IR M TS SRR H & 2016 5

—

R

2016 &£ 6 A 30 H

EEEEAN: PEEXSEEEFRAH
EELEAN: PEIHRITBROGERAF
WEIXHHR: 201647 H 19 H

SN

5 22




HE BT T 2016 SE5F 2 TR,

§1 EERR

RGN E R 2 B R REA RS TR AR BT R IR B 8 N
FExF H N A E S HERA VAN 58 B MR AN ) S DA

REHE N ETHEITROARAFREARESFRME, T 201677 15 HEKTA
A P SRR (R R A EREENE, REERNEAFEERICER. RS
R B H OB .

BB BN KU LLISEAE L 05 51 i JE 0 BN 3 6 55, (HAVBRIEZE & — € A

F G RN BUFAMCR AR LI . BBA XU, BB AR 558 PSR AT S A0 B 1 A
2 SAINEE SR TR

At sl 55 BERER A I

AMERIE 2016 44 A 1 Hig% 6 H 30 H il

§2 EE&=MmMN

FE G RFR Hifg L

e 392001

5o A 392001

HgiEfE SLTF R

HEeaRARH 2010 £ 7 H 28 H

5 AR T & B A 7,738, 024, 123. 89 1
FEARUEBE 7722 4 5 B8 P2 78 A A PE AT EE 5 a8k T

Beot Hbs WGt LA R IR a2, RS AR NG TR E
(1 24 AU & o

1. FIZE T SR

R K 72 W22 55 R 28 7 B TR b, AN 04 1) )
TSRS o QSR TRHIRI 2T %, B3 4 & i A
2, WRFARI R ETE, 4558 A A
2 HIBR 4 M SR

RS T AE IR G A LG B R AR S T
(A i 26 g 208 SR M 7 8 7 i B o P v R LR PR T, A
P 7t R B G R B EE  WTis e T A ATRE G BETE
A =PI 2R A AT

3 KB E RS

AR #5200 ) [ A 2 DS 4 i T L ) T3 OB . A2
PRI ME, Poe &R ICE LG P s
B R R AR R 22, B e A TR BR 2 1
PEPE B EL AR P T L LA

4y RBh I P N

o2 13 ;W



HRi TR T 2016 £ 5 2 B RTE

AR et N 21 o [ e o T 7 N
WA HE CRREIE . BRI, IR
PR A R B LA AR D), PRIEE: S B8 7= I s st o
5. EFHmE

AT 4 (R e B R R F T3, ASFHRR AN
ANT] i Ao 2 ] (A s e 2 e, T I R N R RS 17 % 4
2 HE, IRIUOE RS IR 2203

b &5 b 3 A 7 RBHAGHFR (BiE)

AEEG BT HIHIERR TS, NIFFR TS+
St (G A o

P AT K KT ) KU AT 1 I S 3
BERISE ., fiBMES.

REBHA rh i G A TR A

BEEEAN Hh ] TR ARAT A A PR A F

NV & E AN E A ) Hig R A g B B

NESRIEEWA GG 392001 392002

A AR J& o P e i U A 213, 925, 414. 04 117 7,524, 098, 709. 85 {1

§ 3 EEMFHIFNESHERIN

3.1 FEW SR
Bhr: NRoc
FEM S febR WEH (2006441 H — 20164E6 H30H )
HifE LT A HifELE B
1 ARHI S s 1, 368, 120. 46 79, 366, 960. 03
2. AHEAFE 1, 368, 120. 46 79, 366, 960. 03
3. BIREET ™ iE 213,925, 414. 04 7,524, 098, 709. 85

e AR E 2016 454 H 1 HE 2016 46 H 30 H.

TE 20 AT B RAE S AR BN . B3I HARION CREA e ahiiat) 4
BRAH IS 2R G AR, AIRNE A sl n BRI 2 et Aeshiicis, BTt Mg
SRR MAEZSA, B, A SeUHEAR S a2, A< H O S BMAC at A AS SR ) ) < AUAH 55
T 3 ARKE G R ) A2 1 H 45 B

3.2 B&ERM
3.2.1 AR EHWESHTIHER R LKL 5 EV S LSRR R K LB
TR M A
- Bl | mEbhs | LSHBE | Lk | -
e e B2 | mlaEe | axkpze | 09| @@
o= 0. 5599% 0. 0022% 0. 3161% 0. 0000% | 0.2438% | 0.0022%

B3 K13 ;W




HE BT T 2016 SE5F 2 TR,

TR B

1ME

A | s R | VAR |
e R T e T T e T e ) I I,

) HEEQ MR RO | mFIREED

ER=A

0. 6200% 0. 0022% 0.3161% 0. 0000% | 0.3039% | 0.0022%

3.2.2 BEEAREMUKRES RTHHER R R RS KI5 RS B Al s %
AR5 T LA

24.50%

AZLIE G BT F DB AR A I 8 b A A e i 4R 1) Dl stz Fonk EE I

2010-07-28

™ - - @ @ o Il o o ™ W ™ = I~ e} — I~ @ o =3
= o 7 Q - 2 o Q ol = o - Q - Q o o o " ol
- M o -~ i s} o o [ =} o = @ = T+ @ - o Ji=}
A o Q - Q Q Q - Q Q - o Q o Q Q Q A Q Q
=] - - - ol o o o o ™ e} + <+ + w0 I I ta} o o
= - = = = = = = = = = - - _- = = - - = =
o o o o o o o o o o o o o o o o o o o o
= aom Il ol = Iz o Il = Iz o Il ol & Iz o Il & Iz
— A NG B R IO G o —— i e B B o

50&;
N
p=il
H
&
p=il




HE BT T 2016 SE5F 2 TR,

26.30%

13.15%

10.52%

7.89%

B G B T DB AR A I 87 b A A e i 4R 1) Pl st Fonk EE 1

2010-07-28

2010-11-13

2016-03-10

MG BRI

M — B ol N R

4.1 B&2H (RESLB/NE i

§4 EEARE

w4

HR %%

FEASTE G 3 g 22 B IR

YRR

BAER

EZE MLk
FIR

Wi

/NI

PN
GEM, H
i 2l i £
7 ML %
BB &
2N
oy A F
ki fit 7>
fot 7% ik
77 B
s esn
B i
A 4t it 7
P i B

2012 4 10
H 26 H

14 4F

VN & vTa O b 57 i N =
HRL S TR, I
R A IR AT AL 5
T, PRI A BR A 7 4%
T, MORITIRIT A R A
Ciklie: S DN =7 4o B
2012 4 8 HE AR AR TAE,
R T 45y, 2012 4F 10
H &St miiimiE s
BRI L TS, 2014 4F 4
A 2 A5 AT g ol i 5 57 BLE
FR GRS SEH, 2015
5 H &AL i B 2l
I3 R AT BIE 5 4% B AL 4 A

#

D

=




HE BT T 2016 SE5F 2 TR,

iE 77 &
ek
Z. i
fa 4 Wi i
fit 7% M IE
I W
R E2
B bt
B 7 R
A B R
& Mk %
BB &
i

G2, 20154 5 HEASE
Tt B 2451 73 G A5 2 LR
KRR LA, 2015
8 B R g i i
iU RSS2
H, 2016 5 2 H &L
HEEW a0 R I TG B VR A AIE
HFRTEEREESH.

[ 2 W &
HIFSESEEE
VN
L,
i 1 5

2 fit %

TR, BRERZEmY
AV o PHEARTTAES ety
ARA TR E, thyEst ™
EHARTUE S 7 T2,
K NFF ORI B A PR 22 )
(A R 2 ORAT PR 53

iE 7 % % AT WHEHEE, K
Eei e T A R THE AR SR
ZH R 23, 2009 4F 11 H#EAAL
AR 4l i A LAE, DA e Ui as /N 2 A
fit 77 B K BTN T WA R, B
i X E 77 A E W AR iR A 2 . 2010
Co i £ 7 AZE 2012 4E 10 AL
(LOF) 3 T h e ot e i 4
G4, th 23, 20114 3 H&=451FH
S Mg VT e e | 2016 4F 4 | 18 4 Y M RS 2 0 27 B R 4% BE
fit % fit % | 16 H ReRenm, 201341 H
RIE 25 # Z AT R AR A i 57 Y
73k 4 I KRR T IS (LOP)
SLH, RE2m, 2014 4 3 HEA
g R g A Hh i AT e A 2 i o IR
9 fit 77 W FREHSESEI, 2014
iE 75 & % 8 HAEASATHI B
E e e RFAEF R R R SR &2
ZH, R FH, 2016 4E 2 H EA5F i
& R G g RIS B IR A TOE &
it 5 & & RIGIEEEM, 2016 44
A FF % HZEASEig R Mg s
PAgE et BRI SI L2, 2016 4F 4
&4, H BT el i 20
4 it it FHR GRS SLTE, 2016
7 BAE %5 T4 H B AT R 5
6T 13 T




HRi TR T 2016 £ 5 2 B RTE

E AN BRI T A A
e, S4H, 2016 F 4 H 25T
i A Hh R B Al 53 4y i AR

af fit o HR RIS I S L,

fit 75 R IE

75 ¥ Bt A&
&R e&E5
. g
F 4l fit o
9 fit 77 A
ik 7 %
® 4L
23

T ERERE . B H IR A o B S R AT S H RS
T 20 AEF AL SGEMATAE 22 GIEZRAL AP R SRR BEIME D AOAH SSHIE «

4.2 FI NG BN AT S E (EHHF 5 53 B
RGBT W A (PR N RILFIEEF BT IR 805 S HA A SOV
(FEEEE) MHE, BTSN ERFIZE, AAEMFEEE O BRA AR i

AT N, AAAER R ECR B AT 28 R K .
4.3 MR HEHURH
4.3.1 AP35 il B I BAT 1B 0L

R GEFFHR G E AR AP SRR LA RMKHIEE, A" AT, $5.
LG NRE B JS HrSE3TT, SREE . BiF— R i I, sl 55 e PR 8
I AEFEA AL Gy AT T AL E . ArlEEHE L. S HEMHRHIE, ZRAF & H K
BRI, BBELHIELG— TRERLHE, B 5=l EHA VGBI BAAPATHR 5,
P28 Gyl B FR SR BN (RIS . A AR S LU AT ZRE THTTS DAVESE: R, ARFE A
HlEE, Wi R EAFIHG A (BRIEHAEIN BFEH RIS S T R AEERITIR T
595 SKSLAL 5y AL Gy iR R 28 5y, s m) A FERZ BRI A R A G A& B AT SR B %, X%
(R A N R3S T AT eI AE AR AT A

AR, FRS AR AL AN RIS 8] B [ [0 52 S A Z2 HEAT 1 i R AR R4, 3EAT T M
RIS, T AH R AN B AU S WS R ST AT 7 B b, IREEAE 5 AR
BEAT VIS b e ZYEFER A 5 B RVME AP SR E 0 AT AR

AR, A FRRESRIFEER, XA FH G AR B B S /28 5 kAT 1 4iit o, X T
IR 2 ) ) TR E B S B AL S, S BESRAH O 25 AR e 4k N 42 8 ) ol B2 2R T LU IR

kk 7 J\ A 13




HRi TR T 2016 £ 5 2 B RTE

4.3.2 REZHIT AR E A

AIEWIN, ARG S5 N5 A TS0 R H SRS 5 A B> 1 HIA 58 5y B
FER I IZAE S 2 H B R SISO, X — i IpEsR Hl . R iimilE 242 5 LA 7T g
FEA AT G AR GRS N E R EZ S O, KRG MBI ] B E 2R e B
FHRAB DLV T AR .
4.4 #E PN ES T T R NIBIELHT

CERATHIS . 4 AETHE RIS, SSRGS B S RS, R KR T
by R SR B A BT sk Z KB Jy, 5 [l E B R st ml vk . 5 KA 2. 3%
[ v 22 2%, JEAKTUYA Prem. NIRMITH, JEEIBIK, SRR miF T1T, SEociafi R,
ARSI ) BT

T MBCRYER R . AR EE T IR G MBCR e vEkn, ABUBN AT (2015 £F DR A fg
B TR B A [l i) ] DA HBUR I AR “RKig#E” , SR Tl d MLF, SLF. PSL
ETHZHR G, MFRemEE.

fFm T, Waissk LA T. 4 HELF MR, BKHUHASL, 25 Ty, ik
FOKME BAT, HHMZEY K. 5 A EABURA LIRSS, MRS, 5 A xR 6 J LA, £E
ST LT, TIm%t 6 H B G Mg R GERT AL, W R HIkRE . 6 A+ MR emir T
T, LR A BB R B MBCR WA B BT, KSR iF T4, iR BT, s % T,
5 BRI ZECR

AFEAE 2016 5 —F LRI T RN TERH REOR 2 HF B H 30, R4 M EAD 9, 4R
A7 TR0 JE 30T B 5 A R AF BN 1 B B d b FERRAT B, 2B LU A F R A RLER, B
LB RS o
4.5 R 5 HAEEHNL SR

A 2016 6 H 30 H, #HEHHNARES A HEEILEZR N 0. 5599%, =TIk 4 bh i R 4E 0. 2438
ANED S WAL S B E IS E N 0. 6200%, = Tk ER b 0. 3039 ANE 49 M.

>

§5 BEAGME

51 EHKRESEEHEBMN

Fe i H SH () b G B E A (%)

1 [ 32 YA 7 3 % 7,167,716, 961. 88 77.21
H. fiik 7,167, 716, 961. 88 77.21

28 T 13 ;W



HRE T 2016 SRS 2 BEIRE

TiE e ) -
o 100, 000, 270. 00
2 SENIRAE 4Rl Bt e 1.08
Hodr: LW RIS B B
L%%@W+
== I
3 fETTZ? A 1,926, 092, 815. 34 20. 75
4 HoAh 85 = 89, 477, 625. 68 0. 96
&it 9, 283, 287, 672. 90 100. 00
5.2 i 5 B R 3 1
e i H b3S E ] (%)
1 3RS AP A5 (o] ) i % 42 3 3.23

Hr:

S Wi 2 [ g i

i H

Sl

RS T E R (%)

2[R HIR G ] A Rl R

1, 540, 632, 339. 08

19.91

Forpre S [l g R %

T IR I 65 [ b B A0 e

B LA PR 5 B 22 4EL

535 1E 101 W ) 3% < R AR I < TR 71 HEL Y 20% U

TFELA LB D 5 N BN SE 5 H BRI B 19

e

KA H M

S B A R X ]
Eefs (%)

JE A

k22t

1 2016 £ 6 H 22 H

22. 80

ELAEE [a]

A VEIE
ZW

5.3 BRERBEHE PR RHR
5.3.1 R A S PR R HREARFE N

i

RE

IR

PR IR

72

“EIR AR BIIR =l

89

B AE
WE N A ST
WE N A ST

“HIR AR IR R R

62

WREHARRA S FERAWRED 180 RIEH i

TE: RS N A A AEBBTALG-T ER Ax I R

IRYEASE A5

o FE,

B9 13 ;W

180 KA
AIE AT A PRI AR AN 5 H AL

120 K, F




HRE T 2016 SRS 2 BEIRE

Al .

5.3.2 & WIR B A A-F 5 R IR 737 LL A5

1256 A SRR

- HARR %7 G 4 R 1A
IEE (%)

- HARR B f5 o5 2 4 R 1A
FIEEf (%)

30 RLLA

11.97

19.91

Horb: RIRAFEIHIT 397
PN eI ST

30 K (£)-60 K

54. 85

Horbr: RIRAFEIIHT 397
K BRI 2 A

60 K ()90 K

16. 95

Horbr: RIRAFEIIHT 397
PN ST

90 K (£)-180 Kk

32. 60

b FIRAFEIIRL 397
KIS A

180 K (%)-397 K (&)

2.58

b RIRAFEIIHL 397
KIKIEE B At

aif

118.95

19.91

5.4 R ERE TP REARFREAE

77 i i

MERBA GO

i R B R E L] (%)

[ K i 77

99, 975, 965. 78

1.29

RATESE

W DN | —

e fir

510, 229, 743. 11

6. 59

Hrh: BURME SR

510, 229, 743. 11

6. 59

Al i 77

Al A Rl 5t 57

3,552,622, 729. 98

45.91

ISR

A7 0

3,004, 888, 523. 01

38. 83

HoAt

O [([CO ||| O |

it

7,167,716, 961. 88

92. 63

Pl A7 BRI 397 RIITF
mpESes

5.5 A HIREMNEA b B EF P #E IR NF R+ 2 R 8RR A

e

74 CS

LEE

fiFfE (KO

R A o)

A A VU |
el (%)

%010 7 13 ;W




HRi TR T 2016 £ 5 2 B RTE

1 150419 15 2% 19 4,300,000 | 430, 215, 293. 72 5. 56
16 #1347
2 111607043 4,000, 000 | 398, 366, 997. 84 5.15
CD043
16 V&
3 111609164 3,000, 000 | 299, 222, 922. 99 3.87
CD164
15 ki
4 041552039 2,900,000 | 290, 177, 592. 55 3.75
CP002
16 Vi &
5 111609082 2,600,000 | 258, 936, 686. 74 3.35
CD082
15 KZEE
6 041556052 Rk 2,000, 000 | 200, 580, 136. 15 2. 59
CP001
16 Hi MY
7 011606001 2,000,000 | 199, 963, 730. 61 2.58
SCP001
16 Y2k
8 111610217 2,000,000 | 199, 481, 967. 30 2.58
CD217
16 6K
9 111617025 2,000,000 | 199, 183, 498. 98 2.57
CD025
16 Bk
10 111609016 2,000,000 | 198, 405, 189. 67 2.56
CDO16
5.6 “T M5 PER A E" T RS B = I1HE R
WiH it 25 45
A 1 PN O B PR 4 RHELLE 0. 25 (5) —0. 5%IE] R 5L 0
2 U P A 25 P 1 e e (L 0. 1258%
ek 3 P 25 P ) B AR AL -0. 2447%
e A AR A B 8 58 1 248 X6 A 1) 87 B A 0. 1003%

5.7 & R A A 5 EE =3 E N RF R4 B SORESR IR A

T AT GAR T WA AR B SHFFIE TR -

5.8 B A AW E ME
5.8.1

JEH SIS IR U 544, AEHL TR A7 B2 A F B SRR R 3 4 F U Pl

5.8.2

AL ISR SR R BRI AL 2 H 2k & 50 1 E Y 20 % BI5 L

F 11 v 13 ;W

ASHE B ATECR FH AR RASVE AL, BIASELRT R DR AR, 42 2 A 23R B A 3R 2%

A A AR A R AR N T 397 RABRIR AP 397 RINFANAIR TR, KRk




HRi TR T 2016 £ 5 2 B RTE

5.8.3 i W N AL AR B AT A UESR ARAT AR BCA MBI AL SR, AR

H H AT —FAZ B ATTETT . AT

5.8.4 HAh B = MRk

P L F &8 o)
1| fFHIRES -
2 | MIWGESREHE K 10, 650, 000. 00
3| RflRE 78, 334, 272. 99
4 | Y ERTEEK 493, 352. 69
5 | HAbRIBCGR -
6 | frpETE A -
7| HAh -
8 &t 89, 477, 625. 68

5.8.5 BHE A AW F MHE R FANSCT IR 7
A TS DARIER, 20 NE & THIZ B A R e R 2 .

§ 6 JTTRAEEH RSN

B

5 H HRE TR T A HiEE 5 M B
i 5 AR A AL A 243,957, 152.85 | 11, 703, 446, 025. 74
i 5 T HA () 2 4 0 R I 3 00 149, 189, 728.92 | 12, 090, 875, 826. 87
i 5 A ) I 4 S D[R] 43 0 179, 221, 467. 73 | 16, 270, 223, 142. 76
i 5 A AR I A AL 213,925, 414. 04 7,524, 098, 709. 85

§7 ZEEEANZRHBARTRERRALESTH A

T AWREWA, EEEHEAREHBEAREREARE,

§8 ZFEXMHER

8.1 ZFEXMHHEZR

1y A B M etk v S A i O T T 37 MRS 5 B S A S A
2. U MTIHIEFR RS ER
3 LTI B L E Pl

%12 7 13 |




HRi TR T 2016 £ 5 2 B RTE

4, IR T IAUE SR T 4 55 03RRI
5. ki WINAERR E R T LI ER i A A
8.2 TR
T AR X AR 6 68 5 2905-2908 % J% 30 2
8.3 HEF X
B EXN ARG BUrA SR, WS RARESE A PR S E A R A .
HH LR (021) 38789788 BY 400-888-9788

ovaE]MfE: http://www. zhfund. com

Hh e R 4 A A BR A ]
2016 457 H 19 H

% 13 7 4L13

=



