ENSAESEEGIRAE L TP ARAT HE MR R e s S B & 201 TAE S0 FE 1R

RILFERTHER R RIS R R EE

2017 F2FHERE
2017406 530H

HEEEAN: RIAESEHGRAH

HEHEN: HHIEFRHERAT

WERXRHHB: 201742075 21H



ENo/EeEEamAE

R AR ERAT 18 B O U - 1 B 820 1 TEE R 23 A i

§1 EERR

HeEHANREF S MHEFRUEAR G G ERIC . R TP IERRE
BUE ORI, JFRTH NI e . AER AN e M AR AR A 1 SO 5T A

B EFUE NIRRT PR 2 FIRSE A 2L &
% 7 AR M S Fe AR HE RN T AR

EEE, T20174E7H200 &
ENE, RIEEZNENFLE

Eﬁﬂﬁ PRSP IR IR B KI5 o

SRR R LASEAE Y SRR 0T i SR U B IS Y 2

%%*%”ﬂ

w5, HARIE

ST GHARTRIARRRI . BHA R, BT B 5w
fﬁ%@&ﬁﬁ FE S
ARG S FRR A H
AIE I EH2017F4 A 1HRZE201796 H30H 1L,

§2 HETEREMN

AL KELHIEARAT

HeFRG 001594

A (Y LR Kig

e FAMH 20154207 H08H

A T B R 5 4 7 A0 A 46,938,443.0317

B b %%ﬁ%ﬁm%ﬁ,ﬁiw%ﬁ%ﬁﬂﬁ%ﬁim%
/IMES SIS BR 4R B B — S0 K R U
AHG KM e A NSRRI T, TR TR 2L
BT . ISR H BT A A (AL 32 A MR R 4R HUH B
U I ZE 1l S BRI & L HIAR AR 2, IR AR

R R TR I S A E AR Bl kAT AH SR #E, DL A
FNPRERAR TR AR G 0 A 425 i 4 11 I 30 R
i 25 BE RN PRER R Z AT T, 13RI S bR Fa 2L
FEABLER) 45 B8 i 2

NT— HIFARAT HE BN 25 8 X 95% +ARAT IR WIfE s R % (i

JG) X5%

JRUBSE AL 2k 4 AT

A GONBCEE RS, JE TR PO S B T




ENSAEEEERRAT

R AR ERAT 18 B O U - 1 B 820 1 TEE R 23 A i

e o U UE S BE 2k b B, LFIOT XU 5 I 2 v
TREGHEE, RS EMTmEE.

HEFRA KoL 4 B TR TR A ]

HEFEEN I UETR A BR A A

@ oy 4 1 B 4 TR AR FaLFIEARATA KaLFIEERATC

T B4 L 5 001594 001595

24 VAN NIGTAS
f&?;ﬂ}'{T%ﬂ AEE NI 34,835,426 994} 12,103,016.044
LIPS
§3 FEWMFHEHANESHERI
3.1 EEMEH
A ARt
WEH (2017404 501 H-2017406 30 H )
TS S ——
KaFUFERITA KaLFEERITC

1A HA B Se i 2 821,806.87 209,388.53
2 A HAF 2,228,478.52 16,382.06
3B 350 3 4y AR AR ) 1 0.0626 0.0003
A AR FE G T =13 E 35,641,971.66 12,314,732.79
SIHAREE S HHFE 1.0232 1.0175

e L AHACSEHUER TR R S AR IR BN . BB ER . AN NG A e MEZ S D 41
BRAHC TR G I ARBL  ARIRE A 2 sl s i _EAS A fe (6 28 shifc sk

2. Frid B SRR A B IEFEA NINW A 5 B e 1 & s A (o, e 4 1) WA G s [ 2%
&), PTG SEPRI R K EAR T R A8 T
3. AEEAFT2015%47HSHAR

32 o EE
321 AHRE HIIE G O (L K T 15 T R BB 2 1 Ee
R PEEATA
%5 \éjnf
oyl ié%i gﬁﬁ
iret KED gig s | wasm | VO | @0
o | ez
FH3T 15 W



ExsAEEEEGRAT

R AR ERAT 18 B O U - 1 B 820 1 TEE R 23 A i

@
iHxk=AH 539% | 0.82% | 3.45% | 0.83% | 1.94% | -0.01%
KL ITC
] e |
i | I g | PR
BB KD KZh5 e o amZE | O-6 @-®@
HEZEQ@ - P2
@
HE=4H 532% | 0.82% | 3.45% | 0.83% | 1.87% | -0.01%

322 HESEFERRES RIHHMEM K RRZ K E RS LR E AR R

2B

S%i\\
0%

-5%

-10% ]

A
AWt "N

5%

-20%

A" WV

-25%

-30%-

2015-07-08

— O000000A—O000000 I

H
o~
=i

ps

2015-10-22  2016-01-28  2016-05-13  2016-08-22 2016-12-06 2017-03-20 2017-06-30




ENSAESEEGIRAE L TP ARAT HE MR R e s S B & 201 TAE S0 FE 1R

S%i\\
0%

5%

ww

\_ e
WY

'y
v

-10% ]

A
i |
SO ad Wk "IN A}
gyl w

-15% -

-20%

-25%

-30%-

2015-07-08  2015-10-22 2016-01-28 2016-05-13 2016-08-22 2016-12-06 2017-03-20 2017-06-30

|—u,uJLuC—LuJuu, I

E: 1. AREAFT2015F7HSH AR,
2. ARIAERAN, AT 15 TEEE EL ik B 4 4 [R] 20 58 1R 25 T L 451 K

§4 BEAWRE

4.1 ZEZE (RESLBE/NA) f{ifr

AL (A 2 TR | E2 M
4 IR 0
CIREE | BTHE | WAER L

5, &5,

200747 H 220084
10 A 76 KT UE SR By
A BR A F ST %
X1 4 AR 20154E7H | 20174648 | 114 IAGBIIL -
23, 200811 H AL
Al, JHEARAFHE
el e MR
FERIEHE 7T . 3
S,

5, B LR

DT E &S A
KTk | 20174E4 A — 154 | [RAF &l TR =
) WHFFE . 201443
AR RNE, TR

H
)
=i
pias
=i



ENSAESEEGIRAE L TP ARAT HE MR R e s S B & 201 TAE S0 FE 1R

EHtR . BEsn
B,

E: 1L AR O3 6 A R AR R0 H BOA 3 8 B AR AR I H

2. PR EAE H AT S BN SN R B AT H Y

3. AEZF AL E SCEMAT = GIEZRAL AL R BERE B AMED HIAORIE -

4.2 EE ARSI A E GBI T 15 L B
AT LR SORENE I Sk 5 & R A R L€ BEATIRAE, ANMEAEEE LR
JEAT 2 A AR NS DL .

4.3 AFAR GE A
4.3.1 A3 5 H B RPAT BN

NFEBHPATHE A B g WA TFEMARGEETE, RIESHEE
FIAFRBR G AT RBRR A S, 2SR 2 [T LAR S5 5%
H BT A8 5 i5 8l TEARUE S5 T A A F 00 U SAR SRS M I RIS, P2 A BAT AL
HHART: SEATERP A G HI M AP G Bkl B @ AR R A SR s B
ARSI RE, ARUEAS R B4 A A B 2 8] 1) B R AR A TR B A LRSS g
ST AE AT AR IR EERENE JIRE, BT U8 28 G AT o H o R A dr il ik &

.
22

WEWIN, AF A TPESREFEERE, REIFERHL: I MRS AT
LG EPATIEOL R GF, RBBURH L

PN EIRHEN S HBH A WA G AT AT WA, KBRS A A A F T E
(IH~ 3H. 5H) WIFEFAZ S KEN &8 SR RET 7Tk, R AT
32 o R M) S H 2 5 o

AN, RIS AT HIERTED, ~ N SRR AT
A oy S G IR AT Y, PR o il B AR PAT 1 DL R A

4.3.2 REZ BT AR EREHA

NRNVEBRAT N, A PSR A G, fE G gy BIsARE INE) X nlfE
RELETSMAE . TR RBA LTS WTRE At 4L 5558 5 AT J e WAL 5
WA S T AT S, USRI A% 3 B AN 4 4 it

ARG N, R E A S G AN R G S B R R H A58 5, PR R E
HRE B AT G AR m s (R B A 38 s BEHEHEA T RAT IR BRI LA F]
% SCHEAT B 57— 01T 3 R D B R W 77 S AN ) FO R RE R AT o AR R A, RAIE 23O 45 2R
FFEATPEBHIEN . RKIMARESFAERF L HTN.

26 7415 T




ENSAESEEGIRAE L TP ARAT HE MR R e s S B & 201 TAE S0 FE 1R

AT G AR J A AR A [ — 2 e BN [ 2k e 5 2 T R — 28 5 H A EAT S )
A2 5y S FAL AT RE-S BN 152 5 RM) 2 4 2 F) 57 5 52 5

4.4 WMEHAREESHBE RISFIZEDHT

WEWIN, AEEEIEEE R MRy e o, B REE 1 K 55 kg,
xR B G AR AU S ) 5 A A A 4l 5 105 3.

ASF G BRIER VR 22 IR YR 2 22 HIRE (] 5 e oy B A R IR 3R, il T A2 ah . 1k
WOy A B R R S SR SR A A R B ARSI R P IR SR . KRS 1
HITR T, ZiG Mm@ A e ST, BAHR SR A AR & B RE LA & 454,
B KPR JBE AR ol AR R BRER IR 22, 1 R Il 5 TR ER TR AR B — B8, 5570
NP R A R TR T H

4.5 WEHNESHN SR

BE20174E6 30, RIAHUERAT AR S A5 91.023270,  RIAHIEIRITCIHE
S BEFEN1.01757C. R 3 4 A B0 R 3 R L HIEARAT ADN5.39%,  RAHIE
BATCHS5.32%, RN G L R ILHERS K 2 35°53.45% .

4.6 WEHAESTFE ANBBE ST FEHE Y
AR ST PN AR S < N TG 15 B U A R

4.7 EEANNERET BT AT ES K EREE

THE, SRR EE, AR A S i, HET AT,
T MBOR T 2 ORI P I 5 — 2. AL [E B2 745 5, TP AIPPPAE — 25
LY g, AR K AR S S Re =B D I, I A R e R L2
BTy ERAADBREER, 61 RMSCIE AN N A 9 I T N BT B 55 < F0E /7
ZERI PRI R 1 RF 87 SE R B AR P B, LRI T SOR R T TR 5
IH], W KRS S PRl N T .

MEERTE, Wit FFERAT VR R A R EZN A, WSt Pr B
o MHERTE, ZHERAT B AEACT VIR AR . HRAT B R AR X e P75 BAT
DL, MU B, BT LURAT LR A AT RE RO B e LR AT L.

§5 BEAGWE

5.1 WEMREERAHGHR
AL ARG



ENSAEEEERRAT

R AR ERAT 18 B O U - 1 B 820 1 TEE R 23 A i

¥ 5 o L BRI
5 % (%)
1| B 45,348,508.48 90.08
Hrps W2 45,348,508.48 90.08
2 | BHEeEH®E — —
30| P TR — —
Hrp: iz — —
B SRS - —
4 | Si&)EA R — _
5 | ERbATAE ST — —
6 | FENRE SR — —
Forbre W R0 B SN IR B 4
A a a
7 | AT ARG E AT AT 3,832,276.96 7.61
8 | HAhH ™ 1,159,182.27 2.30
9 it 50,339,967.71 100.00

5.2 MEPFRFATIWDROBERRA S
5.2.1 MEWR GEPEFE) BT USRNBERRAE

WAL NIRRT

o ENES] anicr |0
NN = -
REZRT - -
C | &k — _
I B R, B B
Rl
E [ &%l — _
ST - -
G | 2wk, GRAMEIL = -
R - -

#

ps

=



ENSAEEEERRAT

R AR ERAT 18 B O U - 1 B 820 1 TEE R 23 A i

P

B SRR B A
b

ST |4

45,193,735.44

Iz Yia 14

AT AR 55 A 55k

FHAWT SO AR 55 M

IR PREEAN 2 3B

JE RS AEBEFI AR R S5

#AE

PA AR TAR

AL RE AR

28 -2 Vol ls-N NN B4 Il B el B I

(= QAN
L

fit

45,193,735.44

94.24

5.2.2 MEBER FEWREE) BTFVSROBREREHE

SRR NRTHIT

o GRS anprer |0
A | AR, i vl — _
B | Kk — _
C | il 154,773.04 0.32
b ML, 3T R SOKAE P it B B
a4
E | &%k — _
F | it AMZEE — _
G | sk, SiEfmmEk — _
H | f1E Dol — _
. 5L BAEAVE RIS B B
b
I | &Rl — _
K | ik — _
L | SRS RS _ _

#

=
ps



ENSAESEEGIRAE L TP ARAT HE MR R e s S B & 201 TAE S0 FE 1R

BHERT FEABARN 5. — _

KA PREEAN 2 3B

R RS BRI H AR AR S5

#AAE

PA A TAE

A AR E A R

2NN Vol le-N ol Bl I

Py
LiE

it

154,773.04

0.32

5.3 REWIRIEA RME G ES T FE AR/ HEF T+ 2 R R R B4
5.3.1 FIRBEBRIE A SOME GBS T 8 B NP BIRT 2 BER SR A4
SHANA: NRHIT

z Hﬁiﬁ BEak | MR B | ARE GO gﬁzfi {f
1 | 600036 | HHFEHIT 259,864 6,213,348.24 12.96
2 | 601166 | Yel4RAT 313,886 5,292,117.96 11.04
3 | 600016 | AT 594,797 4,889,231.34 10.20
4 | 601328 | ASIEHRAT 693,191 4,270,056.56 8.90
5 | 600000 | VHRERAT 283,026 3,580,278.90 7.47
6 | 601288 | AMLARAT 965,676 3,399,179.52 7.09
7 | 601398 | TLRHRAT 543,291 2,852,277.75 5.95
8 | 601169 | JbmtéRAT 306,343 2,809,165.31 5.86
9 | 000001 | “F%4RAT 216,280 2,030,869.20 423
10 | 601988 | HE4RAT 530,821 1,964,037.70 4.10

5.3.2 BRI F IR A SOME o 3 & 3 7= i LA R/ N HE P R T 42 B B B8 B 4
SRS NRTIT

z Eﬁiﬁ mEaK | WE D | AnfiE Go gﬁz’ii {f*
1 | 603801 | EFWmH 843 28,493.40 0.06
2 | 603335 A 7 2,230 24,864.50 0.05
3 | 603679 | AR 809 21,438.50 0.04

10 5T 3t 15 T



ENSAEEEERRAT AL PR AT SR ORISR 2 420 TAE SR S o

4 | 603938 | =FWpH 1,246 20,932.80 0.04
5 603933 | FrERIE: 857 17,311.40 0.04

5.4 MEPREGZ B RNBEFREAE
I A WIRAR R 657

5.5 REHIRIEA FME 52 ST FE BB R/ EERF BB 148 s B R B4
AIE A WIRAR R 6157

5.6 MEFRLA SRYME S BEE T GHE B/ NERF RIET T8 B SCRRER IR 3
“n

AIE AR AR RFFAT B SCHRFIEST o

5.7 MEPREA hHE SRS T - HE B MHEFRIET L4 SR IRE HA
RIEGAMEHIRRFFA LR

5.8 REHIRIEA FRME G S F ™ FE AR/ HERF B BT LA BUER 3% B 40
AT G AR IR AR FFABGIE.

5.9 MEWIARAESBHHRIBH 3 7 FH LA
AT G AR T IR AR A B 2

5.10 5 HRAE ST KB FUA 53 5 oL i
AT G AR T IR ARG B G

5.11 BEHEMRERE
5111 FMEHARKAZESHTER NI HRIEFHRIT EAERERIIIREAE, R
ERAEREHFH Bl —FAZR AT ER. &,
5112 EERBEMITE2BE, WhESEANEEEREEZNRRE.
5.11.3 FHARBEF= 14 B
B ARG

— [ d0 R

7 HARIE 4 259,532.25

o1l o 3k 15 1



R sl

R AR ERAT 18 B O U - 1 B 820 1 TEE R 23 A i

PSCIE S K

525,952.70

IS IBEA

VLS eI bst

1,782.15

IV VGEN

371,915.17

FoAt SR

e H]

HAt

Ol | Q||| B|W|

it

1,159,182.27

5.11.4 IREHRFFAE KA TR BN R T Bt A 40
AT AR T IR AR FFAT AL T I m] e e f5i 07
5.11.5 REFARET 44 B A FE TR SZRR 1B 50 it A

5.11.5.1 BRIEHRE AT+ BREPFAEREZ R BB
AT AR IR IR B B AT 4 R AR IE S IR O -
5.11.5.2 FIARBRIRE BT LA RE P AEREZ R BRI 3
AN e AR T AR AR 5 B8 T A4 BB SR AN AETUE S PR DL«

5.11.6 BRERAEGIEG ERIHARLSCFHR 7

BT DY IR, 3T S & 1T (8] o) REAFAE R %2

§6

T E R3]

AL A

RILFUEHRATA

RILFUEHRATC

0 ST A < 47 A0S 0

14,526,638.58

94,236,567.97

7 SO 30 ) R < H 47 5

34,632,268.46

45,694,787.09

Pl e A o SO SUD ) Je <p B [ 3
#

14,323,480.05

127,828,339.02

A 7 31303 18] e <4 7 AR B 43
(i b LA -7 351D

e ST YIA B < 473 A0 A0

34,835,426.99

12,103,016.04

TE: o R 05 S I N s A D [ 47 B0 5 e L L

§7 EeBHEANCHERREREARSFIL

o120 3t 15 ;1



ENSAEEEERRAT

R AR ERAT 18 B O U - 1 B 820 1 TEE R 23 A i

7.1 ZEEHEAFAAESHIRINFIL

AL
RELHIEARITA KL IERATC
2 5 B BN R AR Sy
i 5,000,000.00 5,000,000.00
2 5 A HA (1] SE N/ HR A s A7 i — —
i A5 H B 1] Sz H /2 ] A7 i — —
s BRI AR 4y
i 5,000,000.00 5,000,000.00
0 SR R A B A B S 4 301 o R 10,65 10,65
& RS (%) ' '
72 ZEFENZHBEARSRBRARESTFHA
AR R SRS A EE SR AL S .
§8 WEHRARERAZEEREREFHHHBNR
SRy
2 LA A
Ty TAE e e Pl Kl P
i H . ‘ " B Bma ||
£ e | el WRFA IR
i LL 3l
HEEHANEA | 10,000,000 ., | 10,000,000. . _
d 00 21.30% | o 21.30% =4
ReEHNEH | B B B
(ESZ YN
REAMEND | — — — —
REEEANRAER | — — — —
Hofth — — — —
s 10,000,000. ., | 10,000,000. .
At 00 21.30% | o 21.30%
§9 HMBEFRENWHMEERFR
9.1 EMHNE—FRERFHESHHHIIL RS0 20% K FR
54t 5 I N R ZE S BRI L A IR R HE a1

o130 3t 15 1



ENSAESEEGIRAE L TP ARAT HE MR R e s S B & 201 TAE S0 FE 1R

m
ELES ESREE S nx-ilad ‘
|| T | A | s o | s
I I 7 P e 5 v wai | g | g | FEAOEL| G
_'3‘ Ry Y AY N N
200 | S
2017/5/24- 20,694 20,694,32
1 - 7 — T 44.09%
2017/6/30 329.47 9.47 °
2017/5/26-
2017/6/4;2017/6/
’ 10,000, 10,000,00
2 6;2017/6/12- 000.00 — — 0.00 21.30%
2017/6/14;2017/6 ' '
WL /23-2017/6/30
3 2017/4/1- 46,772, | | 46,772, B B
2017/5/24 684.75 684.75
A 2017/4/1- 29,070, | | 29,070, B B
2017/5/23 486.52 486.52
7 i R RS

R EHNGRORIEHB I, SO SR, sea RN, AT RS
RBESR B S et R — R H R S & 0 AL 1A 2l 20%m,  thttay
BE - BURRFAT XU T2 24

(1) 2 58 BN RV A0 B P B0 3 15 0 e A 00 L A1 P DA R 335 A A 18 X
5

(2) B i dh g Bt S e (n],  Jk 478 PN W] RETC I S N AR B 4 B 7 AN
X JBE [B] FH U ) XS 5

(3) FpA7 2 e A 7 bR O30 B8 3 RBURE (] ] 3 5 e 92 e (B R MRV 3 ) XL 5
(4) RS0 LB s B S A AT R #s A N RS I R FH AT
PERR G, ARG BORTEAEAL;

(5) MmOl N, REAHEEmHS B RR s H KRR G, "TRE IS N+
AN TCAF H 2 B 1 EAR 5000773 TC M T i R R 4 2k e AF 5 30 B H AR e A F
B A b <5 TR 5 U

9.2 B HEE PR HMERRGER
AR A, AT G RA M 58 R SR (A A S

§10 H#AEXHEZR
10.1 £&EXHE>

o140 3k 15



ENSAESEEGIRAE L TP ARAT HE MR R e s S B & 201 TAE S0 FE 1R

v R ERIE I 2 At R AL FIEARAT TR U AR T B B e S AR ) S AF
v REAFIERAT IR A O IR R R R e R e B R

v RELFFIESRAT TR O AR AOE TR 3 AL T Pl

+ REAFUEARAT Fi AR A 2R T 5 B8 i et S5 i W S

+ E WIS R E P 3R 5 T

~ IR M 2 R RE A A S A

AN O kWD~

10.2 FERUHE R
T PE X B 3718 595 KA E bR & 37 51 2 H O ABEL6 )2

10.3 R
P AT B FE S TN IR A 7 BT B ik BRI G FE 8 NI I A 3 i G 9 2 1) 45
A, AT TASR )G, TS RN A P B Eak Souk ) 8 i E el B BN

NG www.thfund.com.cn

RibZEEEHFRAF
—O—t&EtA=t—H

£ 15 1T

N

=

015 B



