ENSARSEEGRAT] LR R L S MR 0 2 T2 B VA 201747 S48 P

RIFIEARRGR ARG RIS R EE

20174 AT EWRE

20174E12H31H

EETHEN: RILESEEGRAF

EEEEN: BEIEFRHBERAE

HEEH HE: 2018401 H 19H

#
p=i
H
=
=



ENSABESEESRAT 5K 8L T PR 5 T A U e s R B 4201 TR S84 P 2

§1 HE#R

EGEMANNEFES NEFRIEAR G R AR EICE. ® TR
ol KA, RN B SE . RPN e M AR AN T AT BT

BEEHE NIFEIER RO A R AR A LS SR E, T201841H18HE#
T AR S TabR . (HERMFR T HEREEAE, RIEEZNE AR
Bcd. RSl e RSN .

FEGE T NRUE DOWEHE . i< o7 0 i )8 BRI A 2R 4 05 77, (HANERIIE
Be—EmA,

RN EWGIHARRILARED . BT H R, FEHEAE BT 5w
LA 2 5] 13 AR 4 R HE B U B

KA RIS FRIR A H 1.

AR HH2017410 H1H &2 £ 2017412 H 31 H 1k

§2 E&F=RER

B4 TR R A HFIE R R 5 O
XA 001611
8 R (Y AR K
F&ERAH 2015407 H29H
T SR o < 0 A0 63,494,273.511}
g SR IREEAR TR, 16 SRR g A PR R R 2 )
7 HER

MM, SEBLE BRI R ECR I — SO KR g .

AFk R M e R s e Tk, AT Hshie %
WAL o ISR BB A AR S o B2 R (10 38 ) ok
A B 2 R S AR 5 R A AL, FFAR AR A
PR TRBOAR BB S OB AR B T BEAT AR 2, DL
ANERERARAOFE B I B ™ R 42 ) < 1) 24 B
i B8 FEANE BREARZEMIRTIR T, 14 3REU S br 4R 4k
FAARI U2 o

HRIE PR IR 5% PR FE 20U 75 2R X 95% —+ R AT 1% A7 2 R %

NS k8-
A (FiJ5) X5%.
PRUGEUAL 2 R IE ARIEG NRER LS, 8T8 TR . 8 m i

#2314 m




ERLEETERAY

RELHIER IR 58 SR Fia B A R 355 20 1 THE S5 4 TR AR

S 2 FRE 55 5 5% 2k gt R, LTI KRS 5 U AL 2 v

TRAEMNES, MAMNESESRTTHES.
S AELUN R BLIE 4 A R 7
HEFEAN YIRS I A PR A )
& R A I R A TR R RAGLFEAR R SR A RAGLFEAR R 152 55 C
e E S TR 001611 001612
Z;EEQ;KFE AAEEG 24,497,513.801» 38,996,759.711

§3 EEMFRIFMESHERI

3.1 EEWMESIR

B ARt
. A H (201742105 01H-20174E12 H31H)
T E S5 4R b —— —
RELFIER R RA | REAFIER R IR RC
LAHA O S af -509,601.58 -793,779.43
2 AR -1,145,519.04 -1,617,281.06
3 IOALY- ¥4 35 4 A BA S A -0.0519 -0.0461
AR I B A 13,614,757.87 21,538,664.82
5 AR F S BFE 0.5558 0.5523

e 1. AICSCI G TR R S AR RO . B aR . AN O A R BB D Fkk
FH2 B G RO A8, A AR R A A 2 S B s in_E A HA A Fe (B AR shilic s
2\ IR FE S\ SR bR A BFE R NGBS T 5 42 1) 8- 10 2 FH (78 e < 1 R D B[] 2 55D
TN 2 S BRU s KT AR T B A1 5T
3. AFLE A T20155£07 H29H A%

32 HeHER
3.1 FIRAE B G BV (L K 0 3 5 T 0 e v 2 S
KL AR A
ETARET
gy | gﬁé %é@é
i KD gig pan | wapx | 0O | @@
- ® bR

3 k14w




ENSAESEEERAF SR I PR PR 15 55 16 MU e TR 5 B 4201 T4 S AR R

@
oFE=1H -8.63% | 0.91% | -7.64% | 0.89% | -0.99% | 0.02%
FELHFUER A 5 SR C
%5154
T {E 1 st 5*9;%
N ver | T e |
=" KD K E bR T Wzmz | OO @-@
T =) ® PR 2
@
TE=EAH -8.70% | 0.90% | -7.64% | 0.89% | -1.06% | 0.01%

322 HESERAMURESRTHMENE KRR LIS RIS R &R
ZH IR

5% 1-
0%
5%
-10%
-15%_ ......
-20%_ .......
-25%
-30%
-35%
-40%
-45% . 2
2015-07-29 2015-12-04 2016-04-12 2016-08-12 2016-12-20 2017-04-27  2017-08-20  2017-12-31

| — FEAPIEARRIERA — WEHRE R |

bt
S
p=il
pi=:
=
=il



ENSAESEEERAF SR I PR PR 15 55 16 MU e TR 5 B 4201 T4 S AR R

5% -
0% §
5%

-10%

15% -

20% -

AR~

-30% il 4

-35% _.-\/"'"\r\ \A_' Jw. AN

-40% MW ',"-.’"M.,“\HN-
-45% \'\‘

2015-07-29 2015-12-04 2016-04-12 2016-08-12 2016-12-20 2017-04-27 2017-08-29 2017-12-31

| — FeApiEARIERC — WgtiEgE |

de 10 ARG T20155E7 H29H A 4%
2. AARE I, ASHE e A TR BT LU 3 B 5 4 45 [R1 24 52 O A5 T LE A1) 225K

§4 BEAME

4.1 B&ES4H (HESELHPM) FN

EARE S I B | E2 M
4 IR % 557
EIREW | sERy | WER k

5, B TR

FHEE & F AR
| AR B YNGR W TR
SR T, 20174741 156 9T 5. 20144E3H

WA T, FAERER
T L P

e 1. RN E O ASE G A8 B S e AR H 3
2 AEFEAL IS SCEMTI 2 GIEFRAIL MO G SR BEIMED) A SGHE -

4.2 BEANREH AN RE SIZE-MTE BB
A 4 22 1 ) SR R B e B R A SR ) 5 I AT 1A, AAFAE O ISR B
oA FAERITEDL .

4.3 AR T
431 TS RHITIESR,

#
b=l
H
=
b=l



ENSAESEEERAF 5K 8L T PR 5 T A U e s R B 4201 TR S84 P 2

N G AT IR EY: @ s —R e MAEE G, (RMESHEER
N THIFEE R A PR FERA S, RS ER A A 2 T LAR 25 4 A H 1
AR RAZ G353l TR PRUE & 4% 0 2H A5 58 U SEARDC SRS M AR TR, P2 A AT 32 AN o LA
FPs SEATEE AL Gl BE RN A4S Gy Ol B s @ AN A B A A 05 B B R AR
HIRE, PREAFE A S 2 A E RIEA TG EAT RS s %2 5
TN IR SRRERZ SIS, BN N 5 22 247 N B I R AT PG 7R R 25

WEHIN, AFATPZGETEERLE, KRHEIRFEEL; H5h. MRS AP
Gy FEPATRE LR AF, AR HILF R

O EDRTE S B BB A 1A G 4T AT WA HT, X85 B Al A AN R 1] 2 11 (L
H. 3H. 5H) WINFEIFZ S KN S-S R TTRE, RRIERA TS
U] ) S 28 5 o

AN, RHIUERA TS E G, AT R SEEANFERIEA TR
5% SRR BIEAT N, A FAZ Gy il BE AR P AT 0 R AT
432 RERZGHITANEIHA

NIERRAT A, ATPHRERAS, file (s WisFkd k) X ae s
FRMNINKE . WTRES BN AT G RV R 28 I S5 A8 AT N RS G ks
S HE T R e, BUEHB . TR R i

ARG AN, oA E R SRR S A 2 A E B R EAE 5, kg Ak ]
BE T ECA AR 5 FI R s 3 R H A 22 55 s 5T AE AT RATIEEE . LA R 44 X
AT — i3 H A 1 FR A 7 A Bl REBE AT SR A2 AN MRS, PRIE D BLES BT & A
G EN . REKINARETFAEREL DTN

AT AR BN R AR Rl — J BN Rl 4 24 & 2 [RIFE R — 22 & H Wik AT S Im)
L oy e HAMT B8 T BN A28 55 AR 2 I 1 S A 5 o

4.4 |EHIAEEHERE RRAZED T

N, A Gais /PR Ry R e A R, B B e B B0 g,
XHR B G HR AR AU 3 1) 5 A A A 4 5 107 3.

20174FAF %, [ PNAESR 37 s VE 22 10, AEAS [F) U AT [F) ATl ) e 22
BLZE BN, T AR GENRIAT AL R A BEARREE, BRI R IR 650201 748 IR 3R
& Ja T T~ 7K o 0 390 A AR R < R B o 22 R SRR A HR e (] 5 B 7 A5
RE, AT RIS, U8 BB R RS R R 5 R A &, AR it
SFEMER . KRS HIRTIR T, S8 aiimE S HUA S B b, B HE HOR A A
EHEINEMAE G, SRR PR BRIy AN D BRI R 22, F7 4 33t [l 5 P R
ERAREORST — B BB R R iR A R

6 3k 14 W



ENG/ B EEERAT

RELHIER IR 58 SR Fia B A R 355 20 1 THE S5 4 TR AR

45 MEHHNESHFNSGEIN

2017912 H31H, RELHFUEAR R SR ATE S 43 815+E 40.5558 70, K54 A IER
PR % SR C I 4 A A 0.5523 70 . 4145 1 P 40 B v 1 488 K R R 5L HPEAR IR B SR AN
-8.63%, ROLHIFARIF IR SR CA-8.70%, [G] BNV %k bb A 3k v 1 K- 22 35 H-7.64%

4.6

AR SN AR < BN TG N U B TS S

WEFARSTE ANBRE ST = HETE U Y

§5 BEAGHRSE

51 EMREEH=HEHR

SRR NIRRT

¥ 5 o e IS ouatil=d
5 Bl (%)
1| B 32,860,233.29 90.47
Horpre 3 32,860,233.29 90.47
2 | HEeW®E — —
3| [ A A R — —
Hrpe fiigp — —
T SCRFUE SR — —
4 | Si&)EA T — —
5 | SRbATA ST — —
6 | ENIREERHT ™ — —
o S 0] ) SN IR 4 B B
i % 7
7 | WATH RS EE &A1 3,157,984.27 8.69
8 | HAhH ™ 301,716.15 0.83
9 At 36,319,933.71 100.00

5.2 REWIREZBATW D RHOBEEREAS
5.2.1 MEMR BYERE) #ATVAENRERELAE

BT 14m




ENG/ B EEERAT

RELHIER IR 58 SR Fia B A R 355 20 1 THE S5 4 TR AR

SRERAL: NIRRT

g Fll ARAEGE) 5;;@2%;;%@w
VN 7 N O — —
B | RiMk — _
il i b 980,506.27 2.79
5 LA WA /S W& S 1L B B
a4
E | &5k — —
F | & — —
G | RiBisk. CiEAmRENL — —
H | fEmE sl 418,563.29 1.19
| E%ﬁsiﬁ\ BAAE B A RS 11.084.468.94 2153
J | &Rl _ _
K | itk 299,353.60 0.85
L | FEGERIRG 55 MRk 55k 7,320,385.43 20.82
M | BHERF SR A AR 5l — —
N | KR PREERN A ek it i 1,454,199.00 4.14
O | RS BRI HAth ik 55l — —
P HE 373,645.44 1.06
Q PARI ST AR — —
R A RE G R 10,586,897.59 30.12
S %A — —
Ait 32,518,019.46 92.50

5.2.2 MEWR (BHREE #ATVHRNBERERAE

SRRAL NRTTT

R - PN b3S P E
- A7) e E () Bl (%)

A | R MR R, Dk _ _
B | Ri Mk — —

b

p=i
H



ENSARSEEERAT

RELHIER IR 58 SR Fia B A R 355 20 1 THE S5 4 TR AR

C

bR

224,266.83

0.64

N
Rk

L

R A ZFEN

praibet IR EN il 4

T|®| M| m

18 A O

]
5 BE%H . BAFE B A RS
\

117,947.00

CAIN 4

Bt

AT AR 55 A 55k

FHERT FEAEAR M5

IR FREEAN A 3L B0

R RS BRI H A AR S5l

#HHE

PAME S TAE

AL AR E AR AR

n|lo|lOlo|lo|lZ2IZ|r| R| «

27

ey

it

342,213.83

0.97

e T REUR O B, BRI IS BRI A R R, AR SR AS CF

A .

5.3 MEFHIARIE A RO E G 2 5 5 LB/ M EEFF BIET T2 R R R B 40

5.3.1 BIRMEBREA SHE GBS B 58 IR/ BT 148 B 3UR H4

ERERAL: NRHIT

| BREEAR . ISR
J S22 TR BE (B namME o

2 | o e ALl ] (%)

1 | 002027 | 4rAAEl: 208,467 2.935,215.36 8.35

2 601888 | H[E [H ik 42,102 1,826,805.78 5.20

F 93k 14m




ENSARSEEERAT

RELHIER IR 58 SR Fia B A R 355 20 1 THE S5 4 TR AR

3 | 000069 | “EHiiA 141,600 1,202,184.00 3.42
4 | 000839 | HHfEHE % 118,400 1,135,456.00 3.23
5 | 002739 | JjiAHLF 22,691 1,042,197.63 2.96
6 | 600637 | ZI7HHER 57,082 950,986.12 2.71
7 | 002558 | E AM% 25,780 948,704.00 2.70
8 | 000793 | #EfEfELk 86,285 863,712.85 2.46
9 | 300027 | fEiE ML 71,854 627,285.42 1.78
10 | 002624 | sEsEttF 18,400 615,664.00 1.75

5.3.2 PRI E A SLYME 5 S B8 HB R/ HER BT T8 R W A
GEUAAL: NRMTT

z Hﬁiﬁ mEak | MR B | ARiE Go gﬁzif "
1 | 300392 | &5ty 7,900 117,947.00 0.34
2 | 002575 | HEMBLA 12,600 114,660.00 0.33
3 | 600818 | HERMEMY 4,801 109,606.83 0.31

5.4 HREWIREMF BMIROAFRREAS
AFE SRR WIRAR R 657

5.5 REWIRIEA SOYE 5 EE T H EL B/ NHRFF B R T4 G 27 505 B 40
AFE G WIRAR R 657

56 MEFHIRIEA RME L EE T 3HE B KD HEFRIET 48 B SCRAESF SR
i

AT G AR T IR AR RFAT B SCRFIER

5.7 EFIARIEA M A oG 24 57 5 LUK/ INEERR B AT 048 5t & R 43 B 4
AREAREHARRFARER.

5.8 MEHIRIEEA SOHME b2 & T H P K/ HEFF B RT LA BGE SR B 28
ARSI AR IR AR FFAT BUIE -

5.9 HMEMRAESBRIBHRHRZ HF U

10 7T 3t 14



BN RS EEERAT R AL E A PR 5 5 K SR A ST 25 S I 4201 T4 S A TR R

AT AR T AR ARG BT

510 MEHIRAZSTH K E G R 5 %0 A
AT AR T IR ARG B UL

5.11 BHEAAWREHE

5111 AREFHHREAESHENITLIEFHIRITEGCHEEERI I LRFE, R
ERERERF BT —FENZRIATFER. &1

5112 EEBEMTEKE, HAESEFAMNEEEREEZ WHRE.

5.11.3 HARKE =R

Hpr: NRM

z 2K &H0

1 | A RIES 50,921.58
2 | BISCIESE HK —
3 | BRI —
4 | MYCHE 690.81
5 | NS R 250,103.76
6 | AU —
7| Rk H —
8 | HAth —
9 &t 301,716.15

5.11.4 HEFIREFA I T 7B H T e B2z 9 4
AT AR IR AR R AL TR B T e iz
5.11.5 REHARAT 44 B A FELIE SZFR 1H 00 A Ut A
5.115.1 FIRIGHBF AT +8 R PAAERE R B3
GEUAAL: NRTTT

Fo| REEAR - TEZIRE A | SIER 7 | RIEZIREN
2 | ot A EHA (%) o
1 |002739 | FikHE 1,042,197.63 296 | EKHEFEMA

5.11.5.2 HRBURBLEE §I 48 B AR E 52 PR 1B 00 Ui BA

o103 14 m



ENG/ B EEERAT

RELHIER IR 58 SR Fia B A R 355 20 1 THE S5 4 TR AR

SR NRMoT
TWIEZ R | HEE T _
T 2 PR A7
T e | memswn fy st |
51 . i 7
2 e E (OT) (%)
1 | 300392 eX =gy 117,947.00 0.34 sHRHEEEA
2 | 002575 pie ST =N 114,660.00 0.33 PP 7% AR FH I
3 | 600818 B Ay 109,606.83 0.31 B EA
5.11.6 A SR ERERHARSCFRRH 5
T E EANRREA, 20 5510 (8] gefF1E R %
§6 FBAEESHELS)
BAT:
R 5L HUEAR R B AR A R ELAEARIN 8% 2R C
15 HA BRI 3L 4 4 A0 18,905,621.11 33,738,387.86
15 HA HAE] JE 4 2 R 4 14,907,311.14 54,835,057.39
Pl 5 HA HAR] JE 4 0 62 (A ] 47 9,315,418.45 49,576,685.54
45 HH I TR) 3 4 45 2 AR B 4y B B
<'f/\%ﬁ?ﬁ2/l\u “_» iﬁﬁ”)
el B R IE S0 %ﬁ'ﬁ%} 24,497,513.80 38,996,759.71
VE: SR e N S [ 47 200 55 e 4 2 A 00
§7 EESEBHEANCHEEREREELESEN
7.1 EEEHEANFELEENTRNBENR
BT A
RELHFFR N RA | RELHIER R IR SR C
ﬂ:/ﬁ /ﬁ 7 ﬁ 7\
?;D IRRTERA A A2 ) 5,000,000.00 5,000,000.00
oA
FR A5 HA A TE] SN HR I A — -
i HH B TR) Sz /06K [R) A 40 — -
ﬂ:ﬁ‘/ﬁ‘ = PANG/AN
j;”’ﬂ IRERARSAN AR 5,000,000.00 5,000,000.00
Y\
s WA R FOAS 3 S 40 40 5 3 7.87 7.87

12 T 14 W



ENG/ B EEERAT

RELHIER IR 58 SR Fia B A R 355 20 1 THE S5 4 TR AR

EERALLE] (%)

72 ZEEENZRABEARERELESTZ N4
AR WIS E B RE NEA TR AR,

§8 MEHRREAZESRERESTFE MU

| EAEmE | N KEME | KEDE
EpEE | | R e i
i H # 34 R - P ) KGR
wate | Wate | B
HEEMANEA | 10,000,000. 10,000,000.
) 1 0 ) b 0 —:A
o 00 15.75% 00 15.75% =5
ReEEEARR | B B B
B R
HA 2N\ R — — — —
REEHARE | — — — —
HoAh — — — —
10,000,000. 10,000,000.
A N ) b 0 ) b 0
it 00 15.75% 00 15.75%
§9 MR HEHRFEMEMEBEERFE
9.1 MEHN B —REEFTFEELSLHHHE B EHEIT20% K1
W5 N 2L S ARSI T il R ZE R Sy = M
ey Fra #4050
#k belis R e g | iAW) | BRI | IEfE
o 5 : N N N Framan | Gt
il EIE20%IM | M | T |
&) [X [
2017/10/12-20
17/10/16, 10,000
iR 1 — — 10,000,000 | 15.75%
2017/11/14-20 | ,000
17-11/14
P AR XU

Hea i BN FORIETREN . MAT R
TRBEHL T SR .
HE T BURRFAT U T2 2L 4

P/RTER o (BN v 1 49U PN O R P S e
AR E R RS L GIE B BGEE 20000, kAT

13 W 14 ;W




ENSAESEEERAF 5K 8L T PR 5 T A U e s R B 4201 TR S84 P 2

(1) il B /8 BN SV A B BB 38 AT 2 e O L 81 11 HR O HH S AN BB L R X
52 5

(2) Wi lidp3hls M B S Relml, a8 BN REJCIE SN AR B & B 7 DL,
X B ] FH 1 ) PR 5

(3) FFA S A G FLB = 1 BB RHUBE B Al B 51 3 1 R i 3l 1R XU 5
(4) FFAEEE AN LB BB S 7E AT e B A AN RS IR0 R H AT
BRI, ATREINA BORTEIEAL;

(5) imtEol b, FFaRemalh BRI B E KRR, R ES N+
AN AR H 24 B 13HELR 500073 Te I i i PR 6 # ik gia AR 5 3K B Hoth Bk A IR
BT A R R

9.2 MR ERKHIHMEERFE
AIRE AN, AT RAT R BB R HAt B 2

§10 HEXMHFEZR
10.1 FEXHEF
o HH I S R 5L AR IR R PR 458 AR AR B ke IE 25 48 8 i 4 S AR I S AF
RALFTEAR NG SR AR HOA R R R I R R S S A TR
KL UEAR A 15 SR AR BB R sUIE 5 3 R R SR Pl
KA TEAR A 35 R A8 B8 e i s B R S S A
s B FEFE B T B R S A
P EIE I S R E i H A s

D o1 A W N
J P J P

10.2 FRCHE =
T T VG [X Ty 3718595 K3 [ BRg vr 52 5 oD AJELS 2

10.3 ERH R
PE0% 0] B A H N IR A 7 T e WA 3l B I S 4T NI A 37 B G B 2 ) 4% 7
S, AESCAT TR G, WAEA BRI R Y EUS O SO ) = I B B

AHE] ks www.thfund.com.cn

R EEEEFRAH]
—O—N\$E—H+1H

14 0 14 ;W



