EEAR=REEEAT A RB00 I SR AR T 220174 B3 R4 4

RELPIRI00TEH A RERNIEF R R E S

017 IFEF M

2017429 H30H

EETHEN: RIUESEHEFRAF

HEFTEEN: HEERRHERAH

WEEH HE: 20174£10H 26H

#
p=i
H
=



ENSAEEEESRAE FBLIPR30058 $UH 4 HR TR iE S i A HE 4001 TAE 3R FE R 15

§1 HE#RFR

R TN EF & LEFRIEAR S I R AL R RICE . R T YERRIA L
HRIE, TR B S L R I RN e B AR AN 1) S T AT

RS NI R D A IR A AR AR5 4 & FIFE, 72017410 H25H S #%
T AR ISR PR IE R DA A ARG SN, RIEEZ N BRI
WE RS PERRIA B BRI .

BB TN 2K UE LAINSAE B RS B 1 R A8 R 3 FH i 4 B 77, (RO ORAIE SRS
é*mﬁﬂo

S AN SRR AR R AR, HHE A BT R HT N

ﬁ%@&ﬁﬁ HOEEESITL R L

AR I % RER A O

A A EH20174F7 H 1H &2 5201749 30 H 1k

§2 E&mmMER

AL RALIFIR300
K4 F AU 000961
F&iatE LRI KA
EE&aFAMH 201551 H20H
T SR e < 03 A0S 0 729,686,461.6817
SRR AR TR E, 18 SR BRI 25 AT BR R 1R 22 11
i H R szt*W%ﬁMTﬁ%%m~ﬁ%&%&ﬁW

AT R M e e bR a0 T i, AT s TR
BT AR BT AL A HOH 2 3 EEHR B AR B4R 2L
R Sy IR ALk B AU R AU & R AR 4 AR
Bt s Jabm B8 B A7 e e H A AR By 1t BEAT A S 1
B, DIEHIAEREAAR FE . ARBE e ™ M 12
<z ) I BRI O 28 P AN BREER R ZE RT3 R, 150
RIS A5 B i AU BL K 3 B

Ml 45t B AR L v PR 300FE H I 35 2 X 95% + 4R AT 1 BAAE 3 | %2

H2 ks w




ERLEETEIRAT

RALPIR300FEH A U T R R R 20 1 TR S5 3= Al

(BiJE) X5%

A NBFER RS, BT RIS BT

RS AL 2 e JAT o (VD UE S 3 B8 2k et B, LU IXURS: 55 T A
mETREHEE. RS RMTnEe.

HeEHA KA G A PR A

HELEA TR UE TR A A7 PR 2> 7]

§3 EEMFIRIFMESHERI

3.1 FEWMESIR

SRR NIRRT

FEW 55T bR Wt (201747 H1H-20174E9 H30H)D
1A s Bl s 21,779,478.95
2. IR 41,171,500.81
3LV 15) 2 4 A A0UAS S i) 0.0574
AR I B A 821,182,927.20
5. IR H: & A Al E 1.1254

e 1 AW CSeHGE R R AR RN . Begtlieat . HfbioN ONE A et Eaeshlicas) ks
HASR B G HOARAT, AR 9 A ] E Sl as n_E A 2 so i (5 22 sh Ui«

2. P J MV SR IR AN E AT NN BT 5 2k 4 1) 4% T 28 ) A, e o < ) R R [m] 2 55
TEN B 5 S PR 2l KT AR T i 51 B

3. A& T 201591 H 20 HA R4

32 Wl ERT
321 AHRE RIS O R B P o i 25 1 i
W
Wk |
T e
) g | T g | PORE
e e | B | | 00 | 0@
wEe | | b
®
@
HFE="1H 5.46% 0.57% 4.40% 0.56% 1.06% 0.01%

#
p=i
H
=



ENSAREEEDRAT

FELTHR30048 B R L AL F R I 4201 THEF 3T i

3.2.2 HESEFAEMURES RIHFEN K ERRH K5 RS LR m 2R

B LLR

50%

40%

30%

20%

Doy A

10%

0%

> hJ
A 1\ }‘M A
-10% | ; .’W‘V\-l\_'.ﬁ
2015-01-20  2015-06-10 2015-11-02 2016-03-21 2016-08-05 2016-12-26 2017-05-18  2017-09-30

[— FahiFiRso0 — AVERLHIREA |

de 10 AREEEET2015F1H 20 H A 2%
2. AR, AREEEHR I BT LEGIE R & & 7 20 5E 125 L] 25K o

§4 BEAWME

41 BEZLE (BELSLHE/PNH) i

(TASE A 3 & 2B | %M
a8 i i
AR a1 memnm | e s
B TR, T
N T HE S S T TR A T 4
N TR AL 5 5L
| BEes — 15
& ;f 201744 T soratean mmxaL, mi
’ BRI AT 5. HE A TR
B,

e 10 BIAEHR H AR S48 B A AR H 3.
2. AEFF AL SCEMATIE 2 CUEZZRAL ML S BEARE BE M) BRI RRLE -

4.2 EEANXRE MW AZSBEMMATEHFLK S

A 4 12 1 SR N S B e R AR DR ) 58 EAT 1A, AP AERVR IR R B

T e & FAERTEOL .

#
(15N
b=
H
b=l



ENSARSEESRAT FBLIPR30058 $UH 4 HR TR iE S i A HE 4001 TAE 3R FE R 15

4.3 AV HTHHHA
4.3.1 AP35 EHIPAT BB
NP NPT OVESE: B G ATaMARELE T 6, RESHAERE
NP BB AP AFE SR AL, 2RISR B & 2 1Al AT DUR 2 fari o H (1
MR BEA i 8l s AEDRUE A BB AL S BB R SR ISR RN, 7™ R PAT A R AL
Frs SEATSRP A G I EEAN P28 5y o BEH e S SEAS Al B8 A S 4 045 2 A8 B e (R
I RE, PRAEA RIS 08 o 22 B 2 8] (0 TR AR AT B A LRG0 st 5 98 58 2
TN SERERZ I, S NLAT RO 57 38 S AT 9 HU & M A A o A At AR R 5
WEWIN, AR LTSGR R, RBIFRERHL: B MRS AT
D EPATIEOL R A, RIHBURHE L
DN XN S BB AL 1A 5 AT AT ML AN o BT, - BB A S A R I ) 7 (L
H. 3H. 5H) WIFRFAZ S KN &85 RET 7Tk, RRIERA TS
JE ) 57 28 5 o
AN, RIS AT HIE DL, A7 SRR AT
FFHMAMEEIET N, DTG 6 R REAPAT IR R
4.32 REZHIT AN ERUH
NRFER AT, AP AR LS, fE CrE s MRS I0E) Xl he s
FRTT IS AR EURN A TR S« RGN 2 A 55 58 S AT N AL Sy ks
SEHE AT FE, PUEMMN AR 2t ABE i
AR I, AR F] - dR S BN AR e G 2 AR [FR H R 58 5, kg 2R k]
AP BT 5 A s S W R H SR AE 5y s BEXRTAE QT RAT R Il . LA w44 X
BEAT B 55— G T FR D B H D 7 S A oy O AR HEAT W AZ AN I 4%, DRAE PS5 R &
PR IEN . RKIAIESAFAETH L TN
AT G AT WA AR K AR @ B FR S H & 2 LE R 32 5 H AT A
A2 5y S H A AT e BN 2128 5 AR s 4326 B 57 58 5

4.4 |EHIAN S HER RRAZIEDHT

AN, AR Gais PR Ry RS AR, By BE e B B0 R,
XHR B G B AR AU 3 ) 5 A A A 4 5 107 3.

201743 L, E WL TAstT, B RABLEF R, S X [ A 2 5r
LA TR, A B G 0 S 4 RFAE L 51 PURCHEME A KT o 07 S0 A A 6 < R B
TRZE ISR 2 B R G (o] 5 i RO R 2R, 2 e T FRIREAR Bl L Fia 8Os 70 A L i

5 k15 W



ENSAESEEERAF T BL PRS00 TR U AR T AE S5 H VK 4201 T4E S5 3 AR 25

R SR A AR, RIS IS R T, 4iahmé
PP S EAG AT, S AR B A A & BT AL S A5 . AEIE B BT S e
ANAT SRR I 23 24 i B ) IR 300 F A BTN AR, A ORI JEE AR o o AR AT
A EREARZE, IR BB RIS P REA TS SR B — 2 5 IR E SR A R (45
B T A

45 MEFHRNESHVSEIN
FE20174F9 H30H , AIEL 88 E N1.1254 70, AHAE A4 451 1E 16K %5.46%,
[E] H b 257 b AR UE 1 K % 4.40%

4.6 MEFAESHEATABREST - FERE BN
AR A AL A PN T B B TS

4.7 BEAXREMRET EHFTHIATIES KR ERE

AZFE, AEARGRL AR E A L B AETRVOR B B AR LT, itk
ALATF TR E A Ak BATAT R AR S e, O BRIV PREFAC 4, T 30T P X L I 2 f)
GoAn . BB, ORBR B G AT — e B FEN, SR e B R TR
DRAFFRARIK - AT SN AD 4 B 65 BRI B .6 Bt P A7 AN, Bt 4% B 5 v 14 K v
CAERR; W BOCH RS OIS 2 IR, @R IO APl . WRorm, el
P T ENEBON TR, IO BORSCRS, I EURIE R T BAORE, ST
A 2 1 ft A AT A B e Br KM@ B 1, (BRRE Wi Il RN 2 2R
R ATEsr, RN A ADBRRER, 2EREELFR MRS R IR AL tH F RS A
arads, FreLAedt i Al BUBOBURIBA B DR B AR A ML pRAS AR B, RIKS £ 0 I+ L RS
N E G D I BOE B S 1, Wil B A SRt

§5 HEAGHSE

51 EWREEHHEHR
ERERAL: KRBT

_ S MR
s i H & (I0)
il (%)
1| R 765,105,200.22 92.13
Horr, AEE 765,105,200.22 92.13

%6 3k 15 W



ENSARSEEERAT

RALPIR300FEH A U T R R R 20 1 TR S5 3= Al

2 | ReHE — —

3 | e — —

Her: fiizr — —

BE 7 X FFUE SR — —

4 | HR&ERT — —

5 | ERbATAE ST — —

6 | EANREEHTE" — —
e S = [0 ) SEN IR 5 4

il a a

7| AT E AT AT 55,242,399.70 6.65

8 | HAth#™ 10,073,975.71 1.21

9 it 830,421,575.63 100.00

5.2 HEWIREBATIW D RO EREAS

5.2.1 MEHIR BEERED #ATWARKNBREREAS

SRS NIRRT

o _ b3 T E L
e e ARME (G S
Bl (%)
A | R AR B Mk 2,096,468.00 0.26
B | ik 24,757,034.69 3.01
C | &Mk 278,119,228.39 33.87
v B BRR FOoKAE R A
D i J1n R BRI 19,085,780.98 2.32
YAIZ
E | #5k 33,575,777.84 4.09
F | #ftafmEEN 16,167,441.62 1.97
G | Bk CAEFHEENY 22,193,623.60 2.70
H | FmEfEiok — —
5 B AR AR E BRI S
| fik fEia . AR A E BHEARRS 36.882.129.80 473
J | &Rk 263,954,188.68 32.14
K | Ftr=k 38,931,207.28 4.74




ENG/ B EEERAT

RALPIR300FEH A U T R R R 20 1 TR S5 3= Al

L | AR 55 5l 6,675,691.97 0.81
M | BEEEEFFEAEAR R S5 — —
N | K] BREEFN A e it i E b 5,571,701.28 0.68
O | BRI MEEFIH ARSI — —
P HE — —
Q PARH S TAE 1,452,654.00 0.18
R A ARE AR R 8,427,201.38 1.03
S ey 2,276,530.22 0.28

At 762,166,659.73 92.81

5.2.2 MEMIR (BREED #ATVAENBRERELE

ERRAL: NIRRT

AR

RSl

~ACHME o)

B A LE
B (%)

PO NI 014

w

KAk

39,793.60

0.00

lpEA4

2,670,021.01

0.33

1. #0Tg. BRAR S K A = At
A4

L

bR

26,385.45

0.00

AZIEIEH S A ATHEEOL,

25,571.91

0.00

IT|O|T|m

ERERIE L4

= EAE . BAEAVE BRI S
b

17,468.03

0.00

etk

Pl

AL AR 55 ik 55k

RHABE FEEAAR S5k

IKA L IAEEAN 2~ Bt #

OlZ|IZ|r| R| «

JERARSS  ABFERI A AR %Ik

% 8



BN RS EEERAT R IRI00FE KU AR 3T 25 B R I G20 | THE 5 3R AF IR 4

P HE — —
Q PARH S TAE 115,299.99 0.01
R Ak ARE AR IR 44,000.50 0.01
S 2y - —

At 2,938,540.49 0.36

FE: BT IERUs O B, BRI, RS QEZRUAY:600666)  HHIARfr GIEZF
AH5:002129) Wi H e f S A RS, AR R AR CRIFD

5.3 JIRIEA SMME 5 ST E LB AT+ 2 B R R R A
5.3.1 FIRIEHBFHE A SMME o S B E O /NP BB +48 BB B B 4
SRERL: NRTHIT

o . e | RS
FPg | BEAE | REAR HE (B ARME o) G (%
1 601318 Hh S22 763,249 | 41,337,565.84 5.03
2 600036 AR ERAT 726,747 | 18,568,385.85 2.26
3 600519 el B 35,331 | 18,288,738.84 2.23
4 601166 PolVARAT 878,200 | 15,184,078.00 1.85
5 000333 KN EEH] 318,862 | 14,090,511.78 1.72
6 600016 RARAT 1,665,829 | 13,359,948.58 1.63
7 000651 ¥ 7 HL AR 339,176 | 12,854,770.40 1.57
8 000002 Ji Fla 479,619 | 12,589,998.75 1.53
9 601328 ASWARAT 1,936,036 | 12,235,747.52 1.49
10 600887 EaEllivaris 428,429 | 11,781,797.50 1.43

5.3.2 BURBBEHE A SOYME A EE B 3E B KM BT T4 B B R A
SRR ARG

o \ g | HEETE
s | B | BERARR | HE (B | antiE o ] %)
1 600666 B i 60,965 |  1,201,620.15 0.15
2 002129 IRty 105,534 869,600.16 0.11
3 603882 S 2,763 115,299.99 0.01

9 Ul 3k 15 T



BN RS EEERAT R IRI00FE KU AR 3T 25 B R I G20 | THE 5 3R AF IR 4

4 603106 TH 4R 4> il 2,786 84,025.76 0.01
5 002900 =K 1,983 83,087.70 0.01

5.4 MEWIRIEGS RS RPAFRRAE
AH G AR T HIARRFFA 6T

5.5 MEFARIEA SO E b2 & 5™ 5 H LB K/ EEFF AT LA BSs R A 40
AFE AR WIRAR R 657

56 WEHIRIELA RME ST /AHE H IR NERFF R BT 48 B SCRAE S 3 5
44
ARSI AR IR AR B B SCFFIESR -

5.7 REWIRIEA SRME 5 ZEE T #E LB/ DNHRF T LA e BRI 4
AREAMERRFFA SRR

5.8 REWIRILA SOHE 5 2B rE FLBIR/NHRFF B R T4 AUIE S 38 B 40
AFE AW WARRFFABGLE

59 MEHRAESHENBILHRIZ 5 F RN
5.9.1 MEYRFE SRR KB BRGNS 28 B 4
SN NRMTT

FFEE CL| B4mE | ariME®

‘ x
e R o) # L)

JRUSE i B

N~

I3

TRAE I 1% 4,
EHEFRE RE SR
IF1710 PR3004H T 10 11,532,600. 82 500.00 ﬁkﬁ%ﬂ%Ezo?fi

17105 %) 00 10 A 1 HEZHAT, 11
RARAE 4 4% A 1 )
T4 M5, AL
& 2% BE K E AR

£l
B U KB e

%10 1 3k 15 W



ENSAESEEERAF T BL PRS00 TR U AR T AE S5 H VK 4201 T4E S5 3 AR 25

H, T B
SAEWAE 5 HER
PRI, T MR
BRI, TR
BB 5, BIEEK
%2 5 H P #8457 F
¥ 4 SE N HE 45 3
[0 1 46 30 0% % Sk A
Y HEAT ¥ 50 £ 1 25
R, AL AT IR
I A2 5 10 B IR
AL A1 3,
SR AT M IR
B i 9 7 4 1 3
S R TRE,
I FLIR 226 i + 3 1%
B 7 7 g 0 5F 3 4
A [ B3R A A AR
P, Raits
FELE AR
AN RMEZE SRS E T o) 82,500.00
AR B A s (Jo) -51,840.00
AR IH B ¥ Bt AT A u B AR 3) (Go) 82,500.00
5.9.2 AEEHHE B HRRBTBHE

RFGHIE S AR I 0T SEN R B B 2 4 2 A F D 11 % o B0 36 ol 2 4
HEWN AR XS, BEHE B 5 78 SR I S 47 5 R FH PR ) SR, — & PR ) 2
GHAE R R O EA R ) R &P HIE HRI E IR B TR IR
HEFA TR IA TG 2OUMA 7 15 017 1 LLA9 AN BE ke 1 95% 0k 26 ik 4 2H & Hh ik 52
Bhr. FREMHR IR 02 Zy i B vp A 10 i 4 [R) H 20 SR A R B B B FE

RIEAFEGH IS EF . RRIOE KT E. BTG LU 11737778 H 0 ) 2
fih b, 2564 I FRGIRE TS0, e B B ORELZE 20 & BRI PR o 28 A ORAEL ) SRR
— AN B FR AT M AT M BGE BHA H A2, EIIREEZ). #%IBAC 5 H A B R ),
CEE RIS IREEA R 2 H IR & M sl k. M Z2 R R R S SR &, &
FE0E H R B A 23 T -G A R 158 &) RS BB ORI H 1. 340X T 22 H 1

BeARiite, WEEL T, &BMASLALH BT 6, REsaitirisl.
#1115 i




BN RS EEERAT R IRI00FE KU AR 3T 25 B R I G20 | THE 5 3R AF IR 4

FEARR MBI Hy I fE T, A sy (R R &2 5 RARITEL
SiAasl) 5 Lk E g R 5L B A (. Cop Rl s 2 s ey o (b
ERUATE G I E IR E S BRI 58 BINE) M, UEBMREAEEAKS
SR, TR A AT 5 R R

510 REHRAZEEST T E R 5B
I AR AR ARFAT E UL

511 BEAGMEME

5111 FMEMARKAZSHERENIHBIEFRRT EEBREERIDLRAE, K
RIER S H AT —EN R B ATTEI. LT,

5112 EEREHEI+HKRE, WAESSFAMEFEREEZARIBE.

5.11.3 HARBEF=HI Rk
GRs. NRMc

75 S FR il
1 | A RIESE 2,574,906.96
2 | MIUSIESRHEH K 696,837.01
3 | RiBeR —
4 | BIYCR]E 11,562.82
5 | MEHCH K 6,790,668.92
6 | ARSI —
7| SR A —
8 | HAh —
9 it 10,073,975.71

5.11.4 MERRFFH B9 T3 1A ] 3 3 £ 5 B 40
AR FE G AR JA AR AR AT b T B A T 3 4 5t 7
5.11.5 #R&EHARRT T4 = A AE T8 32 FR 5190 A 1 BH
5.11.5.1 HRIBEAXFRT 14 B P A 7ETIE 2R 50 i3 BH
AR FE G AR AR AR HOE AT+ 4 I AAF AR T 52 PR o
5.11.5.2 BARARR BT 7 F1.48 B T2 P A2 AR AL 108 52 PR 175 450 e B
SR NRMIT

12 T3 15 W



ENSABESEESRAT FBLIPR30058 $UH 4 HR TR iE S i A HE 4001 TAE 3R FE R 15

o | merm | pman ﬁﬁ%@%%m \5%@%? ﬁﬁ%m%m
ANfRE (T | EHEEEET (%) Wi B
600666 L §e g 1,201,620.15 015 | E KT ™EHH
2 | 002129 HER IR 869,600.16 011 | HKFIAH
5.11.6 BEHERE FERHALCEHR TS
HTW&ERNPER, 5B S G0 [ ] feff e R 2.
§6 FRAESHHZS)
B
i 5 B 35 4 47 00 i 0 698,496,622.73
i 55 3 1 1) 2 4 R A 47 556,500,077.95
P R A A T < B2 [ 4 0 525,310,239.00
5 AU 18] 5 4 4% 40 A2 30 43 300 (1 B k2> DA™= 4 471)) -
i i B HH AR 35 4 47 00 i 0 729,686,461.68
T SRR BB A N S (B e i e R A
§7 BEEEHNGHBEBERERBLEESEN
7.1 BEEHNFHEESENTRINHEN
B

e I BN AR S < 3 20

19,190,331.77

S SR SN FR N S A7

T T YT B0 1) I /B [ ]y 450

T RS B R B A T S0 A0

19,190,331.77

S WIIRFFAT AR &M #LE e S0 ELLs] (%)

2.63

Vi S I B0 e N s B [ 73 B2 e et A 80

72 ZEEHEANEHBEERERESEST S AL
ARG RS E AR HEA R R EAEE,

§ 8 MEFRRERBESRER SR HFHR

13 W 15 W

Bfr: Ap



ENSAEEEEGRAT

RALPIR300FEH A U T R R R 20 1 TR S5 3= Al

FEA AU
#

FEA G
B A
R

i)
WU

KA
B AR E
EA1

RS F K
WA IR

10,000,000.
00

1.37%

10,000,0
00.00

1.37%

=4

# b |9 b

W BN | =0 o
e
48
P
A

| b | B
Sl d Rl

op
:ll—/

10,000,000.
00

1.37%

10,000,0
00.00

1.37%

AN,
HIE DL o

§9 RMEBERRNIMEEFE
9.1 MEHA B —RHEERFESHBLHIAR BT 20% K 1F L

AHEGRIIR - BREFAERE

9.2 RMBHHF RKHHMEESE L

AN, ARG ARAT RN 5 oS A AR 25 S

10.1 E£EXMHFEF

 IEWINAESR

o o1 B~ WD

10.2 ik =

SE I 30 R B A T

v R FEIE 2 R A A SO

WA L 55

§10 HEXHEZR

v P EIE 2 R 5L R 3004 £ Y Ak kS TUIIE F7 4% B
v RILIRS00FR B AR UL TR I B Ik G i & B[R
v RELTTAR3004R B AR sUIE T B B AT E X

v RALYIR3004R B A AR SR BB Bk S H 55 U W] 45

AP Bl I AT

G2 2 JIPELS

KTV 74 [X 37859 5 R [ Prae 5t 5 2 D AELS /=

14 T 15 W

& B 120%




ENSAEEEEGRAT KBR300 HEHUR R AB I S 45 ¥ 0 420 1 T4E 28 3 P 25

10.3 &EPHFR
P 0] BIHE S H N IR 37 BT e WX i B 3 P00 N K0 A 35 B e B 2 ) 46
XA, S TR G, AR A BRI ] A B R ST i A s R E A

o] MGG www.thfund.com.cn

RLESEHEFRAF
—O—tHE+A=tNAE

%15 T 3k 15 W



