#i R H IAIBE i 2& 2016 £

25 33

w5

2016 4£9 A 30 H

HEEHAN: HEESEEHFRAHE
EEFEN: PEERBITROARAH
WEXHHER: 20164810 H 26 H

\7U




Wins HRF 2016 4F 5 3 ZRPEIR

§1 EEHRR

FEE AR EF S LEFRIEAR RS TR RRICHE. RS EE iR,
FEXTFL YIS HER R e B AR A ) S DT

FEFEE N EE BRAT IR A IR A R ARYE A FE S FFE, T 2016 4 10 7 24 HE& T4
WA 53R SRR B A SIS SN, RIEEEN BRI, RS
NE AN DN b

Fe G R VR LR F SRR 5T I IR0 FRAE PR 0, (BRI R & — e A

HE M A GIEAREHARRIL, SH IR, BHEE (EE 3 Sl LA 4 ] e A
e EE AV LR

ARG I 55 B RER W 1T

AAREWIE 2016 £ 7 H 1 Hig® 9 H 30 Hik.

§ 2 LM

FE G HRR Wi H A
1 N TR -
5 oA 002077
Y (S LTI
EaAFAMH 20154 12 H 8 H
et BIR B S A0 B 300 1, 365, 264, 596. 69 1
BV H TEA 042 i 3% 58 RS DR S i S MR A 2Rt |, 74+
) SR =Tl 457 LR A A 5 5 (R 9R
AR FE ARG IR R I F S FUA, RS S
o S 900 42 BABE 326 R 1 2 B PR R S, G BE
h SRR AMERR B AT N, SEIU B B AU
A& L Sk v NR s SRR (BiE)
SR 25 5 AFEG NP TS, FLIT USRI T I & A
TREEMES ., RAMNESNGHNES.
REEEHEA T T R 4 B PR
EEFEN HH ] BEARAT I A A PR A )
B I A W A R RR W HiRF A Wi HiRF B
TIE o F LA 3 N R RR - -
NI B N AE S AR 002077 002078

@A A R A ARG - -
@A A W A S ARG - -
W IR N8 0 3 4 A AU A 32, 600, 456. 81 1 1, 332, 664, 139. 88 43

Fo2ool k1w



Wins HRF 2016 4F 5 3 ZRPEIR

§ 3 EEMFRHINESHERI

3.1 FEUFER
Bfr: NRMt
FEM 5 Fabr AW C20164E7H1H — 201649 H30H )
Wi H A A Wi Hs Al B
1. AHI S s 195, 620. 79 14, 535, 923. 31
2. AR 195, 620. 79 14, 535, 923. 31
3. BIRE:E B HHE 32, 600, 456. 81 1,332, 664, 139. 88

e B e A ATt =l A N R ES RS DN A E DY K oh P AN O DR M N it - 1S
By o AW LIEI IR A S AIMUE NN . B8R . HfhloN OIS A e EAeshlias) 41
BRARSC T LA R A,  AIRNE A Cse Bl s n EA I~ et EARsias, itk
ERMMEREATALE, Bk, A SprERshia %, A CSeIiias AA AR ) & 80 5% .

3.2 VAR
3.2.1 AR EGEEESEHTIHEW R R K HE 5 RS SR RS R K R
R VR A
T | i | LG EoE | BB
AR %= B2 | mhaxe | axkgze | 09| @@
RN
¥ 0. 6300% 0.0047% 0. 0882% 0.0000% | 0.5418% | 0.0047%
R F VR B
[ | A | LGB | AR | -
e @ HEO | mlaxe | axmeze | 009 | @@
RN
¥ 0.6907% 0.0047% 0. 0882% 0.0000% | 0.6025% | 0.0047%




W H S F) 2016 4E55 3 Z=EHRGE

3.2.2 BES A FEMRES RHHERE R RIS RIS Rk s &
BN L

AZR B G B E W3S 3 55 (R399 Ml 49 b e o i 2 SR G B E B L P

2, 038

1.83%

1. B2

1. 42%

1224

1028

0.81%

0,614

0,414

0, 20

0, 00

TNE0E-15 {f---F--b---
e

2
=]

TNE-01-05 -

TN5124R
TN 1z2-2 ~

=]
i
z
=
L

|— A REE Tt S @EET — A RUMERER R RET |

N e kT



Wi H A 2016 448 3 =R

B EE S B iH e I 25 5 5 A Ak 9% B e v 25 SR 7 5 R S L
2,238 || bbb
2.01%
1.78%
1.56%
1345
1 12%
0. B9
0.57%
0. 5%

0, 228

0, Do

ANE-IE-2T

g
=]

TNFIZE
TnEol-oe 4 -

anz1z-z A

[— o B it MHER — o MR R it W |
e 1. AESESAFAMEN 2015 4 12 A 8 H, EE&&FAESHEBMEWIIIR, AHEE&IEE
I TR) A —4F, s H 390 2015 4F 12 3 8 H 2 2016 429 H 30 H.
2v RELECHAN6MNH, MN20154 12 A8 HE 201646 H 7 H, #6HAZ5 R & T i

B GRERESRZE.

§4 BEARE
41 £428 (RESZENA) BN

EeHEea M IEZR A
1k 4 s EAFEEREELIER | IERAL -

CROm | BEam | R
% i ‘
R B SR, B

BEesH, 2016 4F 2 A T AR S T ¥ T
D‘E'f /\ﬁ‘ _ 5 35‘35—‘:@-? E 1j/1§ =
AN AR S P A TR AT A
g # S

Aoy e TR AL 5 B o
LM

4.2 E AR E A AR SIB/E M TE BRI

AT E BN IRy (R N RIS EIES 5 Sk i) LA SGER
%5 00 b1 it




Wins HRF 2016 4F 5 3 ZRPEIR

M AR S UEMAR S A RIMZE, AFEWLEM . SIS E N E A S5, £
TR P RS A JE At b, O e B N SRR RN R, o B SR AR AT 9. A%
SRERMEL. BTN, ARSERBASHTEARIEMAEEEGRIMAE

4.3 AP HER U

4.3.1 AP 5 HEKIHATENR

N TR GATR, RIPEEEE GiE e, R (PN RIS EIESR 5 ek) . Gk
TR GEH AR EHINEG . GEFRBHSE AR AT 5 H R TR SRR
SE, AATGIE T AT Z S ERFRFRM, AN 7 SATRZRRE RS T

N
BEHHGZIATIH], AR PR H G ER, LR, L5 EH, ATERD LS
BB, ST AT G, HIRS IR EE S/ AT PITHLS, AR R # Bt
A 2 I EAT RIS s (EMARRIDRAN 2T, ASAF Sl TR/NKE A H 8 2 Y R A5,
KR R B TEAE 5 BT A FF 5540 28 5 v IR H R 158 5 1938 5 I BRI S A 220 AT i d%, - (R et
AN H A AT 52 5 H IR 58 55 M0 ) 58 5 HIZE 53 LRI SE By A ZE 64T 70 BT o

ARG, ARG RS AL BRI,
4.3.2 RERXGT AT

AAR A WA R RIS AL B AT A o

PN E B S B A S AL 5 A T sE 4 R H R R A8 55 W h 75T, R B B 1
FILAE Gy I AR S 2 H ST E BRSNS B E U AR I A
4.4 WEWNE SR I RIEHZIES T

T I AT G ER A O iR LA B A SRAT AR R . — TR R AIA &AL
T R BRI AL B 3 K T H SRR IR, JF7E R 5 W 2R B2 AT I 2
BB A E , =R AR AR . VR 4 7 THT 4k 0 SRR S A 25 AW ok )
RIS, A SRR FHR BN VEAL T BN 2 4K IR, RS a4 1R 7R A AR E 17K
4.5 WEHANE SR BRI

R 2016 £F 09 H 30 HoMik, il AR HEA] A AR A0y 0. 6300%, Mk 57 HLH i
e 2 20 0. 0882%. Fk <A EIG A i Tk ST U AE 0. 5418%; it I A TR H 78 B 148 K
A 0.6907%, ML ESEHEIL A 3N 0. 0882%. HE 41 K % i Tk St L A 56 HE 0. 6025%.



Wins HRF 2016 4F 5 3 ZRPEIR

4.6 | EWNEETFH ANBEES T AT
AR S AN XA B R N Bl 5 B8 P E T S R

§5 REAEWME

51 EHRESH=HEREMN
F5 iH SR () L BRI (%)
1 [i] 5 AL 7 $ 1, 026, 054, 681. 92 75. 11
Hrp, i 1, 026, 054, 681. 92 75. 11
e ) -
o 10, 000, 135. 00
2 SENIRAE Gl B 7 0.73
Horre ST B 1 2N B B
IR G Rl
ATAFEER RN 45 T44
3 ?fﬁﬁﬂﬁ AN 321, 138, 070. 09 23.51
T
HAh %= 8, 858, 157. 65 0.65
&t 1, 366, 051, 044. 66 100. 00
5.2 i GRS B 3 I A
Fe i H H IS TP IRE A ] (%)
1 3R BA P (5025 (o] D i % R 0 6.01

b K Inl i i %

h] i H

R TR E RIS (%)

2 IR WK G [l 5 R A

b S Iml R

VE: R TP AT [ R 5 AR 0 o R < W 7R ) B DR A ST P AN 52 2 R AR o i 4 E

PR B PR 3 P 24

5 3% 1E 81 W 1 3% < R BUEE 1 226 & 3R 713 {EL K 20% T i B
AN I N AR S e AN AE BT L R 10 B8 < AR AR 3 3 < B ELAGY 20% T 15 DL o

5.3 HE&BRASTHFARIIR
5.3.1 SR A FHRRBIREAF L

i H

RE

R IR B AP 3 AR IR 67
0 S P 558 2 T A R A R A e 1 67
7 S P 555 2 T A 9 A R A (A 30

B 7

b=l
H
B
b=l




Wins HRF 2016 4F 5 3 ZRPEIR

WMEHAREH G TR KYIRET 120 RIEH 3
AR N A IE S AR AL A PR AR RS R I 120 RIS L.
5.3.2 RE R T A S FIHRIRBIR 040 Lol

o’ - FHABR G A B E | SRR AT G AR B e
e THRARR bl LB ()

1 30 REAY 24. 25 -

H: FI&AFLIET 397 ) ]
RIF SR 2 5

2 30 R (£)-60 X 22. 62 -

Horp: RGN 397 ) ]
RIS 2 it

3 60 K (£7)-90 X 37.96 -

Horp: RGN 397 ) ]
RIS 2 it

4 90 K (£)-120 & 14. 57 -

Horp: RGN 397 ) i
RIS 2 it

5 120 K (%) -397 K (&) - _

Horb: RIS 397 ] i
RITF SR 25

it 99. 41 -

5.4 MEY A BB A S FIRRTF LI 240 RIFLUH
AR A5 S P AT S AR S LA TR AR AU LRI 240 R L.
5.5 |EBREMSF MM RORERELS

e fiie 75 i A FEREA (O ARG T B R (%)
1 X fii 77 19, 982, 895. 46 1. 46
2 | RATEHR - -
3| &Rz 60, 041, 909. 17 4. 40

b BURME SR 60, 041, 909. 17 4. 40
4 | bz - -
5 | Ak IR BT g5 210, 069, 069. 03 15. 39
6 | HHASEE - -
7 [ERZEa: 735, 960, 808. 26 53.91
8 | HAh - -
9 | A 1, 026, 054, 681. 92 75.15
10 | FIRAFSIHEEIL 397 RE - -

%8 Ul 11 it




Wins HRF 2016 4F 5 3 ZRPEIR

EIES e

5.6 M EHIRIERER A G2 S F ™+ E IR/ MR R+ 2 s R 4

v s X i e S g e |
K5 1SRG HHELR | R 5O | MAMA G i
Eefil (%)
16 Fd HUERAT
1 111697934 R 1,700,000 | 168, 853, 027. 88 12. 37
CD113
16 H4al
2 011699137 800, 000 79, 993, 763. 83 5. 86
SCP002
16 ViR
3 111609196 i 600, 000 59, 751, 218. 74 4.38
CD196
16 X%
4 011699107 LR 500, 000 50, 074, 402. 67 3.67
SCPOO1
16 4 HEIAR
5 011699261 500, 000 49, 994, 881. 81 3. 66
SCP002
16 5 47
6 111695262 T 500, 000 49, 952, 521. 73 3. 66
CD026
16 & S
6 111695248 /?gqukrﬁ 500, 000 49, 952, 521. 73 3. 66
1T CD036
16 ] PN AR AT
7 111693540 PV AERAT 500, 000 49, 788, 415. 87 3.65
CD064
16 B LAY
8 111696579 P ARAT 500, 000 49, 781, 974. 72 3.65
CDO12
16 5
9 111617098 X 500, 000 49, 773, 206. 39 3.65
CD098
16 JLITARAT
10 111698073 JULRAT 500, 000 49, 632, 864. 11 3. 64
CDO81
5.7 ‘BT M5 MR A" R BEE T = #{E R B
T H i 25 175 L
A H P 25 R 4 SHELPE 0. 25 (557) —0. 5%IH] 708 -
e I P e 25 P 1 e e (L 0.1183%
5 3 PN 25 P 1) B AR AL 0.0371%
e AP RS AE H = R 1 2 X6 ) ] P I (E 0. 0773%

E: ULEHHEL TAEH S

R A S 2 P I XA 3 0. 25% 1R 4t it B

75 30 P9 I A 25 B R A EL IR 2] 0. 5% 15 40 1 B

Fooom 11w




Wins HRF 2016 4F 5 3 ZRPEIR

5.8 MEHIRIE A RHE G2 F P#E LLFIR/ MR RT 42 B SCRRER R R 3
|

ARSI AR T AR RFAT B SRS
5.9 ®EA SIS ME
5.9.1
ASHE R P 2 AAHE, e BUK I E LG A PRV NIRRT 1. 00 JC.
AT AR IR BATE, BIASEN SR RA IR, F B 3 525 18 L SN i
WYY, 1EHRIRIABR AP AERY, & H iR sk,
5.9.2
5 ST ARSI GBI AT 44 RS (R AT AR A 1) S 58 R AR R o G ) AT —
FNZBINIFEDT. AT DL
5.9.3 HAhH AR

5 K & o)

T
df

A RIE S -

PSCIESS 5 K -

MCF] R, 7,020, 543. 64

AL HR D R 1,837, 614.01

b SGR -

TR -

HoAh -

|| |(O WD |~

it 8, 858, 157. 65

5.9.4 HRA G & Mk R SCFHER I
POt TNJRB, Bt Ao b il o 53 BB L B 0 T A S & T T REAFAE R 22 .

§ 6 FTRAEEHHRS

BT

IH W HasF A Wi HsF) B
i 5 AT A AL 34, 640, 886. 22 2,269, 833, 717. 58
i 5 0T ) 2k 4 A ER D 4 19, 095, 063. 89 1, 655, 468, 823. 92
e A 30 1) s 4 A B [ 47 40 21, 135, 493. 30 2,592, 638, 401. 62
ot B R B 1 B A0 32, 600, 456. 81 1, 332, 664, 139. 88

310 o4t

=




Wins HRF 2016 4F 5 3 ZRPEIR

§7 ZEBEANBRHBEERERRELEZ ST HYH

§ 8 MR RE SR AMMERSER

§9 BENMHHEHZ

9.1 FEXHFER
1y A I N S A R SR B2 1T T 37 28 e B (U AH LA 5
2+ (i HENAI G T2k 30 S i 5 ) s
3+ (Wi HINA BT M2 &2 & A H)D;
4 (e HENAI G T2k & 308 7130
5+ R E S BRI EATE LU
6 0 A 2 BN AE SR e T R I A T A T
T o ENIE R 2 BOR A HAR S

9.2 i =
U T PEI0 X 2% 18 5t SR TN A sk R 3€ Aty B BE 507 =
9.3 &I HR

WRET ARG E I NIPAR R TR, 508 R385 T A M EE www. zsfund. com £F [,
A HRFT R4 A% P RS O EIE: 400-067-9908,/021-60359000 A ) AH 45 B o

WSS HARAA
2016 4 10 A 26 H

o1 o

=



