FRAPIERRIER T RIEFHEAEE
2017 S£E I FERE

2017 &£ 09 H 30 H

HEBBEN . PRESEEARAR
EEFEN ERIESFRODBERAF
WX BH: 20174 10 H 26 H



HH R EROR TR 80 RIS B B 4 2017 S5 3 AR

§1 EIERR

HEEE AN E RS REFRUEARIR S IR B EL 2 =T PRIR L
RN, R H AR B SE. HER A T2 B AR HEAN ) SR BT .

FEFEE NIBIESF A A IR A AR AR & &R E, T20174F10H24H S
T ARG RIS Fe bR I E R R A EREENE, RIEEZNENTFERER
0Ek R SRR B R

Fe 4 PN AR DO SE F . B 50 SR U BE AN IS SR 4 B, (HONRIE S
&—ERF.

e A G AMRE AR KK BTTE KK, BT 7R 4% 5 sk a1
740 Bl A JE 4 R S e B

AR B I 55 R R A O

AR E 20174207 01 H#2 £ 20174209 H 30 H 1k

§2 EHE™ RN

2.1 BERERIFN

FEE TR R IR

iy M TR HH Rl E A R
S v 168204

e (Y T AR
HEeERAERH 20154806 H 25 H

0 SR T <5 47 0L A

923, 966, 335. 2647

Bt Hx

ARFE R R B AR B g, I P R B
B A AR, P REeREgE KR
b £ b I i 2 T ) 3 SR s 125 8 466 ) £ 428 1) 2
0. 35% LA, FERER R ZFEHITEA% LA, SEELNS A IE
Bk 18 B AT U B

AnFh G BRI SE R B HNRREAT BB, MR I
FEAR TR B0 R B HEAL A AR B I B, JF

?J% —
PO RS HO A5 SO A % A 58 0 5
],
95% X HHIE R AR it B a8 28 +6% X [F) AR AT i 7K
i[i) Hffb( {E %Uz (ﬁé)ﬁ)
4 BONIRETE R ER R4, H w7
IRl 25 4 AT AL BONERE TR R R 4, (HlRTRELT

BB PR BT, A F RS0 AR A A

¥ 20, 14 W




HH R EROR TR 80 RIS B B 4 2017 S5 3 AR

I7]) 14 RS YA e ARFAIE o
A== UN 3 4 BEAT PR A
BEEEEN Y IEUE SR I A R =]
IR & A E S A PHERAZR IR BLR R R
B4 I &3 P TR PR AL IR BLY HH il PR IR A R
T8 AL 2 A 150289 150290 168204
WEWAR T B RESRHLHU | 376,413,576.0 | 376,413,576.0 | 171, 139, 183. 2
i 0t 0t 601
HH R i 3
NERER R AL
MRS, A
PRLARAGEL | B ?ﬁ;ﬁ;’i’;&
R 43 2 e ) RS A 2 R E ’a‘mﬁﬁf’%@‘ ﬁﬁﬁ‘%’%?‘ RRFRVRRAE, FLT5
PR e A | U R B R RN
[RRFAE o (AR .
Weas e 5 m
ks, %
B S FRA
HESE,
§3 FEMFIBIFMESIHERIN
3.1 EEMEER
A NRioo

T E S5 4R b

WA (2017407 HO01H - 2017409 H30H )

L A s B s

113, 660, 696. 43

2. A

143, 371, 975. 08

3. ALY P15k < A BRA YA

0. 1340

4. RIS B

796, 216, 264. 66

5. IR I AUH

0. 862

T OFrid kW EHE b A RAT NN 5 2 S TP, TEA S A sebnill

i AP EAR T
OFN IRES§

AL AIIR RO - BB . et OS2 FedrE AR i)

THERAHSR B YA A8, AR Dy A I O Se e in_EA K 22 se i (B 22 sl o

% 37, k14 m




HH R EROR TR 80 RIS B B 4 2017 S5 3 AR

3.2 EEERIN

3.2. 1 AREHES O BIFE KR KIS R LS R Al 2l R A L

gt He
| R | gtk | =
N CYie: D IR | e
BB N FhrdEZE | EdElEE | - @-@
RO N FAREZE
@ #©®
@
=4
H 13. 42% 2. 00% 16.51% 2.09% =3. 09% —=0. 09%

3.2.2 HESAFAMURESRIHHMER K IR K5 RIS LR %
ZEHI

PRMERRE RO R RARE R AER KRS SRR R R E St
(2015406H25H-2017409A30H)

| I I

-32%

2016/3/30 2016/8/12 2016/12/30 2017/5/22 2017-09-30

O TRER O LEkgsE

e e FRAHSERENBNLAE, AReESRERBENH e, &
A S PRI AR 35 <5 (10 2% T B8 7 i L L AT 5 2k B R A R L1

§4 EBEAMRE

4.1 H&LH (RESZLBENA) fHh

ARG H | IEEM
/D\ AR H
| B S 4R IR Vi




HH R EROR TR 80 RIS B B 4 2017 S5 3 AR

EHRH B | &4 H A

fi\z B, PEEE, T
ST LI R MR e S E 4
b N ek, bRt RAS, B
- HRE M THE, EFEMOLAE
f:rﬁtpf BRO4E, 20084E8 Z520114E5
L 0 2R B IR
- . 2015-06- ) ol A FNIES BATAE S BT R AR
P 25 BT, 20114F5 H F20124F 1
BoAb N 1A B TR EEHARA
i 5 F R P R R PR A
H o, 20124F 11 H A Rt 4
s s
B EHARAR, EEAEEL
b £ B R R4, 201546

L H B AR A S 4 20T,

Al

(1) EREERH . B H AR AR & B AR AR o HTIRE .
(2) UEZF MO SGEMATIE 2 GIEFRAL AN A B B INED HIARSSHLE -

4.2 BEANNREPAFTE SSIEEMTERL B

WEN, ARESEHENHIEME T (PRI EIEZRE) « (R AR
EUEZF R B3 i) SR TR B RN AR VA BHE A RE , A& W
SAG M B TR SR N BN P 2R B0, AR AR I RS R AL b, 9k 6t
FANBSREAN 7o AN GBI E AT &0 SGEANE AR & & R IUE M2 €,
E T A AR AT A A 25 14T 9

4.3 AP ZERUH
4.3.1 AP 5 B HAT E O

s GEFRRECEHAT AT EERREL) , ARAFE T (A 1TES
BHINE) RS IAT, AFNEE R BT BB RN R, INGRAZ 5 o oA
I EREE ], FAERETE. R R HPATEEAIANT, BRI, WS, SoRFBEEA M
BREAOR 1 AR I E B AR A, IRUE AT 58 5 B AR S8 o

AN, LR AP 5 6l A PAT T O R A, ARG 2 E 7 AR
B RRAEANRTIIZZ 5T

4.3.2 REZGATNHKETUH




HH R EROR TR 80 RIS B B 4 2017 S5 3 AR

W N R KA SR EZHITN.
WA, AR AT S35 B~ TF5a 0 7 H A58 5 S b I I 5E 5
I IZUESF 2 H RS ERS O .

7

4.4 WEHINESHBHE RENBELHT

20174 =ZL, AR EAT, HUERERTEE EiEk17. 35%, AFLE MR e G
IR IESK, RIS B il i gsh A Bt G B . EOR F RS D s 0 FR B &
AR TR, AU IRER 1R RO ER -

4.5 MEAZESKNLSRI
R EIHRAE HA R v Bl IR i S A 0. 86270 AR FE & e I K F A
13.42%, RIS R 3R AEIR 28 % N 16. 51%.

§5 HEAGHKE

5.1 MEMRESH=HEHR

e GiA o1 () oby 5 4 B = 1Y) L A5
(%)

1| Bkt 744, 523, 892. 76 90. 92
Hrp: KRR 744, 523, 892. 76 90. 92
2 | e - -
3| EEWE IR - -
Hrp: iz - -
B SRS - -
4 | m&EHRE - -
5 | SRLATA MR TE - -
6 | EANREERT” - _
Horpre SEWTECRI R SR\ B B

IR < B
7 ﬁfﬁTZ?%k$n%§§i%&ﬁjé?é§ 61, 285, 299. 37 7.48
8 | At 13, 089, 979. 40 1. 60
9 | At 818, 899, 171. 53 100. 00

% 671, 14




HH R EROR TR 80 RIS B B 4 2017 S5 3 AR

5.2 MEHIRIBATI A RIBERKAS

5.2.1 EWR GRESRR BT USRNBEAREREAS

GRIES

2~ JetirfE o)

o e < R 4B EE 451
(%)

VI NN N2

Rl

627, 302, 179. 41

78.79

g b

117, 221, 713. 35

14.72

BT I RS oK AR
FE R R

L

R A ZF N

b TNE e a4

|| ™| ™

ERFERIE V4

—

& B BRI B
RIS

EAIN 4

Dl

AT AR 55 Ak 55k

=0 =Y

FHART FEABAR AR5

UCRINEZ S v 1PN S gilN g
iR

J B AR 55 B BEAN LA
5l

#AE

PA AR TAE

A AR A R

n| ="|o | T

A
o

it

744, 523, 892. 76

93. 51

5.2.2 MEHR (REHRFE) LTS RBABRERRAS
AF G AR IR AR FFA BB ISR

5.3 MEMARILA SME G ZS T 7=13E B K/ MR BB +42 BRI R A48

¥ 70, H1am




HH R EROR TR 80 RIS B B 4 2017 S5 3 AR

5.3. 1 REWIRIBBIREILA OME G E ST FE BN R BT 48 BORB %R

HE 41
. e | HRETES
B | AR i 2 42 WEG | anmEco |
18 EE A5 (%)

85, 293, 111. 2

1 601225 Bk 7 9, 692, 399 0 10. 71
. . 58, 890, 553. 2

2 600157 K ZEHEVR 16, 358, 487 0 7. 40
54,997, 465. 1

3 | 601088 rp [ pp e 2,626, 431 ) 6.91
53, 465, 000. 0

4 000983 5 L 5, 185, 742 . 6. 71
e 40, 366, 560. 2

5 601699 W2 RE 3,938, 201 - 5.07
37, 229, 963. 8

6 601898 H R RE YR 6, 024, 266 ) 4. 68
36, 163, 018. 0

7 000723 LA REYR 4, 054, 150 0 4. 54
32,295, 215. 5

8 | 600348 FH SR B 3, 957, 747 ) 4. 06
30, 405, 301. 2

9 601011 Ee 2,618, 889 ; 3.82
28, 251, 164. 5

10 | 002128 N 8|4 2,151, 650 0 3.55

5. 3. 2B T H A SO 5 2B 1B LU KR P BB T4 B B 4

AT ARG IR ARFFA BB BB

5.4 MEMREMIF MBI RNBRFET LS
I GAME IR ARFFA 557

5.5 WG HIRIEA RMME G ES T 13E He B A/ NHERF BT 142 51 357 B 3% BA 40
AIE A IR ARFFA 157 -

5.6 MEWIRIZA RMME o2& 7 1$#E LB R/ HESR BB+ 42 B SRFIESR R B

48

5 8 Ut 3k




HH R EROR TR 80 RIS B B 4 2017 S5 3 AR

AT G A WIRARFFA B SIS

5.7 WMEHIRIEA RME G E ST 1#E LB MHEF RIRT 1044 5t & R B3 U4
RIS R RRIFA SR,

5.8 MEHIRIZA RME 5 EE T 13E HBI /N RIET T 42 BUES 3% BI4H
AH G AR IR AR FFAT B

5.9 MEHRARERBEMRIBH R AL U
AT G AR IR AR R LA 0

5.10 MERARAE ST I E FUH 3L 5 B 0L i
AT AR AR AR FA Y 1L

5.11 HBASGWMEIME
5.11. 1 MEHN, FESBERREFFEHREEEMNER, RRAAZSHT
HIBT+BIESR B AT EARA T H I IR B MR IAE, SRR S HE BRI —FNRE
AFFER. LTHIER.

5.11. 2 ZEERFEMI T EZBEERETRE S FME N2 EBREE.

5.11. 3 HAHBEF=HI B

Fr5 2R &% (0)

1 17 HPRIES: 1,282, 725.73
2 ISR Z7 7 H K 11, 340, 732. 44
3 INigiveil] -
4 SR 26, 193. 13
5 JRZYAT A )R 440, 328. 10
6 HoAth SR -
7 HAh -
8 it 13, 089, 979. 40

5.11. 4 REHRFEA I TH B A e 525 B 40

AR HE G AR S W R AR R Kb T B I AT e i 5

5.11. 5 HEBRATTBREHFERIEZRIF M3
5.11.5. 1 HRIBEEIL BRI 48 B A2 FE I8 52 PR 5100 PR 56
AR A AR A AR AT+ 42 B 2 RS AE A TE A2 BR K s D

% 97, 14 W




HH R EROR TR 80 RIS B B 4 2017 S5 3 AR

5.11.5. 2 FARBIURIXH A0 F148 B T AL Sl R PR B L A it B
ARHe G AR IR AR A AR IER

5.11. 6 BREAGHREFHERFAMSCFHIRE 2
WY LR, 2% B ) 0 T2 AN & v TE) ] REAF AL R 22

§6 JHRREEH IR

BN Ay
YRR AL FRER B, HH Rl AR

‘ o 632, 384, 654. 0 | 632, 384, 654. 0 | 233, 819, 501. 2
15 WA L S s A 0 0 ;
\ ) N 299, 576, 027. 0
5 H 30 ) K 4 R HR 4 - - .
‘ \ ) N 874, 198, 500. 9
Pl AR A A R] FE 4 R [A] 4 A5 - - 0
525 BB 8] I 4 45 40 2 sh 40 -9255,971, 078. | =255, 971, 078. | 511, 942, 156. 0
(&b Ll “=7 JEF)) 00 00 0
o 376, 413, 576. 0 | 376, 413,576.0 | 171, 139, 183. 2
5 B HA R 3 44y 02 A 0 0 6

VE IR AR B BN AR i < = 25 A 1) A BE X 45 (R 38 A A B s I3 SR ) AR A

e

§7 EHSEBABHEFRFREREAREESHENR

AR 5 W e BRI BT B e A &

§8 RMmEREEFEHNIMEERFR

8.1 MEMNE—RHEHTFHES M LEIED BT 20%H) 5 5L
AT AR J A TG B P BT A K e A A L A 3k 2 BRI 20% 15 10

8.2 MR BE RN ERFR
AR IR BB IR A EEAE

%1071, 147



HH R EROR TR 80 RIS B B 4 2017 S5 3 AR

§9 HBEXMHEXR

9.1 FEXMHHER
(1) FEIE 2 v 5 P i R R R R AT Ml i K SRS 505 2k < 54 1 S0 AF
(2)  (PREFIEERAT TR SRR I B 2 e 2 e A A
(3) (PR IERE AR AT AL FE AU IR SR B 2 1 S 45)
(4) (AR R AT AR B SIE T $ B R e LB U 0D
(5) FegE B LSS BT B
(6) FEEFTE AL B brE . i
(7)) FEIE 2 2R ) ot SCA:

9.2 FFHHh
e N EEE NI AT

9.3 ERAR

W E AR B A S R A B, WA AR SO AR G, 726 B (R S Fak ST
FERfF

HR A PR SEHARAR R RS 400-160-6000 (Ftigifizy) , (010)
85003210

W4k: http://www. zrfunds. com. cn/

FREEEEFRAF
—0—tF+H=tAH

%1171, L1147



	§1  重要提示
	§2  基金产品概况
	2.1 基金基本情况

	§3  主要财务指标和基金净值表现
	3.2 基金净值表现
	3.2.1 本报告期基金份额净值增长率及其与同期业绩比较基准收益率的比较
	3.2.2 自基金合同生效以来基金累计净值增长率变动及其与同期业绩比较基准收益率变动的比较

	§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说明
	4.3 公平交易专项说明
	4.3.1 公平交易制度的执行情况
	4.3.2 异常交易行为的专项说明
	4.4 报告期内基金的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吊股票投资明细
	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吊债券投资明细
	5.6 报告期末按公允价值占基金资产净值比例大小排吊的前十吊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吊贵金属投资明细
	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吊权证投资明细
	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
	5.11.5 报告期末前十吊股票中存在流通受限情况的说明

	§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
	§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
	8.2 影响投资者决策的其他重要信息

	§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




