R R RIEEC BB & AL R TR E
&
2017 4E38 4 2

\7U

B 5

20174 12 A 31 H

EEEEN: PEESTEERAF
EEFEN: PERIVBITRGAERA A
WEXHHB: 201841 A 19 H



TR AR TR A 2017 456 4 ZRFERGY

§1 BEERR

FEE NN EF S LEFRIEARR S PR RICE . 13RSV MRR B R is N,
FEAF LA A A BLSEE  HEAER E BA AR A AN J A AT

BB AN EAMRAT I A IR AR IRIE AR & FIME, T 20184 1 H 16 HEK /A
WA I bR EHERIABR G H SIS EAS, REREN BRI, RS
NN PNt S

RSN LSS H B 57 10 J5 08 BSR4 5 7, (HAGRIER: & — B A

g I GOF AR AR I BBH WS, BB EA B 58 ISR RN AF A ] 1A
e EE SR

AR I 55 BORER 2

AARAEWIE 2017 £ 10 A 1 HiE% 12 A 31 Hik.

§2 B& M

FE G HRR HE RN B VR A

e FRID 000597

5 oA 000597

Y (S LTI

ity VeS| 2014 4E5 H 26 H

e BIR B S A0 B 300 3, 372, 423. 40 {7

BV H TERDEMAS KRR T, 114 RS MET

FrA N BIERR E .

1. — B E

— R BRCE EERIE B N
RIEGIET X E NANEMAR T ES . M B
B, SRECE BN ik, AN FRES: T
T 37 A0 < ™ it X USC 2 B ARG RFAIE - B2 i < %
7 [ WA e AR 2 R 5 7 F) i L B

2 FUFIBE NS

(D AWE: ETEUKEF‘sERL, |k

TRIBECE
(2) WIRGSHRCE: T HEMES, 8 EmTHr
A -

(3) BiFFFAECE /IR FE: E BRI A ZE )
LI = o1 el T

3 AR AT BT SR

ARG FE DA SR, HEE AR &
ARSI, ) ™A% B33 B DR SAEURE RS il i L AT

¥ 2 00 213 0



TR AR TR A 2017 456 4 ZRFERGY

FEH XK FEhE R E R, FEE RS,
DA Y613 FH XU S 20 e IR 2 5 ot XL

YN E ey

ABE G R T R EUR A E E tE Jy ORI i
HE

(1 EEHA
ARETEESIER B 3 F P amEtair
AT AT DU B BT AR R A 5mE. FRsk
PE FRE PR A AL B IR . RN 6 225 e T
‘AR BB BLSE SRR AT, Rl ok
v QB AN YADS S =N S NITE prirts Bl 3 =/
ARAL Ly W R AR

(2) eI

AHE G BLE S SO AT S VR, SRE BV A F]
PRz O se GRSy, AR AR R N2 fE1T
v B A LA LA A F], FHE IR PR IR e A R R B
TREL. ARG T A ], DUB TR S R B Hh R e
PR . ARKEEE N E M HE LA E 5
RBAHE: AFE TSR BOREG™ g3
AR TE LA . FUBIR A ST TH

A& e i Sk v —EIRAT E AR R (BiJE) +2%
AIEG NG TS, JB TR RS S5
AR 2 4541 W it Ao, T T R AR WAL 7 K PTG T M S A
&, mTERFEAGR M Mg e,
REEEHA 3L & B B TR A A
BEEEN Hh RO ARAT A A B A F)
§ 3 FEMFREIFMESFERIN
3.1 FEMFiEiR
Bfr: ARt
FEW S Fabs REWIC 201710 H 1 H — 2017412 A 31 H O
L A LB 2 22,955, 417. 55
2. AR 10, 871, 253. 83
3. AP35 5 A BUA R 1) 0. 0465
4 AR FE e T 1A 4,228, 179. 50
5. SR EE A B E 1. 254

e 1 EREEEWEHEAR A SO B AW 5 2 & T (Blhn, B, e
WA, AT JE L bl et A ZAR T I o H 7.

%3 W 313w




TR AR TR A 2017 456 4 ZRFERGY

2: AW SLH TR EE G A RO . HesiiicaE

R G HIARA, AR A S B as in_EA 2 e A2 sh i et .

3.2 & HEEN
3.2.1 AR EWIE S HPFEH KR K5 FHALST b B ZR 1 L

HABN (A5 FpHEAESEL) FHRRAH

BB

IFEMKR
©)

HHE K
PO

Nzsian e
HE RO

b &7 He B R
e i R b e 22
@

O©)

@—®

k=4

3.29%

0. 29%

0. 78%

0.01%

2.51%

0. 28%

3.2.2 HESEFAEMURE S RTHHER KERZ) R SRS SR fEl s &
B L

F 4 80 25 v iR 1 32 TR 405

28.70%

25.83%

22.96%

20.09%

17.2

2%

14.35%

11.48%

8.61%

5.74%

287%

0.00%

bl & B W A 2 1 B sk A AT LE 1

2014-05-25 -

]
o
[
[}
+
-
o
2]

20141207 { f-- -

2018-09-17 {[-----mefrmmmmmm b A

— Kk B R TP O R s — SRR B b e

&
SN
b=l
H

=

pelu Nl [< - 1 S S SRS SN B T S
B R I L T = S S . e ———_—




TR AR TR A 2017 456 4 ZRFERGY

§4 BEARE

4.1 EGL4E (REGEE /ML) i

. EAREENEELSHBR | "
4 BR% I T UEZ5 Mol 4 fR Ui B

xR, HHKY

GmE L.

T & ifg R 5 EE S

T 5 i A7 BR A ] S s

AT 50308 55 W% BT Ui

PNE S B UE I3 A A R A
&, G4 e (P Ak
gL R 4, 2007
¥ 1% R g 3 HBEAARAFT
il &R & B, BRI RS
RUE 75 #% o 2010 4 3 A&
TR 4 dk 2015 4 8 HAEH A
&% fe UL 2 157 75 BLAIE F7 12
Hh I TR nRHERELH,
¥ 1 R 35 2015 4F 4 [ & 2017 4
il &R & 6 HIEHiE%EE 1S
» %E#& 2014 4 5 H PRAS TR A BUIE 5 5 2
X A e 2% [ - 14 4 ReERLE&EAH, 2012
&4, 6 HRASEHEM
Hh i I 3% PNk RGBS
RAWRE LTS A S Sy
RUE 75 #% M, 201347 A%
A BT H il WS R 1k R
&4, B IR A M R#
] nREeEeR M,
€ T I 2014 £ 5 H&41F
A BE RIS 2 RS L B
77 5 B ik BETE SRR RS
RS FEE T, 2015 4F 12
H H 2= A AT il i85 {7
AR A TR S 5

GIEZH, 2017 F

4 A BSAE RN

& WA T RO A5 BYAIE 75

SRS R S 2L

57 H£13 |




TR AR TR A 2017 456 4 ZRFERGY

4.2 BE AR E AN AR GIB/ERRTE B

BB NAERE A AR (e NRITMERE S S aik) AR SRR
(R e, B STV S I EiRa NSRRI, AFERE RS M #iRa AR 2
fIAT N, NSRS MEUR BT I & & F A

4.3 AR GETUHA
4.3.1 AR 5 H BRRATIE R

s QIEFF IR REE AR AT SR TR L AFMKREE, AR M. $H5.
5 WEEEFHE MR, R SRRl R 5 S R EE Bl
M EREAPE G #AT T LI E . AR HE . 5% MRHIE, ZRAREHEGTFN
R, WRLHIELG— TIREL G =, MG EEE R MR TS BSIF BARIFATHIRIL 5,
FEAPAE Gy i BE T BRI TS . MRSARSE . UM IE . L35 PSR LAVESE: [FRT, AR4EA A
W, W ARG ARHGZE RIESEHES) KR A RASE S . X TR AEERATE 7
57 KA 5 M G iR R 2 5 A A RAZREARL R OR AL Sy A EAT S A s A%, %
FIFHATA N RS T W R B AR A 54T

A, A RS AN R LA AR 8] B 1R R 58 5 fr ZZ 00T 1 i R EA 1R AR, 34T 1M
RIEBAT I, XA S < B0 2 A YA 2R A DT RREEAT T BB T, RS RE 5 S KK
AT TR R o3 M. 2 YERE R T 58 5 WA TRARE A P38 Sy S fm i s 4t . A K

AR, AFRYESHIFEEOR, XASFEH A A RN RB R R A5E 53847 T etk tr, *F
BLE A R R EE P RUE M H 5 S BRI SN AN o N F2 2 =T B 2R T DL R

4.3.2 REZ BT AT

KREN, A REHES 515 AT 5 7 H R 58 5 A0 1) B0 58 5y BANE
FERB IS AR S 2 H AS S S%HIE I, X T— Rk s7 Il ik 28 & v L AT e
PR FAE 5 AR G Hiis () HE K 5 S G i, S R A 0 AR 4R o) e R A 5 e FR A
RGBT T AR IR .

4.4 REM N ES TR RBABIESHT
=R ODP TEL S\ A IR R, VIPA3RAG 6. SHIORIKRAR . U5 FE Rdie i M (R FF

%6 W 313 ;W



TR AR TR A 2017 456 4 ZRFERGY

FAE. W EE i, PPT A s L AR, CPT A R FHIAL. SRbAE 7, M2 B9 — HAMK,
TR T IR MBURABNE RS

FREN, R ENREAT RAT (T8 28 e St 58 [ Feviadi ) B4 2018 AR, KX
ANTRRARP AT € =47 ATURSIE it ) R 7] B THEBSCHR DU AL 9 48— X I R <t U DT KE 21— i A HE ) 7
MV ARAT ST RE [T BEAEBR . AR EEAE SR 1 B MU RS PE SIS T, R A ERE B MBUE
INEEICR

PAT R AT L ZIL R AR (O TIVE SR LR 578 B 55 145 9 8 L GESR AR )
A2 ARG I, DAHES) SR RS AT .

FRCHTS Al _EIRSEHERR, RFE I B, o i x0T 2018 S B i E )
T RATHARFETH ATF TIZ AR ANIXE, FFAE AR R SRR, “ MR EEAT BT _EAT R ki
BORIEE R, [R5 7 37500 SE B A WIS A I SORE ™

22 G TAR S UWAEIE R T, SR SR SRk A A ik 1 i v [ B ) S U, o
PR LA BRI BOBCR IR ANAR s R f i B8 MBUR IR FF P ;. S PEBCR ZR R
YERT: BCRTTTCEMUR L, ARG RHI DR LD P —28, 5 RSN, ORI 98 7 1
AN PRI B4 T FBOHTAS = o

W ZE i i, s RRE TATRR . AR B S BRI AL . i T i,
Bosm = A BT A CPT fas EAT-EBMER For Il o R EAIRFEE EAT . SFRAT, SRk
AP T, FEAEGUFI s RO R e A= o

T NBERETR, SO R E Aoy EE R E T H, R R e

i, RS SHBHE, 2RI MR 3 e MURAR A ot B SR AN (5 23 B3 7 EAT T ks

4.5 R GBI ESKL SR
BE 2017 4F 12 H 31 H, RESMEAHE 1. 254 76 RIHAE 1. 284 J0) o 2 W8 Ak
SAFEIE KA 3. 29%, wmTLGTHEEAE 2. 51 AN E 73

&
~
=
H
(%
=



TR AR TR A 2017 456 4 ZRFERGY

§5

5.1 |REPREEH=AEGHER

BEAGIRE

it H

GRS R BRI ()

A 2 5 %

1. 16

Hrr: R

1. 16

Y

[ 5 Wit #5 %

Hrb: gz

B SCRFIESE

RaE R

BRI AR R

AN

1, 500, 000.

Horpre KRl AR SN GRS
SR

HUTAE G 5 (e it

4,321, 218. 77

69. 18

HAh 5™

352, 984. 68

5.65

it

6, 246, 497. 15

100. 00

5.2 EHIREBAT W RO B ER R A S

ez}

eS|

o 2 e B R L A
(%)

A

K MR B il

R

fill g b

38, 181. 15

B3 #07 BER SoKA PR R
I

R4

R AT

b NI 4

A I ol

E R A AME B RARIRS

34, 112. 55

el

Gl

AL G AN 55 Ak 55

BEABEFTEAEANR 55k

K FREEAN 2 PR B,

R MRS BRI AR AR

T|Io|lZ2|I=E|0 )" |H9Y|H|lZm|@|T™|d

e

%8 W

1t
7N

13 |




TR AR TR A 2017 456 4 ZRFERGY

PAMASTAE - ~

A R E R R - _

22
S | &E - -

&it 72,293. 70 1.71

5.2.1 MEHIRIZATIL T RPBRBREREREAE
T ARG E AR A T B R

5.3 MEWIRIEZ A RHHE S E ST #E AR/ M HEFRET+2 R R R4

e . HEHFE = HE

pe | mErm | mEmsn | 5B B | AciE Go | e i
Ebfl (%)

1 002915 TR S 1,085 38, 181. 15 0.90

2 300730 BHEIE R 821 34, 112.55 0. 81

5.4 REMREFRF BT RORERFT LS
T AEEAMEIRRFTA 657

5.5 A RIRE A RPHE G E ST 1#E BN PR RT A4 SsSB4
T ARSI EWARREFA 557

5.6 5 BRI A RMME 5 E ST 13E HBI RN HEFR RTRT 48 B SRR 58
il
TE s AR WIRARFFA 5™ SCRHIESR o

5.7 I FHIRIE A RMHE 5 E ST E HB RN HEF R R T4 57 &R 803 4
T ARG HIRRFFA St

5.8 5 HIRI% A SMME o5 Z S B3 E HBI /MR BB 4% BUIE B3 B 28
s ARG WIRARFFABGLE.

5.9 MEMRFEE TR KBTI 5 18 0L i

5.9.1 |EMKRA RSB BB R F S5 2 4
T ARG AR WIA KA BRI A 20

%9 W 313w



TR AR TR A 2017 456 4 ZRFERGY

5.9.2 ZE SRR BIRH R B RBOR
RIEAE G FRME, RESASESRIEHES .

5.10 |EPRFZE ST F KB IR 5 1B 0L i

5.10.1 A3 H U B R BOK
WRiEREEGRME, ARENSEEGIITZS .

5.10.2 R & HIRAZE S K E GUR S o5 a0 A 4
VE: A SAR S WA KRG E A2,

5.10.3 AR E GRS H B PR
WiEREEERMNE, ARENS SSRGS .

5.11 HEHAGHRE ME

5.11.1
T A A BT 0 AT 44 BT IR RAT TR i BT 1) 7 S8 U 2 BAE AR 75 2 i H i
—EENRZBIATHEDT. AT

5.11.2
T A AT B AT 44 R Th BOA A SR B A RS S SR AN R SR

5.11.3 HAWBE =R

5 K e o)

)
d

1 HARIES 313, 675. 60

SCIES i 5K -

YA -

IVEA&IDSS 2,715.05

I IR HR I 3R 36, 594. 03

Hopt S YGR -

e -

HoAt -

O 0| N[O |[W|[Dd |+~

&1t 352, 984. 68

%010 T 13 W



TR AR TR A 2017 456 4 ZRFERGY

5.11.4 REAREFE KA T B TSGR A

TE: ARG AR IR RS AT 5 B vl 58 i 7

5.11.5 M EWAR BT+ BEE P AT IEZ RGO BB

TEZ IR R | HEREET _
= e H A AT %E% e - N pr=c (= =Sy |
F5 B EEARAY 2L A2 F A RE GE) | VB B () Yt 38 7 PR 17 1 i B
1 300730 BHIME R 34, 112. 55 0.81 1157 B 452 it
5.11.6 H B H A b R HAh SC R 34
AFESHTIEFNWRRE, 2T f5 A2 6] ] GEAEE R 2
§ 6 FHHREESHHED
BT Ay
et WA W)L 4 4 A0 L A0 384, 844, 215. 97
5 R 1E] 5 4 5 ER 47 0 1,552, 122. 32

B - 1 7 ST 1) i < Bk ] 73 5

383, 023, 914. 89

e SR 3 A7 > AR B B (A A b7 ="
F5D

T SIS AR <5 B 0

3,372,423. 40

§7 BEEBHEAGRHERTREREARESEN

71 Z2EBEANFHAEEHHRNIEN
e AIREHIN, EEEBEARFAEARES.
7.2 ZEBBENZH BB REBRALE S5 WA

e AiREHIN, BEEERAKREHEG B SRS,

%11 W JL13 W




TR AR TR A 2017 456 4 ZRFERGY

§ 8 MR RERRNAMMERSER

8.1 IREMN BB RFHFEESHILFIEBIEGEL 20%K1E 5L

N ‘ WA E 4
AR 45 1 P 5 S 4 I S A I L H i -
% _ B
%; AT HE 4
g‘}$% F A5 ik 3] 2 #AW] H g T [ FEEO | s
FRE 20% B s g AEl i H
i) X ]
2017-10-1
IR 1 = 86, 654, 246. 10 0. 00 86, 654, 246. 10 0. 00 0. 00%
2017-12-5
2017-10-1 &
2 223,905, 273. 83 0.00 | 223, 905, 273. 83 0. 00 0. 00%
2017-11-19
2017-11-17 &
3 71, 150, 725. 07 0. 00 71, 150, 725. 07 0. 00 0. 00%
2017-12-20

77 R U

Lo FA AR S BEEREE T R
I AR T RGN, DR S A AT RAT K2 S0 G AR, AR AT R
AR 20 T AT BRI W] el A BRI E L.
2+ EAURE B RS
FEA S O B LE BB R IR B KRB B, SE2% 5 ik i U B 26k, Sk s 3 A K
R BETCIE S TR ] P REAT [ 4 A A < 0 0
3+ G MBS BN KU
FEA LG AL BB R R B R I B s, AT RE S EUE SRV, i sifagia T
RET I — % PN XE. ASE G BN RAR SR 53, PATHIRI AN, T SEH Bt HAx.
4 S R MR 3N 1 XU
FEA B <y B LE B 05 s RO B 38 KU (BT, iy BN AT 2k e U A BT e 2 0 B g
PR EAGE BOREN .
5. HRHTZ LI G A [R] XU
FEAT R e AL B R I B B B e T B B e, T R 3 B3O FL B 1] i AR ik < B 7 S IR
5000 /37, #EMiAlaEeHARGZIE ., Felua ey el b &5

% 12 W 313

=




TR AR TR A 2017 456 4 ZRFERGY

§9 #AHXHEZR

9.1 #EBEXMHER

+ R 2 M S i AR s R E B IR S RIE TR R R B e S
VR R B R A IR R R R S e A

v AR R R G R A IR SR R A A A P

« AR A R TG R TR SR 5B e I S5 AR B AR AR B

~ R A FEFR AR AR R R T T

9.2 FEHL &
T VR A T X AR IR B 68 5 2905-2908 = K 30 2

9.3 B HR
ARG BB, A ARG A i S A IR A .

B HE: (021) 38789788 &Y 400-888-9788

NaE MEE: http://www. zhfund. com

iR G EHARAF
201841 A 19 H

% 13 W 313

=



	§1  重要提示
	§2 基金产品概况
	§3 主要财务指标和基金净值表现
	3.1 主要财务指标
	3.2 基金净值表现

	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 公平交易专项说明
	4.4 报告期内基金投资策略和运作分析
	4.5 报告期内基金的业绩表现

	§5 投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.3 报告期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	5.4 报告期末按债券品种分类的债券投资组合
	5.5 报告期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	5.6 报告期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	5.7 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	5.8 报告期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	5.9 报告期末本基金投资的股指期货交易情况说明
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 投资组合报告附注

	§6 开放式基金份额变动
	§7 基金管理人运用固有资金投资本基金情况
	7.1 基金管理人持有本基金份额变动情况
	7.2 基金管理人运用固有资金投资本基金交易明细

	§8 影响投资者决策的其他重要信息
	8.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况

	§9 备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式


