R F AR R TR R ES
2017 £E58 2 FHE

201746 A 30 H

HEEEN: FERESEHARAH
HEFTEN: | RBITRBERAH
WREXEHEHR: 201747 H 21 B



g B R 2017 AR5 2 TR

§1 BEERR
S 4 R E N O 2 AL A 2 AR VR R A B O R L 12 SR o K
FEXT AR ESPE L HERf AN e BEPE 2 AN 1) R A 54T
SEAAEE AT RAVT IR IR A AR AR S A FME, T 2017 4 7 A 18 BT A
ST RIS A SN, (RE A TR BLO . iR PR
HEKIR .
S N\ R LIRS (5 R DR T NS SRS R & e, (R GRS & — 2 R

S AN BOFARR AR LI . BTG PR, B TEME B ST BT 20 D 15 A
e SAINEE AV R

AR I 55 BORERE H i

AIEE 2017 4 A 1 Hilg%E 6 A 30 Hik.

§2 H & RBEN

B AR Hig B
W M RTRR W B Al 2
H4 ARG 163909
oY 163909

RAM, ReqREME, &2 £ NelFR, #%ia
TR T e ff . R JOslEARMN, HE

ey N BV 5 S TS S 6 A A TFR—, B
B it s I L lise 5 o
HEE&ERAERH 201349 H 12 H
i 35 WK 4 AU A0 573, 221, 326. 02 ¢
S TERE I RS RT3 T, 74 S 2R 4 20 K AR f
BB H AR .
L[] e A2 A R T B SR s
(1) AHABCE
AT G I TN A Fr AR bR A 2 W 5 BUR 14381, I
RGBT AR G0 I, H T 26 AR B TR R
TR B, RIEAFRISE =12 ME T IR a1, e il

G B AT AL [R5 fi0r i Bt itk
T, BAHE R AN AR E .

(2) WIFREHIBCE

e A G AME, BIEHE R R I A, RS
AECR T HTEOR, 0 2% 1B B XU U2 175 0 3EAT PFA

o2 T s



g B R 2017 AR5 2 TR

Xt 5 2 A IR S #EAT 208, AE TS AL
WA S MBI G iR as i I RCE T %
(3) iR E
FERGEERFZE M, B LTS RE. £
II TR A B YIRR S AL C B RS AL b, AR ot AN]SR
[ S VAL e A PO PR TSRl S T3 AR 5 DR 3
BEAT T, RIS AR IEAT M, ZRG 0 25 bR A
Z AL S .
2+ NIFIHB RN Cal iz bR oM
AT RN AR s s
FEXSAE S I (7] S5 RS, P i i SR B F) e il TR S5
PRSI b ol o
FEAPEIEN: HE SR AFIRAL, RN PR ) il o
(1) =R g R 5 58 s
ARFEG O AT JAT IR . ORI B Rl 53 55 0 2 R R 4%
B, SRR ASYIC B 5 IR 45 M C B SR Sk b, RS
G R ATSE N, LR8B4l sl e, @R
A ZE A HMG AR SR S5 R B Rl o
(2) {5 AR BB S (R flb AL S5 RR A1)
ARG AP 2 RGBT SCRFIE SR 5545 i R
[ o1 N 0 = A o R0 ' i L = W w1 i a2
W i A 2k < A S BB SRS 5 ST BIR 5 A T L AW 2 iy |
X PRI R AR GUVE R AT oA, R 22 3 e ol
ANPARSEAT FIMr . B T3 58 SR A Sk iz P AT ML AN
O3 A SEA TR T TTVEXS 057 RAT N A5 F RS BEAT 73 A
B, MRS 5 R AR VT C R SE A dh A EAT IO L
(3) o Ailb AL B 5 55 S
AR G0t F /N AR A S5 (R 5 58 SR 2 B 5 F A R 5
GEME, (R b A RA ST R 45 XU B At s 1
ro B, WG FIIPTALR B, MR A KU
Pk HR, WRFEURAT NAFNREL, W55 &A= £t
LRE ot JE, SEAMFFIFEEAER FARIR
TR D0 S RAT IS A 3R, 3% IS 55 WA A DG PR )
FEATICE -
3 ARG I B SRS
A TR AR o AR SR A AR, LB XU AT
TR AR SR Z (8] AEBEAT AT R o ik iy, ASdk
S S PTG B S I AE R ME (SR i ALE
HEAME R FAF RGO« RIPFRIERIVERE. i
ENIEAETT AT T FE: SR FT A e it 7 ) R At B S ) 3
ATEAT 0T, TR SR I E VPG R Ja R T #e
et o B B AT PP 0 ML AIE 53 A S A TR PP 0 4l 5
E i DA E $ B ) ) $E 4 5055 b o o
4. HER S Hm

23 T s




g B R 2017 AR5 2 TR

RUFF RO M B0 DAL 2 LA 5 o, PP 0% 7y
PB4, S0 SCTB A AR K 9 A

Yea 677, DUIRBCE A o (R334 05 2o

b &t b v HIE A 1 4R 4L
RIS NI S, BT UE SR 4% BT 5 & v A AU 1 J

PR YA 2 R AIE S, KRR TR S T IR Mg e, KTRA
S &R

HEEEHA HE S A R A

BEEFEAN I RARAT I H PR

IR & A E S AT H RS 5 A H R 5 B

N B g &3 P FRTRR HEA HEB

& FE A A Sy AR 163910 150154

IR T & o e 1 4 LS

22,429, 667. 76 11

550, 791, 658. 26 17

By 2k < U A A R I

B A DGR, Wi A
R s [ 5 A Ao

B B ORI S, B
YSe i F) 32 <A Ao

§3 EEMFHRIFMNESIFERI

3.1 EEMFER

Bhi: ARG
F B 5 Fa b WEL (2017FE4H1H — 201746 H30H )
L AR B 2t -22, 383, 755. 78
2. A JRAE -4, 217, 321. 62
3. BT 38 35 4 A B A HA A -0. 0074
4. BRI ST 1A 546, 437, 879. 96
5. BIAR B G A H 0. 953

Wl AMFE 20174 H 1 HE 201746 A 30 H, FidHE4

WEHR bR ARG SR A

WIEAZ 53 G AT (i, R, R 35D, T ARG el as AT 2R T 51 4

=

%o

TE 20 AW CSEBas fR A A AR O . Bestlicas . HAlN (S A SRiMEZR SR 40
BRAH SR S RS IR AT, AAE A C sl as in b A A se i A2 sl as -




g B R 2017 AR5 2 TR

3.2 EEHERI
3.2.1 ARG S AR ENE R K 25 R AL S R AW 2 (1 LR

N
) Wl |t | s | oGk -
et D FIEED | EES “ﬁggg*’“ 0-0 | @-0

T E=A

A -0. 83% 0. 12% 0. 13% 0.07% —0. 96% 0. 05%

3.2.2 BESEFAFRES RIHFMEMKRRF) RIS LS R s &
AR BN L

B4 U0 28 v i I 32 5 () 30 405 B A i M 32 8 1 s 5 450) L P8

30.05%

26.71%

23.37%

20.03% {{-—

16.70%

13.36%

10.02%

3.34% b

0.00% L :

-3.34% SSU UNS NVHUSS NN HUSUNS TNUUS TNSUUS SS UNSS VSO NSNS USSSUS_—— —
(=) o o [ w0 o — o o o o - o =] uw [z} o o ) w o
— o o [=] - o [l [=] - o [=] — — o [=] - [¥] o o - (3]
=] - = + I} @ [=] = @ ] @ [=] o ¥ 5] ™ = = o =+ ©
(=] - o [=] o o - [=] o o [=] - - o o [=] [=] - [=] o [=]
o o + & + 4 + "] 1 "] '] nom ] [ [ [
S &5 B & £ § & & § & § B B § & B B & & & &
(] o 7] (2] 7] 7] ] 7] (2] L2 7] (3] 7] (2] o 7] (3] 7] (] o 7]

e g e A e

§4 BHEARE

4.1 R&EZ4H (HESLFNA) FHH

HeHiEes
EAEE MR ELH EX AL

A B i h
w4 W% HER IR ]

FERHE | B{EH#
BHEEE | 2016 4F /NGBS, BB RS 4
AR W, A 4 H - 19 4 Tt TRy
eRe&% | 16 H AIRAFRRLIE, PYger=




g B R 2017 AR5 2 TR

Eﬁ;g AR AL A T 15T,
T SNy
HURE REHRR LRI
P Aii)ﬁﬁ%%@\ﬁ¥ﬁﬁ
i FEE A R TT A A MR E
B 2009 % 11 AR A AL
FRMR BERIE A LA B
FatE quﬁﬁﬁ BRI [E R
ase = AW, LR LR
(LOF) el o 201‘0£ﬁ7H§ 2012 4
EHsT, 10 A E PR TTFIES 5
i %g%?%@,mnigﬁg
Wl 7 E P B8 SRR AL 25 8 5 AT 2
ST S B REZ, 2013 4
B S | AES BB
4 AT ?éii\f@iﬁﬁ#&’ﬁ%é (LOF)
il B %gﬁﬂ,mmisﬂﬁéﬁ
T TSR L
TE S ﬁ%éﬁgﬁﬂ,mmigﬁ
w33 EAE I DI
SV FHI GG ISR, 2016
it 2 AES R RS
R RETIEAR RSS2,
AT m@%}ﬁ%@&*ﬁﬁﬁm
g vt B VRS G ,

LA 2016 4 4 J3 54 (E el AU
g BRI S R VI G S T,
T 2016 6 4 JJ 55 (EePIROAIA
b 15003 G5t 95 BUAIE F5 45 W B 4
A ﬁ%ﬁ,mm$4ﬁiéﬁ¢
. IR AP RS0
L 5 ﬁ%ﬁ%ﬁ%ﬂ,mm¢7ﬁ
ST EA LRI T
WIS FREESHEESZH, 2016 4F
o LT, 8 JJ 4 (Bl Rl
it R (5 T S VI G G
alifi o %

575 RUIE

Tk

G2

B, A

Fafd i as

i Mk




g B R 2017 AR5 2 TR

I A
GHEZ
. i
At
stz
RIEHK
PR
/\ QX fE

VE L BRI, B L IRE A S 58 B A i (A S H RS
TE 20 EFF AL SCEMATIE 2 GEFRI ML R B E B INED) A RIE o

4.2 EENNREH N AR SEEENFE B3

RN IR (RN RSO ERES 5 B i) Al Seik il
(BEaR) e, SRSt SNHRA AR &, AMAESERSNHRA A
WIAT R, ARSI R AT 2 e A R K i

4.3 AP GETYLH
4.3.1 AP35 M ERPAT IR

R GEFREESEHAR AL 5HERFEI) KA mHKHE, An W, #5%.
Ao WRHE B 5 70 B 85301, RRER . BiZr i —Riig Il —Rii758 5 5545 v & B 3
PIARFEA A G AT T L€ . AFDEE R A8 5B CHE, ZRA RS H ST
Rz, WREHIELH — MEEL G, MR 5 =8l 8 A G RIIE BAA AT IR 5,
N FAE G ] B R R BT (AR S AR AR Se Lhl i 25 AP fs LAVE SE; RN, ARG A ]
HIEE, RS ARHEZE (BRIBHRAESH BFEH XA S ST RAERITE TN
{595 KSR Ty S A8 Ty PR R SR 38 Sy, A A A FERZ B A R A S A& AT T %, 4%
P ET /A N R 1 AT RE I AE AR S AT A

KA, F A [F 2 G AN R B B R [R] 7] 52 S M 24T T A FRFEAR RS, #E47 T
FRAMBR RIS, XS T AR S O < U0 2H W i 2 DO BEAT 1 B, FREERAE 5 ALK
BEAT T ST B 3. ZUERE R A A8 5 IR F8 il A P2 Gy S S o i s A Th . A AR

AR, AFRYER BEER, XA R G AN F I [ B [ 58 53047 1 gt ar, X T
PR 2 ) 1] B2 RS () SR B AL S, P SRAH O 245 AR B e N\ 4% A ) o P R T AR IR



g B R 2017 AR5 2 TR

4.3.2 REZHIT AT

A EHIN, IrAERRHAES 5055 AT SEN A H R RS2 5 BB 1 3058 Sy AT
PRI IR 2 H AR %I O, X T — R . il 242 5 4 L al
BEFEA AT 2 5 AR 4iE K HSZ A E L, WIS RERL S AR ] B 2R 5 22 PR
BURIE OL B F LU IR .

4.4 REHNEST B RIENZIEMT

2017 F_FHATHBT BT R, RRhmdr. @KIEA Bk, 5 H CPI FIEL B3k 1. 5%, 40
R B 5 REVR I AZ O CPT [AIEE B3k 2. 1% A7 5 TR FREE, 1-5 H A U LU E Tk IS In{d 7]
HHEK: 6. 7%, 1-5 Ao il i 25 B A LA K 10, 3%;  FEBEIel B/ INETRSE, Bkoki
BECF RIS KSR TS, WA B, i OUNgE R, 1-5 A [ LI 8. 8%, %%
1-4 A3[EIVE 0.5 ANE S mis BB AL EIVE, (AABEREF 20% L B3, 1-5 [ e B = 1%
VIR K 8. 6%, ¢ 1-4 A ETE 0.3 ANE A

2017 F 2R B A AR g h R TR T R (M7 S LR A BB IR, 5 A K M2 341 TR
FILEHE K 9. 6%, b B ARG 0.9 NE AL SRk R TS E % FRIR A EATAF, X FRER
GivERE . AR R SRS ARAER . EREARE . AN E G MIAEER, Pl B mBGED)
W Ak SR REAR A T PR R

AFEETE 2017 F55 R EUHTRAOIR RS, MRIRE A GRFG LB TE8fE b, &8 ™
REAEIRIEINELR, B IR M KU

4.5 HEPFAESFNLGRIL
BE 201746 A 30 H, AELSHEFE 0.953 70 (BiHEE 1. 221 J0) « HEHIN AR S
EIKZ -0, 83%, KT Mgk #iFREuE 0. 96 N 7 Ao

§5 HEHAEWHE

5.1 EWREEHEHEEMN

5 I H &8 () RS BRI (%)
1 G e - _




g B R 2017 AR5 2 TR

Hope SR - -
FeeH Tt - _
Il 5 WAL 7 A5 % 390, 716, 192. 90 68. 98
Hrb: figF 384, 318, 192. 90 67. 85
LSRR SR 6, 398, 000. 00 1.13
Ditd s driy - -
& AT A AL B - -
SENIRE SRl = 153, 826, 621. 74 27.16
Fodpre S R0 ) SR
3 g ) ]
WATHHMGEE &M &5
(N 10, 689, 777. 09 1. 89
HAh B ™ 11, 184, 783. 47 1.97
it 566, 417, 375. 20 100. 00

5.2 REFIARELTIS RABRERAE

5.2.1 MEMKRBTUA KK FABRFER A S

VE: AEE AT S, AHATHER

5.2.2 MEMREATWA REERB R R BR RS
VE: ACHESAEAHR S WA R P

5.3 MEHARIEA SOYME b 2 & 5= i LI R/ EEFF AT 42 B BR B 4H
T AEEEONAfE S, AIATBREERE .

5.4 REHRERSF RIS RNAFRRAS

e e R AMBE Go bR A BB R (%)
1 HE X g7 24, 273, 270. 00 4. 44
2 | RATESH - -
3| &Rz - -

Ho: BUOEMESRL - -
4 | IR 268, 459, 589. 30 49.13
5 | Ak AR 25 - -
6 | HIHES 58, 731, 000. 00 10. 75
7 | ArEfR CRTAZ £ 32, 854, 333. 60 6.01
8 | [FhkAFH - -
9 | Hdih - -
10 | At 384, 318, 192. 90 70. 33

o9 T od1s




g B R 2017 AR5 2 TR

5.5 EWIRIEA FME 52T F+E LI RN HEF KR A2 B BR B4

ey
e | mmen | maek | ME GO | AniE Go 5§§f;fﬁ%
1 136084 15 495 01 500, 000 | 49, 195, 000. 00 9. 00
2 136003 15 Gz it 400, 000 | 39, 936, 000. 00 7.31
3 136597 16 Ak 01 400, 000 | 39, 476, 000. 00 7.22
15 K&
4 101553017 300,000 | 29,916, 000. 00 5.47
MTNOO1
16 T
5 101682006 2% MTNOOZ 300,000 | 28, 815, 000. 00 5.27

5.6 REHRIEA YA 5 S F P HFE LB N HEF BT+ 42 B P SCRRESF R

BH4H
. H7 3 4 T P
= o= S Y R R "E.(/\) I\ 7S
Fe WEHARHS WA R HE o e E Oo) {1 HoAl (%)
16 P afig:
1 061605001 n 100, 000 6, 398, 000. 00 1. 17

5.7 MEHARIEA SONME b 2 S F = FHE EL BN HEFF R L4 SR & R R A
s ARG HIRRFFA SR

5.8 1R EHIRIE A FOME o 2 S B 1B b A R/ HEFF BV BT LA BUIE S B A 41
E: ARG WARRFFABALE.

5.9 MEMIRAESBRIIBARRRZ B FEIL YA

5.9.1 MEMRFE ST BB RF S5 2 B4
VE: AHES AR WA KA BRI S 20

%10 7 315

p=i|



g B R 2017 AR5 2 TR

5.9.2 AEESHREBIM RO EBR
IR G S FRE, AREAS SRR .

5.10 5 HRAE S K E FUE R 5 H oL il

5.10.1 A&HERPRBEBER
RIS A FME, ARSEASHEGIHKRAZ S .

5.10.2 REWIARAE S EH G 5 Rr A58 5 40
T ARESARGEWARRSFG BG4,

5.10.3 ZAHHE R B
Wi EERMNE, AEEASE5EGIHELS .

5.11 FRHAESREMHE

5. 11. 1
5 YT PN AR S < BB A I A4 R TR K AT SR A AT 5 P 1 S SR U A A AN o | T
—HENRZBIATHETT. TS

5.11.2
Aok e, AFATIREERE .

5.11.3 HAhBEF=H R

= B2 A o)

T
d

7 HARE S 72, 510. 53

2 YCIE 37 SRk -

ISz IBEA -

NSRS, 11, 112, 272. 94

YR -

HoAh YR _

TS -

CO | | |01 | |W DN | —

HoAth _

p=i|

o117 s




g B R 2017 AR5 2 TR

11, 184, 783. 47

5.11.4 REWIRFFH KL TH BIF I T #5851 55 4

s : _ o 3 & R PRI L )
Js2= HFARAD % 445 A FAE ) - 1V)
0
1 113008 HL AL fi 6, 060, 231. 00 1. 11
2 110030 VAL 4, 315, 660. 00 0.79
3 110031 WAE Aot 3, 619, 365. 60 0. 66
4 127003 BN B 900, 619. 00 0.16
5 128011 TR FE A5 85, 146. 60 0. 02

5.11.5 EHIRAT+46 BR HAFIETE 2 PR & O A Ui B
Vs AEE RS, AT
5.11.6 BEA WS MERFAR SRR

AR TS DAWIRRE, 25 &I [ R R 2.

212 T s

p=i|



g B R 2017 AR5 2 TR

§6 TR SH RN

LA DANG)

i H

i E D R HF A

i 7 B

T A AL <ty UL B

22,429, 667. 76

550, 791, 658. 26

5 ST ] i < 5 R DAY £ 0

IR - o ST 1) i < B ] 73

g UL -"351))

e I RIS e PR RN AT (1

7 ST AR B <y L 0

22,429, 667. 76

550, 791, 658. 26

§7 ZEEHNCHERRSREARESHNR

71 EEEBAREIEERPRIFL

e AREHIA, BESEBNRRAE AR,
7.2 ZEEHNZHERRSBREEET 5 HH
E: AREHA, REEHRIEHBEAEEREARE.

§8 MR EEH FORHMERRFR

8.1 HREHANB—BREBFFESHBLLFIAE BT 20%HI1F L

IR 2 0 P T 4 AR A R s AR E
B NECE N AY
HR Fe g3 i ) a2 %) B | R[] By
i} e R 15
il 5 20% K Y W | A H.
1] X ]
2017-4-1 &
HLA 1 126, 217, 489. 59 0. 00 0.00 | 126,217, 489. 59 22.02%
2017-6-30

77 R S

o131 LS |




g B R 2017 AR5 2 TR

INESEEP NP ite ¥ & L AN

IR BRI, DRI B NPT M2 e B e, HAE AT
ANK R IFXS L FHIEEAT BEER R RIS AT REIA BT ERL .

2+ AU [ RS

FEA S S i LR e B B K RE (BT, SR o ik i UL [ 26 3K, e IR AT RE
R BETCTE B I JBE [B] B RF AT 1Y) 4 2 < 00

3. HEEMBEUN BN K

FrA B AL O B BB H A PRl s, W RE S ERIBEUD, R EAREBET]
RET I — € PNXE . A B K QRSB R 33, ATHIRI BN, 79 SEalii Bt H A

4 B IFE RMR Bl B S

FEA S AL B i AR5 08 3 KRR [, i g e BN BEAT 2k S I 7 AR T AT E 20 ik 4 %
PR IS BB SN »

5. PEHTLS 1R G A [R A XU

FAAT 2 e A LGB = R s B R B R, ) 83 SOAE L 8 (B 5 AR 3 4 B R K I T
5000 370, HEMATAESEAIE S IE, Haia )y ey Hfhk &5

§9 HEEXHEF

9.1 FEXMHFHER

Ly AR I 2 v 55 rp it R Al 650 03 G 5 03 IR S 30 B ik S P S A F
2. Pl EFAB R HIEF R E SR E TR

3 AR Al R RO R R S SR VY

4y iR R AT G AR R SR PR TR B I 55 4R SRR I

5 R WA FE TR E T 3R I A T A T

9.2 fFJHHh
T VR 4R T X AR R 68 5 2905-2908 = K 30 2

14 71 s

p=i|




g B R 2017 AR5 2 TR

9.3 B HFR
BREXARE BUA SN, TERHAESEEANEESEHARAH.
W EIE: (021) 38789788 B 400-888-9788

AN Mk http://www. zhfund. com

HigREEHEARAF
20174 7TH 21 H

p=i|

%15 7 3EL1s



