RiLFERARESRIESF R EE
2019 B 1FER MG
20194E03 H18H

HEFHEN  RLESEHEERATA
EEXEN . FERITROERAF
HEEH HA: 201942045 19H



RARFRAR G RS B R 2019 SF 5 1 LR

§1 EERR

BEE NN E FH o E B ORIEAR S R R EALE . =S PRI L
RN, H AR ESEYE . R AN e BV A AN ) R % T BT

BEEFENPERITIRM AR A A RIEAIL S S FHE, 720194204 H1TH B
T ARG F IS5 FR bR IR E R R A SIS HENE, RIEE N BN ERE
O, R P VERRE B RN .

FE G T NGRS DO EE . B0 5T 0 S 0 B AN IS L 4 B 7, (HAIRUE 2
G EHA

RN G AREHARREIM . $T A K, B0 E AR BB BT sk m
AR AL G I FE S5 B 15

AR IS5 RER A H .

DRI A I 4 28 — MR A SH RIS, a8 TG00, JoiEIE M (O TR SR 2 4
[FE TR L) O TR SRS S IS E LR AT TR, SO PR R IR R S A8 5%
PR, AFEE T T20194E3 A 19HBAR S - E LT .

AIE I EH20194-01 H01 Hi2 £ 2019403 A 18H 1k

§2 EHERHo

7 KELRFRARE

Eﬁ

F A 002432

eI 3 ARG, P P 7 etk

aabdbdbadks

&
&
&is

SAEFAERH 2016403 H09H
75 BHR I 44y B0 2 A 12, 204, 002. 0445

FEP R B TS N, ARl BER S
RS I E, SGalRidatr
RS, 13ROI A B AT NSRBI L 551
PR HE A 2

B H AR

A H K FE E EL I & PR A SR BE (CPP

I, Constant Proportion Portfolio In
surance) , X% =R E i AE A EA R 4
P, BSR4 A AR SRR Bt 7
5577 R BT L, ORI T B R
K ett. RN, A AR )
EFETT I HUARS e AT 10, Py 2
SRR m R R M. AR S, A

21



RARFRAR G RS B R 2019 SF 5 1 LR

EAEra 97 SO NS W 1 N
T M AN RS, B 77 $5 B SRS

Mk g e A =FEIERAT AR R (BiJE ) +2. 00%
REGNRARR G IS, & TR IR EE
HH PR AR RS i o, 9 R AT ST 2
THEERE G ERA KRGS, w1

PR YA 2t s ik MR G MGTF R G TR FH R TIRA
B G IFANGE TR B AR A B R AT BUAF K
Kb, RAZEEAERIRTE I N
AR AR IR U

ReEHA KELFEEE A RA A

HELEN S HRAT et A BR 22 7]

B RIEA R = Uk AH DR A B0 A7 PR 7

3.1 EETEIRIR

§3 FEMFEIPMESFERIN

B NRMoG
FEG S WA (20194£01HO01H - 20194£03 H18H)
L A B S B s 2,897, 831. 89
2. A A 6, 756, 340. 89
3. DAY 35 35 4 A A S A 0. 0075
4. PR e 5 1 H 12, 344, 594. 28
5. JAR & A E 1.0115

e 1. A O SEIGEESR I S ARSI . st

N (L NI /A Wi

gl ) FHERARSC 3 R BAREL AR A 2 S ai i et n_ B 2 Se i E AR i

2.
S

Il o

2. Frid e SIEis AN TR NNWEE 5 2158 W (B, el am
FROGIE A 2545 ) , TR AN B Ja SERRI s /K- BAR T B 41 30
3. AFLAFET20164E03 H09H %%

3.2 HERERIN
3.2. 1 ARG HESH TR ENE K RIS RIS L I 28 28 1) e
G e ?ﬂ@%@% b 45 bl A JE v ﬂﬁ%@%@%é O | @
KHEO PrifE 2@ lh§ESE) KR ZE@D ® | @
k= 0. 84% 0. 02% 0. 89% 0.02% | —0.0| 0.0

3




R SR T RAR A5 AR S DR B 4 2019 AE 5 1 TR

A~ H 5% 0%

3.2.2 BHESAFAERURES RIHHER KRR REE RS LBl a0 %
BN LR

FFFRFRABERAES RN HEE KRS VA RE B R E R A
(20165:03H098-201903A18H)

2016/03/09 2016/09/06 2017/03/16 2017/09/14 2018/03/21 2018/09/17 2019/03/18
— FIFSESSANISREES — UalEES
1. AEEAFT201659203 H09 H AL
2 ARG IAN, AT SIS TS B LA B2 4 B TR 240 1) 45 20 L 3 22K

§4 BHEAWE

4.1 ZESLE (RESEHPNA)

(EARFEERIFE | E
SR | 75
M .
e o | i | ke
H Hiy | &F
PR
5, THEEm+. JHMFE
Jo1e A A 2
g | PEEESRE KA | |17 | W, RS
FIESEZS S N GRSy A | AR PR, YAl
s WEZF o w5t 27 S AT 7T
2, R SEHAR

bt
IS
=il



RARFRAR G RS B R 2019 SF 5 1 LR

NIV AR R = e

M, PEANGEREEE
P 2> ) 1] A s 50 e A%
BT 201 14E7 HAE N
W NN

B, Bt 2007465
AR L], FEARL
AT FC R . =R AT

> ¢ 2016 D 3 \
e PN e 403 |13 | AL REEEE A BEALE
& T 7 G| B, BTSRRI

RS WEFC
e aagsia PSEASEINE -
Erez i VIFSIETR

e 1L e PRI H Oy G A R A .
2+ UEFF AL SGEMAT I B2 GIEZRAME AL N S B B BT M) AR SSHE

4.2 EENIRE A AR S E R TS 15 0L A B
A 4 22 8 SR A S e B R AR SR ) S AT 38, AMFAE RIS I SR B
&G FRARE S DL .

4.3 A X GETUH
4.3.1 AR 55 B RIPATIE R

NFPEBHPATHE AL BVE— W RTFEMARGEETE, (RESAA7EE
ANFRIFR B A PSR FBR G, 25105 BR A& 2 (347 AR 33 fani% N H 1
MR 55 s FEPRAIEAS B0 20 A B R R SR AR ST PR R FI R, A BT A LR
J¥5 SATEEH A Gy R A28 5 i BL i s s SAS [R5 3t A & 4% 515 L 0 B R AR %
HIRE, PRIEAFE R A G EH 2 [ 1 ERKAEA TS B RAN ERE S Insaxt 5% 48 5
TN IR SEFERZ I, B S R A8 S0 47 o H R 3 R o DA A R 2

WEWIN, AFAVPZGETEERLE, RBIREEL; 5. WIS AT
Gyl EPAT B O R AT, RHILFE .

AN FIE R SR AW A7 AT IR AT, S &3 4L A AR Rl & 10 (1
H. 3H. 5H) WA SN &5 N RiAT 7T, RRIERATZS
G FH) 5 5 22 5 o

RGN, AR HIUE AP 5 E RIS, A F TN SR EAFERIEA AL
5 SRR R IIEAT N, A VA5 FE AR PAT IS DL R4

4.3.2 RERX T NKETH

m
=



RARFRAR G RS B R 2019 SF 5 1 LR

NRMNVEBRAT N, AR BRRAL G, HlE Cri sy AR S IMNE) Xl fe
FRM TS ATRESEAA TS W RE IR 2 Mk 5 28 S AT N S H A Sy i
SHE KR EAT FE, USRI S A S it

ARARTE N, AR [F) B B R A 2 R R H S i se 5, e Ag 2R 1kl
e EA QT2 5 A s I R H S RIAE 5y s BEXRHAR R ITRAT ISR Il RAA R] 44 3
BEAT R 57— i b FR I 0 R I T SR 73 B RE AT S A2 A 9%, RAE D A RAT &2
ARG RN o RRIUA T GAFAE T HE L AT

AR AR J A AR A [R]— dk  BAN [R] ik S A 5 22 TRIAE [F) — 22 5 H A EAT S I+
A2 5y J H A AT RE-S2 BN 2158 5 FUR 2 432 FR) 572 22 5

4.4 REHINESHIBE B RS EDHT

SR, #2019 5, LA MTIE 1, (ERBUG S SR T EEROR,
G REGRSCEE R, MTEEABUF RS KBGO 2 N e ls, 1imxt
T RS HAE IR . &5 AR TUH I 2R .

WAKTUR A Pk, EER BT AR DR, EANE2H ILRZ 5T
GRS, T AE YIS CPTIE BRAR T UM o

BURTJT I, 2019F BURI RS AT IE R, H /SR E Y 7K, JisREid 5e miEk
FALFHLH], IF H 2018 SE B B HE tH 0, Rl KEBCRSEERTH &, WS
F4vt.

M, VARG R AT, 2300t T RS el 5T Tl e
FEEE, 3SHMm BRI RIR G,

HI T RGARERA T3 A M8 RialE,  BOSEAT 2 B0 bt AT 78 70 (i sh 1tk 22 HF
ANHERS, T A N R B 7 5K

4.5 |EWNESHKILSER
HAE2019903 5 18H, ARIEEMEIFENL. 01157, WE DB BIHEH KRN
0. 84%, [A]HAMY &7 bl A i vHEHE K N0, 89%.

4.6 WEMNESFEANLRESHT - HEREHH
AR S A A R <A PN TG L i B T

§5 BEALGHE

5.1 MEMREEHHEHR

i 3 4 L B I LR A

FPs s & (o)
(%)

1 A5 % - -




RARFRAR G RS B R 2019 SF 5 1 LR

Hrpr:

HEIB

[ e WA 43 %

Hrb: %%

ﬁﬁi%ﬁ%

ﬁ??jinﬂﬁirL

7

%E¢T¥?

SN

19, 923, 979. 30

98. 77

8

248, 072. 46

1. 23

9

20,172, 051. 76

100. 00

5.2 MEMIRZITI RO ERTAS
AT AT HIARARFFA IR

5.3 WMEHIRILA AMME HEEST = #E LBIRMHEFRIRT 2 R RS R 4
AT ARG IR AR FFA WSS

5.4 MEMIREF S MM RNGFBREAE
AIE A IR ARFFA 157

5.5 MEWIRELA SRMME 5 B F 7138 IR/ N HEFF B BT L4 iR 3 R P 40
AIEEAME AR RFFAH 557

5.6 &KL A RME GESH = E AR/ MHEFRIRT 42 B SCRRESF R 5%
A

AF G AR T IR AR I B SCHRFUE ST

57ﬁiﬁiﬁAﬁ%ﬁEE%?P#@%MX¢#§%W£@%&E&§%%
AT ARG HIARRFFA 5t &

5.8 MEHIRILA RME HEE T 13E HBI R/ MNHERF B BT L2 BGES K B 48
AT A IR ARFFA BGIE -



RARFRAR G RS B R 2019 SF 5 1 LR

5.9 MEMRFE ST R KBTI 5 18 0L i I
AH G AR IR AR R B B2

5.10 REWIRAZE ST K E AR HF LT
AT G AR IR AR R B AU

5.11 HRAEGHMEME
5.11. 1 AREFHARKAZSRENIT 2SN RTEZABBRE I ILRIFE, R
ROEHRERE BT —FENZRATET. &0,

5.11. 2 AEEGHFREMRFERE, BAFETRRE KT+ BEF i HZEE S FM
RE L A B IR O o

5.11. 3 HARBEF=HI L

Fe %5 &% )

7 HARIE S 73, 535. 45

ISCUE S K -

2SR -

VLY@ IDSY 174, 537. 01

ISZHAT R R -

FoAt TR -

HoAt -

| NS~ WD

&it 248, 072. 46

5.11. 4 MEHRIFA WAL TR o] B e 27 B 4
ARSI AR IR AR KT AL T H B ] e i %

5.11.5 REHIREI+5 B = AERIE 2RI A3
AN FHE G AR A AR AR A 2L

5.11. 6 HFEAGIREHERFHAMSCFHIR IS
BT IAKIR ], 2B RS & T 8 T BEAAAE R 7%

§6 FHRAELMDEHLE)
BT
2 W) 2L G40 AU 963, 029, 109. 41




RARFRAR G RS B R 2019 SF 5 1 LR

2 A3 7] F5E 4 50 HR 4y 5 -
J: R E A R TR 3 4 R e [m] 47y 0 950, 825, 107. 37
5 BHATE] 3 xR sh i A (&b LA
14 _ » i/ﬁ\ﬁ” )

e HHHA R 2 4 B i 12, 204, 002. 04
VA - R [ 3 R e 4 B L Ay

§7 ESEFHANZRERRERRAREESER
ARG WIARA S IS B A e R A &,

§8 HMBREIRNIMERGER

8.1 EHIN BB RE A ES B IR B BGET20%5 % 5L

A N S S ARG L A IR R A S 1

SREES
S
ER1IBN
B WA B FH ) 473 3 R [ ] 473750 SRR %0 5t
EEBN
0% Ff
[i) [X 1]

Sk o N R
dn 3¢

201901
1 | 01-201 200, 004, 000. 0 | 200, 004, 000. 0 - )

90312 2 2

B | ooy | 300,006, 000.0 | 300, 006, 000. 0 . .

i 90312 2 2

201901
3 | 01-201 290, 069, 600. 2 | 290, 069, 600. 2 ~ )

90312 4 1

77 iR A

HeEHNRKERER, LR VElE. BN, AR, iR
WH G R R E RS G AL B BGE I 20%, o] B8 3 B e ] 3=
B

(1) o R A g BN FO VI B B0 B 3 15 A ik < A0 L 451 ) R ) S A R A PR XU

(2) Wi T PA e T Bt A rh e (nl, ik A8 PN W] BEJC ik S IR AR B <0 B8 7 LA S IR [
HAR [0 AU 5

(3) FFAT 2 A0 7 bR e O30 B8 3 RBUE (] v 55 A 92 e (B R MR W 3 ) XL 5

D



RARFRAR G RS B R 2019 SF 5 1 LR

(4) RS AL LB BB 7 AT R e A ARSI R H AT R R
PRI, RTREAT BOR IR TEAL

(5) e fE Ol N, R e MG B R IS s s KERE RS, AT DLESE N+ TR
25 45 B 7 44 (B T5000 73 e 1 T e (14 2 et gz A1 U7 3L 5 ot B < 5 JF i 4 Bk 4 5 [ 4%
P o

8.2 WHBHE I RNWIMEEER

KIREYIN, AEREEHE MR YR, Samintil, AEeTai Gk
TIRERS: ARSI g (R TR T RS SR S e B (RN LA AT IR B, MO AT S IR
g ettt ik, AESRRYE (EeaH) QRGNS FEEREF, T
i AT RS M AR A ARSH W BAERIES WA EE BN T20194E3 J 12HEHR &
BAP N (RGLIESEEARAF R T RILFZRAR GRS R AL e &
AL I AR W TR EREF A S

§9 HFEXHHER

9.1 FEXHFHER
Lo A R et R 5A SR = ORAR & ROIE IR B B A e 53 R 1 S AF
v RIMVRERAREBEF R GRS SR
v RIMRFRATR S BAE R 5 3 G Tl
v RAVRERAR G B BRG]
WS WIS R e R L 9ER K I
v R EEIE 2 R RE 1) At SO

S O W= W D

9.2 FBUHR
RAETHR Y [X 37518595 K iE: E PRt 51 o D AEEL6 =

9.3 BHHR
BEVE 4 TSI 4 AT A 5 T B I SR ST N I A 0 G 90 1 i 4
SO, FESCRTTAG T A R ) A L3 S S R R E A

NEI GG s www. thfund. com. cn

R EESEEFRAF
—O—ENA+LH

5105




