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10%

20%

10

11

12

13

14

70%
5%

10%

10%
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0-30%
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2017 6
23
2017 3 31
2017 1
1
() o
1 150,889,829.91 9.26
150,889,829.91 9.26
2
3 1,346,569,948.45 82.60
1,346,569,948.45 82.60
4
5
6 90,000,335.00 5.52
7 10,298,844.85 0.63
8 32,424,894.23 1.99
9 1,630,183,852.44 100.00
2
A - -
B 22,960,000.00 1.89
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C 108,378,196.42 8.92

D

E 212,404.44 0.02

F 130,984.00 0.01

G 131,314.89 0.01

H

| - -

J - -

K 19,060,000.00 1.57

L

M 16,930.16 0.00

N

O

P

Q

R

S

150,889,829.91 12.42

3
1 600104 999,919 25,377,944.22 2.09
2 600028 4,000,000 22,960,000.00 1.89
3 600048 2,000,000 19,060,000.00 1.57
4 000333 518,800 17,276,040.00 1.42
5 000338 1,500,000 16,875,000.00 1.39
6 300159 999996 14,849,940.60 1.22
7 000423 179,990 11,807,344.00 0.97
8 002236 710,800 11,351,476.00 0.93
9 600867 499,945 10,148,883.50 0.84
10 601228 32,911 131,314.89 0.01
4
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1
2
3 394,154,000.00 32.43
394,154,000.00 32.43
4 641,416,852.60 52.78
5 - -
6 30,159,000.00 2.48
7 3,941,095.85 0.32
8 276,899,000.00 22.78
9
10 1,346,569,9 48.45 110.80
1,441,161.60
5
160213 16 13 2,000,000 | 184 400,000.00 15.17
170302 17 02 1,500,000 | 149,460,000.00 12.30
17
3 111708037 700,000 | 69,230,000.00 5.70
CDO037
4 122298 13 600,000 | 61,602,000.00 5.07
5 140220 14 20 600,000 | 60,294,000.00 4.96
6
7
8
9
10
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11

1

2

3

1 93,320.05
2 436,572.14
3

4 31,495,632.05
5 399,369.99
6

7

8 32,424,894.23
4

5

6
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2012 11 28 2017 3 31

2012/11/28-
0.40% 0.04% 0.44% 0.01% -0.04% | 0.03%

2012/12/31

2013/01/01-
1.89% 0.19% 4.79% 0.02% -2.90%| 0.17%

2013/12/31

2014/01/01-
14.86% 0.20% 4.58% 0.01% 10.28%| 0.19%

2014/12/31

2015/01/01-
18.89% 0.39% 3.82% 0.01% 15.07%| 0.38%

2015/12/ 31

2016/01/ 01-
2.43% 0.17% 3.11% 0.01% -0.68% | 0.16%

2016/ 12/ 31

201701/01 -
2.03% 0.11% 0.74% 0.01% 1.29% 0.10%

20173/ 31
2012/11/28 46.00% 0.25% 18.72% 0.01% 27.28%| 0.24%

-20173/31

90




ERE/\ESEEGRAT

TIAN HONG ASSET MANAGEMENT CO.,LTD.




HEeEEARAT

.EE gATIAN HONG ASSET MANAGEMENT CO.,LTD.

92



ERE/\ESEEGRAT

TIAN HONG ASSET MANAGEMENT CO.,LTD.

93



ERE/\ESEEGRAT

TIAN HONG ASSET MANAGEMENT CO.,LTD.

0.001

94



ERE/\ESEEGRAT

TIAN HONG ASSET MANAGEMENT CO.,LTD.

2 0.25%
0.5%

95



HEeEEARAT

.EE gATIAN HONG ASSET MANAGEMENT CO.,LTD.

2
3

96



ERE/\ESEEGRAT

TIAN HONG ASSET MANAGEMENT CO.,LTD.

50%

15

97



ERE/\ESEEGRAT

TIAN HONG ASSET MANAGEMENT CO.,LTD.




ERE/\ESEEGRAT

TIAN HONG ASSET MANAGEMENT CO.,LTD.

o N oo o A W N PP

0. 90%

H E x0.90%+

0.20%

H E x0.20% -+
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24
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21
22
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10% 10%
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10%

10%
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10%

10%

10
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50%
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1 0-30%
70%
2 5%
3 10%

5 3%
6 10%

0.5%

10%
g 20%
10 ( )
10%
11
10%
12 BBB ( BBB)

13

14
40%
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1
A 1704241
2004 11 8
[2004]16 4
5.143
022 83310208
022 8386556
2

55

010 66105799
010 66105798

1984 1 1

35,640, 625.71

[1983]146
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70%
5%

a 10%

40%

0.5% 3%

d 1 5%
e 20%

10%
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EMAIL
1
6 6
2
400-710-9999
022 83865563
3

www.thfund.com.cn

service@thfund.com.cn
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€
2016 11 29
2016 11 29
2016 12 1
2016 12 6
2016 12 9
2016 12 12
2016 12 14
2016 12 22
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2016 12 30
2016 12 30
2016 12 31
2016 12 31
2017 1 6
2017 1 11
2017 1 11
2017 1 18
2016 4
2017 1 20
2017 2 15
2017 2 20
2017 2 23
2017 2 24
2017 3 4

149




ERE/\ESEEGRAT

TIAN HONG ASSET MANAGEMENT CO.,LTD.

2017 3 14
2017 3 29
2017 3 30
2016
2017 3 30
2016
2017 3 30
2017 4 5
2017 4 22
2017 1
2017 4 22
2017 4 25
2017 4 26
2017 5 4
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2017 5

12

2017 5
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