T RORT ) ) RO T B S TR R < 2016 SE S DU AR

RS RIEEE RS RIS R E S
2016558 U IR T
20164E12H31H

HEBBEN . FRESEEAHRAA
EEEEN: FEARBITROEBR AR
HEEH HER: 20174201 H 19H



T RORT ) ) RO T B S TR R < 2016 SE S DU AR

S1EERTR

B E AN EF S EFRIEAR S GO AR L8 3R T VERR IR B
ORI, XA AR v PR 58 B AR AE A ) K DTAT

FEE NP EDCRIRIT IR A IR A " IREA R &G FRME, T2017F1H16H
ST AR P S5 AR S AR IR B A SN A, REERNE AL
MEBOCH 1R T MR R B H ORI -

BB BN AR LSS Y B0 5T 0 R 8 BT IS A B g 9877, (BN fRIIESE
&R A

B SR STFARILAREI . A W, BT AT H IR GRS AT M
20 B AN A e O S B S

A R I 55 BRER 2

AR EE20165E10 H 1 HAZ 22016412 H 31 H ik

§ 22L& SR
2.1 BEEARFH
F 4 TR HRHT B )RS
He TR 001413
A (Y L RIFF I
R FAEMH 2015406 12 H
i B AR Jk < 3 B 499, 047, 483. 6544

AT GBI IR FFFEE A5 130 & RiG
B PRNTZYE I 7050 B A ] A 22 T 405 KRN s % 24 e
R HEh A7 KB A T3 R A FLL 7 A
WL Al o £ A PR 1) KURS: F OR-f R AP h R R AT
N, J1g s B IR IR e E, RO
e RRE K TIEIE e

Bt Hbw

1. KRB ACE

MBI TEABEANIE SR 173758 B HATWEA, 455 7% 1
FHIE S 557 B RS UL 7 7K F 5 A AR ISR 57
ey THAER - RCE s, sl s .
Pt s 2. JREERPCH S

AFEGR M B L1 T 5 BT A Bk R,
MEMGHTHRL BORHIEE R A LT 5224
HZ ML, ATMEVEIA W — B BUAT ETR L 5T
LoF AN [ AEPERT S EIAIEE, B M

2



T RORT ) ) RO T B S TR R < 2016 SE S DU AR

Bk /A B N TN R N P i
m TN BB E R . AT E
Wb, AFERAFEERER . A2 et THsh
KR HL R, R A2 s RE S vy R R 1Y)
FA R LT BEAT B BC L, IR B R A sl
LR E . DRI AR RS b, SR
B~ BRI, EENGERED M eV
Hxt B A wl AT 5, KRk . JRARE T3 E
5 B ARBEAMmARNL, GBI ER TS .
3. MR BT NS

4. AR BT BE A

5. H/NARME AL SR TR BB SRS
6. B SCRFIE IR 55 g

b & L s e v SR N R T = E A R HE R 2 (BE)D
ARFEG IR AT, P AR A UK 5 = T i 2

RS W 28 AR BB MiHe, (MRTREMNES, BT
I 15 BT I G 1) H e XU AR R TR 25 77

RN R 4 BEAT PR A 7]

BEEEEN Hh [ RARAT A A R A A

IR & S B SR W RIET 2l 1R A A HELHT B IR AC

T &R & 5L 5 AR 001413 001414

S IR T R 7 3 & i 3

IS¥

634, 212. 231 498, 413, 271. 4245

§3 FEMFHIFMESIFHERI

3.1 EEMFHER

A NIRRT

e jﬁ%ﬁﬂ?nwﬁmﬁ1ai?n§£mﬁ3uﬁ
T ELET B TR EA il s )R A C

L A 2 sl as 795. 03 1,122, 023. 77
2. AJHA]E -1,072. 27 -4, 947, 613. 04
3. IR 35 5 4 A B A HA R ) -0.0015 -0. 0031
4. R FE G 5= 15E 665, 911. 04 512, 568, 994. 73
5. JAAR EE S A E 1. 050 1.028




T RORT ) ) RO T B S TR R < 2016 SE S DU AR

E: OFridEE g SHR IR A OIE A NNWEEE 5 2 G AT, TN 3 TS SEPRIc s KT 21

ERIEAE S

@AM O B a5 2 e A A SN Fe i ad

3.2 EEERIN

HARN (RE A SHHEARS D FHERAEK
WG RIRA, AR A C e gilead in EA A e A2 shiicat .

3.2. 1 AR EHEE e E a2 K& 5 RISt bt A o 2R 1 LA

H Rl TR A ARHER L
T A E 3 ﬁ\j\%ﬁﬁ@ M%Hﬁf Mﬁi’fﬁ%
BBt K KR | BN | EEER | O | ©-@
HEZQ ELE) HEZ®
HE=1H -0. 19% 0. 05% 0. 68% 0.01% | —0.87% | 0.04%
RT3 TR A CHRERIL
sty | PP AR ARSRECECR
B B K WREN | Bk | EiEER | O-0 | ©@-@
2@ ESAE) HEZ®
HE=AH -0. 29% 0. 06% 0. 68% 0.01% | —0.97% | 0. 05%

3.2.2 HESHSFRAEMKCIRES R HFEK R RN KH 5 RS LRI R

A AN ) L
. tbiﬂﬁﬁiéﬂaﬁ’ﬁ»\“
M%ﬁ?ﬁ&ﬁi@iﬁﬁsﬂéﬁt SRl R At
(2015565120 -2016F12H31H)

5. 5%

, B

4, 5% T —=

4,0% 7 e

3.5% AN e

3,08 n\f/ i Ar_{_’t/v e

2, 5% ,_.\,_/’/J = l—ﬁl”

» R / ¥ - kv

2. 0% ,[\_L o <~

1. 5% e

1. 0% =

0.5% s Co

N T

0. 0%4=

-0.5%‘M /

-1.0% Y i

-1.5% ‘lL\l M" /

_2.0%. :VAI'I T T p— p— s T p— g T T T
T 3 2 § 5 § ¢ o2 o2 3 om 2 o3 o2 & g 5 §
0D 0 O p g p © 0 O 0 O O O O O 5 @ m

|— e NS — Fa R |




T RORT ) ) RO T B S TR R < 2016 SE S DU AR

LN R A C
ﬁu‘%ﬁiﬁfﬂ%ﬁiﬁ&&-’é’—ﬁﬂ% %ﬁ%@&ﬁﬁﬁii%ﬂ tE
(2015568120 -2016F12831H)

5. 5%

5. 0%

4. 5% —

4.0% E——

3. 5% - =

3. 0% = f(’:;_;;ﬁ_;\‘rm\\—’_

2. 5% —— 7

2.0% =Y

1. 5% — et ’*f/ \L J"/

1. 0% e R o~ V \ ‘r\_z-r/-\f

. ,_~—'_’___ / e v\/

0. 5% ——— = }_/

0. 0% =

-0.5% Y -y

-1.0% Y j:

iyt B i

-2.0% Hlv/lvau—ff
5 § B 5 B & 8 & B & 8 & & E B B 3 =
@ ] o o @ @ & 5 @ 5 o m  m & 5w 5 o
o HoOW W ¥ O W O O W W E I N S S B |
Z 1 § & & & 3 3 ¥ D D T 2 &= =W & & B
= 2 g @ § & 2 2 2 2 2 2 2 2 2 0 3 &
0D O O [ [ g I I O D O O O O O {5 [ o

i A PAL = — a1 |

T e A RSB RLAE, Ak EEeaRAERHE 6 A N Ea,

O 1A RN A I I B I B LB & 2 & S R A KL E «

§4 HEAWRSE
4.1 #E&2H (RELSZHE/NH) FHhr
"y i Eﬁ%ﬁ%%g%ﬁ%m N _
ATHR H SEATEE | ER
AES. FTIHLL, TEEE, b
I 2% HRHETEm L, &
5 JATF AL KEFeEmL, Hak
ffidz. = & ML, AIESR MOl AE
il 22 R P64, 20104F7 H %2013
KIBA SET A IR A @
EH | g | 20150708 |- SF e AT E R
R i, (EmAga, 2013
Hh il 2% el FE8 NN A Rl 4 55 B
WA F AIRAF, AT RSB
GRER HELH, T20157TARE
it SRR EE I,
‘ PN LNk, PEERE,
FE g | 20150612 | I e




T RORT ) ) RO T B S TR R < 2016 SE S DU AR

BRA Gregl, 1L AR
HH T Ji, BAHEE ML T,
HIRA WUEFFE MO AE PR64F . 20104F
H R £ 47 FE20114£9 7 WATAETE
GriRA WEF A BRA F A AT = 4
HH gl 5] WFSE . 201 14F10 H %201
HliER A 25E12 H AT 0l A 4 A
Refse HA R A 7 S5 75
Zepeil WA, 201341 H inA R
RS EHARAR, 1F
PR a2, T2
01546 H 25T A I 43
S5,

e (D ERTIEE. ST H AR AL S B A R AT e H RS .
(2) WEFEMLH A SGBEMATIE 2 GIEZRIL YN A BRI A S
4.2 WMEHARESBEENTEHBLLH
WMAEN, ARESEEANTRKEM T (PRANRIREIERE) o (RIS ERE
SR REAE) MELTCEEN . (FHRlHsl I RERER S MIEF R R R SRS S
) ANFADAR SRR, A WSS . B 5 i S0 B R I8 P 2 4 8 7,
LE R AR RS () 3 |, A SRR AR FIZ . ARSI EEHA &A%
AL A RIS L, TIRERSNHRFE AR RN,
4.3 AFRGETUH
4.3.1 AP 5% BEHPAT G
W GEFBRRESEBAF AP S ERFEL) , KAFGIE T (AP 5 EH
INEY o AFLETENIRNE, BRI R, NSRS S A AT PR, I
T SER AT A IR S AT P, PRAE A T8 S S SR .
RGN, LR A T2 G i B B AAPATE N RAF, ANRREAEZE T AT,
FRAERNTHIE G E I
4.3.2 RERZGITARIETUHA
ARIE AN, AEERRERFELZHITHN.
4.4 MEWAES KB REAZ/ES T

20164 VUL i i B 1 208 BLKIR A%, REAlrE12 A0 BBl 1 07 s 5 LK)
fiipish. BIBPUZEE, “+— "8, HP~RERESE R IAEBERAE G, St
KT HEER/MEMEZATS: MEANT—H, PUAIEREAT A T 5t miBsse 5 b i r)
BIE, RATIARSERIEER, ICRKE DS, BAMERIEE R LA, i3 E P&
IR, & A S RIEHOT MG E . AT T H, ZEAMSGER M RS EKKE
s E R, fFKHRiae, SmEdEni, @kE s K mnEsE, MPA

6




T RORT ) ) RO T B S TR R < 2016 SE S DU AR

BRI, JCRIAEE IR, SEBAE i E.25bp,  H 20174 0 B 3 i 37 TR
W ABEEESYIER . RIEARES . TN R S AL o RS A S R AR R, T
Wyt aE R, LI TR) P 5 T P U B B R B 2 R SR L. ARk, UZEEL
Br PR R bRGE, BRMBOR IR, MRk, MimAZEa At g, @
s, HFEKBMR. BACRE, AN FEE &R 6T E1790BP, 104 EHF 4
Rl EAT60BP/A AT . BT, DAl m R i 2ok, #44& F17100-130BP, K
VPR PATIEE R . AR SRR ), BT a8 AR T i AL 4650 1 A,
DR S AE e 5 T VR AT R, BRI

WS T T, VUZEEARAE ORI & R SRR S 9 KA ZS A S A2, kAl
B REEEEEEE T BT, iFss — s 313300 4. Bl 5 BE Z5T R
Rt e NI EE™, SR EFAT. RMmBERE . FIZ AT — e R 1 AR
(e, FIEgRdarmEE, F2 T S EDSKRERBESIMXE. #Z212H30H, FiFg
FaVUZERE F3k3. 3%; 1 Gk AR T B A IR ARSI I 2k, A TE T A s G R B I T Bk
WiEH, PUZERE T k8. T%.

JREH2017TH—FE, SPrKakIbTAa, B, ihE— 2 s m s, HiE
MRS AT % . B BUR 7T, @R JER TR 1SR Z, BRI s
FREEF AR, KRR AR R, BEemEARE, HEMiRR PR H
WiaTt. —FE, AEME IR =B EAY. R EIPR S, SR AT
Fro &32016PUZE R (G T FRIZLR R 5, W ai 2 dh 28 H I AE~F, JUHLR o 5 b i
TREER K, BCEMEMNE .. KAMARIRGAKBEERIS, HUEHAERPSIETE
BN RE—FHZ G, GFAEKECHZ PR, mE I mBUR S G E . —
FREHE TR E R RN, B AR 15 00 S 8 G o A5 FH RUE i) TS 75 2 i
A, EAGHEL NG Briak . B AR IH R T BEAT ML AVIC BT RS A, e
15 FH AU

B RT3 5T, ATV SR EATFE . K U S A AR & = 8 70 1 293 31
PEIREE, FEHCRAE PSSR, « NEFRE, HTRFKINESKRmS, HIitmEck
P R e, R e 9 S LA N S5 R R T 3 () OB AR B AE A TV SR
KRG HLE R AT, MEARTTSNAZ SN S . AT R ERME R 5
A, BY)IE RN E AR A EE, A S A S A B AR TH I B G T A F
4.5 WEHAEESFNEGEN
AR HARARIESADFIFE N, 05070; AHR 5 HAZE SAD FLFE K F -0, 19%,
A G LU A L AR 7 28 040, 68%.

BRI FIRAR S CHBAE L. 02870; AR5 HAKE SO BAE 35K 255 -0. 29%,
Ml St LA L AR S 2 2 R0, 68%.

§5 BRASHSE
5.1 MEMREEHHEHR



TR ElE Bl )1 RIEEC B IR A BRI 4 2016 4R 2B DUTR R 1S

SR NRMJt
FFe | BiH X i R B I AR (%)
1| B 410, 821. 12 0.07
Horprs 2 410, 821. 12 0.07
2 | Hem®n - -
3| BEEW LT 30, 962, 047. 09 5. 46
Hrp: fiige 30, 962, 047. 09 5. 46
B SIS - -
4 Dit AL iy - -
5 | RbfTAE AR - -
6 | EANREEHTE 480, 200, 480. 00 84. 63
Forprs W =Bl ) SRR ) )
&R
7 ?i%r%?ma w“HEEs 34, 198, 889. 39 6. 03
8 | HAth#z™ 21, 627, 009. 30 3.81
it 567, 399, 246. 90 100. 00
5.2 MEBRBATWARNREREHE
SRR ANRMT
s | Al e fi/ﬁ%ﬁ HRIELY
A 3N/ NN QN 4 - -
B | KA - -
C | il 304, 041. 12 0. 06
b I #7 BRRSOKAE B B
PR AL R
E | &5 - _
Foo| it MmEHI - -
G | Zdisk. CiEFAELL - -
H | fEfE ol - -
. 5L A AE B ~ ~
ENIE4
J | &Rl 106, 780. 00 0. 02

Pl




FH R B0 1 R T B IR A R AR R 2 4 2016 RSB UL

L | FEGTAIR 55 MR 25l - _

M| BFEERE AR RS - _

\ IKFS FRBEAN A T B it - B
A

0 J& B MR SS  ABEEAN At ik B B
%k

P | #FH - _

Q | DA TAE - _

R | b, RE MR - _

S | && - _
&t 410, 821. 12 0. 08

5. SR EARIE A SOWME 5 EE T 3HE HB KN HEFF HIHT 48 B B B 4

SRERAL NIRRT

. e i HE 4 BT
P | BEEARED PR & () AVIRIKIED A (%)
1 601375 Hh JRAIE 26, 695 106, 780.00 | 0. 02
2 603298 P AR 3, 641 88, 403. 48 0. 02
3 603218 H H &t 1, 652 68, 805. 80 0.01
4 603416 EREHRA 1,076 53, 886. 08 0.01
5 603886 JCHL I A 2,241 39, 665. 70 0.01
6 603239 WAL 924 29, 059. 80 0.01
7 002835 Ebslisglis 1,126 24, 220. 26 0. 00

5.4 MEMREFT MM RNBHFREAS

BRI NRTT

AR D
I5g 1 55 il AN RHE b 34 P E L
(%)

[ ZK A5 55 27, 878, 000. 00 5. 43

2 HAT R _ _
3 S RT 7 _ _
Horr: BURM 4 - _

4 Al 3, 084, 047. 09 0. 60
5 Al 3 b 5 5 - _
6 b A S _ _




FH R B0 1 R T B IR A R AR R 2 4 2016 RSB UL

7 G2 QR ENE ) - -
8 ERIZ=a: - -
9 HAth - -
10 it 30, 962, 047. 09 6.03

5.5 MEHIRIZA RME 5 E ST 3E LB/ N R T4 627 B 3% I 40
GRS NRHTT

- v e . i i R T
e | figsfls 5195 44 PR BE (K | ARniE B (%)
1 019533 16 3305 278, 780 27,878,000.00 | 5.43
2 122356 MEHRY 30, 000 3, 040, 800. 00 0. 59
3 124429 PRE A 500 42, 530. 00 0.01
4 122753 PREZ[H % 10 616. 50 0. 00
5 112100 12 it 1 100. 59 0. 00

5. 6 R & HARIZ A SAMME S E ST = BE B K/ HER AT 8 B = SCRFIER Bt B 4
AR B G AR IR R = SRR S5
5. THREHIRE A AME S EE R F=#E AKX/ MR A2 R &R R HA
REGAMENRKFFE SR,
5. 8¥RE HARIE A FOMME |5 Fe & H 7= 3 Ho B K /NHE R O BT LB BUIE R B B 4
AN BE G AR AR R A AU
5.9 MEHRKESH B IR ISR 5 B
ARFE G AR IR TR I 0%
5.10 MEMRELTESE TN EBRHI RS HH A
A AN AR TG A SR 5
5.11. BEHAHRE HE
5.11.1 HREHA, AESEBRIFEFFEHEREBRENNER, RRAELEESERE
IR TR IESF R AT EARAE I I B ST I L RRE, SEREHmHE Bl — SN2 3
AFFET. LTTHEE.
5.11. 2 SRR +EBRERELTEES S FHE R R IEREE.
5.11.3 HAEF=HIRL
A ARG

Frs K A (o)

1 A HARIE 4 179, 828. 58

2 P HSCIE 271 Bk 20, 003, 921. 40

3 I A A -

10




T RORT ) ) RO T B S TR R < 2016 SE S DU AR

ISR,

1,443, 259. 32

N2 R

HoAt BHCGER

N | S| O] >

HoAth

s | i

21,627, 009. 30

5.11. 4 REWIARFEA KA T 5 BOW B R e i BA 40
ANHe AR T R AR RFAT b T 52 YT m] e 5157
5. 11. 51R &5 WK AT+ B AP AL TIE SZ BR 5 0 ) it B

Frg | A | IREEAAAR

TOEAZRRER | AR

A NI A LB o) | BEEH

TiiE A2 BRA5 DL

1 601375 W RS 106, 780. 00 0. 02 B A
5.11.6 HMEHEWMEMERFHA AR
HT & RANBER, 50 M5 G 6 n] fefA e R 2 .
§6 FHAESEHELS)
AL

HEL T B IR A AZK HEHT BN TR & 0K
0 SR 5 4 47 B0 i A0 765,819.56 | 2,001, 241, 221. 06
i T HA A ] = 4 HA ) 493 0 94, 215. 13 97, 342, 257. 15
P8 AR A B ) < S B2 [ 43 00 225,822.46 | 1,600, 170, 206. 79
e HAMA [R] 2 G 47 4 A2 B A 8 (A B B
A LL “=7 Y]
i A IR 2 A A0S A0 634, 212. 23 498, 413, 271. 42

$7 E&EHEANCHERRERHSESHENL
ARt IR S B RS A R e R R AR S

§8 BB ERRNEMERFER

11




T RORT ) ) RO T B S TR R < 2016 SE S DU AR

AR HATC R 5 A ok SR Y FLA B B

§9 HEXHER
9.1 FEXMHEZR
(1) H [EE NS 29T Hr a3 70 R EC B IR A BOIE S 38 5 R e S 4R 1 A
(2) (habEish h RIEMER S AIFEHRRE LS LEEF)D
(3)  (hREbEsh RGN BIR SRR E I S U )
(4)  (RREbEsh RGN B IR A AR R &S 0
(5) &I NS TSR B PR
(6) FEEFEE NS T HLAE . B HUR
(7)o FEIF s 2 Bk iy HoAh ST 1

9.2 FAHHHL R
R NSESIEE NIMA T
9.3 ERH
Bor H AR ED BT () G SR A B, TR ST AR G, R4 BERT (R HUS B SR & B
F
EHHTE: PRESEHEARAFEFRS  400-160-6000 (HKi&iEH) , (010D
85003210
P http://www. zrfunds. com. cn/

FRIESEHEARAF
Z0—tE—HA+NH

12


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

