B R 4R 7 L B A A R 3 4201 84 R

RLEFRFELERETIESFRBERE S

20184E B 1T E
20184E3H31H

RETHEN: RLEEEHEARATA
EEFXEAN: BRBITROERAR
WEXHER: 20184E4H23H

#
p=i
H
b=l



ENSAREZEEGRAT

R AL R HC B IR S AIE TR R L 20 184E 55 1 =4l

§1 HEHR

RN FHF S MEFERIEAR G r GO B EC 8 R T IR B
HORER, JERTIE ARSI v PN e AR AN ) S ST

BEE AN AT IR A IR A A IREA R &S FME, T2018F4H19H R %
T AR T SRR . HER DA BT SRS S AR, RIEEZ N A AR IR
CHL RS B KRR

BB H KU LSS . Bh iR ST RS BT IS Tk 07, (HANRAESE

& e

BN STFAORIAKRER I . BEHA WS, BT E AT Bt s

440 ) B AR R < () S U W A5

ARG IS TR L 1T
AE A E20184FE1 H1H 2201843 H31H 1k

§2 E&RER

B & WK Kol EFRA

R4 FARS 002433

Y (e BLTIFF IR

A FRAERH 20164E12H21H

35 AR I £ A B0 299,781,861.8617
ARG R I B AL B R R TG a2 MR TR,

g =p 7 RTINS, B R  h) RU T4 T 3RE S Tl
25 LU S U R B i 2
AFEL RIR GV AL S, R B H A 7,
TR TERENS I, AREES AN BT, HedT
KEFEILE, £ EfRE LR REH FEGIE S T

P AR IR GRS, R T s AR L H
UOEREUE R b r M ik, e R E AN T
T, GBI RNPSEARTE AT, Rk A R %
MERIN AR, MR EH GRS .

R 50% X JIR300FE Hir 25 K +50% X HilF 454 f fa Bl s

?F\»
7N

#
p=i
H
b=l




ENSAREZEEGRAT

RKaheA RIEHCE]

et

IEF 3 BE 42201 84E 28 1 B R A

ARGRE IS, BT PR TS

JRRSE AL 2 R PRI <t R, HL XU AT 2 T v T B 10 i 37 3k < A £
RIS, RTBEEE.

HeEHA KL G EEA PR A

HELEA F U HRAT IR0 A7 PR 2 )

3.1 EEMFIR

§3 EEMFHEFMESFHERIN

A ARt
F SRR A (20184E1 1 H-20184E3 31 H)
L AT ST a8 4,032,921.44
2. A JHAE 2,928,812.19
3. IR 3515 4 U4 R 0.0056
4. RS T 302,922,229.34
5. JAAR I & B FHE 1.0105

e 1. AW LB R S AR R O . $eBtiias
BRI TJE AR AR A ) C B i _E A 28 fe (B e sh i e .
2 b I SHR PR AR NGBS 5 2 6 (05 05 AT CBiltn, Pt < 1 H A ]

WE

TE N2 I BRI R K BAR T A BT .
3. AKRLLFET20164E12H 21 HA .

HAteN CRE 2 fetir a2 shias)

3.2 BE&FERN
3.2.1 ZARGHIES MBS R B I RS s i 25 3R I Hedg
b5t
N
G | S
g | TR g | PORE
e g | KFE | oo, | 0% | 00 | 0@
2o | | ez
®
@
HE=1H -0.08% 0.17% -0.56% 0.59% 0.48% -0.42%

3.2.2 HESHFREMRES RIHHMEN K RRZ RIS FBLS LR AR R

BB LR

B
p=|

Pt



ENSARSEESRAT T il 4 I I B R A A 25 R 4 20 1BEE 55 1 TR R 25

16%

AR
w T

8%
6% /’V‘W
M T
2% o

ol \/\/
O%M S S S S S S
2016-12-21 2017-02-28  2017-05-05 2017-07-11 2017-09-12 2017-11-20 2018-01-22  2018-03-31

| — RoLeRIRA — WS EEE |

Nt v i

10% ‘fj '
o
I et

W 1. AEEAFT20164E12H21HA R

2. BMBARGERMA E, HEEHANY AL S RAR Hige N H ARSI THE
FLI FF A 3 4 B R A R E « ARG HIN20164E12H21 HE 201746 H20H , 414G
B, ST R B AT S R S A R A e .

§4 BEAWME

4.1 ZSLH (RESELE N H) FH

(AN o 2R | 12 0
pa | s i
EIHY | BERY | ALAER k

w, AUt FiEAR
ACIR e 2T IMRE Siies s
KREE 4 Gy RN T R
LW | He | 20164F12 /] — 9 | HIRAFEEZEIIIT R ARAL
i, 5y s 2011458 A A A A
), POAT: [l 52 W A A
e AP,

i, HFRL. 200745
HIMB\AARRE, FHEAR

zlgij‘z . N
ST R . BT
o | 42 | 2016412 - 12
L0 -Efl F12H ol a mmpin.

BhEL, WU EE
FUEILE R BT

T m A

bt
S
p=il
pi=:
=il



ENSARSEESRAT LA R B R A T S 4 5 400 | B4R 5 1 R L 15

SRR S AR,
A
= N

#

i
&

=
2
&

E: 1 ERAEREMAR SR
2+ AEFF AL SCEMATIE = GIEZFAL MO SIS B IMED) (AR RRLE -

4.2 BENXRE Y N AZEEE M F 5 B
A 2 W SR S B e R AR SR A S8 HEAT 384, A ARV L R
172k & R AR IS Do

4.3 APRHETHH
4.3.1 AT BHERHITHS

AT AT AL . TG BT ST G AIME BTG, BE& AL S5
AT AT R AL, B 1L 3 0 6 2 IRIEAT LI 2 4 H
AL T D FEARAE &RV AL A B Ve e O ST IR, 7R B AT BB R
Fes SATHERac 5 I BERI A A8 5 AP RO EE s ST R DR VA A R 15 L A B A 2
I FE, (RIS TR S 2 2 2 ) 7 AR A TSR £ L R EL W 5 s IR 3L 52 53
(TR GERERE T RE, ST M 320 547 9 L3 MR R4 o A R

RSP, A F AR R R, KRB BN, RS AT
SR IAT UL BT, LR AL

TR T & 4508 2L 2050 5547 A7 W PR A7, St $50 08 2L 2R OIS ) 7 11 (1
F. 3H. 5E) PIRIRZ S R0 & A5 B 2t 7 T TR, R RIS A 5 5
U 15 32 5

RN, o BUE R AT
SR, AT
4.3.2 BREXBITFANETURY

NG TN, A TR RS, #lE P55 SRR 15D X AEE
ST R TR S EORA TR 5 TSI HR 25 it 22750 5347 9 50 28 55 e
T AT 5, W MRE RIS . 40 RIS PRt

R, TR R e SR R G e 2 IR R 52 5, PR A8 1E AT
fib SR AT SRR A I ) F R 158 50 BFRTAEATERATIE B by LA 744
AT 0 25— 20 370 U R O 7 S A3 P e PR AT 0 R s, R A P 4 S /A
TR EN . KRB LA TR AT

IR 4 AR S 0 4 2 ) AR I L2 2 I IR 42 5% F o i A7 B
52 54 B FAU T fit S BOR AT 5 R R A 1 585 53 o

#5612 W

LRI RITEOL, 2~ N S 3 e AR AR AT AL
5y i BE R BEAR BAT I L R4



ENSABESEEERAT LA R B R A T S 4 5 400 | B4R 5 1 R L 15

4. 4 WEHINES BT RIEAIZESHT

20184F1F 2, JFEIHE s SERAFHKINEON RS, L3 MIFE AR,
HTFEWIEL 2 3 aF8dE 222, FibAnx iR fm m . EiksE it
e, BrEmiiE, BAR RIS ARG, BRI LR, il R
A M1, B THET RS BOE B BCRLERS 25 RS, H ATAIRT B M ECED m C 2
B NI 1

ASF AR A, Dl G A S T DR~ 10 o e A v OB 2 XS R P 2 300 11 [
TP mEEREAGUEE . MESR S 7 HE AWM, EIFRRE 0. R AR 5B
BAE R, R AIE AR R .

4.5 EHAZESHFNSGRI
HE20183H31H, AREESMBUFENL. 010570, A W AEE KR
~0. 08%, [ HA V257 bt e FE 1 K 22 -0, 56%.

4.6 WMEWANESHAANBRE ST HENE RN

AR SN AR < BN TG N T B TS R

§56 BEAGWRSE

5.1 MEHREEHHEHFN

o o i 4 R B L
75 e &8 () .

1| s 17,836,766.00 5.88

Horr: R 17,836,766.00 5.88

2 | FeH®E — —

3| BE AR B 173,938,005.26 57.30

Hrr: figzr 173,938,005.26 57.30

B SRR SR - -

4 | e )E — —

5 | SxmbfiTAE B — —

6 | EANREERT ™ 90,000,335.00 29.65

Forpre SEMT IR ) SENIR 6 4 — —

p=i
H

=



ENSAESEESRAT] AL A T B 4 B4 ¥ 5 400 184 48 | TR IR 75
il B
T | AT RS E A AT 18,253,016.95 6.01
8 | HAth#™ 3,512,861.59 1.16
9 it 303,540,984.80 100.00
5.2 MEFRIBIT WA RNBERTHE
o L ARt Go) £%§%Zfﬁw
AR RS B D — —
B | KAk — _
C | #li&k 8,412,351.00 2.78
. BT 37 R OKAE = it B B
A4
E | &30l — _
Fo| #ERAZ - —
G | ZilizH. SEMIENL — —
H | AfEFEROL — —
. &R BEAVE EEOR RS B B
Mk
J | &Rl 9,424,415.00 3.11
K | FEr=k — —
Lo | LG 45 AR 25l — —
M| BEERE AR RS _ _
N | KRS R 18 it A B, — —
0 | FERRS . BHEAHARAR S — —
P HE _ _
Q PAMMS TR — —
R AL ARE AR R — —
S e — —
it 17,836,766.00 5.89

5.3 AR A FOHME 5 S B i E BB RN R B BT+ 48 BRI R A

FToU 312 ;W




ENGABSEEERAT)

RaLEH RGN E R A TSR B R 201 84E 55 1 2= 4R i

. S YReE

5 P 525 A2 FR M (D) NRME ()

F5 | AR HZE A4 8 e (% NRME Ot GHA (o)
1 000858 R W 106,500 7,067,340.00 2.33
2 000001 L RAT 520,100 5,669,090.00 1.87
3 601318 [ 22 57,500 3,755,325.00 1.24
4 600660 i B 3 54,300 1,345,011.00 0.44

5.4 MEWKREFF A IRNHEHFRELE

" . b A B EHE L

5 515 N E o) e

Bl (%)

1 | Exfi — —
2 | RATEEHE — —
3 | &Rl 35,305,205.26 11.65
Horb BURMH 4R 35,305,205.26 11.65
4 | Mk fr — —
5 | Ak sE iR %5 — —
6 | PHIZEHE — —
7 | AR 1,084,800.00 0.36
8 | [ALAF B 137,548,000.00 45.41
9 | Hih — —
10 &it 173,938,005.26 57.42

5.5 MEFIARIEA YA b 24 B 1 LR/ N HERP B BT A8 B35 R A 4

. b A RaEd
F5 | iRy i 5 44 TR HE k) | ARiE o)
! S = ELLH] (%)
17 RAART
1 111715226 REERAT 400,000 [ 38,708,000.00 12.78
CD226
2 108601 [EFF1703 353,158 | 35,305,205.26 11.65
18 E 41T
3 111808010 et 200,000 | 19,770,000.00 6.53
CDO10
4 111809019 | 183 K 4RAT 200,000 | 19,768,000.00 6.53

8 Ul k12 W




ENSARSEEERAT LA R B R A T S 4 5 400 | B4R 5 1 R L 15

CD019

18X MVARAT
5 111810040 D040 200,000 | 19,768,000.00 6.53

18R AT
6 111811020 CD(?;(;)Z ol 200,000 |  19,768,000.00 6.53

5.6 MWEHIRILA RUHE HEES T A AR/ PRI AT 4 B P SCRHEF R
il

ARF AR AR R B SCHFIETR

5. 7 MEWIRIGA FRAME 5 E S B E E B RN R B AT 4 Bt BB A
ARG HRRFFH SRR .

5.8 RMEWIARIGA FRAME 52 G B A L /N R PP O BT 48 BUIES 38 A 4
AT AR T IR AR FFABGLE.

5.9 MEHIRAESHEKIBIRHEL 5 5w i B
AT G AR T AR AR A e fa il 52

5.10 WMEHRAZREIH K E R 5 1F 0L Ui A
AT G WA R I B U

5.11 BEAESMHEIHE

5.11. 1 FREHIHNREAEESBRENITTLZIEFNETEEEBER I ILRAE, £
ROERERFI HAT—FENZRIATER. &1

5.11.2 EEBBWITLBE, WHEESFAMESEREEZ NHRE.

5.11. 3 FHABBEF=HIER

75 S FR & (6

1| Al fRIES 43,159.94
2 | MIWEFEHE &K —
3| B A —
4 | YR 3,467,896.46
5 | RIS HE R 1,805.19




ENSABESEEERAT LA R B R A T S 4 5 400 | B4R 5 1 R L 15
6 | HAh S UER _
7 | FEREFR A —
8 | Hiih —
9

#rit

3,512,861.59

5. 11. 4 REFHRFFH HIAL T4 B BT e e fii 57 FA 40

P | fisfis | e | anihE Oo RS T B (%)

1 | 113011 TR H it 1,084,800.00 0.36
5.11. 5 MEFRET T2 B P AR SZ R B0 5

A e G AR AR T 44 I SR AN AR AR T 52 BRSO
5.11. 6 HHEA-ESIEMHERH AL HER L5

BT P& T AWER, Iz M5 &1t 8] 7] e AR R 2% .

§6 FBAESHHE)
AL

i 55 HH BT 2 4 0 AU A0 739,903,507.67
i 55 3 1 1) 2 4 R A 47 327,047.31

Pl A1 T SO 30 1R e < I ] 473

440,448,693.12

T IS R 2 A o A B (A Bk LA =7 351D

T 7 ST A B <5 4 A0 A0

299,781,861.86

§7 EEEEANCHERRERRAEZSRER

A T I B BN RIS I [ B e R A

8.1 MEHN R —RHERFAESMBILHIED| BB IT20%HI1F 5L

§8 RMBEHRKINIMEEFE

WA BN 5 5 0 AR A 17 L WEWREFA BN

e e S
FHR tblis3ek s | HW) B | e

e | " N S manm | paet

il EIE20% I | A | AR |

[71] X [f]
200,00 200,00
BIR| 1 201188/2)11/217'20 3,000. | — | 3,000. —
00 00

10 O3t 12 W



ENSAEEEESRAE LA R B R A T S 4 5 400 | B4R 5 1 R L 15

240,26 240,26
LIk 2 Zoizﬁigigzo 1,411. | — 1,411. — —

46 46

299.45

2018/01/01-20 ’ 299,459 97
J— _ ’ ] 0

ML 3 18/03/31 9,972. > 05 99.89%

05

P2 iR A AR

REEEHEANFOKIEEEM, MLk, Mciale. RaWEEN, AFXrRsE,
REEIR T GVEMN G . B — R FH A S e A iA 2 aikEid 20%nF, Al ae
TR R R AL
(1) R BN SV B — 5008 B A < AT LU A9 1) FR O R 35 AN AR L R
58
(2) WA N R FH R, JE 8 BN AT Re 02 S I AR LI 4 B 7= DR
o S [ FR A R PR 5
(3) R R 0380 o b s A5 B 2 KBIE (] ] R 5 5 <o v A KO e 580 ) IR
(4) FrfHEEe a5 LB R R R B B I RS M AREA AR I SR I AT
PSRRI, AT REN A BORTEEARL
(5) Wil T, FrAEEMH B S IR E RER G, 7 ReHIELL S+
AT B R 57 5B I8 15000 77 o i i i ) e ks i AR U7 A 5 HAh L 5 50
H XL RS A AR .

2 iR E RN HMERE R
AN, AT ARAT R BB R HA 2SR

§9 HBEXHEZF
9.1 £EXHBEZF
1. A IR I 2 i R 5A R R TG T B VR & RAIE S 45 e 3 & S AR I S
2. RiLE&FRTFRERA SRR EEREREESAT
3y RELEF RGN B IR A RAE S5 5 5 ST P
4y RELNEF R iEH B IR A RAE R R S
5. TR HINTE e T F P S A 2
6+ HH EIE 2 B0 g H A SO

©

.2 FRTHCHE RS

11003k 12 W




ENSARSEESRAT LA R B R A T S 4 5 400 | B4R 5 1 R L 15

FREETVA] 74 [X 37859 5 R [ Prge 5t 5 2 O AEEL6 /=

9.3 &EFEHFR
PG 0] BIHE S HN K IR 37 BT e X i B 3 P00 N K A 35 B e B 2 ) 46
A, FESCAT ARG, RIAE A EE A Py B IR SO i A R B

A WL www. thfund. com. cn

RLEEEEARAF
—O—/N\$EH=+=H

12 T3 12 W



