ESAZ=RRARan AL ST 2017 B

RILZRER TGRS
201 TEBIFEREMR G

2017403 H31H

EETHEN: RIESEHFRAF
EETEN: PEIRSITROHERAH

WEXHHB: 201742045 22H



ENSABESEEERAT R R I T T M 4201 T4 | T R 2

§1 EERR

R EH AN E R & LE R RIEAR S I R AL R ERCE . M PRIR
BCEE KRR, T L A S . A MR g M AR R AN T SO ST AT

BEFE D E TR RN A IRARREA RS G FME, T201744H18
HEZ T ARG P S Fabs . (HERIMFHR R HEGIREFEANE, RIEEZANEA
FEAERE OO 2T R Bl R IE .

B BN R U DLSEE L B 51 0 R ) A B A E P R 5, (HAVRIIE
Be—EmA

RS AEWGIHARRILAREKD . BTE XK, BEEEE BT
LA 2 5] 132 AR 4 R HE B U B

ARG M5 ERR G T

AR HA2017TFIATHEZR20174:3 31 H 1k,

§2 HEL&MIEMR

Al KoLz =

He TR 001529

Y (R LT

e Ciley Ve B 2015406 H25H

55 HAK FE S 0 B A 28, 518, 181, 368. 7417

s b FEARFEIE & WP MR KB A S i sh MR RT3 N, J1 %
ST O 25 R R R A5 R [ 4R
AT SR X AR 2 AR S B T, SR BB A P
IR A PR 2 1 N I s MR SRS, R R M br

TR A FE B M 738, e o i A 4 b T HL AR AR A
FE2 il RS A GRUE S B 1 ) Al b, 43R A3 A2E 1
P ETE

b4 b e v ARG AR AR (BiE)
AEEG N TTGES, B TIEFHR SRS TR

JRSE AL 7 AR AT B iR, P A XSS T e Bt & RE
BB G K R SRR 4

24k 12 0



ENSAREEEGRAT

KL A ER MM HEE 201 TEF I ZERE

FEEEAN KoLK G E AR A A
HELEAN Hh R R AR AT AR AT BR 2 ]

3.1 EEMFER

§3 EEMFMIPNESFERI

. NRMT

- E iR

AR (20174E01 H01H-2017403H31H)

1L A B s P et

154, 443, 117. 99

2. AR

154, 443, 117. 99

3. IR e B HE

28,518, 181, 368. 74

T 1 RIS TFA NNE B ) 2 6 1% 9%
2« AWCSH iR A RSN . BB . AN (A& A etz shiias) 0k

R BHEHIARE AR A 3] 2 Sl st in_EA 2 se i (i A2 sh il

HIFIE Mgt &

KR MERAVERZF, i, AR EAShN a8, A O S s A0 A B ) 4 AR 45
3. A4S R A20154E6 H 25 H A A%

3.2 BE&HERI
3.2.1 A4 B S B (i 25 6 2 5 IR N 458 e i 28 3 1 e
Wikt
gt
EYTL B
\ o
B fig e E%g Wa% | ©-0 | @0
o W | | e
®
@
HE=1H 0.9408% | 0. 0006% [ 0.3381% | 0. 0000% | 0.6027% | 0. 0006%

T ARG e A% H 45 8t

3.2.2 BHESSFRAEMCIORES R THHMEWE R KIS RS B R

RZHI B

#
w
p=|
B




ENSABEEESRAT

KELZ T E R DT HEE 201 TH 1R R

4.5%
4%
3.5%
3%
2.5%
2%
1.5%
1%
0.5%
0%

2015-06-25

~
f/
e /
o
/
;—!“f
o ~ .--"'"'"F#
s

2015-09-25 2015-12-26 2016-03-27 2016-06-27  2016-09-27 2016-12-28 2017-03-31

|— RihzmE — WG|

1. AREAFET20155E6 H 25 HARL
2. A IAN, AFE S 1% T B EL)IA B3 & A 15 20 58 1 2% T EL 451 25K

§4 EEARE
41 BeZE (RESZEIA) i
(A K 4 O 4 2 TR | TE bt
wa | ms i
TR | Seam | kR !
5 i, FiT
- ey s
FEWm AP N AL EE
g | Hes -
R g 2015406 7 S | oorotps B A AT,
° A 4 7 S W 7
S

E: 1. ERER OSSR .

2+ AEFEAL IS SCEMTI 2 GIEFRAL MO G SR BEIMED) A SGHE -

4.2 REWNFESEIFEAFEHL R
AT G5 SR A LIk 5 & R A SR 2008 BEATHRAT , AEAEERIE L AOR
JEAT R A R A VE 5 DL o

4.3 AVPXHETHH

4.3.1 AP 55 ERIHATH L

=




ENSABESEEERAT R R I T T M 4201 T4 | T R 2

PP G IPAT IO @G — T M A MER TG, RIESHER
BN PRI BE I A PR A SR AL S, SRS B AL A Z B AT DA ik
H B AL 5y i 2l AEPRIES BB G BT R AR AL E (RIS, TR AT 324
HHLEEF s AT P G I AT 5 o0 B B A FRR A SR BHE BN E
BRI RE, PRAEA R0 4 A 22 B2 8] B F R AR A TR 55 B A RS s N s
MR A AT NI M RERZ I RE , S0 R 5 W58 5 4T 09 L P AN 3 B DA 4 21

.
=

WMEHIN, AFATRGREFIEERE, REIFEEI B BRLS AT
Lo HFIEHATRHOL R G, RIS HE RO

DRI B G I AT AT MR, o5 3 B2 A AN R Ta] i 1
(1H- 3H. 5H) WA Z MM &85 R8T 17Tk, KRR AT
A2 5y SR W B 5 52 5 o

AN, REDE R AT SRR, A7 SRR AT
A2 oy S G HINIA s A AT Y, AP A S il B A B PAT 1 DL R 2
4.3.2 RERZHIT AT

NRNERBTAT N, AP A S, HlE i o MR G IME) X nlhe
REFEWTTIAMHME . WTRESBA LTS RGN 2 41 5558 54T N H AL 5
Wk e W B R REAT A€, UEMINLIR A% L 0 AT AT 42 45 it o

ARARTE I, PR AR ] JE s BN [ 2 e A Z (B A A S 052 5, 7™ s 4
FRE BN 2152 5 AR 2t Fris (19 R B A1 52 5 5 B0 LA R 44 SCBEAT [ o — 2T
Sy V0 1 B g ST 43 BC I R AT B A AN A, ORIUE S BC 45 AT S A28 5 5N . R
RIUAIEGAFAE T H AL TN

AT AR A AR AR Je G BN R B 1 5 2 TR A — 28 5 H A IEAT I
71 A2 By S FLAL AT RE-S2 BOAN 23158 5 FUR) 2 4 2 1) 57 5 52 5 o

4. 4 REWINE SRS KB B IED AT

20174 %, LUFEAMESE I3, afrshftdt—Pnek, @i KR
T KDY TPPT i T S H N P b, (HAZCPT i T8 dh A R DRI,
FR1A BT RN R 2 A, BRI RS, WKL R . BRIy
M, SMBGRIARNE T 548, RATPRIER BRI BemJyim, B8R hixE
AT IS ZNAEPATE, HEEh RPN, filirim, EECRICR . RATIR
BRGNS T, BARERD TS, WK R T RFEERE .

I GG N, RIEAE B S WR L TN RO E, £ tRiaitt
JRRSE (R i, x5 FH USRS XU 14T 1 AR S 2], I HLAE B8 Sk A i s AR

5 W k12 H



ENSABESEEERAT R R I T T M 4201 T4 | T R 2

WAt Jm LA m Al A s, JCHAE—ZEER, KA, BURAECE, (T4 5 H B,
TR T U AR R LBl FERE N R AN, AR A NFA AR AL T Fr4k, Fadf.
A BRI
4.5 MEWHNES LSRN

BR2017T3 H31H, A4 ANH A A E I 25 % 0. 9408%, [A] MY St b e i 1
25 N0, 3381%.

4.6 MEWNEESFA ANLERESH T HERE B
AR A AL A PN T R B TS

4.7 BEANERET EFTH IATWAES K ERE

JEER201T4E %, BAT N —FERRLTF SR A, Ja sl MEsZE. e
7T, B ORI, AR GG SR T, SRR IR B
SR, PR BCRIARNE R, ARG A Ve i U AT B iR . X BT K
A ARG A R MR, BRI R R T 5 BRI P T, M
CIE a5 AL 2

RO NS L, ARSI GRS TR AR P R PR, RIS B SRR 1T
P vl s @ AR K= 2 YE 0 S AP B N T e T P e - 2
TRAFH SALFT RO EAL |, AU IE B G ok R BbL &, kBN A NG & &
i e o

§5 BEAESRSE

5.1 MEFREEHRAEHNR
GHERA: NRMIT

N 3L B AL

75 i H & )

1| EE s R 6, 135, 541, 617. 31 19. 77

Hrp: figs 6, 135, 541, 617. 31 19. 77

B SCHRIE S — —

2 | EAREEHT 3, 508, 478, 422. 72 11.31
o S = 0] ) SN IR 4

e } }

B
(o]
=
B
N
=



ENSAREEEGRAT

KL A ER MM HEE 201 TEF I ZERE

3 | MRITIEF MG B4 &1t 21, 215, 473, 792. 57 68. 36
4 | HAREEr= 173, 456, 993. 12 0. 56
5 &it 31, 032, 950, 825. 72 100. 00

5.2 WGBS EIERIFE B

SRR NIRTIE

¥ 5 i H ik B EHE LB (%)
1| s S N A5 57 [ e i % A2 20 3. 65
o S R 0 i % _

o) i H e ﬁﬁéﬁa{%ﬁ?
2 | WA IHAR AR 0] ek 0% SR 2, 502, 496, 545. 00 8.78
o S R 0 % — _

Vi AR5 TP 051 55 [ D R 3 A 0 o e < B 7 A B9 S AR 2 390 A B 52 5 T R B AR o e <
PR B T o e TR e, REHRBINNY AT ) W25, B

ARNEE S H

5235 1 151 ) 3% < AR R o o < T 7 45 D 20% ) 4 B
FEASHR T I PN AR B 110 T 3788 <5 (01 57 I [0 A ) 8 < AR R B I B8 7 1 R 20%

5.3 EEHBEASTFIIFRIRIIMR
5.3.1 RERAGTHIRKHRELSFHL

i H KA
R IR B A - 3 R IR 75
R IR BT AP 3 AR IR e e 1 102
R IR B2 AP 3 AR IR B I AE 69

REHARRE A E-FERAR R R 120K 50 5 9
WRIEA LT Mtk &G A RINLE, RGBT E I TR RIRAE A3 5 HAA
120K . AMWEGEHA, AT eGP RIRMIR AR KA B 120

REITEDL o

5.3.2 REMRBEAEGFHRKYIR A B

7 WO 12 ;W




ENSAREEEGRAT

KL A ER MM HEE 201 TEF I ZERE

P9 A IR

FBR B 2 g 1Y
PAFERTEES] o)

A HIPR B £ o 2 4 B
FAFERILEE] (%)

30K A

17.51

8.78

Hrp, RS 397 K
(17 B A A5

30K (&) —60K

18.73

Horbe RIRAFSEIE39TR
R Bl 1 5 At

60K (7)) —90°K

53.70

Hrb, FIRAGFSIAHEILI9TR
() Bl ) 2R A5t

90K (&) —120K

4.38

Hrb, FIRGFSIAHEILI9TKR
()7 Bl ) R A5t

120K (%) —397 K (&)

13.89

Hrb, FIRGFESIAEILI9TKR
()75 2 ) 2R A5t

it

108.21

8.78

5.4 MEHA BB AS TR RAFSLHIEIL 240K F 5L Ui ¥
ARG N, AT G B AL AT IR R A B AR R A L 240 R B L o

5.5 MEMIRIEFSFBFIRNBFRRAE

SRR NIRRT

i 3 4 B 9 E L )

75 fili 75 i A PR A *%
K i 7 — —
2 | RATEE — —
3 | &tz 1,663, 038, 057. 10 5.83
Horb: BUEME SR 1, 663, 038, 057. 10 5. 83
4 | lkfids — —
5 | M EHE R IR 799, 977, 510. 47 2. 81

%8 W F 12 ;W




ERGLEsERmRAT

RELB T E R TR 201 T4 1 TRk

SR

ENIZeaE

3,672, 526, 049.

74

12.

HAib

O[Ol | S

it

6, 135, 541, 617.

31

21.

GIES e

R RAF B L 39T RINT3h

5.6 MEPIRIEMER BRA b2 & T 7™ 13#E LB K/ HES BB+ 42 e 3R A 40
GHEUAAL: NRMTT

= 3 4 B PR I
F5 | R i 24 R P A )
’ S (k) (EH] (%)

17 FERAT 494, 522, 024. 7

1 | 111716072 5, 000, 000 1.73
CDO72 1
1722 4R 4T 445,172, 900. 3

2 | 111711123 4, 500, 000 1.56
CD123 3
LTYL IR ERAT 299, 255, 352. 7

3 | 111714021 3, 000, 000 1.05
CD021 6
17 FHERAT 298, 601, 023. 3

4 | 111716015 3, 000, 000 1.05
CDO15 6
LTHITERAT 298, 411, 204. 6

5 | 111707057 5 3, 000, 000 1.05
CD057 8
17 FU4RAT 298, 175, 596. 3

6 | 111716028 BT 3, 000, 000 1.05
CD028 7
1722 5R 4T 297, 993, 002. 4

7 | 111711083 3, 000, 000 1.04
CD083 9
17TRAARAT 296, 748, 327. 8

8 | 111715077 3, 000, 000 1.04
CDO77 5
261, 358, 886. 0

9 | 140220 14[E F-20 2, 600, 000 ; 0.92
. 200, 073, 812. 2

10 | 120406 124 506 2, 000, 000 . 0.70

5.7 “BTEMN” 5 “MRARAE” KRS R = HEN WS

9312 ;W




ESS\ESEEERAT R R I T T M 4201 T4 | T R 2

B gE| i 25 175
55 A P Al 25 5 I 4 6B RO, 25 (F5) —0. B%E] T K 3L 0
15 U A i 25 5 ) e v L 0. 0225%
15 A A i 25 5 ) S I -0. 0044%
5 B P RN AE G E i 2 P 446 0 {1 ) 7 5P 344 0. 0089%

TE: RSB 1ER S HIN 2 5 H 8ttt

R A S B ) A LA 20, 25% 17 1% U B
AIEHAN, ARSI SRR A G AR KA TR B R R 405 IE 20, 25% 1) I .

5 8 A IE D 125 B2 PR 8 X (LA 0. 5% 550 i
AN, AL S A G AR KA 1E (i B L B A ETE 0. 5% 5L

5.8 MEFHARIEA RME &S H = E ELAIR/NEES BT+ 48 B SRRESR R
e
ARSI AR IR AR R B SCFFIESF -

5.9 REHEGMEME
5.9.1 FE&HMAEvH

ASH AR AR BRASE, B AE S R CLSKN ARSI, 4252 0 A 5 B 50
HIFH LN WA Sy, AEH R RAF S A F2 ISP SR AT W, B2
THE IR . AN el B 1T A eI e I BRI T 3, A e i B E IR FFAE AR
M1. 007t

N1 G R AR ASVA T SRR 2 B 1 E S R T S R RS 5 T v S Y
BEGTAE R A A, AT J e A0 A A A 2 AR R REAT AN 2 R 46
R, HEEHENTEMSEH, RAMESOR, SR A EX RIEAT EHPP,
BI7 T " SR AL E MR AR S HoAh /T 225 24 Se O B8 bm ™ A2 SR S 1, B
L HA 2 Se bRt A KT O (B BEAT R B, B EBRIAN "~ fe i EAR s 157,
A A SR E TR REAT JE S8 . G M AT ERE 2 1. 00T, IR A #HE
ARIEAEAG T FOEL - U0 B e LI R W 2 B3R U5 AT il AE A e 2 WL s B 2 Fe
PER, S PATTIRGE AR OL S 5308 N n, fZmae ke Sef (B i
TG E -

5.9.2 AMEFNRKINESH R KT +BIEFHIRIT AR EERILRAE,
REIER GG BT —FEANZBATHER. L5,

10 7 $E 12 T



ENSAREEEGRAT

KL A ER MM HEE 201 TEF I ZERE

5.9.3 HAEEHAR

SRERAL: NIRRT

H4FK

B

7 RAE <

I ACIEZ3 7 5K

PR AS,

173, 456, 993. 12

IV G

FoAth ST

e H

HAib

it

173, 456, 993. 12

5.9.4 BBRAGIREMERHAMSCFHIRED

WY LR JEA, 23T A5 & 1T (8] o) REAFAE R 22

§6 JFHAEEHIES)

BfL: An

0 ST < 4 AL A

8, 226, 749, 069. 42

e B J0 ) 35 < i HH A 47 4

20, 645, 561, 846. 41

Pi: et SO SO0 ) o < B [ 4

30, 354, 129, 547. 09

5 ST A B <o A L 0

28,518, 181, 368. 74

TE: A H B LR AR A

8.2 FMBHE IR MM EEFE S

$7 ESEBRANCHEARREREFEST 5
AR E IR BB N IZ H B A 5 e oA .

§8 HmMEEHIRIEMEERFR

8.1 MEHN B —REEHFAELS MO HLLBIX R ST 20%8) F 5

A AN, AREEARHI R — R T E A L 0B LBk B B i AR 4 B0 3
20% 115 L o

AN, AT ARATR MBS RN H A EEAE

11 71 k12 i




ENSABESEEERAT L R B T T R 4201 T4 B 1 T 4

§9 HAXMHER

1 BEXHFEF

v NI NS S R 54 2 B 5 B T T AR e SR AR ST
v RABHERMITSEEREREGR

v RELAEFER M7 S ILE Pl

v RILBHER M TSRS S U

v E ISR E P B RER 5 T

v R FEIE 2 AR ) A SO

S O W N~ O

O

2 TR R
FEETH ] PG X T 37786 595 R EE [ BR 28 5 51 55 Hh DA FE 16 )2

9.3 ERAR
Pt v] BN EL S N INA I BT S W sk 58038 4 F08 N 702 37 B 6 98 2 ) 4%
A, AT LA G, wl7ES TR ) P BUS B So R i 5 di s BN

NG www. thfund. com. cn

RAESEEFRAR
—O—t#ENA=+=H

*
N
=

12 T gt



