EEAR=TET RN BAE T4 B 2 (LOF) 201 7T4E 523 ik 5

RIBHFFFRESF R R EE (LOF)

201THE B2 T
2017426 5 30H

HEBEHN: RLESEHERAA
EEXEN: FELHRITRHERAA
WEXH HEA: 20174E7H21H

B
p=|
Pt
S
=



ENSARSEESRAT KELRRREANES R RIS (LOF) 201 T4E B2 i 5

§1 EEHFR

EGEMANNEF S NEFRIEAR S R A B ERIC . = TP PRIA EL
ORI, N ESEPE . AR AN e B AN ) B T BT

BEEE NP E TR RN EARAREAREES S FME, T201747H18H
FR T AR RIS febR . AR A G R E SN, RIFEZNE AL
REBCHE. R TR B N

BN AU LOBSEAE A SRR 57 00 JE A BRAE F ZE 4 B8, (AR
&R

& AN GHF AR I ARRRIL . BTA KK, B 7R B3 BT S aT
A0 BRI A B 4 R S5 U A

AR 0 55 ERIR A T

AR HA2017F4H 1 HE 2201746 30 H 1k,

§2 E&=RER

AL KLz (LOF)
W fi R RALIRF]

He4 A0 164206

8 R (Y L RIFF I
FeaRARH 2010412 H3H

2 5 AR T 4y LI 0 389,320,469.251/;

i aAER R

ARFEGAEIERIE GV RE S E MR B, JIRRAE
e I S PR HE BB W A

ARFEGEE R E MGG K. AAEHM
T TBCRPYANJT H 70 B A Fi, e S5 A s i AL
XA FE TR A5 S AT XU RV £E R
BT BRI R AR BN, 1 E A R BB
SR, AEFE AR PR A5 F sz A St s 1 Rz )
HeAh b, S AR E e B A S, JIFER
BRI . JAh, 8IS OAT A A A N AE
AR — i s I e R i w0 A, RS 58
i HRI, SRAS BN 2 4 IR i A 2t

%2 k10|




ENSAEEEEGRAT

RILFFMF US4 R (LOF) 201 74E 8822 4l iy

b &t B Hh 55 e TR AR
RIEEGNOTF IS, BT IR B R & T RUR S

JRURSE AL 2 R sk itfh, S U T 5 miin i, K
R AEEite Sopilli & RitE o

e A ELN RahEE e E A R A

HELEA Hh [ LR ARAT IR A IR~ 7]

§3 EEMFHEFMESFHERIN

3.1 EEMFIR

A ARt
FEW SRR WA (201744 1H-20174E6 F130H)
L A B 2 3,602,407.17
2. A JHA]E 1,932,312.71
3. IR 3515 4 U4 R 0.0047
4. SR FE G5 1E 407,507,794.77
5. MAR F &t BB 1.047

TE: 1 AW O SeIGaE fR 2 A IR SN . BB

HAteN CRE 2 fetirfa A2 shias)

BRI TJE AR, AR A ) C SEBcaR n_EAH 2 fe (B e sh i et
2 b I SHR IR AR NGBS 5 2 (5 05 AT CBiltn, P et < 1 H A ]

wWE

TG Bl i K EAR T B

3. AKRLLFEE20104E12 H3H AR,

3.2 BoWERET
3.2, 1 A MG AT 3 Bt 5 PRI SR B 2 2 4 ok
WH
Wt |
o S
g | R g | PORE
e g | KR oo | waE | 00 | 0
Wz | | bR
®
@
TE=1H 0.48% 0.07% -1.04% 0.11% 1.52% -0.04%

3.2.2 BESHIVIORES RIHMEWRKRZZ) KILE FRBMLS R R AR

ia)=d:q

%3 k10 |




ENSARSEESRAT KELRRREANES R RIS (LOF) 201 T4E B2 i 5

14% Do Pn /
o /‘ \ \\-A.l'/
13% g \//
12% #
11% Py \ "
i ol NN
9%
7% \
6% \ [’\"’
4% W,
3% hea-"4

2015-12-04 2016-02-26  2016-05-17  2016-08-04 2016-10-28  2017-01-13 2017-04-11  2017-06-30

| — ReLiRFlES (LoF) — WWERHKREE |

TE: 1. AEEEEFET20105912 03 H AR, AHeeT20154E12 703 H TLaEE P Jm i, &P
Jea i Ja A KR 4 F AN BT GRIE S (LOF) , R AR N R SLIN R 5 55 B IE 25 5% Bt
H4 (LOF) 7,

2+ AR I, AT SIS TR BT LUK )5 < [R] 2 78 1 2% T EL A7) 0K

§4 BEARE

4.1 BE&2H (RESZLH/PH) FHiH

(EASE S I 2 IR | 2
w4 | m% 0
EERE | BERY | e L

5%, TrEsmit. HiE
R UESF o ) 2] 52 YA 2k

AHE4 e I 7
ﬁi% mREH; LR REERE
I;I;; EHAFRBRBEEI; Dol
H AN
o UEFF A mG 7 S S 58 56
AR | FEE | 20114E11 A - 154 3 %Eiﬁ/\;@ﬁ[?ﬁ
N PR

. N BRI B
" B, A A

A o
o B ) S A 2o 0 7 2 4%
RSP
RIS e, GEFEAit . 201341
pAIpES 42 | 20174F4H — 45 AmMERANT, TS
T, L B

bt
S
p=il
pi=:
=
=il



ENSAESEESRAT KELRRREANES R RIS (LOF) 201 T4E B2 i 5

e 1o BIRAEHR H AR S48 B AR A H 3.
2 AEFF AL SCEMATIE = GIEZFAL MO ST BAR B B IMED AR RRLE -

4.2 BEANRE A ARSI /EE 5 1B ORI
AT 5 SR A I & B RO A R L0 BEAT 3R, SRR TR
AT A R AR B IO o

4.3 ARG ETUH
4.3.1 AR GH ERRATENR

N G PIPAT IR EE: B s —r R e AR EE G, RESHAESE
NTEIFEE R AT FEBRAS, RS HRAE 2 HEHT AR 2 4iE A H 1
MRS BB AEARIE P Bt LA A5 U D SRR SRS A (O R B S T B AT FR B L FE
JPs SEATSERAE G FERVA V2S5 i el B s VAN [ 2H A 05 B B AR
W, AR FE A -SSR 2 M E KA RS RIS IsEx g5
ITNMIESEFERE I, BT S 5 28 Gy 47 o U W4 R T VAt Ak R 2%

WMAEN, AFATPLGRTEERY, REHREHL: I W FLEA TR
Gyl BE AT IS 0L R, AR BLFE 0.

AN FISTHE N SR A A B38BT AT IR AT, 3 S5 4L A AN A ) & (1
H. 3H. 5H) WIFEFA S PEN &S5 EN F#T 7T, KREIWIER AL S
JE U] £ S5 55 22 5 o

RN, KHIUERA TGRS, AT FSEERFERIEA TR

S SRR GRIIEAT A, T 5 il FE AR AT T 00 R 4
4.3.2 RERZGITRNIEDUH

NITERRAT A, ATPHFRRAS, fle (s iR Ik g
EEMTSMEE . TERESEAAN TS TRt MR B s 2528 AT N H R G i ks
SIS T R, SUE IR TR R

RGN, AR AR S A 2 AR RS, kg a]
BE S EUANA T2 5 AR e S0 B[R] H RIS 5 s 15 BAA A1 44 SGRAT B S — i da i
TP B R ANy Bl R A T s A AR 3%, PRAE B RAF & AP 5 i . R ARBA
IR ERLDITN.

ARFE A AR BN AR A Rl — R 5 Rl 3 e 4 A 2 TRIAE R — 28 &2 H WEAT I Im)
A8 5 e AT B S BUR A28 5 AFI 2 Sk B w28 5

4.4 WEHINESRIBF RIEIBES P

%5 3k 10 |



ENSAEEEERRAT FALRRI SRS (LOF) 20174 S F &

20174 2, APt KRIVIRESS, NiffREH-TE; WK IPPTF2H K
T2 JE IR PG R, 1iCPT T8 S U A R IR, BEARYERFIRAL, JEARAE I 2 25 2%
fif. BURITTH, 4HMRNSESAR S, MARATIE IR, S RBUE &2 B3O 2R < il
ZafRP|E R, SR BRI, (5 S PR Oy A
i AR PUIZ P 1. Siamrm, BARIATREias%. filihm, 4. 54
EBERIUE . RATIRMECRAREF 2N, R2IRE NS, /a6 b5
JME IE DL R s

AFEGEARE N, ARSI 3215 LA R H S ECE I O, BEARAE A 4
YRR, 9% Al 1 s AR I s -

4.5 MEFHNESKISRI
20176 H30H, AIESMEFENL. 04750, ASHE WA & E 16K 20, 48%,
(A HA MY &5 P A i v K 1. 04%.

4.6 WEPNEESRHA ANBEE ST FETE R
AR A A A AL A BN T B B TR B

4.7 BEANXNERET IEFHHEATIAES R ERE

JEEH201 T =%, TATNNIRELA TG IGZ D/ METI S, (H2 T AT B ATE L
AREA KT P, B 2 Uil AR BRI Gk e 1 o B gt i, kR S CR R
HEL, B EAR PR A BRI T 7. BORE 5, 5T MBS R I R AE,
ISR L 4E9E K G % 2B A S HUE . XN BIGUTRE, AR RS0k
A MTIETT, ARG R EA R MR, EREEIE SN = .

B AG b, AR VNIRRT, OB G s, [R5 R
T B AOENA TR, FRA S E R, QR8N0 E R i Ui s

§5 HHEAGHE

5.1 MEMREGEH-AHAHENR

SRRAL AR

AR S BT T
7 (%

1| Ba st — ~

P s e (o)

#
>
p=i
H
S
b=l



ENSARSEEERAT

KAWL G RIS BT 3 (LOF) 20174858 23 4Rk 7%

2 | HEHE — —
3| FlEU a1 Bt 539,733,597.93 97.50
Hrpe fiizy 539,733,597.93 97.50
ATRES & SRl — —
4 | H&ERE — —
5 | EbATA AR — —
6 | ENIRE LT — —
Horbre SEBT QR0 1 S N IR 45 4 B B
Rl 5%
T | BATHE RS A & AT 1,630,344.69 0.29
8 | HAhH ™ 12,211,057.02 2.21
9 Hit 553,574,999.64 100.00
5.2 MEHIRIBTAFRPBEERFHE
AFEG ARG AR KR FEA B
5.3 MEHIRIEA RMHE 5 EE T = 3E Ho I K/ BT 48 B =8 B B 4
ARG ARG AR KT B
5.4 MEIRIEBF MM RN RS RELE
s e At Goy | T AR
Bl (%)
1| BExRf6iF 39,372,000.00 9.66
2 | JATELE — —
3 | &Rz 59,416,000.00 14.58
Horbrs BURME SR 59,416,000.00 14.58
4 | ks 340,515,597.93 83.56
5 | Ak JE B B — —
6 | FHASESE 100,430,000.00 24.64
7| A — —
8 | [AhLAF R — —




ENSARSEEERAT KELRRREANES R RIS (LOF) 201 T4E B2 i 5

9 | HAth — —

10 it 539,733,597.93 132.45

5.5 ARG FHME G2 G B iE B /N HEFF B BT L8 2R 450 A A

. e g " e | RS
g | figehs iR 2K ¥E Gk | Al o B (%)
1 170210 | 17EIF10 400,000 | 39,500,000.00 9.69
2 170007 | 17Fff B [E {707 400,000 | 39,372,000.00 9.66
3 1480521 | 14 EEHHZL I fiit 300,000 | 31,044,000.00 7.62
4 1480466 | 144A3Z Ao 300,000 | 31,017,000.00 7.61
5 122764 | 11323501 300,000 | 30,396,000.00 7.46

5.6 IREFPIRIZA SYME b ZE S B 8 LB DR I RT 48 B SCRAESR R B
il
AT AT IR AR B SRR -

5.7 MBEFHIARIEA YA b H 4 B i HUFI K/ HEFP BB 148 5t R4 B 4
ARG EHRRFFH SRR

5.8 MEFHIARIEA FOMME by H4 B H LU K/ N EEFP B BT A8 BUES 3 A 40
AT AR T HIARARFFARGLE.

5.9 MEWIARAESER BRI Z B
AT AR T IR AR R A 01 0

5.10 MEHIRAZE SR F K E R 5 1K 0L A
AT IR ARG B G

5.11 HBHAWmEMHE

5.11.1 FMEMARKAZERFENI TR IEFKRIT EARBRER I LRZR/E, R
RERERH BT —FENZRI AT ER. &

5.11.2 AESFMEMRRFAFRE, WAFEBENT 2R EPEBEESH
e 2 & 10 B B R B 0L o

8 Ul 3k 10 7



ESSABEEEERAT KELRRREANES R RIS (LOF) 201 T4E B2 i 5

5.11. 3 HARBE =R

Hpr: NRMT
K5 P &H
1| Al fRIES 32,562.31
2 | BISCIEFRE FK —
3| YR —
4 | BYCR]E 12,144,256.83
5 | I HE R 34,237.88
6 | HARRYEK —
7| FERETR A —
8 | HAth —
9 it 12,211,057.02

5.11. 4 REHRFFH KA T 5 B BT Fe e £t 77 FA 40

ARF AR WR AR5 A AT YT T e 4 577

5.11. 5 #REHIRAT 4 MR P A ETUIEZ PR 1B SL K3 B
AT G AT IR ARFFA B EE

5.11. 6 HWA G T INER A CFHBRER D

W TS IR, 72T A5 & T 8] ] BEAAAE R 2

§6 TFHAESHBHRS

R AN

T T S YIATT B < 4 A0 A0

520,371,143.15

e ST TA] 25 <5 e F 47 50

47,424,131.16

Tl o 3 A TR) 35 4 R s [ 47 0 178,474,805.06
s BRI B SR B sh i di (g b Ll “=” 3EF) —
2 HA AR L & 1 i s A 389,320,469.25

T+ Aol R VA R e R e N AR SRR [ 3 0025 e et A 0

§7 EE&BENCHERREREAESENL
AR IR R G TGS A B A 6

§8 HMBRBERKOFIMMEERR L

9 Ul 3k 107



ENGAREEEGRAT] FARRI ST TS S (LOF) 20174 52 2%

8.1 MEHN R — B HTFHE SN P HLHIE B S0 T 20% 1) 15

AR HAN , AT AR I B — $ B8 38 R ik < B B A9k 3mSR 5 s A7
20% 4117 0 o
8.2 MHHEE KN HMEESR

At BN, AT RA SR 58 2 Lok ) oA 2SS

§9 HBENXMHFHEF
1 £EXMHEFR
v HPEIIE MR 2 HEE R 5L R 3 25 A5 7 BRS04 S AR 1) LA
v RELRRI D RGN R R R SR SR
v RELIFN o B 55 BIE J5 3R 3 S 4T il
v RELRRIG AR R S (LOP) H5E U
v RS AN TE S E R T B R 1S A
« H IR I 2 R E I H AR SO

S O A~ W NN = ©

O

.2 FRTHCHE R
R  [X B 3708 595 KA E FR&E 57 51 55 O AJHEL6 )2

9.3 HEFHR

BT AT RIS PN T A P Wl 5 SRR NI A T o 2t & 1) & A
A, FESCAT ARG, RIAEA BRI A] A BRSSO i B A R B A

oy Al G www. thfund. com. cn

RiLZESEHARAH
—O—t&HFELA=+—H



