EsAR=E AL TS R O R AR AT 2 V2 201 T4 2 R

RIFIEEFREHEHN R EXESFREES

2017T4RER2F R
20174206 4 30H

EEEHAN: RILESEEFRAF

HEEEN: BERBREFROERAT

WEXHHEB: 201748078 21H

#
p=i
H
b=l



ENSAEEEEERAE R BT 2 (1K FE MU0 AR AT SV 0 420 1 T4 25275 P4 25

§1 HE#RFR

REEHANFEF S MHEFRIEAR G GRS R TPIERRE
BCE ORIBR, TR A A ECSEE L WP AN S M AR AR S BB ST AT

ReUEANEBE LR A R A AREA RS G FRME, T201747H20H
A% T ARG PV S FERR . PERIAR A AR EFANE, (RIEE~ZN BT
FERRBOCHE. TR P IEMRE B K .

BB BRIV LSS . B ST A SR N BENE P 2R g 5™, (HAMVRIE
I EmA .

B R AN SUF AR AR I . BHA X, B AR R 5T Sl
IS A 200 I 15 A 3 < (0 7 S U A A5

A WS BRER T

AR HA20174 1HE 2201746 130 H 1k

§2 E&r=RER

B4 faTAR K BA IR S5 AR RS
XA 001552
8 R (Y AR K
Be& G FEMH 20154£06 H 30H
T SR o < 0 A0 94,491,799.45/}
g SR IREEAR TR, 36 SRR R B R A R R R 2 1
7 HER

MM, SEBLE BRI R ECR I — SO KR g .

AFk R M e R s e Tk, AT Hshie %
WAL o ISR BB A AR S o B2 R (10 38 ) ok
A B 2 R S AR 5 R A AL, FFAR AR A
PR TRBOAR BB S OB AR B T BEAT AR 2, DL
ANERERARAOFE B I B ™ R 42 ) < 1) 24 B
i B8 FEANE BREARZEMIRTIR T, 14 3REU S br 4R 4k
FAARI U2 o

HHIETIE 5 OR 6 i A0 2 26 X 95% + HRAT G A7 3 Rl 2

My G b e S
] i‘FX;I:ﬁ (ﬁﬁfé) % 5%
AR WA 2 AR ARES AR ESE, BT E AR #m T

H2 ks w



ESSARSEEGRAT

R BLFPEE J3 ORISR RO R ke sE R B 2 201 TAE S 2 R PR oy

S i FRE 53 5 5% 2k gt R, LTI AU 5 U AL 2 v

TIREGMES., MFNESERMTgEe.
BEEHAN F 5L HE 4 A B
BEEEAN 2 kg7 A A PR A A
N 5 R T R A TR RELHAIFIEZR R A RELHAIFIEZR R C
Mg R E T S A 001552 001553
i&%;ﬁ‘ﬁ;ﬁ?}%%&%é%% 65,011,525.48y 29,480,273.9714
LSE T
§3 FEMFSIRIINESIHERIN
3.1 FEMEER
B ARt
B A H (20174204 H01H-20174£06 H30H )
FEW S5 FEbR — ——
FELFIEIFRRA | KSAFIF ISR RC
LAHA O S af -2,557,292.14 -2,512,010.65
2 AR 3,357,504.63 1,564,988.00
3 IOALY- ¥4 35 4 A BA S A 0.0500 0.0200
AR I B A 50,676,565.23 22,859,674.93
5 AR F S BFE 0.7795 0.7754

e 1 AW CSeHGE R R G AR RN . Begtlieat . i ONVE A et B aeshficas) ks
FASC B G RO, A SR g A 9] Sl iie o n_E A Fo (5 283U 2 -
2. P J MV SR bR AN BT NN BT 5 ik 4 1) 4% T 28 ) A, e o < ) R R[] 2 55
TR SE PRIt AT ZAR T A a8y
3. AFEE A A T20154:6 H 30 HAE 4K

32 HeHER
3.1 FIRAE B & BV (LA K 0 3 5 T 8 e v 2 3
AT A
ETARET
gy | gﬁé %é@é
i KD gig pan | wapx | 0O | @@
- ® bR

#3003k 15 W




ENSARSEEERAT] 5, e 5 (R S U ek A 5 420 1 T4 B 2R A 2

@
oFE=1H 7.32% | 0.83% 6.91% 0.82% | 0.41% 0.01%
KaLHEIE SRR C
%5154
T {E 1 st ?%@
N ver | T e |
=" KD %ﬁ%:Lm$$ Wzmz | OO @-@
T =) ® PR 2
@
TE=EAH 7.25% | 0.83% | 6.91% | 0.82% | 0.34% | 0.01%

322 BHESERAMURESRTHMEE KRR RIS RIS R R &R
223 i AR

5%II

0% §
-5%
-10% LAy
-15% ¥
-20% \
-25% AT N\ W 7 Heedl o4 /2 B VAN, Sy 'Y
-30% Lr i
-350% F LW ;

2015-06-30 2015-10-14 2016-01-21 2016-05-09 2016-08-17 2016-12-02 2017-03-17 2017-06-30
| — FAPBESRIEA — WESHREE |

bt
S
p=il
pi=:
=il



ENSARSEEERAT] 5, e 5 (R S U ek A 5 420 1 T4 B 2R A 2

5%"

0% 4

-5% |
-10% 0% %

{7 S P RESSESRESE W S

-20%

-25%

-30% AT M. Y i
-35% E

-40% T
2015-06-30  2015-10-14  2016-01-21 2016-05-09 2016-08-17 2016-12-02 2017-03-17 2017-06-30

[— RAPBESFRRC — WEtkREE |

e 10 ARG T 201556 H30 HA AL
2. AARE I, ASHE e A TR BT LU 3 B 5 4 45 [R1 24 52 O A5 T LE A1) 225K

§4 BEAME

4.1 B&ES4H (HESLHPM) FN

EARE S I B | E2 M
4 IR % 557
EIREW | sERy | WER k

B, &5+ . 2007
7 H £ 2008410 H 1£
KATUEZ3 0 BR
H] I T AT 75 W 5 s
20154F06 H | 20174E04H | 114F | W% bt . 2008411 H hn
WARANF, THEARAF
P B 0 ] e i s Wt AT
T SRR AT I
R ZsL B

BT
T E R EEHAR
PN S NG W YR

2

RUES

pi

£ | b

20174F04 - 15
235 fF04 F 9T 5. 20144E3 H

WA T, AR
FL S P

C| ISP

#
b=l
H
b=l



ENSAEEEEERAE R BT 2 (1K FE MU0 AR AT SV 0 420 1 T4 25275 P4 25

e 1. EEHR F IO A R A 20 AR S 4 B A ke (AR I L 0
2. IR BT H A SR G B A R ) AT H
3y UEFF AL SCEMATIE = GEZRAL A R B E BLT MR IAHORE -

4.2 EEAXRE WA Z SIS EMA 5 O
AT 5 SR A S & B R A R L0 BEAT 3R, NSRS IR R
AT A R AR R B IO o

4.3 AF3E 5 E I
4.3.1 AF3E 5 H B RPATIE R

N IPATIE B : @ s —R e MALEE G, (RESHAEER
NP R A PR R RS, 2SR A 2 a3 7 DL s et oy H 1Y
A RAZ G353l TR ARUE 4% T 2H A 5 58 U SEARDG SRS M R TR, P2 A AT 32 A0 o LA
FPs SEATEEAE Gyl BERN A TAS 5 A Ol s B AN A B LA F (s B B R AR
B, PRIEAFREHAGEH 2 W ERIEA TR TS B ERE; IRt s
TN IR ERRERE SIS, BN N 5 2 247 N B IR R AT VPG R R 25

WEHIN, AFATPEGETEERLE, RHEIRHEEL; 5. MRS AT
G EPATIE O R, RHILFHEDL.

INEIE T SR A E I AT AT IR 4T, X &3 H A AN R A & (L
H. 38 5H) WINFEIRZ S KGN &85 6w R T TTRE, RRIERA TS
JE U ) S A 5 o

AR L AN, RIS SCATZE 56 RSO, A FTE R SRS AAFAERIEA L
5% SRR RIEAT N, A TAE Gy i BE AR P AT I 0 R AT
432 REZBHITANEIH

NIERRAT A, ATPHRRRAS, fle (s Wismkd Ik e
FEMNIHME . WTERESEAA TS TR R 3 5k 258 B AT N H RS G ks
SIS EAT R, ROE AR . AT AR .

ARG I, PERE AR FE R SN F RS A 2 A H RS S, A% EE IR
BESERA T G A 2 ik R H R AIAE 5 s BT AEA T RATIZE . LLA T 44 L
BEAT IS5 — 2T 4 HH A 1) HR W T S A 3 B e R AT B R A, (RAIE 0 BC 4 AT &
PG RN RKIMAIE SR ERZGIT N

AT AR BN R & A Rl — e AN R 2 4 2 & 2 (AR R — 22 & H Wit AT I Im)
A8 5 e AT B S BUR A28 5 AFI 2 Sk B w28 5

oif

4.4 W5 HAREEHRE KRAZIE D

%6 3k 15 W



ENSAEEEEERAE R BT 2 (1K FE MU0 AR AT SV 0 420 1 T4 25275 P4 25

WEIN, RGPl ey R e E R, B PE MR B BIR Rg,
XHE B G B AR R AU 3 Z ) 5 2 A A 4l 5 1007 3.

AN 4 PR R R 72 1A U 2 WL (] 5 R 0 A R AT 3R, 4 il T HR B AR 3l 4R 4K
J% o3 IR A B 25 SR A 5 R AL AR, AR R R s S A RS TSR
&, i@ s e S e, NSRRI EAL G BRI G A, R
IR S5 P AR v oy AR AR D BRER VR 22, 0 4B [l 5 R R B IR — B, 35 71 8Bt
HIRA AR iR T

45 REFINESHNLERA

BE2017F6 H30H , HIIEIES: PRIGCAKE S B 90.779578,  HHIEUES fRIGCIE
ST BUFE 0. 775470 I I A 03 B (I K A A 27 DRI AT .32%,  FHAIEIIE S T
[:CH7.25%, AL SR LA RS K 22 96.91%.

4.6 WEMNESIFE NBEE S FEIE R

AR U P AR S 4 BN TG 1 B T
47 BEAXNERES. EFTHRATWEHNRERE

THE, SRR EE, AR A6 e, BT RO
T MBI S RFF P IR 8. BN EREDE B 55, Tk~ MPPPAE —Z=
By g, A AE KA L S Re B D I, g A R e R L
By EWAADBRHZ, 6 HIRMSCIE A I N ABCKE A B T BT B 58 6 A0S /7,
SERE IR DA IBUSRE (A 35 B SRR A A B B, LRI AT SOR BRI IR B
8], T3 KRR IE L DAL 20 o IESAT i — 4R i IR AR 2, #l
S5 SR BN TE 7, AT A R 2 P S P K i, BB B e L
ORISEAT MU )4 42 52 2 T A3 BT b 55 A B 0 K DA o 4 S B A sl b A A A
EAT,

§5 HEAGHSE

51 EWREEHHEHR
SHERA: NRMIT

R G B PE I
51 % (%)
1 | B 69,759,766.18 89.83




ENG/EeEEARAT

R BLFPEE J3 ORISR RO R ke sE R B 2 201 TAE S 2 R PR oy

Hope % 69,759,766.18 89.83

2 | BewiE — —

3 | BEEW AR — —

Her: i — —

B SRR — —

4 | Br&Et — —

5 | &RbfiTA BT — —

6 | ENREE T — —
Horre SEMT TR ) SRNGR & 4

T } B

7 | RATHERG H &A1 6,087,908.13 7.84

8 | HAth#t™ 1,811,344.16 2.33

9 it 77,659,018.47 100.00

5.2 HEWIREBATIW D RO EREAS

5.2.1 MEHIR BYERED #ATWARKNBRERERAE

SRR NIRTTT

g FlL ARG 5%2%;;%@“
A | RS AR B Tk — —
B | RiMk — —
C | ik — —
5 1. #J7. RR OKAE P it B B
a4
E | &5 — _
F | it 70,943.00 0.10
G | sk, SiEfmmEk — —
H | fEmE gl — —
| 5L BAEAVE RIS B B
NI
J | itk 69,500,203.42 94.51




ENG/EeEEARAT

R BLFPEE J3 ORISR RO R ke sE R B 2 201 TAE S 2 R PR oy

Pl

A B AN 55 R 55l

FHART FEABA MR 5

KA FREEAN 2 3B

JE RS  ABIEFI A AR 55k

HAE

TPA RS2 TAE

b AR E R R

w|lomloOo|lo|lo|zZzZ|r| R

S

At

69,571,146.42

94.61

5.2.2 REHR BREH) ZHTUHRNBERFAES

ERRAL: NIRRT

R
it

RIEl

~IefHEOL)

2 B HE L
7l (%)

w

il g b

188,619.76

7. I IR PR
Rl

L

RN

ATEB R AT HEEL

T|®| M| m

EX R kL4
5 D&M ARG B A RS
\

etk

Pyl

AT AR 55 A 55l

FHERT FEAEAR MR 55

KA PREEAN 2 FE B0

OolZIZ|r| R| «

JE R ARSS  ABFEFI A AR 55k

# 9

p=i
H



ENGARSEEERAT

R BLFPEE J3 ORISR RO R ke sE R B 2 201 TAE S 2 R PR oy

AR

TPA RS2 TAE

A AR E R R

w|lo|O| ©

2z
L

it

188,619.76

0.26

5.3 MEWIRILA SHME S EET= 5 H LB/ NERFF FIRT 2 BRSP4
5.3.1 JIRIEHBIAL A SotME IS T i E I /NP RO R4 BB B B 48

ERURAL: NIRRT

z H&iﬁ BEAH | BE B | ARMME G gﬁzii "
1 | 601318 | H[E-F% 258,291 12,813,816.51 17.43
2 | 600837 | gEUESR 471,857 7,007,076.45 9.53
3 | 600030 | H{ZiEH 409,301 6,966,303.02 9.47
4 | 601601 | HRE KM 154,751 5,241,416.37 7.13
5 | 601688 | fEFiLFH 211,766 3,790,611.40 5.15
6 | 600958 | AIJTUEFF 201,900 2,808,429.00 3.82
7 | 601901 | FIEiEH 266,900 2,650,317.00 3.60
8 | 600999 | FHRFIEH 148,305 2,553,812.10 3.47
9 | 601336 | HIELRE: 44,067 2,265,043.80 3.08
10 | 601377 | MViFs 303,970 2,258,497.10 3.07

5.3.2 BURBB LA SRYME H 2 S B 8 B D HEF BT B8 B R B A
SR NRTTT

z Hﬁiﬁ wmam | s g | A Go gfﬁzfi *)%
1 603801 LA 1,171 39,579.80 0.05
2 603335 A H 2,230 24,864.50 0.03
3 603043 IREANLER 886 22,389.22 0.03
4 | 603679 | tEikEM 809 21,438.50 0.03
5 603938 = 1,246 20,932.80 0.03

%10 1 3k 15 W




ENSAREEEGRAT AL R 6 R 5 AT 8 201 T4 2 B S

5.4 MEWIRIEGF BADRBOAFRRAES
AT A IR ARFFAH 557

5.5 MEFARIEA SO E b2 & 5™ i H LB K/ EEFF AT LA B35 BR A 40
AT ARG AR RFFAH 57

56 WMEHRIZA RME ST /AHE H IR NERFF I RT 48 B SORAE S S
il
AF AR IR AR FFAT B SCRFUE ST

5.7 REFRIZA SME 2 & T E BB /NP IR T4 Bt R 3R I 4
ARG AMERARFFA SRR

5.8 &R A SOYE 52 S B rE BB R/NHRFR B AT 8 LIRS 38 B 48
AT A IR ARFFABGIE

59 MEHRAESEERBIRI TR 5 F 0L RN
ARSI AT IR ARFFAT ISR I 12

510 EHRAZE SRR K E MR TR 5 1E 00
ARSI A T IR AR AT [ Y1 12

5.11 BHEAEWREE

5111 A dmil HaT—F W, EARESRE 45 kA7 FET, PoliEssik
WHRAF . HEIEFRO AR AT RRUEF A G RAF . U PR A A
J5 AR B B IR A ], 73512016467 H 27 H . 2016411 528 H L 201741 H 18 H .« 2017
FEAH27TH . 20175 H9H, YR A ERIE IS 2 B IR HE LA AT BUG 1 e T AT B
ERE . BARNE, S0ERTEE SN ER AR PR A S,

SPZE R M TR R T UL . RS NI ERE R R & . IRIEAE S (4
GIED) SAHRE, IR EREEAR B PR BN R R R 22, W% HE Ry A T B %
SRS, FPATEENEL. A A R B PR BT SRR 7 AR e
5112 EE&RFWITTE2BE, WAEEESFAMEFEREEZ NHIBRE.

5.11.3 HARHE =A%
A ARt

32

117 4t 15 W

\|



BN\ EEEEERAT R BT 2 (1K FE MU0 AR AT SV 0 420 1 T4 25275 P4 25

f e S A0

B

1 | AR RIESE 152,177.43
2 | BSCIEZRIE S 913,047.28
3 | BB A —
4 | MUCHE 2,935.94
5 | MWHIEER 743,183.51
6 | AU —
7| R H —
8 | HAh _
9 ait 1,811,344.16

5.11.4 & HREFE AL T4 B A R AT S5 845 35 B 40
AR FE L AR PAR R A A T B T 5 57
5.11.5 & HAKR AT B R AR R IE 32 FRAB 0 1 Ui B
5.11.5.1 BRIBEARBRT 14 B A 7ETE 32 PR 5 0 iy 5. BH
AR A AR A AR HR B B i+ 4 I RN AL U A2 PR B
5.11.5.2 BRI BT A 148 B 52 A7 AR L8 52 PR 17 4. 1t B
AR G AR AR A AR AR A% 8 1 44 IR SR AN A A A 52 PR A L
5.11.6 BB AW RVERHAMSCERHIR IS
T s AR, 4302 fS &0 (8] v GeA7 (R R 22

§6 TFHAESHHERS

BfL:
RaLFFIEIE R AR EEA K ELHEIE S (R C

i 5 B 35 S 47 800 i 40 69,946,301.99 119,729,726.93
i 55 1 1) 26 4 HR U 47 i 34,386,114.40 88,778,677.40
P 0 T SO O ) 5 i R [ 47 3 39,320,890.91 179,028,130.36
i 45 3 1 1) 26 4 4% 43 A8 B B B
g LA “-7 3851

i S AR J5 4 40 A 0 65,011,525.48 29,480,273.97

TE: SRS P N S B By A 4 4

12 T3 15 W



ENG/EeEEARAT

R BLFPEE J3 ORISR RO R ke sE R B 2 201 TAE S 2 R PR oy

§7 E¢TEANZHERTRERHRAESTN
71 ZEEEARFEAESH PRI HL

Bfr:
RELFIFIER A | RILHFIF S RRC

A S AL S

g‘ﬁ“ RIS IA R &) 16,981,787.68 5,000,000.00
YA

R H B 1) SN B ) 4 465 — —
i HH 3 1) iz L/ [ 3 5 — —

SR E T NFE I AR S0

:;i“ IR ERNFAIAR S 16,981,787.68 5.000,000.00
YA

AN R AT AT S 00301 5 2

ﬂi‘m Hgﬂﬂihﬁmz{x S 1797 £ 29
S B (%)
72 REBENCHEBREREAE SR G HA

AR SEH A RIS HEA RERRARS.
§8 WMEMKRRERREAEREFELIIBMN
== 0\
e e |

5iH AW | AL | KRnER S KA

; e G | % jm‘ﬂ'“‘ | R R

2 Lt A1)
HEE&EHEAEE | 10,000,000. 10,000,000. »
0 0, —_

s 00 10.58% 00 10.58% =4
A S UNCT B B B

G

REaHENR | — — — —

REEHAKRE | — — — —

HAth — — — —

&1t (1)8’000’000' 10.58% ;8’000’000' 10.58%

§9 RMEBEHERRNIMERFE

13 W 15 W



ENSAEEEEERAE R BT 2 (1K FE MU0 AR AT SV 0 420 1 T4 25275 P4 25

9.1 EHIN B—RBEHFHE SO AR BT 2006 K 1F I

5 BN A 22 S0 AR AL s BR A S 1
e B F &)
N telis ) eE | BAw) | Ay | el
. F5 : N N N FrEmE | mEG
il FHIT20% BT | | G |
[B] [X_[]

LA 2017/05/26-20 | 21981 21981787. .

! 17/06/30 787.68 i i 68 23.26%

PR XU

B NSKEHEN ., AL, VeI, e EREN, AP AR, R
PRI A . R SR A A S B B B B0 20% 0, dy AT fE T2
HDESEEPRNiE SRR
(1) N EE G BN FOVE IR B — B B8 3 45 ik e A0 ELAB) 11 P D FR S AN R DA 10 XU
(2) Wb i PA e T BT S TP IE ], ik 8 PN W] BE TG IR B I AR Bk 4 B 77 DAL S 18
B
(3) FFA SE G Ay LA e A5 B8 28 R URE (0] RT R 5] A 2k < v (B K e 50 P JRUR 5
(4) FFAT 20 5 LUBGR IR 8 1E T R iy B A N K& R0 R AT 522
R, AT REHIAT B TR TEAL
(5) MmOl T, A R0 A b L B 8 KR M, AT RE H BESE N+ L
fF H 24 B 13 B T-5000 /5 7o 1 TH1 I ) e et s A 5 5. S & & IR el 4k
e e CIE AN
9.2 MEHERKHNHMEESFE

AR I, AT G RA 2B R SR A o B A

§10 HREXMHHEZR
10.1 &EXMHHEF
v I N S b R 5L AR IEIE SR R R AR B R ke 2IE J5 45 W I 4 S AR X S AF
R BAFFIEUE SR RIS FE B R s R B s S I A T
R BAFFHIEUE S5 PRI H8 2 S IR 23 15 58 B R Bl
R BAFFHIEUE S5 RIS HE B8 e SRS 15 Bt S 4 SR 13
R B FE 8 2 4T B R S A T
Hh [ 2 B 1 A s

&
&

U N
el

10.2 i =

14 T 15 W



ENSAEEEEERAE R BT 2 (1K FE MU0 AR AT SV 0 420 1 T4 25275 P4 25

FREE TR 74 [X 37859 5 R [ Prae 5t 5 5 0 AELS /=

10.3 &EPHFR
PG 0] BIHE S HN K IR 37 BT e WX i B 3 P00 N K A 35 Bl e B 2 ) 46
A, FESAT ARG, RIAE A EE A Py B IR SO i B AR R B

A ks www.thfund.com.cn

RLEEEEARAT
—O—t&#tA=t+—H

%15 T 3k 15 W



