BREarTEman RALFRIGERIE SR IS (LOP) 201745581 R0 S

KELEFRFRLESF R EE S (LOF)

0174EFIZFEHRE
20174E3H31H

EEBBEAN: RLELSEHEARAR
BEEREN: FEIBE#HERITREAERAF
WEEHHB: 20174E4H 22H

#
p=i
H
=



ENSAREEETRAT

RILFEFF ISR R R (LOF) 2017T4E 88 124l iy

§1 EERS

B NNTHF & LEHERIEAIRS P SORAMAE B BOC 8 R P IEM A Bl
HORER, JFRTIE AR RS v PN e AR AN T ST ST

B EAUE N [ U & BRAT B A PR A AR AR S FE, T20174E4
1I8H B 1 ARG I 5548 bR 1 ERIAR R H GG FEAR, RIEEZAEA
FAAERB AL R IERRIR B KRR .

BB TRV LSS . B ST RS BT IS B 007, (HANRAESE

& e

B RN STFAORIARERIL . BEHA K, BT E AT Bt s

40 ) B AR i < (A S U W A
ARG W 55 BERER 28 1

A ERIEH20174E1H 1HE £20174E3 A31H 1k

§2 E&mmMER

B4 TR RibFER T (LOF)
N TR KALEF
AN 164208

A8 Y 164208

8 R (Y TP T
F&ERAH 20114£11 A 23H

T SR R 4 A0 A 504,485,085.80/}

i aAER 7

I G E IR G W P R 0 L, 1R 3R
B TN S Y R 2

ARG EME T MARGES . TefR. FH
PSR  UEZ7 T 37 2 B4 55 05 T ) 0 A AN, R

PR B TR ATE T T A S A R SR, R AT R
[#] 5 W e ME SR BB A B a2 IR Bt JIoRsk
PR 5 iz LA 1Al o
Ak i LI s a TR
e NS, UEZF R & i 3
U 25 4 AHe R J& T UEZF AR Bk < rh U XU

kg itfh, S e T o miiindt e, 1K

H2 ki w




ENSAEEEERRAT KAl RSB EIE S (LOF) 2017455 1 R4

TIRE RSB RIS,

HeEEAN KL G EEA PR A
HELEA H ] SIS 5 HRAT BB A A PR 22 )

§3 EEMSHEIFMNESHFERIN

3.1 EEMEIENR

A ARt
FEW SRR WA (20174E1H1H-20174E3H31H)
LA O SEB 7f 3,078,306.71
2 AR 3,716,078.38
SN 35 5 4 4y B0 A= 1R 0.0063
4RI B =1 E 567,640,781.50
5. BAAR FE 4 A B HHE 1.1252

He L A CSEIRER IR S AR RO . B . HARRN CRE&A e EAR 3
FABRAH o S AR, AR A O Se i as in B AHA 2 e E 22 Bl as .

2. Frid kSN SR bR A OIEREE NANWESE 5 F5 4 1) & Ttk - (o, T80t 4 0 o g sz ]
WA, TP ARG SERR R A KBS T I A E T

3. AR4EAFH2011411 H 23 H 24 %4

32 H&HEFIN
32.1 K4 B S O K B B 5 RIS e S i 2 e L
WL
W |
{1 e
g | T g | PR
B e | KEE | ol | ark | 00 | @0
Wz | | e
®
@
TE=1H 0.59% 0.03% -1.24% 0.07% 1.83% -0.04%

322 HAESFEHHPRESRTHMENKRARD KIS FHLS HEE A R A3

HIELL

B
=it

Pt

H
=
=




ENSARSEESRAT KL EFUREANER R RIS (LOF) 201T4E8 1 iR

12% \\,, S
10% AN

8% %

6% ,/

4% N

%% th N~ \\

o Ve,
-2% N

2014-11-25 2015-03-30  2015-07-27  2015-11-27 2016-03-30 2016-07-28  2016-11-30 2017-03-31

[— FehEFUES (LoF) — VEIRER |

FE: 1. ABS A T2011F11H 23 H AR, 2014410 F 24 H AK: 4 [ 2hiedhy B F ik 4
(LOF) , HEMFRAZH N RALFRM G MR & (LOF) ™
2« AN, AT 085 T BE PUIIA B 6 5 R 2078 (1045 T L 4] 225K

§4 A5 ARG
4.1 RELHE (BRESZLH/PMA)
(AR o 3 o PR | 2N \
e | % s IS T
EREN | BERm | AER
K4 9 TR, FifT
2% FERUETS 2 ) [ 5 WAL 4
B, A SR, LR BT
SEA ARSI, Mol
223 [ IE 25 A 7 25 24 SO 90 340
4 7| 20114R11 — 15 "
R g | 2OLVFLLA Tl gm, musmpmmem
g AU BRI 3 2 2
i 5 P, o[ A A
25 PR 78 i S i 2 e
%7, T

e 1 BRI S S FRERH .

2. AEFF AL SCEMATIE 2 CUEZFAL ML ST BEARE B AMED) BRI RRILE -

3. FEATEIREHEIE H EMEHAEIL I H 28, AEEEE PN F20174E4 7 10 HIEHESE0iE %
ESEN e S AN

bt
S
p=il
pi=:
=il



ENSAESEESRAT KL EFUREANER R RIS (LOF) 201T4E8 1 iR

4.2 EEAXNRE N A ZESIBEUM FE BRI A
A 2 W SR e B e R AR SR A S8 HEAT 1A, A ARV L R
12k A R AR IS DL o

4.3 AP 5B
4.3.1 AP35 B RHPATENR

NG IPAT LA @G R F G MAME BT 6, HRIES 4153
AN R A PR R RS, 2SR A 2 a3 T DL s et oy H 1Y
A RAZ G353l TR ARIUE 4% T 20 A 15 58 U SEARDG ST M R TR, P A AT 32 A0 o LA
FPs SEATEEAAE Gy BRI A TAS 5 A Ol s B AN R B LA e (s B B R AR
B, PRIEAFREHAGEH 2 BERIEATFHRZEGE BN EIEE; NEsiE i s
TN IR ERRERE SIS, BN SN 5 28 247 N B I R AT PP R R 25

WEHIN, AFATPEGRETEERLE, RHEIRFEEL; 5. MRS AT
Gy EPATIE O RAF, RHILFHEL.

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

AfEWAN, KIS R A
5% PRI R HIEAT N, AP
432 REZBHITANEIH

NITERRAT A, ATPHFRREAS, fle (s Wi ik S ag s
FRMTINKE . TTRESEA AT G R R 23 I S5 A8 B AT N RS G ks
SE ST R, ROE AR . AT A R i .

ARG AN, AR E R SR FR S A 2 A E B R EAE 5, Tk Ak k]
BESERA T G A 2 ik R H R AIAE s BT AEA T RATIZE . LLA T 4 L
BEAT It — i 4 HH D 1) HR W T S A 3 B e R AT B A, RAIE D BC 45 AT &
PRGN RKIMAIE SR ERZGIT N

AT G AR BN R & A Rl — e AN Rl 4 2 & 2 (AR R — 22 & H Wit AT I Im)
38 5 Je FAh AT B S BUR 2 TF- 58 5 R 28 2% 1 57 85 58 5 o

LRI RITEOL, 2~ N S AR EAE AT AL
5y ) BE (R BEAR BAT I L R4

4.4 W5 HAEE B KRB IED T
20174 —F L, APFHARMIELERIFES, Lirahaeit — g, QiR
AT EAKTT PP T SR BO N HRE ot (ESECPIH TR A I RS R IUIRIE, Bl

5 k11w



ENSARSEESRAT KL EFUREANER R RIS (LOF) 201T4E8 1 iR

HHETHETEA PR A, REFE RN, @K EEEM. BeRmJrm, %
MBCRIANE T R 6, RATRIRGE SRR R e, 3R R ERAT “hn
B NI, HEh RSk, Bulii, ABCREER  RATIREEBCRRER
TR, BARERE FERAH, W KT RI T R R

ARG IA, BRI T 0RO B A ST E RO, BAIRYERRa e 105
TEXES, e Blid 1 BGe AR i e

45 MREHNES SR
FE20174E3 H31H, AIELM 88 N1.125270, AHAE A4 414 1E 16K 2£0.59%,
5] MY 4 Bl A i G K R -1.24%

4.6 REMNESHFE NBEE S FEIE R
AR A AR A TN TG I B TS

4.7 EEANNERET IEFTH AT ES N HERE

JEE20174E K, BTN TN AT EhRE R, JeER MERZE. B
TR QU ISaV &g b s B2 vl B S o Y = /2 K 1= A i ol e 527 ) | PN 2 67 4
JiH, SEMBCRIARNEE, ARG A B i KU AT 5 IR . RN ORE, R
RS RR AT — € 1 AT ), (BRI RE 5B 1 5 MBCREE A e g, AELUE
HIENL =

PR Hms b, ARG R VIR ER AT %, R LS S, [R5 KU
M B OB TR, BARAL SRS, kS e R (Y 2

§5 BEAGWE

5.1 EFREEF=HEHM

SHERAL: AR

RS ouaii]ad
B (%)

1| B — —
Horpre 2 — —

2 | ReHE

li] 5 AL 28 #% 5% 581,957,224.17 97.38

Hrp: fiigs 581,957,224.17 97.38

%6 3k 11w

P s A (L)




ENSABRSEESRAS] Rl F RIS BAE RIS (LOF) 2017455 1 2R E 4R35
B SRR SR — —
4 | &R — —
5 | &RhfTA AT — —
6 | EARELET™ — —
Forpre ST BT 11 SE N IR B _
RLE =
7| RAT RS &G 1,241,882.63 0.21
8 | HAthwi™ 14,445,893.13 2.42
9 At 597,644,999.93 100.00
5.2 MEMRIZITW T KMRERTEAHES
ARIEG AR AR ARIFA R E
5.3 MEMRIZA RME 5 EEEF 7= BE EL AR /NHERR IRT 42 B R BE BH 48
ARIEG AR AR ARIFA IR E
5.4 #REPREMSF MM RVHEFRBAE
SRURAL: NRTTT
e B At G | DAL
Bl (%)
[ K fi %7 — —
2 | JATER — —
3 | &fhfis 29,931,000.00 5.27
Hodr: BURME &R 29,931,000.00 5.27
4 | iz 202,917,149.00 35.75
5 | Ak IR 150,315,000.00 26.48
6 | IS 111,453,000.00 19.63
7| WG (AT ASHfD 8,023,075.17 1.41
8 | [FMLAFH 79,318,000.00 13.97
9 | HAh — —
10 it 581,957,224.17 102.52

TEA AT RS AT

A AE #1477 3,083,216.70 G -

T )



ENSARSEEGRAT] el R EAE A IE S (LOF) 20174855 15 R

5.5 REWIRIEA SRYE 5 2B H LB R /NHEFF B AT T4 B35 507 B 40

e R O
e | s mELn | BE GO | Al Go
! ’ = HHH (%)
VEAY B
1 1282318 1254l 500,000 50,520,000.00 8.90
MTN1
2 1480291 145R T R A5 400,000 43,280,000.00 7.62
3 011698181 | 16 4NSCP002 400,000 40,144,000.00 7.07
4 1280044 1228 [F % 300,000 32,493,000.00 5.72
5 101451028 143 300,000 30,663,000.00 5.40
MTNOO1

56 MEFIRIEA RAME A BEE T AHE B KD HEF R4 B SCRAE R B
4

ARF AR AR R B SCHFIETR

5.7 MEWIRIEA SME 5 EE T 5 H LB/ NERF B R T4 5 SR B U 4
ARG EHRRFFH SRR .

5.8 B FIARIEA SO E o 24 5 5 H BB K/ NEEFF VAT LA BUER 3 B 40
AFEEAME WARRFFABGIE

59 MEHRAESBERNBIEHI R 5 H RN
ARSI AR R AR R AT IR dE 01 6

510 M HIRAE S TH K E 6 R 3L 5 %00 i
AT AR IR ARG B G

5.11 HEHAWMEME

5111 AREHHAREKAESERBENETLIEFRRT ERBEEERI ILRFE, R
KRR SR BRI —ENZR AT ES. &7,

5112 XEEABEFRRFARE, WAREMBERENITH2REPEHEEEF
e 2 & 10 B B R B 0L o




ENSARSEEERAT KL EFUREANER R RIS (LOF) 201T4E8 1 iR

5.11.3 HARBE =R Bk

A ARt
FFg R X
1 | FHRES 106,117.58
2 | MUSCIESRIE 5K 682,081.12
3 | BRI —
4 | NUYCRE 13,293,649.90
5 | MK 364,044.53
6 | ARSI —
7| fEESE A —
8 | HAh —
9 it 14,445,893.13

5.11.4 REWIRKFH KL TH B0 1T e Befii 27 B 40
SN NRMTT

P | AR | BiRARR N E i B & BB ] (%)
1 | 113008 H A fik 2,763,484.50 0.49
2 | 132002 15K 4EEB 1,159,562.40 0.20
3 | 132003 1575 1%EB 799,469.50 0.14
4 | 110031 IR EEE I 426,420.00 0.08

5115 HREWIRET 2 BEHAAAERIEZRF K
ARG AR T HIARAR A B

5.11.6 HHA G T IERIH AN SCF R E

EEis L W3S P 2 P S RS = i 2 Pl LT N = e sd oo

§6 JFRAESHHEF

B
i 1 SRS 5 4 1 A0 A 797,108,400.97
0 7 HA A 1] 4 i WA ) 43 20 22,313,009.83
P AT SO SO T e < S B [ 3 00 314,936,325.00
5 I R e 4 BB 8 (@b B “-7 3551 —
5 SRR 2 A B A0 504,485,085.80

bt
©
=
H
=il



ENSARSEEGRAT] Fal EREBIE RIS (LOF) 20174 1B RE

§7 ESEBEANZHEFRERHLAZSENR
71 EREEENFEEESHTRINFRL

AL
i 35 HH BRI BN R I AT 4 4 30 71,003,730.00
2 5 A3 (5] SN/ FRE A7 i —
i 2 A B 1) 52 8 /U [ e 7 40 —
1 SR S BN R (R A B 4 03 0 71,003,730.00
et AR A B AR I S A 5 FE 4 B AL (%) 14.07

72 REEBENZHABEARERREEET 5V
AR W e E AR HEA R SRR A RS,

§8 RmMEBEE IR HMEEER
8.1 MEFN B —REEIFEESMHELFIE B B6E T 20% KB 5
AR N, ASHE G R I — 3R B 3 R AT < 00 L A9 ik 3] B i AR i < 3
20% )15 It o

8.2 WMBRHEEFRKNWILMEERSER
AN, AT RAT RO 5 R A AR 25 S

§9 H/EXHEF
9.1 FENMHHEF
v IR I S HEAE R SATF RN 4 G053 7 BUUE S5 3 08 i 4 SR AR I SC A
v RELFEFS R FHR AR S &5 H
v RELER) S Z A5 BIIE S BR 3 ST il
v RELVERIGHRANESR RIS (LOF) FEEUHP
v IR AN TE SR E R T B R 0 T
« H IR 2 B E Y H A SO

o o1 A WDN

9.2 i =
T ] 7Y [X B 3776 595 KA [E PR 22 55 54 &) Hh O AJELG /=

10 T3 11 W



ENSAEEEEGRAT RALERIERAE SRS (LOP) 20174555 12 BE S

9.3 &R HF
Pewt 4 vl BN EE B NI A I B S sk 5 3 4 F0 8 N B IR A 37 B e o 2 ) 2%
XA, S TIARR G, AT RS R A A B R ST i A s R E A

o] MGG www.thfund.com.cn

RiLESEHARAF
—O—t#ENA=+=H

32

-0 BT B i}

\|



