R AR A RNEHR I S (LOF) 2017T4E553FE i

HRRFTE SR A RIESF R B S (LOF)

201 TEEEIFTTME
20174E09H30H

EEEHN: TRESEHEFRAF

HEFEN: XWRITROEFRAR

WEEH HE: 20174E10H 26H



FRRCHTEA IR A BHE SR 54 (LOF) 2017T4ES3Z R E

§1 EEHFR

TN EFH S LR FORIEARR S i R B BOL 2. = SRR 5l
HORIE, PRI R SE . RPN e B AR FE AN ) R A 5T

BEEFE NOWARIT R A IR A A R E AT &S FHE, T2017410H24H 8%
T ARG PS5 febR . I ERDAF R A EWEENE, RIEEZNENFERER
WL PR B RN

FE G TN RUE OSBRSS SR U B AN IS B 4 B, (EAIRUE 2

& e

B RN STFAORIAKRERI . BEHA W, BT E AT B s

A0 ] 2 AR R < 1 3 S U A

A T 55 TR AR 1
ARSI E20174E7 H1H 2201749 H30H 1k

§2 E&RER

B4 faTAR HRCET AR A (LOF)
7 W fa R R 2

K4 F AU 166001

8 R (Y AR EHiFsE (LOF)
F&ERAH 2007401 H29H

5 AR 4y LI B 2,339,930,786.544/

i aAER 7

ANH il BB T ] e R E e DL BEAR T
FIRm I A F], AP E R, 8 SR
Mk 2T LA IR 1 ) I YIRS e BEAS Y {E

A S PR 8 RUR AR (A B SR 6 SR O R R,
HAZHREE T AR A E . 5B B AT LA
IR, AEEGAE LT & A s 5 i
BEIFE, JFuin T RARE a5t KRR
WA, BRI R, AR el A
SERHT. ERWACHENE AT IEZR b 550 BRike
M A I E R BT A R BRI A A

V2% e ALk 1

80% X & i A [ A600 i H+20% X & i [ [ 5t 4= 45

#2313\




R IR A BNER R H IS (LOF) 2017T4E 583

ﬁ

ARG HRTE A AR, BERVEHE BB RIS g 1 A%,
SJE TR MR JE SRR E BEA A (7R 5 IR

AR W 28 AR TR BT R . (RIS RS AT T, ARG
TR LLRTHE IR GAEAR 2 5 K 8 5 T 28 5 i v K
B, B SR AT LS
AR N HHRRE £ B B TR A 7
EE&EAN POl ARAT e A PR A
N 53 R 4 P 4 TR HERHT IR A (LOF) A | FRRHT RS (LOF) E
B R EE AR N TR H K -
TIE S P A G A 166001 001881
i&%ﬁ R PR Szt 2,185,995,109.28/} 153,935,677.264
R
§3 FEMFIEHMESHFERIN
3.1 FEMSEHR
A NRMIt
& (20174E07 HO1H-20174£09 H 30 H)
FEW SR HRIGHT A AR & (LOF) | AR # R & (LOF)
A E
L A 2 s Ik 2 150,989,602.85 10,290,412.88
2. AL 146,654,757.09 9,876,296.87
3. LT 35 5 4 4 B9 AR R 0.0627 0.0644
4. BRI G T 2,597,656,372.72 192,279,316.52
5. WIAK FE S AsE 1.1883 1.2491
L A S e R R S AR BN #8550 . HARN CARE A et EZE i) FkR
*Ha%%%ﬁﬁFE’Jé%%ﬁ, AHAFNE 9 AHA O S g n B ACHA A e (AR 2 A
2. ik F eV SR bR A I REA NN BAE 5 5 4 1) % B2 H fr)\%%ﬁﬁi:ﬂrtl& S 7K AT P
FIEF
3.2 BEAERI

3.2. 1 AREHESMHBUHEN KR LIS R ST B Al R K

303k 13




R IR A BNER R H IS (LOF) 2017T4E 583

RRHT AR S (LOF) A

N25:324
M54
‘ ERg | B
e | s | 2 | vk | 0-0 | @@
50 g b
@
HE=1MH 5.45% | 0.66% | 4.06% | 0.49% | 1.39% | 0.17%
HERFT AR S (LOF) E
. NZ5354
gy | iiéfé i
B B K K& bR T s | O-0 | @@
HEZQ ® Pt 2
@
HE=AH 5.43% | 0.66% | 4.06% | 0.49% | 1.37% | 0.17%

3.2.2 BEESARABURES RTHAEH KRS R H SRS RN R R
225l B L
HRIGHT AR S (LOF) A
R E I K2 5 g LB R AR ok 22 g sk #ont e ]
(2007401 H29H-20174£09 H30H)

120%

100%

80%

60%

4! i '\J
. .1I ‘11&:;”\*.4;'.,“ ,’,IJ

20% 4

0% 4

-20%

2007-01-29  2008-07-31 2010-02-04 2011-08-22 2013-03-05 2014-09-12 2016-03-28 2017-09-30

| — TR RES (LOP) A My S He e e |

RRGHTERIR S (LOF)E
RV AHE G K R 5\ 257 Pl 3 v WA 2 26 g ok i B0 B T

%4 70313 I




R IR A BNER R H IS (LOF) 2017T4E 583

(20154E10 H 12H-20174209 H 30 H )

30% .\N
25% l‘. Y

20%

i VN
15% waM' "V
10% N :
5% . . I‘["A YI
0% L8 [\ /\,N’J ~\"\\h - YoiAed 5 \\' : ll‘v"
: . v -~ N
5% ! AW A N v
Al

-10% Wy

2015-10-12 2016-01-18 2016-05-04 2016-08-12 2016-11-28 2017-03-13 2017-06-26  2017-09-30

[ — hEE#ES (LOP) E A A B |

VE: F20154E10 A8 H iR A & INERA4, ElR H B H20154E10 5 12 H % 201749 H30H .
§4 BEAMRE

4.1 BE&2H (RESZLH/PH) FHiH

(AL (A 2 TR | E2 M
4 TR i
EIHY | sER | WAER k

PTG RUE 7 55 F
WHIL 0, & B EE gk 7T

B R ERAE AL H 4

— FHbHE 5T | 20114E08H L4 23, 20114E1H10H
N 16 H TN A RR 3 4 A H AT

e BRA T, P A RR A 4

B BT R 22 w7 AR
4%‘\%_\ El I%l\ééfﬁ

T 1 AR AR H Y et Ol T A FE R REZ H s 5%k a2 B A 2 e R AR R ERD
R R H BN G & R AR H

2+ AEFEA IS SCGEMTI 2 GEFRAIL MO G SR BRI A SSHLE -

4.2 BEANRE A AR SIS TS 1B O AR
AR N, ARG BN HEE T GEFRBRREESIE) LRt 4

% 5 7 3% 13 I



FRRCHTEA IR A BHE SR 54 (LOF) 2017T4ES3Z R E

M B A RN AR VA AR E , A WMSE M . B 5t BUE T, H
& AL WS BAIE F 3 087, kG AiRra NESKR B . ARG A,
G RVE EAT S A RN S S FRIRUE, o, RIBAT I G & R A 55
FHREEM B N2 AT .

4.3 ATEHEHHY
4.3.1 AFRBHBERRATES

R HA , A T TR 4 U0 T 20 ) A T2 Sh R H 1)
JA TIPSR, IO . B 22 ST SR MR R
{36, I RGO T4 A IR R4 5 ATAGT, R BB R L2
PALEE S ST T
4.3.2 REEBATHIETHY

WP, AR 0 T S AL A R AR 5 022 51T A TF AR LR
175 5% A 10 3050 5 RS VA 254 L e B O L, LA St T
SR AT SRR R 00 5736 51T 0.

4.4 |EYNE SRR REMS/ES

=R, A BCBAR BT, o BB USRI REURVR A B A SRR BRI R A
e b DASZ [ A 5 00 2 LR A DRIBUREE M 4 AT Mk an i e . BBk, Bk i
W LR PR IR o BRI AL AR 3K PRI TR o B 7 LU BARLAIR, S2aaBhe 3K
TIN5 PN A2 0] e 8 DA SR ORISR M0 11 45 AT b SR ) B R AN R 7 A, AE A
Ak JER I B B AN BE KM 4 T 2 AR A K, SR AT SR A SR AN SR ISR, AL AR 5G 7 b
Pk KK, SRR A P R IR K A8 X 52 5 B R B, A BRI TR A K E 5 A
W o

JEBRARRIVNZFTE, LGabEal. Bk, e, B fiElREERKRE, RoRF
FABARBLE BB X AR MHIPENL KRG, TR mik, ARt b
RSO R, BUR 2 RSN 55 F K, xR B g K AR A P Sl f2 i, K
SRE IS BTSN &, SELG AT EZN L AR X, KRR
FEAR R WP BT DLAOE M s ig 2 8 B S BB e ok AV EE A B R
P Bt BLR R . FRATPR AR B T A PER I &, SIARRAT W F R i KL=
FEEIE RS SRS AT M S ML St K OB, R0 811 3R A A s %

4.5 MEPARESHI SR
AN, ARIEEEAROBUFEIE KR N5, 45%, FIHDLS B oy

%6 3k 13 ;W



KT SR S BUIE I P B

4.06%, ERMAFEIEC AR5, 43%, [FHL ST LB AL RT3 4. 06%.

4 (LOF) 2017T4EH3EF IR

4.6 WEHAESHA ABEE ST~ HETE A

AN, ARG AAEES D TIEH RS
B AT LT TS .

(GRIEEREDNAG N INEP NI 3

§56 BEAGKRSE

5.1 MEHRESEH-HESHENM

o e IS BRI B
FF5 i H &% (o) N
1| B 2,310,602,000.04 82.56
Horpr: 2 2,310,602,000.04 82.56
2 | BEemrE — —
3| BLEW AR B 200,120,000.00 7.15
Hrr: fiize 200,120,000.00 7.15
B SRR - —
4 | tElmiiR — -
5 | GRbATAE ST — —
6 | ENRELHT ™ 190,000,000.00 6.79
Horre S = R0 B SENGR B B
il %
T | AT E A AT 75,076,047.49 2.68
8 | HAhH™ 22,860,045.86 0.82
9 At 2,798,658,093.39 100.00
5.2 MEFIRIBMUFRPBEERFLHE
5.2.1 MEFRBATW A RABABRERELAE
AR5 1Tk A b (o) b 34 T I B
BT 00313 ;W




T RCHT SR & TR I B

(LOF) 20174EE3Z=

Bl (%)
I I N/ N N - 4 — —
B | Rk — _
C | il 1,537,800,133.92 55.12
b HL 7. 0 R SOK A =Rt B B
A4

E | &5l — —
Foo| itRAEE 180,162,488.12 6.46
G | Bk, SmirEk — —
H o | 18 AEmOl — —
. iﬁ%ﬁ\ﬁ#ﬂ%%ﬁﬁ%% 17.468.03 B
T | &Rl 537,299,738.76 19.26
K | A=k 55,083,546.00 1.97
L | FLBTAIRS 55 ARk 55k 79,324.72 —
M| BFEERE AN A RS — —
N | KR PRS2 — —
0 | SRS BEAHARAR S — —
p BE — —
Q PAMMSTAE 115,299.99 —
R A ARE AR IRL 44,000.50 —
S e — —

At 2,310,602,000.04 82.82

5.2.2 MEHIREATIL A RKBBOERRBERRAS
AF G AR WIARR RSB BEE R

5.3 MEHIRIEA FohME L H & T 1#E L KNP T 2 R R R R A

- e 4 e B () IN 4 A
5 - i S e (K e Oo) B (%)
1 601318 o [E S 22 4,545,048 246,159,799.68 8.82

8 Ul 3k 13 ;W




FRRCHTEA IR A BHE SR 54 (LOF) 2017T4ES3Z R E

2 | 600519 | H|MFEH 366,000 189,456,240.00 6.79
3 | 000858 | . AR W 2,850,011 163,248,630.08 5.85
4 | 300122 | B RAEWY 4,939,545 132,330,410.55 4.74
5 | 601336 | Friefrks 2,233,171 126,553,800.57 4.54
6 | 000661 | KFEH 829,872 123,277,485.60 4.42
7 | 000538 | =EFEZh 1,319,932 119,717,832.40 4.29
8 | 603368 | MIMIEEZ 1,966,065 105,970,903.50 3.80
9 | 300433 | AR 3,569,801 102,774,570.79 3.68
10 | 000639 | PEELL 4,619,920 98,173,300.00 3.52
5.4 MEHFREBF MM T RN S RELE
e e R N Ic I e
Bl (%)
1| X6 — —
2 | JATER — —
3 | &Rz 200,120,000.00 7.17
Horb: BURME 4Rl 200,120,000.00 7.17
4 | kiR — —
5 | Ak B B o5 — —
6 | IS —
7| A (AT AR He i) — —
8 | [FMLAFH — —
9 | HAth — —
10 &t 200,120,000.00 7.17
5.5 MEHIRIEA RUHE SESEE = HEIF R DMEF R L2 BRI T A
e ﬁ?‘ Bokai | R G | AREHEGE gﬁjiff}
1 | 120418 | 124 %18 2,000,000 200,120,000.00 7.17
9 Ul 3k 13




FRRCHTEA IR A BHE SR 54 (LOF) 2017T4ES3Z R E

5.6 MMEHIRIZA SLYME GE ST 8 B R/ R I BT 148 B SCRAES 33
il
ARSI A IR AR A B SCFFIESF -

5.7 MBEFHARILA LM E b 2 & 57 1 H K MR B AT 146 St S RS540
AIEEAMEHRRFFH IR

5.8 MBEFHIRILA FOHME by Ze e 57 1F+H HL ) K/ N EERP B BT LA BUES 3% A 48
AT AR T IR AR FFARGLE.

5.9 MEHARAFE SRR HBIBARZ HH LR A
5.9. 1 MEMIRAESTH KB BT S5 28 B4
AR B A 8 T A e BV L U IAE
5.9.2 AZEEHF ARSI EBOR

AR B A 8 T A e B VL U IAE

5.10 MEWRAESR TN E G 51U
5.10. 1 AHAE A RFRBOR

[E G AR T ARSI IE R, MU A EH .

5. 10. 2 & IR AZSH BT ) E A5 B 350 o145 28 B 4
[E G AR T ARSI TIE R, MU EH .

5.10. 3 AHIE AR B E T
H AU S A B T AL SR BT L, St E A .

5.11 BEHEGWERE

5.11.1 AEESEBHITTBIESFHRIT EEEMEHNERHRER I LRHE,
EREmE Bl —ENZRI AT LTIRIER.

5.11.2 FESEHEMITHRBKRES, BERETHHES S FMEHEEZ IR

=

5.11. 3 HAREF=HIR

F5 24K &H(I0)
1 | fFHRIES 1,094,567.05

%10 7T 3t 13 1




FRRCHTEA IR A BHE SR 54 (LOF) 2017T4ES3Z R E

2 | MUSCIEZRIE K 14,819,989.77
3| B A —
4| MRS 6,245,424.82
5 | MUCHIEEK 700,064.22
6 | ARSI —
7| R —
8 | HAth —
9 &t 22,860,045.86

5.11. 4 EHRFFH WAL TR B BT e et 27 B 40
AIE AR IR AR R A TR B I ] e iz
5.11. 5 #REHIRAT 4 MR P A ETUIEZ PR 1B SL K3 B
AIE AR R AT+ 44 SR A AR IE S IR TG DL o
5.11. 6 FEA GG IER AL BRI
Aty A R DU i N SR B, BB 2 A s mh i o R B B B A 1 23 T A
HSEUTRAAEREZE.

§6 TFHAESHBHRS

HAL: Ay
FRRIGHT AR & (LOF) \
At B KT S (LOF) E
2 SR AT L 4 10 A s A 2.401,334,166.54 152,970,852.49
R E HA A A L 4 5L EE T £ 471,956,061.09 1,228,275.57
Dol AR S A TR) 3 4 R [a] 47 687,295,118.35 263,450.80

i 45 3 1 1) 26 4 4% 43 A8 B
(B> BL “=7 3551

i S AR 35 4 00 0 2,185,995,109.28 153,935,677.26

VE: RGBS LR RN, R A A e e A

$7 EeFEAZHETRERRAESER
7.1 ZEEBAFAFZSMHBESHFHIL
AL A

11 03k 13 ;W



T RCHT SR & TR I B

(LOF) 20174EE3Z=

o CHT A R A (LOF) | HRGHT a3 IR & (LOF)
A E
2 HA R Ly
zi WARTE BN R AR 3 4 1 _ 149, 943. 01
i
A5 JH 3R] SN/ B D S A7 0 - _
2 5 JA 30 1) S 1 /2 [ A7 45 — _
» ﬂ: =1 ™ : %{\ gy
;m HAREHENFFA AR _ 149, 943. 01
i
ﬁ%%%*hﬁmﬁﬁA PRI (5 _ 0. 10
BB (% '

TE:

A A LM B N,

e JBE 9] 473 200 15 f8e H A7 B

7.2 ZEEENZHBEARERRAEST S W4

NI B BN AR A T HR O

IR ] e SIS AR B <5 (A I 100 o

§8 FBENMFEXR

8.1 FENMFAXR
~ HRCGHE SRS

SN

(op) CTI o~ w [\) r—‘
P J V;

8.2 TEHH A

HETHNNIIRTT.

8.3 EREHFR

(hRRHTERIR S
«#&ﬁtﬂMniﬁﬁ
«#&ﬁt%@

O %

. ZIKT&%,HHWEEPIEHQ% i

(LOF) AHICHLIHE A
(LOF) 445D

&

e

HH4 (LOF) &)
%4 (LOF) HHZEUH )
L ENV R

i E AR b T R 5 A

A

PR H B I E AW EE (www. zofund. com) B[, BAEE ML IR] N £ 3L 48 B

HEFEAND RGP AN .

PR BRI ARG B UAT B, w] B RA I B BN R

B RS L L

021-68609700, 400-700-9700

12 O3t 13 ;|



FRRCHTEA IR A BHE SR 54 (LOF) 2017T4ES3Z R E

kA S EEARAF
—O—tHE+A=tTNAE

%13 7 313 m



