAILE
(2015806 12H-2017412A31H)

2015/11f17

2016/4/20

2016/9/20

2017/2/27

o

O pEEEsReCc O LEEHEE

2017/7/28 2017-12-31

E: WERESFEABEZERHBNAE, AEEEEEAFAHE 6 NH W ARG,

0 B 5 RN A S O S TR R EL B R A 3 & B TR G R Z05E - PR Bh 17 RIE i B IR
BRNEHRHRT RS T 2017 4 11 A 14 HIEAXE L N EhaEi 0 Ry 8RS BHER

PeaE 4, HOGTLLEEME fE R M SR N R B = e A SRR (BifE) &
HONTPR 300 F5 I 25 2 x55%+EiF 5 5 B 25 % +45%.

§4 BEARE

4.1 R&LE (RESEE/NH)

FEARIE SIS G2 _——
4 iR HA IR ! B
— AR
ERH | BAEH
o i 2% et EEEE, T
IR BIERZZUREL, W7
fiizs. AP, e, BRA G
Rl 2 R Mk BEHE S UETF AL IR 104E
. WEICE IR | 2017-02- 20074E7 H Z20144E11 A BT
i R - 104 ot A _
A TR 16 IRTKEESEHEARAA,
HrhliE R PAEAE 5 A 20144E 12 A NN
R S E AR AR, AL
FEAR [ W B R A 3, 12017
. FLABSEAR I G,




v i A R TG LR B IR SR BB R < 2017 4R 5R 4 FRJEARY

Al 5
A,
Rl
RAE.
SN
IR
H H

.
R SR
TigE.
TR
.
558 ] 1] i
RAE.
R 4 1
FI 57

H il 2% 7]
WIRE
Hh il
EE VR A A
SHRES

b2t

E<S

%

HH RET AL
ERA
ailiiE T
JERIZAE N
HH RET
HIRA
T4
IR IN
o i 5 ]
fifll & Tk
A
EACIE el
A R
Bl R
e R

2015-06—
12

- T4

LPNE, PEERE, BT
RS R AET ET

e, RS, BAAHE
SN FERE, IEFE MALAERRT
. 20104E4 7 201149
{EAETEUE SR A PR A = 5T &
JAFFT R . 20114E10 H 2012
E12H BT & AR
AT BRI EE, 20
I3FELH M S E A
BRATE, GRS
H, T201546 H &5 AR S
HE&E8H,




v i A R TG LR B IR SR BB R < 2017 4R 5R 4 FRJEARY

AR
RenH
e, HEEE, B
FAEE MU AR K F 4 fl TR
B, A ARAST, T
_ 534 ML B M . 20074E9 A &
ifﬁﬁ 200943 7, (LT H T4
. BEERE S BEAT R 515 20
FRE. | 2017-05- LU 201594, (ERT
g0 — 8 - 54 KIRN ORI I 13 B 2> =] 48
P 2o {4l TAEWTFL 01, 20154F5
Jetye 2201556 HARIR T3l
- B R R A R A R
AT FT 02 s 2015457 H A
HHERE 4, TR R BESEEE TAE
F20174E5 H £ AT AL 458
SR,
oA, HHEEEE, Eil
TR O ZEI TN 2 £ 2B, il
Hh il T2, BA RSN T,
R~ R W MLAERR64E . 20114F4 5
NN 22014411 A AL E E Br
H il 2% 7] 15 FH VP BR 54T 2 7] £l
| AR R | 2017-08- PEVESG AT T H 2 FERAL
R =%, 28 ) 6% 2014411 ZE20174E3 [ % 4F
e 22 ORI B HA PR A = [ 2 Ui
afi foi fii 77 A8 BB PEAE P B A FER AT . 2017
RS HE FE3H NN R Rl £ A R
KL AT, BUCHR T R SR B R A

G2, T20174E8 H B4R
REHEHH,

E: o (D EMMERHEL. B H AR AS I & B Sh iR AR % H VRS .
(2) AEFFAMNE S SGEMATE 2 GIEZR MO N R BEASE BRIMED HIAHSRRIE -

4.2 FEANREY N FESBERNTEH LU

WG, AESEENREME T (PR ANRICEIESRE) (R AR
EUEFR IR BB i) KA TR EIE M 2 & R AR SRR 2, A5 IR

7




H R R T LR S TR SR R R 2017 4R35 4 TSR

SCAE M B DT R SRS BEATE P AR B, AR RS I I KU R 2, 9Bk 0
FA NOR AN a . AR GBIEE I G0 REANE S S RIREMZE, T
5 B e AT A 2 (4T

4.3 ARG EDUH
4.3.1 A3 5% B RIPATIE R

R GEFBREEEEATAFRLSHERFEL) , AAFGET (ATRH
EHIMEY) FERE AT, AFE E R SRR R R, NGRS 5 B R
Iy EsEml, ERFFE. . K SPATESIAAT, WBIEHIE. W, BARFBRER I
AR T AP e T E BB A A, PRIEAFAE 5 I 1S

AARE AN, AT 56 SR PAT SO R IF, AR HEGZ 2] T AP
, RRAERANTFHIZ G FI

4.3.2 REZHITAREI RN

AN R A IA I SR HEZ TN

B HIN, R DU R AR G K58 53 T A T 3EAT 1R H S 71 58 53 A e /b I B IA 32 )
R ZUES 2 H RS RSB TE IL.

4.4 WEHINE SRR BRENIB/ED

V7 HCE b, A G RYEXS 25 S B B BOVE RS R A, 45 6 H A XU R 1
FCE W, & EEANFI S B HIRC B LU B, DSV J <6 0 A0 1 [ 4o

FERMI BRI ST b, AN 3 BRYE 2 AR B A B R i R #E B R AT 42
Wo GZEFERE LN AR, B aF &G AR P E. 2R
H AR B AT . TR T A m EA R USRI, Bk it
AN LG .

ARG b, ARG EELEAN. PRERGFRENT, Errbhie
PSS AR RS SEsh PR KU A T 37 S XS K RT3 T, SRECR € e sidiat, 45
JEATE 5 ) ER B It o

4.5 MEBNEESHFNLGRIN

HEMEF R RSER R S AR M AHE L. 064870, AIREHN, FE 0 Ed
R K ZN0. 1%, (AR S bk i s 28 0 -0. 92%; A = ik o IR Hh b g R VR A OO
S BHFE L. 0366 7T, ARG, FEL A BAE G K20, 08%, [F AL St bt L R
K25 % -0, 92%.

§56 WEASHRSE

5.1 EWRESHHEHMR



v i A R TG LR B IR SR BB R < 2017 4R 5R 4 FRJEARY

fh i e A B (A L 48

F5 miH A T)
(%)
1 W25 % 115, 461, 728. 94 19. 37
Horr, AZE 115, 461, 728. 94 19. 37
2 | R - -
3 [i] 52 AL 7 5 % 424, 328, 753. 20 71. 18
Hrh. fiis 424, 328, 753. 20 71. 18
IR & Al - -
4 | mEERE - -
5 GRhATAE AR - -
6 SENIR S 4 b 5 7 20, 075, 150. 11 3.37
Horpe SEWr R g SEN B B
1R 4 5
RATTE AN 45 T44
7 ‘fﬁﬁﬂﬁ AN 17, 541, 793. 55 2.94
T
8 HoAih 75 p= 18, 747, 628. 12 3.14
9 | &it 596, 155, 053. 92 100. 00
5.2 MEWRBITU R EREAHE
5.2.1 MEMRZITWHEHBEHNREREHE
H i oy SR
fes K A G ﬁii*:fﬁm Hef
0
A RS FR B v 245, 881. 65 0.04
B K 35, 850, 653. 87 6. 02
C il 47,712, 740. 87 8. 02
VT RS MoK A
D ?%jb AR T 2,772, 498. 00 0.47
a1 K AN 4
E O 3, 587, 665. 00 0. 60
F & FE AN 2,036, 255. 00 0.34
G AZIWIB K A AR EOI 3, 397, 316. 26 0.57
H | FEmEAgEml - -
. = EAL . A AE B B B
AR5
J AT |4 7, 389, 235. 57 1.24




FREkEE L S RV AC B IR S RIE S R A 4 2017 4E5F 4 RS

K | FEshr=ik 8, 325, 736. 60 1.40
L | AR AR 55 AR S5 241, 604. 00 0.04
M| BRI AR AR AR 55 - _
IR L III/\;%‘“‘ fots,
N | RN FREA AR 644, 679. 00 0.11
N
0 JE AR SS AZEE AN At AR - -
Zelk
P | #E - -
Q | PAEMMHESTE - -
R | Xtb. RERG R 1, 296, 354. 00 0.22
S e 1,961, 109. 12 0.33
&1t 115, 461, 728. 94 19. 40
5.2.2 MEHRZATUL S RHNBREFRERERTHE
ARSI G ARG FAR AR A M I I 2245 05
5.3 WMEHAREA RME EEESFF=#E A K/MHEF AT+ 2 R SR B A
| ARSI
= BE ST T A7 Kt B (g AP /N
55 % ARG 5 S 44 %) Hm (%) o e E (Oo) {1 Ho il (%)
1 300625 = HENOE 159,903 | 3,991, 178. 88 0.67
2 601088 Hh [ fip 78,000 | 1,807, 260. 00 0. 30
3 | 601225 Bk e L 217,000 | 1, 770, 720. 00 0. 30
4 1600188 73 Y 121,200 | 1,759, 824. 00 0. 30
5 | 000900 AR 261,600 | 1, 635, 000.00 0.27
6 601898 HRGE e YR 267,100 | 1,527, 812.00 0.26
7 1601699 7 INEE 128,400 | 1,461, 192. 00 0. 25
8 600123 = Ie R 150, 200 | 1,377, 334.00 0.23
9 | 000983 [igIIpCy::) 135,700 | 1,375, 998. 00 0.23
10 | 600740 W PaEELL 139,400 | 1, 363, 332. 00 0.23
5.4 W& BREMF R IBMFAEFBREHE
X N 7 34 B P IHE LU A
o] 55 B ARG GE) Y o)




v i A R TG LR B IR SR BB R < 2017 4R 5R 4 FRJEARY

1 [ K 525 - -

2 AT IS - -

3 SRS 39, 978, 000. 00 6.72

Hob: BURM &R 39, 978, 000. 00 6.72

4 VAT 5 2,815, 601. 50 0. 47

5 Ak 5 S B o 350, 923, 000. 00 58. 95

6 Hh 2R g 30, 132, 000. 00 5. 06

7 Al EEf (Al A e f5t) 480, 151. 70 0. 08

8 EINZEA: - -

9 HoAh - -

10 ann 424, 328, 753. 20 71. 28

5.5 MEWARBARVME HEERZHELH K/ T L2 RSB HA

B B o RaE

F5 A i 44 R HE G o~ et Oo)
0 0 ] (%)

17&7540 TS 50, 305, 000. 0

1 011760056 500, 000 8. 45
CP001 0
17TERUAE RS 50, 235, 000. 0

2 1011759043 a 500, 000 8. 44
CP004 0
17 4NSCPOO 30, 165, 000. 0

3 1011767007 300, 000 5. 07
6 0
‘ 30, 132, 000. 0

4 1382177 137DERIMTNT 300, 000 0 5. 06
INNEY 29,982, 000. 0

5 | 011758142 RS 300, 000 5. 04
CP004 0

5.6 MEHIRILA RME G E ST 3E B R/ D HERF BT 42 B SCRHESF R

41

ARSI AR IR AR FFAT B SCRFUE SR

5.7 MEWIRIZA fRME G E ST #E AR/ DHEF R LA St BRI HA

AIE G ARG IRRFFA St JE

5.8 EHIRIEA SMME G ES B 138 B /DN HEF BT T A BUES B B 48

11




A RS e R I LR S TR SR R B Sk 2017 458 4 TR

AT A G AR AR FFAPGLE

5.9 MEMRAZERENRBHER A B U

AT A MR AR A Bfa it

5.10 & IR AZ S5 B I B AU 53 5 7 50 i B

5.10. 1 AR E RS H B

ASH AR R AR R AT U S5

5.11 HEHAEMEME

5.11.1 HEWIN, FESEFIREFFSHREREMNER, RRAFEERE
KIBT+ 2 IESR KR AT EAA R H I R BRI LR AE, SRERS S H AT —F N2 E

AT RTTHIER .

5.11. 2 ZSWBRME + LA RERBIRE S & FAMENFERERE.

5.11. 3 HAWBEF=HIRL

FF5 R &A1 (On)

1 17 HPRIES: 263, 970. 52
2 ISR Z7 3 K 10, 016, 380. 22
3 Il -
4 USR] R, 8, 465, 497. 38
) J AL ER 3R 1, 780. 00
6 oA YK -
7 FHopd -
8 it 18, 747, 628. 12

5.11. 4 WEFIREFH KL T R B BT B A5 55 4

ARSI AR R AR R AL T H B ] e 5157

5.11.5 & HIRAT 14 B AP AR Ul 52 PR 1B 0 Y 5t B

Feg | BEEACES e S

T A PR 73
(128 et e
(78

D

AT | TE 2R
EEL] (%) Gl

=

12




TR RS E R A

I 4 2017 AR50 4 IR

1 000900 WA B 1, 635, 000. 00 0.27 | B KZFHIH
5.11. 6 FHHAESME MER HAihSC BRI
TP AR, & Eefl i) Tl Fl 5 &1 T2 18] A] BEAFAE B 2
§6 FRAEEMEHLH)
BART: Ay
HhEh R SR AA Hh Rl ZEE R SR AC
2 ) 5L S0 AU 95, 984, 779. 92 476, 307, 524. 85
25 A 09 A L 4 5 FR ) 47 i 29, 565. 11 359, 654. 24
Jl: R A HA TR 35 4 R e [m] 47> 0 97,511. 40 940, 891. 55
25 HAHA 7] 3L 4 PR 40 28 B0 i
5 AR 3L S 37 0 R s 4 0,00 0,00

o/ eA “=" 341D

5 ST A 5 e A L

95, 916, 833. 63

475, 726, 287. 54

TE: FIWE LM B A N0 S i, B Rl A gy B

§7 ESEBEANZHERREREAESHER

AR T L B BN RIS B e R B A &

§8 HMBREFHRNAMBERRGER

8.1 WEHIN BB REFAESHBELHIEZ|BHEIT 2005 F 5

T WA Y A S 1 A A1 I WA AR RSN
# FE#HSE
B gl
| F | B3eE X hE
IR SPAT A% I [ 453 45 R AT
s | 2 | wtoon HA%) 13 0 AR AR VL [B] 47370 K 0% El
7 Ry ] X
J]
20171001
L 145, 631, 067. 9 145, 631, 067. 9 25.4
1 -2017123 0.00 0. 00
14 | 6 6 8%
P R AU

AT AP AE AU R B BT LU A B BGEE 20% 5 00, 1 SRR BT KA [m] Ffr 55
A BSOS, K rTRE AR At RS, RIJE G 58 AN REIRIE AT, B R RELL & BRI A% A2

13




H R R T LR S TR SR R R 2017 4R35 4 TSR

B B ASCAT BT LR, X B8 7 1l AE AN AR o

SIS A EUAURE [A], 2 o R NN B e 2 45 B A B RE 07 PR B D B 5k s [l
SR B AR IS H g B A B THE P AR BRI I, N T ) SRR B S B A NG
B, T RE H BLSE ST Bl S S T o RIS R 1 AP XA I 5t SiE B e A2 s, &
BNAPURIESE & G RMHE S B I20E, EEsERLE R, EHEBR, e hmiiia A7
FE R BETC IR SN B2 (B35 A ) e #S 3k < D XU o

8.2 HMBHE IR HMERFR
AR IR R BB R H At B A

§9 BAXHER

9.1 FEMXMHHEXR
(1) Fp EHIE N 2 e T P B g S m R G B TR & BLIE TR R B Bk 5 S SR 0 S A
(2) (PRl s RERER G IR R G a )
(3)  (rPEhggk i RIS AC B IR A R IEZR IR BT S A S U U 5)
(4 (hbgg ke 5 R E TR A TR R B A SRS T )
(5) BB LSS SO HLIE . el
(6) 0 Nk 55 Bt fE . el
(7> Fp R 2 ZOR A H AR S

9.2 FEih s

B NREESTE NI AT
9.3 ERAR

B E AT e E L [ e R A DY, eSO AR 5, 7E & R ) S b S
e

PR LT Pl A TR A ] & IR S5 FEL1E400-160-6000 (A KI5 5D, (010)
56517299
Mtk: http://www. zrfunds. com. cn/

HRESEEER AT
—O—)\E—A+AH

14




