ENSABSEEORAT ooy R I AR R S A 420 1 T 2 R

RILFENRERER SR REEFRREES

2017 B 2FER R G
20174£6 H30H

EEBHEN: RLEEEHEFRAT
EEFREN: FEIFBESRITROBERAH
WEXEH B 20174£7H21H



ENSABEEEGRAR

RELHTIE ) RAE T B R A R AR S OIE SR 5 FE 5 20 1 TAE BB 22 A iy

§1 EEH®RTR

HeEHNNHEF S LEFRIEARE BRI AR BICE. R TPIERR
BRE RO, TR A A I LS L AN e A M AR AR AN S BB ST AT

FEFUE N E BB & RAT e A IR A A IRGEA R G S R, T201747H
20 H A% T AR 0 548 hR . HER AR A ARG FENE, RIEERAR
AEEREBACE R P IEMRR B KIS -

S B BV LSS . B ST SR N BENE 2k e B8, (HAMRIE

I —EHA .

e RN STFARIARKERIL . FBTAH MR, FRBTE AT IR BT RS AT
LA 200 D) 52 A 3 < (R 1 S U B A5

AR 55 BRER A T

AT E20174E4 7 T HEE201746 A30H 1F.

§2 EH&EF=RMEN

B RFR RaLHEITRE

R4 AR 001250

S R (Y AR KLk

HeE AR H 20154F4 H 29H

35 JH A I £ A B 992,724,229 214}
A HE L R B AL B R R TG s 2 MR TR

Er =Py RTINS, 5 TR RS T2 R 3RS Tk
25t LU e R R T WL 2 o
AHEERICARIEE A E, TP s BB A,
TEFRTLHENE b, AREEG AR REAT, BT
KRG E, E—EE LR geth B KIESR T

T AR RGN, R T IE s AR L H
UORREE N Lk, e e EmA T
[, GBI RNPIEARTE AT, Rk R R
AR AR, WERIREH GRS .

e 50% X JIR300FE Hi 25 F+50% X HiIF A f fa Bl s

?F‘/
P

%2 313 I




ENSABEEEGRAR

RELHTIE ) RAE T B R A R AR S OIE SR 5 FE 5 20 1 TAE BB 22 A iy

AIGRE RIS, BT PR TS U
IR AL 2 R ROkt Rl HL OB UAC 2 T v 3 B2 T T 3 2 e A 5t
e, TR,
HEEEAN KoL G EEA PR A
HETEAN o ] S A 6 ERAT B 3 A PR ]

3.1 EEMEH

§3 EEWMFEHRMESIFHERI

Az NRMIT

T E S5 4R b

WA (20174E4H 1H-20174E6 H30H)

1. AHIE s BliR s

44,078,082.21

2. A& HAFIE

20,683,181.48

3. ALY Y325 e Ay A Y1 A )

0.0200

4. PRI B HHE

1,090,415,065.95

5. IR B

1.0984

E: 1 AW B R 2 AR N . Bestiia
THBRAH KRB A, AR D AR 300 O Se B e i _E A28 fe (B A2 2l e
2+ ik EHEAR A BERA NN 5 S G A I (a7 e <6 10 R D e

[ 2% 5%

3. AEEE R H20155E4 H 29 H AR

TEN B LB s KT 2R T s

HAetN CRE 2 e a2zt

3.2 BE&EHERIN
3.2.1 AREMESHIREN K I K5 RIS B R 2 1
. /&5 (a4
sy | A ﬁ%«i A
12 K K Zh5 o2 @ﬁ% O-6 | @-@
HEZQ PRt 22
© @
dxk=1H 2.00% | 0.10% | 3.16% | 0.32% | -1.16% | -0.22%

3.2.2 HESEFEMUKES RIHHENE KRR LIS RS R R R

s zifinl= 3]

#
=

ps



ENsABEERGRAT

RELHTIE ) RAE T B R A R AR S OIE SR 5 FE 5 20 1 TAE BB 22 A iy

10%

5% 1y /|

-’\\VM"’*

0% f—
5%

-10%-

-15% ]

2015-04-29  2015-08-14 2015-12-09 2016-04-01  2016-07-22 2016-11-16  2017-03-09  2017-06-30

|—JMULMJL—LuJuu, I

T 1. AEESEFET201554 H29 HA R
2. AN, A S 18 T LA B3 4 A R 2 58 1 4% T EL 1) 5K

§4 BEARE
4.1 B&2W (RELBTID FBH
EARE SIS 2R | A
pe | ms T uEz# B
EIRAY | BEfEOm | ER
fr, GIREERL. JiTA
N TE BRI R S s 2
i B R
A 7. 5 WA
2l | e | 201544 — 84 7 \ e
gi S e L o
’ Gy By A [ W AR
SR, HASLIEIL,
B, M1, 20074F
5HMBANR, FifEi
AFATAETGE B 2T
A SR ERSHIRR . WA
B | 42 | 201564 — 11 o o
L gi 4 T e . mrocmm .
° FFACRA I . BFTEA
R e P S N 8
4o R
e 1. B H W S o A
o4 71 3L 13 7T




ERSAEEZEEGRAS a5 OE B RS R R AR RS B AL 420 1 TR S 2R RE IR 4

2+ AEZF ML E SCEMTIE PR GIEZRAL ML SR B IMED) BRI SCHLE -

4.2 BEANNREYNEZSE IR FE B KA
AT LR SR ENE L LIk 5 & R R L€ BEATIRAE, AMEAEEE LR
JEAT 2 & A RSO .

4.3 AP GETUHA
4.3.1 AP 5 B RHAT R

NFERZ G PIPAT IR EYE: B s —r R e AREErE, RIESHES
BIAFRIE T AP REARBE RS, bS5 RAHE 2 AT DR a5 A
H BRI BIA8 58l (EARIUE S A BT 4 A B0 U S AR SRS e TR NE, TEAS B AT AL
HLRR T SUATEE A G I ERVA A 5 oy Fe i B s I R A A S B
R AR B, AREA R A G 2 [0 RAE A RS B A R B o
SR GAT NI BEFER IS, A R 2 5 AT 8 B R i A i &

.
2

WEWN, AFATPESREFEERE, REIFFERHRL: I WS AT
Lo HlEHATRR O RGF, RIS FARHROL

PN EIRHECN S H A WA G AT AT AR, X B ARAE A F I TR i
(IH< 3H. 5H) WA 5 A S80S i R AT 1 TR, R AT
A2 5y IR U (R 5 52 5 o

AN, RIS AT HIE D, ~ 7 SRR AT
A oy 5 G HIIA e REAT N, PR S il B AR PAT 1 DL R A
4.3.2 RER BT AREIHR A

NRFER AT, PRI E, fE (GrH s ARG IME) XAl hE
REHWTTHMME . TRESBA AL S . ARt ik 5558 Z AT N L 5
Ik e W BT R REAT €, e A NI % 0 MR 42 446 it o

AARE N, ergEn A G RRGH S AR FE H R AL 5, AR LE
ARG R EA QT S AA s L MR H R A2 G s AR R T RATBEE A BLA ]
A SCHEAT (Bt — i b R W B FR W 5 SRy e REEAT AR A A%, RAE 7 BC A4S
P n PG EN . RENAIESHAEREZHITN.

AT G AR A A AR A (R kAN [R] ik S A 5 22 TRIAE [F) — 28 5 A AT S T+
A2 5y e FLAB AT B8 BN 2158 5 A 2 eI R A8 5 o

4. 4 WEWINEES KB RIENIBEDHT

25 T 413 W



ERSABRSEEARAT o pie ) R i IR A R A SR G20 1 T4 B R 2

20174E2F %, AP IRIIIRESS, TirfRaES- T @K HPPI T2 H I
T2 JE R P [, TCPT i T f U A R IR, BARAERAIRAL, GHARAE I B 25 2%
f. BRI, 4R SESRSC, MHATIRE NS, T OREUR RS U R e
RPN EFK LR, IR R EBCRIR A, (HIE RS PR ROy H
i AT P 1. i i, BAR2IATRERES. fulidim, 4.
SHMEBCRIER . RATIRMEBURAIREM 2N, 2IRME NS, /6 H Tk
MG IE B B [ 58

RIEGEMRE N, BRI ORI T, DA E AR AT IR, /1R
PEEOL N 25 TR NS, HFRWSESRE - Ftiaiils, s aliE T
B AR A A

4.5 MEBMANEEFVSHERI
1201796 A30H, AFEEFE S AIFE 1. 098470, AR WL A 1 K
N2, 00%, [FHIMY S i vl B K 3. 16%.

4.6 WMEHNESFE ABEE S H - FHEE Y
AR A A A TN T R TS

4.7 BEANNZERET IEFWH AT ES W ZRE

JEE201 T3, FATINETHE KA B D/ NE SR, (H2 T AT IR AN AT g
AR, AL Dl R BRI Gk A A . Bty B SR DR
B, SRR A S HBURIE 7. BRI I, 5t mECK T R LI R AR,
SRIEE . 4EPER e 2 SN A LA . SRR G, W AN e 2
Ry — %€ MATIE T, AR as R WA —E W TR, HE2EHE SN 2.

BT RNG L, AR SRS LIGTF G ANE, dERRALS AP UL G BL R & FE AT
FEKF, BGRRTTHE YRR RS 5 —Ahismible, H35 - Rmismbise.

§56 BEAEGWE

5.1 MEMREEH=HEHN
SRURAL: NRTIT

i 4 S BT L

75 i H &1 () )

1| BEEHRHE 3,669,212.12 0.34

#
[e2]
=
piss
=



ENSABEEEGRAR

RELHTIE ) RAE T B R A R AR S OIE SR 5 FE 5 20 1 TAE BB 22 A iy

Horprs 2 3,669,212.12 0.34

9 | e — —

3 | BEWRRR IR 1,045,530,920.00 95.76

Hp: fiigz 1,045,530,920.00 95.76

B SCRFUE SR — —

4 | & B — —

5 | EbATAR AT — —

6 | ENREERHTE ™ — —

b SEBT R0 1 S N IR 85 46 B B
Rl e

7 | BATHE RS E S &A1 5,476,197.56 0.50

g | HAhH ™ 37,188,796.16 3.41

9 it 1,091,865,125.84 100.00

5.2 MEMRBATWARKREREHE

SAERAL: NRTHIT

i 2] AE GE) B T B B
Bl (%)
A | RS MRS B — _
B | REIL _ _
c | &k 304,212.12 0.03
) Efk e AN /S W& e Y 1 3.365.000.00 031
E | &5k — _
F o RAEEI — _
G | s, SiEFElk — _
H | ArEAEml — _
. &R BAEAE BRI RS B B
N4
K4 — _
K | Gk — _

#
-3

=
ps

=



ENSABEEEGRAR

RELHTIE ) RAE T B R A R AR S OIE SR 5 FE 5 20 1 TAE BB 22 A iy

LB 55k 55 M

BHABE FEMBANR S5k

KA IAEEAN LB H

JERARSS « AEEAIH A R 55k

H#E

PA AR TAE

A AR AR ROl

n | =Tl |TT | |2 |= |

2y
LRE

it

3,669,212.12

0.34

5.3 MEWIRIE A SHE G EE ™ F+E H IR/ HEF T+ 2 B R R 4
GRS NRTIT

. i ARME o) | HIEEE T

Fg | REARN | BREAK Hm (B BB (%)
1 000027 RYINBETR 500,000 3,365,000.00 0.31
2 603801 S 1,406 47,522.80 0.00
3 603043 IELRIER 1,810 45,738.70 0.00
4 300666 ILHHT 2,276 43,448.84 0.00
5 603335 A 2,230 24,864.50 0.00
6 002879 KaikHs 1,313 23,660.26 0.00
7 002881 FHE R RE 989 22,608.54 0.00
8 603679 LN RS 809 21,438.50 0.00
9 603938 =R 1,246 20,932.80 0.00
10 002882 & 2,966 18,389.20 0.00

5.4 WMEMREF: MR BEFRRAS

SAERA: NRHIT

75 it

77t

~fehHE (o)

5 JE e B IHE LE

Bl (%)

19,623,935.40

1.80

B EH
ol R
S |
il IR

#
s
=i
pias
=i




ESSARSEEBRAS g pim ) Rm R B A TR S S 3 420 L T4E 55 258 R 5

3 | iz 188,903,000.00 17.32

Horprs BURME 4R 188,903,000.00 17.32
4 | ks 216,487,000.00 19.85
5 | Aol AT R T 2R 90,073,000.00 8.26
6 | IR 304,142,500.00 27.89
7 | AIEEA 371,484.60 0.03
8 | FMLAFEH 225,930,000.00 20.72
9 | HAth — —
10 At 1,045,530,920.00 95.88

VE AT R AL AT RS #5194, 209. 607T

5.5 MERIRIEA SOMME b2 & 7™ 18 H K/ M HEFF VAT A8 B35 BeR WA 40
SRR ARG

NRME ) | HEREEE T
F5 | ey i 55 4 B HE 5
0 S B (%)
1 170302 1733 1402 1,500,000 | 148,905,000.00 13.66
17 FERAT
2 111716131 1,000,000 |  98,890,000.00 9.07
CD131
17°F 22 4R AT
3 111711024 800,000 | 78,480,000.00 7.20
CD024
15 K%}
4 101572005 550,000 | 54,796,500.00 5.03
MTNOO1
5 1480465 | 144t =R f& 500,000 [ 52,185,000.00 4.79

5.6 IREHIRIZA RMME 5 FEE T E LI R/ R R BT 48 B SRS 3L
il
AT AR HIARARFFA B SCFFIESF -

5.7 MEWIRIE A SME G EE T E HL B RN AT 142 S S R B
ARG RRFFH St E)R .

5.8 REWIRIZA SOAME 5 E S B 5 E H B R/ HEFP BB TLA42 BUIE R 3 B 40
AT SR HIARARFFARALE.

29T 413



ESSAESEEFRAS R ) R G B R AT R A RS R 00 | TAE 0B T 2

5.9 REHARSESHB MBI B F L
AT G AR T IR ARG B2

5.10 MEWRAEGKE BB S H B
ARG IR ARG B G

5.11 BRHAAREMHE

5.11.1 AMEHARERESTR AT TLIEFH T EEHE EER I TLRAE,
RERER G R Bl —FENZBATFESR. &7,

5.11.2 EEEHWETBRE, WHAESEERAMESERFEEZANRIBRE.
5.11. 3 HARBE =ML

A NRMIT
FF5 2 FR &
1| AR RIESE 65,914.55
o | BISGIESRIE H K 15,264,032.82
3| MY A] —
4 | BCRLE 21,850,621.93
5 | MUCHIEEK 8,226.86
6 | HALRIYGK —
7 | fERESR —
g | HAh —
9 &t 37,188,796.16

5.11. 4 MEHIRFFH KL TH B B AT e Hefii 77 A 20
AL NRMT

| IR 757 24 Fx Ny FIXIE] b 3G B E L] (%)
1 | 128013 LT A5 177,275.00 0.02

5.11.5 MEBRF LR EPFERIE ZFRE 5 HI U B
ARG AR AE BAK AT 148 I S AN AELE I8 52 PR L
5.11. 6 BHRAESTREMENHALSC R

HF Ve PR, I RS &I (8] n] AP e e 2%

§6 JFHRAESHIERS

10 0T 3t 13 1



ENSABEEEGRAR

RELHTIE ) RAE T B R A R AR S OIE SR 5 FE 5 20 1 TAE BB 22 A iy

AL fy

T IR < 4 AL 0

946,276,734.61

e S0 30 1) o <5 e B ) 3 0

148,759,429.37

Pol: A SO 3D 1) e < B [ 3

102,311,934.77

T I R 2 e O AL B B (A Bk BA <=7 351D

15 A A R FE 440 A0 A0 992,724,229.21
VE - S H A0 0 S 4 e Ny 80 e VB [ 3 00 5 T e 2 E A 0
§7 HEBHANEZHEERERBELAESENR
7.1 ZEEBAFHEELESDTZIFEN
BT A

T WIS B35 I AR S 5 0 00

10, 000, 200. 02

5 JTIYIA] ST/ H O 0

T T YT HA RS2 /B [y 450

T IR E B35 I AR Sk 4 4 200

10, 000, 200. 02

R B AR R FIARIE S0 & 3 4 B AL Bl (%) 1.01
7.2 REBEANZHBERRERELTEER 5L
AR E ST N RisHEG R EREARESE
§8 MEHRREREZESKEREFHFMHHIRMN
=3 /\gﬁ . > B/\%’ﬁ . N
T T A e Ll ey
I H " B M —_— b w4y 4 .
| O | S
REEEHNEATE | 10, 000, 200 10, 000, .
~ 1. 01% 1. 01% =%
& .02 200. 02
REEEH NS P B B B B
LNl
FeL B PHAE N\ 5 — — — —
S L PN — — — —
HAh — — — —

o110 3k 13 1



ERSAEEZEEGRAS a5 OE B RS R R AR RS B AL 420 1 TR S 2R RE IR 4

s 10, 000, 200 10, 000,
&t 1.01% 1.01%
.02 200. 02

§9 RMERBEFRENIMERREE
9.1 MEHA R —RBEERFHESHPULHIER| BUET20%HF 5

e BA N R 3 40 AR AL 1 I WE MRS EN
#et SR S Il
HR telis e g | BAw) | B | TelE
o 5 . N N N FAEME | mEnbt
bl AR 20% IR | R | AR |
[&] [X [7]
2017/4/1 400,00 100,00 300,009,00
A 9,000. — 0,000. T 30.220
LS 1 2017/6/30 0.00 /o
00 00
195,55
2017/4/1- ’ 195,552,10
2,109. — — 19.70°
P 2 2017/4/5 9.82 9.70%
82
P iR XU

g N FARIEHE . MR st s RN, AR B,
REER B SN et R R RA RSO AL pIE 2 20%8, Hitn]
HE - B RFAT RS T2 EE A A

(1) il 5 5 8 BN SOV ) B — BB 38 AT 2 e O L 81 11 HR U H S AN BB D R X
5

(2) omispdhg TIBE e ln], k48 PN W] RETCIR S N AR B 6 B 7 LN
X TR [ 7 ) RS 5

(3) FpAT 2B A 7 bR O 430 B8 3 RBIUE (] v 36 5 9 e B R 9B 3 ) X 5
(4) FFA S HG LB s B S A AT R e s A N RS 0 B R FH AT
BERR T, R REIIA BORTEERL;

(5) MmOl N, R REEmHS B SR H KRR G, TRE IS N+
AN TAR H 2 B AHEAR 500077 T i i Fe ik g AR a0 B MR E & IF
Bl 25 1R < TR A UG

9.2 MR ERKHNHMEERFE
AN, AT G ARAT R BB R HA B

§10 BHEXHHE=

o120 3k 13 1



ERSAEEZEEGRAS a5 OE B RS R R AR RS B AL 420 1 TR S 2R RE IR 4

10.1 £EXHEF

Ly o B S 2t e S R SAB I ) R I BLR & R AOR SOE IR $5% B ik S SR AR A S A
2+ RALHTE I RiE R ER & AR IEF R R G i & A TR

3. RSAHNE 1 RTEH BIR A RSO FET R BT 3k &3 il

4, H4

o
6

R LR 1 R B R A R R T SR B e i S

+ E I AETR E R PR H S T
~ IR M 2 R E A A ST A

10. 2 FEB0HE AR

FEETH ] PG X B 3776 595 K B [E PR 5 52 5 RO A FE 16 )2

10. 3 EHR

ot 3 ] BB G BN AN A P K M i B S FEE NI IR A 3 B e 3 B B 4% A

SCAE, RSO ARG, TR A BRI R Y S 3R SO R A A B B

INE GG www. thfund. com. cn

RLEGEEERAH
—O—t$ELRA=t—H

=

%13 7 4k 13 ;W

N



