RGARC R RALZ T B 53420 T4 IR R 25

RILCZHER T HESE

20174EEE3THEHE
20174£09H30H

HEFHEN: RAEZSETEFRAF

HEFTEEN: PEIERTROERAHF

WEEH HE: 20174£10H 26H

#
p=i
H
=



ENSAESEESRAR AL T T T T M 420174 2 ST R 25

§1 EERS

A“ﬁAm%%A&%$%ﬁ$ﬁ¢%%ﬁﬁfﬁfﬁﬁﬂ% R PR e E
Kistie, FHXFH AR E St AT e B AR PR AN T S A T AT
BEFEE NP E TRRIT RO AR A FRIE AR S A FHE, T2017410H23H 5
W% 7 AR S FE AR I E RIS SN, RER N BB
0E R PR B E KR -
BN RS LABSEAE A SR 5 i D D)8 B R s A
—E”ﬂ
S AN GHFARR AR KRR I BT R, 5 A 3 5 SR BiAT
%@&K%‘m%%ﬁ%%o
AARAE TR 55 TR R & U
ARG W H201747 H1H i 22017429 H 30H 1k

e, EARIERS

§2 E&r=RER

B4 fRIFR RELETEE
XA 001529

Y (i LRI
F&ERAH 2015406 H25H

T SR T < 0 A0 104,474,730,644.361/

FE ARSI G U AR XS AT = i s PRI TR R, 14

B L R L S A
R R AR T, R B o T
S A RS A3 S, L 5 0 4
e e IR HE ik, A AR e T LR A4
LR IR T L, ) P
.
T AW LR AT I )

IR 2 AR

ARES A MRS, BT IUERRRES EPEI’JT&ER
KO b, LT A AL 2 AN XU I T o 7 A 3 4

R & MR &

H2 k12 W




ENSARSEEERAT AL T T T T M 420174 2 ST R 25

HgEHA KoL I EIARA R
HELEA o R R AR AT AR AT BR 2 )

§3 EEMFHEFMESFHERIN

3.1 EEMEIENR

A ARt
B3l EE =y A H (2017407 H01H-2017409H 30 H)
LA s B s 783,715,528.28
2 AR 783,715,528.28
IR EE T 1FH 104,474,730,644.36

e 1 AESTRA NGBS 5 54 1 & T2 H .

2. RO SEIIR G TR S A RLEION . #Etas . HAIRON CR & A M A3 FBRAE %
TR REL, AR A SIS e N EAIAA e ahfias, BT 58 mhiig ke
REAEZE, Bk, ARNEZESW G NE, A O SHEs A ARE ) S0 5

3. AEEEIET20154E6 H 25 H AR

3.2 &R ERI
3.2.1 ARG PSS BT EKE RIS RS RS R R
2L
W |
G | A
\ -
B fig SR E%g k% | 00 | 0@
o Wz | | ez
®
@
. . 1.0286 0.0003 0.3456 0.0000 0.6830 0.0003
HE=AA % % % % % %

T AL 2 BC A% H S5 it

322 BEESAFREMURES R THEN RN &5 RS R R e &

ZHNHI B

B
=it

Pt




ENSARSEESRAT AL T T T T M 420174 2 ST R 25

7%
6.5% ////
6% e
5.5% ///

5%

0,
=
3.5% ,f/,
2.5% e
2% = e
1.5% ot B ot
1% .-'/ ‘_____..-0-"""-#
0.5% T
09 tesmt W iy N S gy s
2015-06-25 2015-10-21 2016-02-16 2016-06-13  2016-10-10 2017-02-05 2017-06-03  2017-09-30

[—XolzmE — VBHREE|

e 1. AFE4E T 201546 H 25 H A 4.
2. ARIAEHAN, AFE S 18 T TE LAk 31 3 4 B[R 20 58 25 T LE 451 2K .

§4 BEAWRE
41 E&EZH (BREESZLH/PNH) fEH
EARFEG SR | F5 M
44 JiAES 15 IH
EEEH | sEr | AR L
RIES B, fuprtnt. it
H e % {5 B ¥R B PR A F]
b1 PIN/N [ 2 WA S R A FE
BRI | 201 -
R Gy | 2015700 OF | 201251 Jmﬁzlx/\? 7
W 75 AT A &) ] 5@ W 3 it 7 i
au\ééfic /:%‘go

E: 1 EREIR OSSR .
2 AEFEAL IS SCEMTI 2 GIEFRAIL MO G SR BEIMED) A SSHE -

4.2 HEHNAEEBIEENFEHIL A
Zliﬁ% 2 18 [ SOE AR S B e B R AR SR ) 58 JEAT 1A, AFAE O L SOR B
& B FARE IO

4.3 AP GEHHREH
4.3.1 AP35l B AT R L

bt
S
p=il
pi=:
=il



ENSARSEESRAT AL T T T T M 420174 2 ST R 25

NP NPT OESE: B G ATFaMARELE T 6, RESHAERE
NP BB AP A FE SRR AL, 2RISR B & 2 1Al AT DUR 2 fari o H (1
IR BEA i 8l s AEDRAUE A BB AL S BB R SR SRS AL [RIIN, P™ R PAT A R LA
Frs SEATSRP A G EEAN AT 28 5y o BEH B s i SEAS A BR A A 4 045 2 A B e AR
I RE, PRAEAS RIS 08 o 22 B 2 8] 0 TR AR A TS B A LRG0 st 5 93 58 2
TR S RERL IR, S R % S 5 AT 9 HUR M M AT Al Ak R 456

WEHIN, AR AT RE, REIFRERHL: B MRS AT
Gy EEPATIROL R AF, RBBURE I

NN BB AL RS S AT AT WA AN 7 M, 3o 5 BB A5 A RN 1) 2 1 (2
H. 3H. 5H) WIFRFAZ S KN &85 RN RET 7Tk, KRRIERA TS
JE ) 57 28 5 o

AN, RIS AT HIE DL, A7 SRR AT

FFHMAMEEIET N, DTG 6 R REAPAT IR L R
4.32 REZHIT AN ERUH

NRNER AT, A TPHAREA S, fE CrEss mEaid ImE) Xl 6
FRTT IS ATRESEURN A TR S RGN 2 A 5SS S AT N R AL Sy ks
SEHE TS REAT FE, PUEMMNIRSE . ot AP i

AR I, AR F] R S BN R R e G 2 AR [R H R 58 5, kg 2R k]
RE-F B 2122 5y MR 2 Fa 8 1) [R) B R 58 5 s A0 BAY ) 44 SCHEAT IO 5t — i 7 HH
W FR) R W 7 SN 7y BE I RE AT AR A A%, PRAE DRSS RAT & 2 P25 B . R IAS
HGAAETH LT N

ARG AR PR K AR — B g BN A e 1S 2 IR R — 22 5 H A EAT S T
A2 5y S FAL AT RE-S2 BN 2158 5 RUR 2 4 12 1) 57 5 52 5 o

4.4 |EHIAEEHEE REAZIED T

20174E3F L, LUr KIS LR, (Eiipit adr i KA Wiy o BBk ARy i,
PPIH T3 A X122« b b i s s 58-S S50 ) LU0 3 H B0 S 5, o SO X B K 30T
Az, ECPUBRIYERHRAL. BORKME i, ke TAESWAI, ERRET
i S e R AR A DU B0 DA AR LA siie . s R g S m . DUROH
B Ja AN R R R IR I = KAE ST RS IARATE . B2 il KU AR AL S il i
B, SWEE VARG TAERIEAT & e i, B RIS Gy
I, 7THEN RSN, 8AMAN T, IAMEINERITN.

RIS IIN, IRAIE ARG SR A, fEMERA b, &R 1 5
BHHI A G A B s R S M N PSR, I el AR, mF=

#5612 W



ENSARSEESRAT AL T T T T M 420174 2 ST R 25

BN K THE A, [FR iR, FRmE, DARAHSREE. AN,
KRG NFEA N TR0E . ATRFEE R0 ES
45 HEFAZESHISERIR

BAE201799 30, ARFEEG AR HAHE I a2 91.0286%, [FHI St b A IR I
%1% H0.3456%
4.6 MEMNESIHFE ABEESE = HEE A

AHRAE P AT S5 BN T UL B TS

4.7 EEANNERET IEFTH AT EHNHERE

JEE2017TFAZSE, BATVONE TG ROR A R i R 7 B 5 ) B — e REJEE (Y
W%, (BN AR A ZE R, TREVIAS AL LAl A B S L B GE B [] o BF <1 7
M, Bk ARV ML, SRR A 2 HOURIE 47, B S SR RrEL,
BORE 5, St MBERH R R, MeRitE . 4 ExX e 2 pthis
A2, XN BIFTTORE, BT EAREEERAA € MBS, AR Ria €N T
7], (B LIRS L2 .

PR HRNE b, ARG AR SR TR “ R @I RO R, R OR XU AT I R R4
N, HESHEASOR AL UM A KRB BRI sy, RisRED ™
IR E A, ARENFEA N BIE & R B s AT

§5 BEAGWRE

51 REFREZBEHTHEFM
ERRAL: NRHIT

J¥ S o R o958 oadii]=d

5 Bl (%)

1| BEias s 18,714,106,869.03 17.91

Hrp: figs 18,714,106,869.03 17.91

B S FFIESR — —

2 | EANRESRHT 2,489,965,614.94 2.38
e SEBr =m0 1) SR NI B 4

i 7 B -

3 | WATHZMEH &M &A1 82,665,886,248.11 79.09

4 | HARB ™ 648,239,777.87 0.62

%6 k12 W



ENSABRSEEERAT AL T T T T M 420174 2 ST R 25

5 it 104,518,198,509.95 100.00

5.2 &S5 B W Rl B 1
GRs:. NRMt

}J? P 2 N,

o S o 4 PR YA L) (%)

—5‘

1| #5575 [m] ) i 4 1.24
Forpre SR [m] R R _

¥ B4 PR Y L

I L7

&) HH = wl (%)

2 | i BHR AT (0] D R % i — —
Forp SE R MR _ _

T HRE S P05 5 [ R 7 A 00 o i R M LA S B 5 S RN AE B T R AR o i 4
(AR LB fa] B8 XTIt i e, REHLERGK WY (TN W55, B
NZHH . T,

5t 57 1E [B W F) 3 < R AT 2 < T 7= AL PRI 2000 K 52 B
FEASHR T I N AR B 110 T 3788 <5 01 57 1 [ A ) 8 < AR R B . B8 7 19+ 19 2006

5.3 ZEREHSTFHIRRWIR
531 REHASTFHRKPMELRRR

i H AN
Tty FR SR B2 AT 2 9 R IR 74
et FA P R BT AL AT 2 98 A IRR e i 1L 85
et WA R 5 A AT 2 ) A TR e IR 70

I BRASFHRRIRIE S H A G FARAKIR, HREIAR NS H,
JIAR BB AL AT E 3R B PR T H SR AR5 5 H K

RE A RREA S TR RGBT 120K 1E 0L i

RGEA LT IR &R A FRNZ20E, HRE4La i RR RS2 5 B #
AFEIT120K . AIREIN, AT TI5 R ERE A G T RRIR AR K A 120K
HIfE DL o

5.3.2 MEARB A ST HFIRIIFR 775 Ho sl

FToU 312 ;W



ENSARSEEERAT

RELAH R M E201 T4 3T Bk

P23 A SRR

FIIBR B o B %
PFE R L] (%)

A YIPR B £ o 2k 4 B
FEEFE R L] (%)

30K LAY

10.32

Hrp, RS 397 K
EapERmIpIE i

30R()—60K

23.31

b JRAFSIEIE397 R
RIS A R A5

60K (&)—90K

48.78

Horp JRAFBIERIE397 R
R Bl 1 5 £t

90K (F)—120K

8.31

Horpre o RAF BRI 397 K%
RIS A R A5

120K (#)—397K (&)

8.71

Horpr: R RAFSIEEIL397 R
R Sl A =R 45t

#it

99.43

5.4 HEFARBH S TR K FEIBIT240R B 5 7 A
ARG N, AT T G B AL AT IR A B AR R A L 240 K B L«

55 EMREF S RIS RNBEFREAS

SRR NIRTTT

E T—— - 52@@@%@)@@%%
1 | Exfizs 556,924,782.81 0.53
2 | TR — —
3 | &R 5,117,997,460.32 4.90

Horp: BURME SR 5,067,677,439.23 4.85
4 | IfiFF 50,202,098.36 0.05
5 | £k IR Bt g5 6,419,001,022.54 6.14

8 Ul k12 W




ENSARSEEGRAT

RELAH R M E201 T4 3T Bk

6 | IR 231,115,472.42 0.22
7 | [FENEAEE 6,338,866,032.58 6.07
8 | HAth — —
9 it 18,714,106,869.03 17.91
10 Pl A7 BRI 397 R I3 3 _ B

IES e

5.6 MEMIRIGMERA GRS H LI/ NERE FIRT 2 G 55 A 4H

ERRAL: NIRRT

P » FH = B A RaE
ALY T AR LTI RPN
R T () kL (%)
1 | 111715340 | LTRAERE 10,400,000 | 10298750429 0.99
CD342 5
A 4
o | 111710850 | L7ORILARAT 10,000,000 | 998.723.841.74 0.96
CD350
A 4
3 | 111710459 | LPORALARAT 10,000,000 | 991.407,812.10 0.95
CD459
4 | 170204 17[H FF04 8,500,000 | 848.112.958.29 0.81
5 | 150406 1542 %06 6,700,000 | 670.271,282.41 0.64
6 | 070225 07[E 725 5 200,000 | 521,409.148.94 0.50
7 | 11171503 | YIIRAERIT 5.000,000 | 499 421.344.78 0.48
CD239
A 4
g | 111710847 | L77RULARAT 5.000,000 | 499 419.958.23 0.48
CD347
ﬁﬁ =
o | 111707203 | LPHERIT 5.000,000 | 497,743.327.33 0.48
CD203
10 | 111715314 | TRAERL 5,000,000 | 495,775.928.40 0.47
CD314
5.7 “BFREM” 5 “WMABAE” HEWESEEZHFENWE
WiH v 5 17 0L,
15 B P i 25 B5E 1) 448 X6 7R 0.25(5)-0.5% 8] 1 I A 0
15 HA PN i 25 B 1) B e 1 0.0230%

9ol dk12 W



ENSARSEESRAT AL T T T T M 420174 2 ST R 25

5 1A PN e 25 R 1) B IR 0.0020%
s WA BN AE 5 H i 25 58 1) 266 55 A ) 17 BT 2400 0.0137%

T RABIEIRI AR IN 2 5 A gt

R 9T PN A7 A S R ) XL 3] 0. 2590 1 L i B
AR I, ARG T 72 G B B AR A D A 15 5 PO 248 X (L 3 0.25% A 1 4 -

2 3 P IE S B ) 2 EE 3 0.5%6 1% 5L Ui B
ARG I, AL T 75 3 AL AR R 2R L 1 52 (1 8 36 B 21)0.5% 1 Dt -

58 IREFIRIZA R A ST 7= 38 HOB K/ HEA BT 48 B SCRAE SR
44
ARSI AR IR AR B B SCFFIESR -

5.9 HEASHEGME
59.1 E&IHNTERHA

ARFE AR PR ATE, RIS R A SE N BRARFIIR 4 22 TH ) 6 5l B R 2
H2 BRSNS (I BE A S, 78 SR A A7 S 30 P 42 IR S PR R SR AT WY, R H TR
Pigi. AIEESEHIFFRESWR I TR, FEESRHUHERFE AR T1.00

al

T TG R AR ASVE T S B e B 1 5 F T S A RN AE 5 A T SRR 2

N FeFRbRAH G K AN E AT R, RN A MBS A", L HAD
METEb AT RS B, NS M AU ERE 21,0070, Al PR AR HI AR AR T Ah
BN SUHME . B0 TR IR R W% R UEEAT M E AN RE R W R LA SO B,
BN TR BAR S OL S 2 e B NS e, R e A SE O E I IS Al

59.2 AREFNRKAESHENI T RIEFNRTERBRBRERILREE, KRR
DAER GG H il —FEA B ATFER . 451,

5.9.3 HABE= IR

\

ERERAL: KRBT

R Skl

an

%10 T3k 12 W



ENSARSEEERAT AL T T T T M 420174 2 ST R 25

fFHIRIES 1,684.66
RS 25375 K
SR B 648,238,093.21
JSHAT FF D K —
oA YK _
R o H —
FHoft _
&t 648,239,777.87
5.9.4 HBH GRS RVERHAM SRR
BT & RAANMER, 50 5 G5z [ e] GefF e R 2.

| N|]OO|OW | B WIDN] PP

§6 TFHAESHIE

B
i T B IHAT) 35 S 47 00 0 52,018,641,315.84
i RSO 1) 25 4 A B ) 3 0 179,697,070,548.34
P8 R B T < B [ 4y 0 127,240,981,219.82
i F S AR J5 4 4 0L 40 104,474,730,644.36

TE: SIS LR B B

§7 E&THEANCHERERERASEST SN
AR R AT B NS F BT AR AR 4

§8 HMEEE KN EMEESE
8.1 EHNE—HREE A ES M LHIE B S5IE 2006 1) 1 L
ARAR A, AT A I B — BT A B LU A5 TA B R i AR R 4 S A
20% [P 100 o
8.2 B RBHHALEEF S
AR IAN, AREEEG ARG HMB TR E RR N AR E L.

§9 FENMFEXR
9.1 FEXMFEZR

1. o I 2 R 5L 25 70 5 B T T I 3 < 5 1) S A

11003k 12 W



ENSARSEESRAT AL T T T T M 420174 2 ST R 25

v RELEHEFER MRS E G

v RELAHEFER M7 & ILE Pl

v REAETE R M TS U A

 E ISR E P ERER T
v R EEIE 2 A RE ) A SO

o o1 A o WDN

9.2 FICH =
FEE TR 7Y X 53708 595 R [ R4t 5 52 5 O AJHELG =

9.3 B
e 0] 2 R G T IR 5 B B 0 a3 S FE A NI I 37 P G 9 2 ) 4%
XA, AT TASR )G, TS PR E P B Bk Souk ) 8 i F el B En

NE S www.thfund.com.cn

RLEEEEFRAT
—O—t&HE+HAZ=tNH

12 T3 12 W



