ENABEERaRET AL R IR T T 420 84 2B HE S

RILGLEEBE I IEE

20184E SR 2T KL

2018406 H30H

EETHEN: RIUESEEFRAF

HEFEEN: BMBRITROHFRAE

WEEH HE: 20184E07H19H

#
p=i
H
=



ENSAREEEDRAT

RELELNIEF T T e G20 184 5 23 A

§1 HEHR

RN FHF S MEFERIEAIR S Pr GO B EC 8 R T IR B
HORER, JERTIE ARSI v PN e A RN ) S E T ST

BEAUE ABIMARAT R A IR A IR AR &S FE, T2018ETH1TH R
T AR A T SRR . HER DA BT SRS S5 AR, RIERAZ N A AR IR

CHL RS B R

B BN R VE LLSEAE HT b 5 0 S5 A B s P s <

B R

BB AN B AR AR LI . BT A, HeBE A R TR

A0 ] 2 AR R < 1 3 S U A
Aty 55 SRR G

57, AEARIESE

Hil B

ARSI E 201844 1 H 2201846 H30H 1k

§2 BEE&FREN

B & TR KiLahiEE K/

Re TR0 001386

Y (B LTI

REaaRAMH 20154E08 H 13H

5 HAK 5 4 0 B A 11,805,614,952.011

s b FELRIF L 4 087 B XS A1 =3t 20 14 R T 42
IR s h T o2 (aa € NiFES S A CIE S
A 5 4 MR 0T A AR 2 AR BN I T, SR FH AR %
YA T T A BARR A I R 0 32 B P 4% 55 g

R AR FIH e Vo B Al E B4 BT 73, B R 4
Rl T B R TE, AR A ) RS AR UE S BN
LR b, 53R R0 E 1 2 U &

b g L v EHERRNE BiED
AEG NS, B TIEFREEEST

AR YA 2 R A1E FRALG R it A, JHL FRTRAUAC 5 AT RS KU I T
A S ARG LRSS,

AN RELFE G A IR A 7

2k 13 |




ENG/ B EEERAT

RELELNIEF T T e G20 184 5 23 A

REFLEN U ERAT I A R 2 =]
T a3 4 3 4 i B 4 TR AR Kahslia TR A K5L5LiaEF B
g 34 RS S AR 001386 001391
SR N E S S AUaE | 1,223,144,505.464; 10,582,470,446.551}}
§3 FEMFSHEHRAESHERIN
3.1 FEMEHR
A N
AR (20184E04H 01 H-20184F06 H30H)
LI LS5 e —
K ELELIEF B THA K5L5LiEEFE B
1. AR s Bl & 10,939,835.63 89,436,303.05
2. AR HHF 10,939,835.63 89,436,303.05
3. BARRE G =1l 1,223,144,505.46 10,582,470,446.55

TE: 1. AEEETRA NGB 5) 2 6 (125 08
2. AW O EE R R AR RO Bedlicas . HAbON (ANE A sepiEARsas) kR
MRS R IREL AIANE A S se i in_EA 2 et (A shiieas, w1 st mmiiigst
SR MMEREADAZE, Wik, ARt ERsa %, A CSeia AA SR ) & B0

N
2

3. AEEGHFT 2015598 H 13 H A4k,

3.2 EEHFHERI

3.2. 1 AREWESHBUFER R LIE RS B Al F T

1. REABLIBE R HA

wite | VP e
N g | D | e |
B 25D fagEsy s s 2 B | O-B @-@
o He2£©) Z; HeZ@)
. . 1.1131 0.0011 0.0885 1.0246 0.0011
TE=1H % % % 0.0000% % %
2. RABIEEHTE
— Tl | i | LEL | AILEOE | )
e w® | ek | somm | wraser | 0@ | @@

30U 3k 13 m



ENSAREEEDRAT

RELELNIEF T T e G20 184 5 23 A

HEQ | Im®E HZEZ®
®
1.0880 | 0.0011 | 0.0885 0.9995 | 0.0011
o= . 0
HdE=1H % % % 0.0000% % %

TE: AL e U 7 BC A 1% 0 25560 A

3.2.2 HESHFREMPRES RTHHERRERZ K5 RS LB A m &=

S B
KELBLIEF TR A
By B R 28 R 5L St b A R i 2 R 1 s B ot L I
(201508 H13H-20184F06 A 30H )

9% ////
8%

/
7% ////
6%

/

5% et
4%
3%
2%
1%
0% e e — T : : ; ; ; ; ; ; ; : : : : ! ! :
2015-08-13  2016-01-10 2016-06-08  2016-11-05 2017-04-05 2017-09-02  2018-01-30

| — KeWSANETEHRHA — WEREE

Rikshiz e mB

AR T AN RE R 5 M 7 b AR A 2t 0 ) S o L I
(20154£08 H 13 H-20184£06 H 30 H)

bt
S

=

H
—
w
b=l

2018-06-30




ENSARSEESRAT KBS 515 T3 0 400 1 84E S5 0 ZR BE IR 4

8% //
% >
6% //
5%
4%

e
3% et
2% //
. f/
0% é

2015-08-13  2016-01-10 2016-06-08  2016-11-05 2017-04-05 2017-09-02  2018-01-30  2018-06-30

| — KehshESRHE — WEBEE |

E: 1. AFEEEET20158 H 13H A%
2. AHEWIN, AFHE NS I LA B3 44 [F 20 5E 1K) % T EL A B K

§4 BEARE

4.1 ZEAHE (REEEHE/PH) FN

AL 4 2 B | 5 A

E R o | mEnm | R e
i 5, GUEL. T
Ko RS A IR A
1, B 2 MR AT,
T T el | o012k B A AR, 55
B (oA 2 A S D
B, £,

2, ERbeiit . P e
B E B IR SUE A 7

AR BAHFRAIF 9T 52 . 201 1456 H i
5T
By 4% | 2016411 — 8
= o FILA T mhnn, pEsamn

PR [ E e HE T

=
AR

e 1. ERARIR DY EE 6 A TR AR R0 H BOA JE e 3N A R A HR H 3
2+ AEFF AL SCEMATIE P2 CUEZFAL MO ST BEARE B IMED) BRI RRILE -

#
b=l
H
b=l



ENSARSEESRAT KBS 515 T3 0 400 1 84E S5 0 ZR BE IR 4

4.2 WMEFANERESEEERTEIF T
AT 5 SR A S & B R A R L0 BEAT 3R, NSRS IR R
TG A R AR B IO o

4.3 ARG ETUH
4.3.1 AR GH ERRATENR

NP G IPAT LS @G — MR F G A ME BT 6, RIES a5 3)
N THIFEE R A PR FAERRA S, RS ER A A 2 T LAR a5 5 A H 1
A RAZ GGl TR PRUE 4% 0 2H A5 58 U SEARG SRS M AR TR, P2 A AT 2 AN o LA
FPs SEATEEA AL Gyl BERN A TAS 5 A Ol s AN R B LA # (s B B R AR
Hl R, PRIEAFREHAGEH 2 W EKIEA TG B ERE; IRt s
TR ERRERE SIS, BN N 5 28 247 N B I R AT VPG 7R R 25

WEHIN, AFATPEGETEERLE, RHEIRFEEL; 5. MRS AT
G EPATIE O RAF, RHILFHEDL.

INFEIE T SRR A E I AT AT IR, X & 3R A AN R E] & (L
H. 3H. 5H) WINFEIFZE S KGN S5 RT TR, RRIERA TS
U ) S 28 5 o

AfEWAN, KIS R A
5% PRI IR AT N, AL
4.3.2 RERZGITRNIEDUH

NG EAT AN, ARG A, filw (i ae g iRk k) XnT 6 &
FEEMTSMEE . TERESEAAN TS TRt MR Bk 558 B AT N RIS G i ks
SR BT I e, POC BRI o A A 4 e e

AN, PRgEtE RSl FRSHE 2 BPEH R AL S, PR k]
BE SRS A T2 5 AR 2 53 A 1R F 1SS 55 &6t DAA B 44 SGHHAT B — 2 i 3
WP ER ) 7 6 RN oy B FE kAT B R A M %, (R B Ss RAG & A T2 S E M. R RBIA
IR ERLHITN.

ARFE A AR BN AR A Rl — R 5 R 3 e 4 A 2 [RIAE R — 28 &2 H WEAT I Al
A8 5 e AT B S BUR A28 5 A 2 Sk B w28 5

LRI RITEOL, 2~ S EE e AL AR AT AL
5y i FE R B AR BAT I L R4

4.4 IR S W RIS AT

20184E27 5, SN TR UARARSR, JEHC A BOUL PG SUBCHR PR e S,
FAP R0 3 TR BT, i T T R, B AR,
PPIFILHI LR, (HCPIE I T A i IUIERE, AR RIS A SR EZR I T, K

%6 3k 13|



ESSAE=RETRAY K 8L ELIE S B T 0 400 1 4E 2 R 2

FEIAK . BUKITI, BUNFE S8 77 BUR B 595 M Rk Y, A7 i ™ e g
FERRRALH, Tt MBCREF RIS EEARM, RATP RIS ) PR . 5
S5, 4H KRR & EPEZEE, HILE RS mEBAgER T, filihm, 3AM
R Dy ORI, B B N R 45 B, IR AR I RBORIRFE ) R AT, 4H 18H,
JAT P F EARI R FRPUE T AT, (HU S i DU U R B ORIk ZR I ]
W, WEKm KRG T RZGSS . AN, BTamEuE A L. 2itduE
RIAE, e 2 TA7 [ 2 B A

AEEGEME AN, RIWAHEH TR A, EATHNRTE 7 IE, FINRYE RS
AR, BENLIAEE A, TR BARIE, NEFA NGIE T 5 H G FEA VLAC ) BE SR
K.

4.5 MEFHNESKISRI
1201846 H30H, Kahshiza E It MAR M AFE I E %1, 1131%, KohshiaE
BRI E I 35 2 1. 0880%, [7] MY 45t Eb A L vHE I 25 2R 0. 0885%.

4.6 WMEHNESTHFA AR & T #ERE Y
AR U A AL 4 TN T B B TS

§5 BBEAGHRSE

5.1 MEFAREERZHERN

_ o s gad  i=d
= T SHE (o)
F5 nH 8 (I %)
1| [ el s ot 9,699,340,591.28 69.63
Hre, iz 9,699,340,591.28 69.63
R RRHES — —
2 | ENIREERET 858,808,768.22 6.16
Horpre SEW A R] 0 B SE IR B 4 B B
il % =
3 | SR ERE B AT A1t 3,303,237,063.42 23.71
4 | HAhgtrs 69,287,730.80 0.50
5 &t 13,930,674,153.72 100.00
5.2 GG EIGR BB
o7 U 313 7




ENSA\BESEEERAT KBS 515 T3 0 400 1 84E S5 0 ZR BE IR 4

75 i H S T EHE B (%)
1| A5 I P9 25 [ T % R A0 14.47
Forpr Sy e e ik % —

o A B A B

FFg i H &8 o) Bl (%)
2| R WK AT m] A i A A 2,120,146,019.93 17.96
o SEWra m e — —

VE: R S A 52 (] D R AR A o R < R 7 1 A S AR A S A RN AE B H R R R
BIHE LL B T BT )i e, NEHES NN AT e wisd s,
HICIEY WAL = P R

557 1E [5O3 <R A i 2 < T 7= (L T 2 0% Y 52 B
FEASHR T I PN AR B 1T 11 378 <5 (01 5% I (9 A ) 8 < R R B T B8 7 1 R 20%

5.3 BEE&EBHRAGFHRAIR
5.3.1 HERAG PR RBEAREN

s RE
et IR B &P 23 R IR 69
et AP HR 5 AL AT 2 98 A UIRR e i 1L 79
et AP R 5T AL AT 2 98 A JUIRR e IR 20

T SR AE T EIRARIIIRTEAE 5 H A G- FEFR IR, HIREIIARONIER S H, "SR
PR AL AT R AR IR T H WS- ARAE 5 H A -

W5 A BREA S TR RGBT 120 K18 5L ¥ B

WRIEA LT DTk &R GG RNLE, RERA KRR IRAERA 5 HHAS
120K AN, AT MRk &R G A& TERARIBR AR K AR 120 R 1
e

5.3.2 MEHIRBFA S FHFIRIIR 76 Lt

e 44556 AR

FIIBR B 5 4 B
PHFE RG] Co)

- HIBR Bt o 2 4 B
FAFERI LG Co)

1 | 30K

5.52

17.96

Hrb, & FEIAEIL397T K

8 Ul 3k 13



ENSARSEEERAT

RELELNIEF T T e G20 184 5 23 A

R Bl R 445

30K (7)) —60K

0.42

Hrb, & FEIABEIE397T K
7 B I R A5

60K (£) —90K

105.53

b FRAF S 397K
R Bl R 45

90K (%) —120K

1.78

Horp. A EIEE397 K
FapEEmIpIEL i

120K (&) —=397R (&)

4.15

Hrb, FIRAFEEIAREILI97TK
¥ B I R A5

it

117.41

17.96

5.4 MEHARKAS FHRKBRBEL 240K 1F A BB
AAREWIN, AT T 75 G ST ST R AR SR R AR 240 KA1 D

5.5 MEMIRILMF R ROFAFRRAS

e e i B RARA (B ﬂ%”ii ’f‘ﬁm :
1| BExRf6F 99,461,575.13 0.84
2 | RATESE — —
3 | &Rz 510,618,197.41 4.33

Hor: BURME SR 510,618,197.41 4.33
4 | fkfiids — —
5 | Aol AR 2R 1,656,591,430.07 14.03
6 | HIHEEE 341,294,174.41 2.89
7| [Eh AR 7,091,375,214.26 60.07
8 | HAth — —
9 &t 9,699,340,591.28 82.16
10 | FRAFEIARIL 39T R IS — —

p=i
H
=




ENSARSEEERAT

RELELNIEF T T e G20 184 5 23 A

FZR 57
5.6 MEHREIEREA §ESF=RE LF K/ EELZ KT 2 M5 g
i e A GRarE
Fe | g 4244 F5 MR RA () )
A ’ #) L) (%)
1SERARAT )
1 | 111815262 RAERAT 14,000,000 1,388,322,339.2 11.76
CD262 1
18X MVARAT
2 | 111810275 10,000,000 | 991,707,216.57 8.40
CD275
184 H 4T
3 | 111818157 R 10,000,000 | 991,703,341.95 8.40
CD157
18V K AR 4T
4 | 111809170 WARAT 8,000,000 | 793,583,293.05 6.72
CD170
1824V ARAT
5 | 111810263 8,000,000 | 793,581,971.39 6.72
CD263
184 47
6 | 111818147 R 8,000,000 | 793,581,912.32 6.72
CD147
183 KA 4T
7 | 111817122 HRRAT 5,000,000 | 495,851,670.86 4.20
CD122
18R AEARAT
8 | 111815252 REERAT 4,000,000 | 396,776,627.89 3.36
CD252
18 {E4R1T
9 | 111808161 TRERAT 4,000,000 | 396,681,091.87 3.36
CD161
10 | 080216 08[E FF16 3,700,000 | 371,317,600.69 3.15
5.7 “BUTREM” 5 “HRBAEE” HEeBEEE=HENRE
TiH i 2515 10,
45 3 P 25 R ) 4 B AE0. 25 (F57) —0. 5%|] f Ik 0
15 HA PN i 25 B ) B e 1 0.1388%
e 2 1 P e 2 R ) B AR AR 0.0283%
5 BH N AN DA H 25 B 7R 28 6 1) 1] BT 248 0.0688%

TE: RS TEIEIER S AR S A4t

%10 T3k 13 W




ENSA\BESEEERAT KBS 515 T3 0 400 1 84E S5 0 ZR BE IR 4

95 A A S 125 B P XHMELIA 21 0. 25% 1750 B B
AARE A, AT T Tk P B A R R A S 1 R ) 2 X IE 2100, 25% ) B o

R 75 A A S 125 B P BTS20, 5%15 0t 152 B
AR AN, AT T T AL BT A 5 AR R I 1 P (R 8 ELA 210, 5% 1 L«

5. 8RB IR A FMME o HE S B = 1R E LU R/ A4S BRT 48 B ST IE S B3R A 4
ARSI A IR AR B SCFFIESF -

5.9 BEAASWEMRE
5.9.1 E&IHrAETH.
REEAMER MR BAE, RIS (AR R AR NBAT IR, 4 58 R 2 B SR 28 5 2%
FEILSEN I BB S 40, 8 FL TR AR A7 B2 N 3 R S BB Zeyeadb AT M, 4 H T 484
AT gmnt A HH RS W IE AR 77 X, RS A E R AR T L. 00T,
T TG R PR AR T B R 4 B P I S 4 T R 2 AN RS B AN TH R 4 TR
FEEHE R AR R, TN e AR A NI = B A AT R, EeE
HATH—MEE, RAMGERAR, SEESFA MG ES ST ERY, T
7o WRAGHIMER A S HABTT S 2 o B 48bn 7 A B WS ), B HAR A 7
FabRAH A WK I A E AT R R, B ZESRUN A R SR, R Mm A R
WHEAB AT G0t 2. S MAHERE 2 1. 0070, AR EAM MR AL EA
FME . WG TR IEYE R B 3% R TR T A A e R U B A SRAME R, SRR
NATiRYE BAR S S & E AN C 5, s Be R A E R A& Al e .

5.9.2 AMEFHNRRKAZSHEBIEHI+RBIESFRIRT AR RERI ILZRE, R
RRERERE BT —ENZBATESR. &7,

5.9. 3 FABFEF=HIR

75 2 FK &H o)

17 AR IE 4 24,418.53
RESCIEZ7 7 H K —
VA& SN 51,633,297.02
JRE AT R 3 17,630,015.25
Fopth 2SR _
e % H —
Hop _

N ol w N =

32

£ B O T B 1}

\|



ENSA\BESEEERAT KBS 515 T3 0 400 1 84E S5 0 ZR BE IR 4

8 &t 69,287,730.80

5.9.4 BWAGWEHER AL CTHBERD
WY LR JEA, 23 T2 A5 & 1T 8] ) BEAFAE R 22

§6 JFBAESHHZE)

B
KoLELEFE R TA K5Lahia FE 1 B
0 5 S AT 2 < A U A 504,375,627.43 6,762,699,483.70
i 5 B2 4 FR 43 00 2,484,188,457.71 8,296,865,070.23
I R B 4 T [m] 7 Ai 1,765,419,579.68 4,477,094,107.38
i i B HH AR 35 4 47 200 i 0 1,223,144,505.46 10,582,470,446.55

TE: SIS LR B P Nt B[] 473 A e et A

§7 ESHBEANCHERERSREAEETHYIH
A AL B BN RIS I B e R A

§8 WMBHAFERRWHMEEFE
8.1 MEHN R —REFRFHEESHHLFIE B SHET 20% K E R
ARG IHN, ARG A R IR — 10538 R S A L 7]k 21 B8 A B 4 e A i
20% I 1B L o
8.2 MR EE RKNEMEERFE
ARG IHN, AT G ARA R T R HAR 25 2.

§9 FEXMHEZR
9.1 £BEXHBEZFR
1. A ERIE S 24tk R BABLIE 5 08 T 33 & B2 4L 1 S0
2. RaLaLiE R MiipE e e 4 FH
3. Ribikia F I M S E YL
4, REABLZE R MRS E U+
5y RGN TESR R T b3 i 1) S A
6+ HF RIS 2 B 1 A S A

9.2 PR

% o12 T3 13 W



ENSAREEECRAT) R ALBLIE 8 T i 4220184 B2 B 25

FREETVA] 74 [X 37859 5 R [ Prge 5t 5 2 O AEEL6 /=

9.3 &EFEHFTR
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 WL www. thfund. com. cn

RELFESEHARAT
—O—N\FEtA+LH

13 T3 13 ;W



