ESSAESEEFRAE SR AL E TR HUR 2 5 T 5 8 VR B 4201 64 S48 R 25

RILFERTHEMRERIESREEE

20165EFAFEHRE
2016512 H31H

HEBEEAN: RIAESEHGRAH
HEHEN: HEIEFRHERAT

WEXHEHEB: 20174201 5208



ENSAREEEGRAC

R HIE B4R B R AU R 8 B 220 164R SR 43 A i

§1 EERR

HeEHANREF S MHEFRUEAR G G ERIC . R TP IERRE
BUE ORI, JFRTH NI e . AER AN e M AR AR A 1 SO 5T A

B FUE NIFBIEF A A IR A R IRE A e G FRUE, T201741H18HE
% VARG F M S fEbR . IERMARRA GG TN, RIERZ N B A
REBICHEL R IERR IR B K -

BB A LSS . B R DT IR U NS R & B, (HAVRILE

Fg— A

BeEAS T ARE AR, BRH R, BT A B 5k ar
JSLAT- S 1) 5 A 4 AR B I

ARG S FRR A H

AE I E2016E10 H 1 HAEZE20165E12 31 H 1k

§2 HETEREMN

AL R ELHIE T
HeFRG 001617

A (Y LR Kig
e FAMH 2015407 H29H

5 AR &t B A 126,695,659.904}

=
o
m
=0

I AR EE G W KRR R B A 2tk B, T
A= TS B i .

ARG EMA T FRGES . TaiiR. FH
DABSEIRIL k55 T 37 A #4587 T (¥ 2 A AN S, ™

e
R Fo R T L, b R R AL
SR ST G R P (RS
I AT BN R, S i
M X 95% HRATIH A ZAZE (BifE) X5%
R SR G, T BUVA G s BV
SR AT RS HE S B I A S, S TS 5 T 25 7
FRATMS . ERMES 5Tt
TSI el I B A A ]

%2 313 I




ENSAREEEGRAC

R HIE B4R B R AU R 8 B 220 164R SR 43 A i

HEEN TR A A FR A ]
T oy e 4 B A TR AR 5L HIE LA K 5L HIFHLF-C
@ oy R HE S AL ARG 001617 001618
21 2 Fe A 0y
??fiTEﬁﬁ =) 6.947.674 811/ 119,747,985.090/
CIISYIi
§3 FEWMFHEHANESHERI
3.1 FEUMETER
Hhr. ARt
W (20164E10H01 H-20165E12H31H)
IS bR S :
K 5L FHIE LA K 5L FIE L F-C
1A B S s -104,391.09 -144,967.50
2 A HAF -330,663.30 -307,629.46
3B £5) 35 Ay A A R 31 -0.0478 -0.0348
4 FARFE G = 1E 5,896,989.40 101,221,970.06
SHAREE S HHFHE 0.8488 0.8453

e 1. A eI R S AR SN« BB RS

HAbe N CANE A SEAMEZRE S 41

B2 S I ARBL  ARBRE A 2 st as i EAS B2 fe (6 A8 shifc st

2. Frid B\ SRR A B AEFAA NNWEAE 5 B a1 & ek A (o, e 4 1) WA D sk [ 2
), AN G LRI R K EAR T I A T
3. AL SR E201547 H29H A% .

3.2 HSHERIN
3.2.1 AREHESHBUHENE KR LIS FHLS R E R R A R
RaLFIEHETFA
. N|45:{a4
gy | ﬁﬁﬁ P
B B KD KR s o @ﬁ% 0-6 | @@
HEZ@ PRt 22
© @
2k =4H -5.67% | 0.79% | -527% | 0.82% | -0.40% | -0.03%
RaLHIERFC

#
=
ps
=



ENSAZEEETRAT

R HIE B4R B R AU R 8 B 220 164R SR 43 A i

N|25:{54
X | dMegike |
) g | IRy | FORE
BBz KD tﬂ%:{wﬁg W | ©-6 @-@
HEZEQ@ - PR 2
@
HE=4H -5.73% | 0.79% | -527% | 0.82% | -0.46% | -0.03%

322 HESEFERRES RTHHMERKRRZ LS RS LR R
BN L

10% |
5% |

0% |

-5% |
-10% |
-15% |

-20% |

-25% |

T " " " T " " " T " " " T " " " T " " " T " " " T " " " T
2015-07-29 2015-10-15  2015-12-24  2016-03-11  2016-05-24 2016-08-04 2016-10-24  2016-12-31

‘—D]DD[DA—[D][D] m

10% - H
5%

0% Py

-5% |

-10% |

-15%-

-20%

-25% |

2015-07-29 2015-10-15 2015-12-24  2016-03-11  2016-05-24 2016-08-04 2016-10-24  2016-12-31

|—HTHTTHC—THTHHT I

e 1. AEEEFET20159207 H29H AR
2. MIRAREGEFNZIE, EeETEHAN Y EIEES S FEM Hilke H AT A L)
RS EFNE FLE. ARESHECHIIN201507 H29H 22016451 H28H, @ OHALE HIT,

%4313 I



ESSAESEEFRAE SR AL E TR HUR 2 5 T 5 8 VR B 4201 64 S48 R 25

B I B L A e A R E .
§4 EBHAME

4.1 EEZH (BESZH/NA) i

(AT 4o M A TR |
as 4% 10
MR Y TEmem | mEnm | e e

5, &%t

200747 H 2220084
10 A 75 KT IEF Bty
AR F BT 22
PIES Araka 20154E07H 104F MR -
ZH, 20084F 11 HmBEAA
"), PHEARRAF#EE
0 ] 2 AL 225 A 9 0
TSR AT o1,
SN PRAE,

E: 1. ERERHOAREEFRERH .
2 EFF AL SCREMAT 2 GIEZRL AN 5 SRS BT HIAORILE -

4.2 BEANRE AL R S ERRTERH R
AN e 42 W SR S e B R AR SR A AT 4R, AAF AR L SR
JEAT 3 A AR 5 DL .

4.3 AP 5L T A
4.3.1 A3 5% EHPATE

NP BHPATHE A B g —HFRFEeMARGEETE, RESHERE
FAFRBR I AT RRR A S, 2 SRR A 2 [T LR 5%
H I RBRAE GG sl TEORIE 4% 58 4 A 45 B8 U SAH S S i  [RI A S A AT 32 AL
AT SEATERP A G M EMAPRZ G ikl & @ AR R A G THE B
B ARBERIRE, ARUEA R B A A B 2 8] 1) B R AR A TR B A LRSS g
SRR AT AT NI SEFEZ IS, I R 8 28 2 AT R B IR A Al 14 &
%,

WEMN, ARAFZGEFEIERE, REIREEL; 35 WIS A
LG EPATHE O RLF, RHIREB.

25 T 413 W



ESSAESEEFRAE SR AL E TR HUR 2 5 T 5 8 VR B 4201 64 S48 R 25

INFEIE R SRS AT AT IR, XSRS AR A & 1
(1H- 3H. SH) WKFRF S KEN S RNFEAT TTRE, RRIERAT
285 JE U ) S 658 5 o

RGN, RHEBER A PG HEREN, AFE NSRS FERIEA T
oS SRR HIEIT N, A8 5 1 B R BT I L R AT
4.3.2 RERZZHITANETHHA

AT A, A TR A, HlE (w05 MRS InE) Xl g
ERW TN . TTRESER AL G W BEUE R 35 % 252 G AT A T AL 5
A S IS Tt AT Ao, SR MR % . 2B A0 7 45 4 it
A EAN, sl E RS FEEHEZBIPEH RS, FMRaEE
Al RE FEAAAL 5 AR i Fndk 0 7 H R AE S s EFRFHEA T RAT IR EE I, LA A
4 SUBEAT B 35— 2% T 2 FR D P B 5 S AN 20 BE e R 4T o AR RT3, RAIE 20 Bic 45
AN TRZGEN . KRMAREEGHERELHITN.

ARFE S ARG AN R R AR — RS A F I A 2 8 F—28 5 H W37 &
55 e HoAh o] 58 T BN A ¥ 58 5 A 28 HiE 1 5 28 5

&7

4.4 WEHANZESHB T RIEAZIEDHT

AN, BEMIEZE T U N E S 1 SRl AR sl
AR R T R e B R, R EEE RSR BB BN, SRR R R I B R
H S H ARG G HITT e A FE SR ER R 72 1 32 BRI WIS m] 5 B2y e 5 et 1R
=, AT RS ORI BB R AR IR P 5 A AR, AR R R e
SFEMEE . RIS AR T, SETImESs R, MR SRR AL & B E
PRI AR A, A KRR P PR ol A AR D BRI IR 22, (A SE 5 5 PR
ERTE R RIVS B8 SN BsE R R a8 st TR

4.5 REPHNESHNSZREIN

HE20165F12H31H, KEAHFUEH TARE A1 ~0.8488 0, RELHIEHE T
CH:E M AFE0.8453 70 e W I B E Y K R R ELHIE - TAN-5.67%, Kik
HAIE L CN-5.73%,  [RIHMY 4% b JE v I KRN -5.27% o

4.6 WMEHNESHAABRES T HERE R
AR 9 P9 AR 4 A BN I I U B TR A R

4.7 BEANEMZT EFTH ATV EH M ERE
165 [ N 57 SRR AT IR S5 IRES B Z2 B2 B 15 UL URIZ U144

26 T4 13 T



ENSAREEEGRAC

§5

51 MEFREBSH-HEHENL

R HIE B4R B R AU R 8 B 220 164R SR 43 A i

BENT64E T ARG, M BURS 58 MEBURSA i, HZ BANEAE IR g 5ok
RISCHE RIS, BIt, DUZRPE R FF AT M A I IR 55 S SR — 1 g
REXI, SRS RS . R, JATX G MBCRISAWE, 5 Z BinAL
Frieg i 85t s, 9l TIRmiia &Rk, fErmna i, FukEis
WA, BEMERTSENFE P N2 7 ERERE, f2dEREREA
i, BT MR, mnaA TRt iaier.

BRAGRE

SRR NRMIT

PAY = RS

z S o lﬁﬁziiiﬁﬁ 54

1| B 98,834,574.16 50.79

Horr: SR 98,834,574.16 50.79

2 | R — —

3| EE e T — —

Hr: iz — —

B SRR — —

4 | mERIEE — —

5 | SRbATA R T — —

6 | ENIREERHT ™ — —
Forre S 0] 0 ) SR N 4

il B B

7 | BATIE RS A e AT 95,719,592.36 49.19

8 | HAth#t™ 54,711.57 0.03

9 Ait 194,608,878.09 100.00

5.2 MEPRETI D RBERRAS
5.2.1 REPR GEEEH) BTV RXHBRERTEHE

ERERAL NRTIT

R
i

R

2~ fe e (D)

BT E L
7l (%)

/T4 13



ENo/ESEEaRAS

R HIE B4R B R AU R 8 B 220 164R SR 43 A i

A | RS ARG Hi vl — _
B | Kk — —
C | il 90,114,207.29 84.13
b M) T0 RS oK A Rt B B
A4

E | &%k — —
F | #tRMEE 6,162,742.25 5.75
G | Zdisk. CiEAIEEDLY — —
H | fEfEfEmol — —
. fk%ﬂ%i’* BATFE BRI S 2,342.569.68 519
T | &Rl — —
K | Gk — —
L | FGEFIR 5 g5k — —
M | BT SR AR AR Sl — —
N | KR BAEERN 2 e it 2 — —
O | FRRS BB H AR5 — —
p HE — —
Q PR TAE — —
R Ak ARE AR IR — —
S ZRE — —

it 98,619,519.22 92.07

5.2.2 MEHRK FREER) BTV RIBEREHE
SHRAL: NRMIT
g 5 AREGD) Egﬁ%;;%w
A | R AR Hi vl — —
B | Rk — —
C | il 215,054.94 0.20
b 1. #J7. R BOKAE P Rt B B
a4

#

=
ps



ENo/EeEEamAE

R HIE B4R B R AU R 8 B 220 164R SR 43 A i

g e4

T|Q|m|d™

P

5 RS

SRl

P ttraall

AT AR 55 A 55 Ml

FHERT FEAEAR R 55

IR PAEEAN 3B

JE RS BRI H AR AR S5

#AE

PAME S TAE

A AR E A AR

28 B--H Vol ls-N NN B4 B4l B el B0 I

-
oie

At

215,054.94

0.20

TE: BT IREUS O B, BRI IR R R R, R DR
) .

B SIR CF

5.3 MEWIRIEA FRME G E ST 5HE ELAI R/ EEFF R BT+ 48 IR B R B4

5.3.1 HIRIGHB I LA FOME & ZeE B E EL I RN R R 42 B R A 4

SR NRMJ
z j‘gﬁ WELH | HE B | AR#E GO giﬁfi {f*
1 | 000725 | EAEFTA 2,447,400 6,999,564.00 6.53
2 | 002415 | iFREEEAR 189,458 4,510,994.98 421
3 | 002024 | AT LR 390,301 4,468,946.45 4.17
4 | 600703 | —=ZHGHL 207,000 2,771,730.00 2.59
5 | 002456 Kk HE 79,803 2,735,646.84 2.55

209 7413

I



ESGABERECRAT o EH TR 2 RS TS R0 201 647 SR

6 | 600100 | [AJ7 Mty 184,721 2,558,385.85 2.39
7 | 002241 | ERIRIEAG 95,204 2,524,810.08 2.36
8 | 000100 | TCL #[H 758,646 2,503,531.80 2.34
9 | 600271 | MiR{EE 115,202 2,298,279.90 2.15
10 | 000413 | ZRjBJeH 195,493 2,201,251.18 2.05

5.3.2 FARILHIZ A RME G ST S E ELAIR/N R R A BRI R A
GHEAL NRTTT

7| BREAR o . RS T
YEEA ME (D nRmE o)

o - L 44 % e (i N E (Ot GHA %)

1 002129 | I 13,400 110,818.00 0.10

2 | 600151 | MiRAHLE 9,502 104,236.94 0.10

5.4 REWREMBF BT ROFFRRAE
ARSI AR WIRAR R 657

5.5 MEFARIEA SohME G Z e F = FH H B R/ NEERF BT 48 R 35 5% A 40
ARSI A WIRARFFAT 5157 -

5.6 WG HIRIEA SCYHE G E S B @E B/ N HEFF BRI 48 B SO IR 3R
il
AT AR HIRARFFA B SCFFIESF -

5.7 REWIARIEA FOHE G2 S F ™ FE BB R/ AT L4 St BB A
AEEEAMEHRRFFH SRR

5.8 MEFIARIEA FOYME G HeL 57 15H B K/ NEERR BB LA BUES 3% I 40
ARSI AR IR AR R BUIE

5.9 MEWRARESBR AR Z FHILUHA
AT AR T IR AR R AT IR 01 0

5.10 35 HIRAR SER KB AR 5 FH ol i 3
RIS AR ARG B UL

10 0T 3t 13 1



ESSAESEEFRAE SR AL E TR HUR 2 5 T 5 8 VR B 4201 64 S48 R 25

5.11 BRA SRS M

5111 EAREHARKRESR R RRTHLIEFRRT EEERERITLRAE, R
RREREHFE BT —FAZR ATER. 4T,

5112 EESRBEMI 2R, HhESEFANEEEREREZARRE.

5.11.3 HARBE =A%

A NRMIG
g ZFR el
1| A fRiES 9,463.01
2| REISCIESRE SR —
3| BRI —
4 | BYCRLE 3,982.90
5| REUsCH K 41,265.66
6 | HARPIYK _
7| FERETEH _
8 | FHAth _
9 &t 54,711.57

5.11.4 REFIRFFA KL TH B0 BB fi sz B 4

ASHE AR IR AR R AL TR BRI T e e iz

5.11.5 REFARET+ 42 BEE A FEULIE SZRR 1B 00 At A
5.11.5.1 FIRIEHIE AT+ BREPFEREZ R BB
I AR AR IGHE AT+ A IR AR IEZ RGO .
5.11.5.2 ARBRRE AT LAREPFEREZRBELEI B

EHEAL: NRMIT

I 52 BR 4y GRS | e
g BEARRS | R AR f L ﬁﬁ;grﬁﬁ
AV (%)
1 | 002129 HHEA A 110,818.00 0.01 | #EEHEKFHI
2 | 600151 R RATLH, 104,236.94 0.01 | HKF=HEA

5.11.6 BEAEGHE HERIHARSCF R

o110 3k 13 1



ENSAREEEGRAC

R HIE B4R B R AU R 8 B 220 164R SR 43 A i

W TP LR JR A, 3 T2 1S & T 8] a] BEAFAE R 22

86 FHHAESMHBTERS)
BAL: iy
RELHHIEETA RELHHIEEFC
e B A 5 A A0S A0 7,412,865.27 6,613,549.89
i A SO 1) 4 A R D 4 0 1,265,736.49 118,393,433.35
s A S 1) 25 4 R [ 47
i 1,730,926.95 5,258,998.15
35 S [R] L S 47 40 AR Bh 4 40 B B
g LA “-7 3851

i T I AR I 47 800 i 40 6,947,674.81 119,747,985.09
e Gy 0B R A N s S Bl B e e e A

§7 EEEFHEACHERRSREARZEER
71 ZEEHEANFEFESHPRINFIL

Bfr: Ay
KL UEHE A K 5AHHIEHFC

HL;H‘: :H: 7 ,’S-'—“;IE ft 3 {\ 0\
ZEH_E' I ERAFR NSRS 5.000,000.00 5.000,000.00
il
45 HAHA ) SN/ HE G A A5
A5 HHHATR) S H /02 B 47y 40
WA RS BN A AR I 4
o 5.000,000.00 5,000,000.00
5 WA R 5 A 3 44 70 2 305 305
G R (%) ' ’

72 EEEHENCHBERRERRAZR ST 5 WA
AR I BRI Y [ B e R A

§8 WMEMRERERZESRERSTHHBUEML

FEA S

i
i H "

AN
w5

AL B
i&

KM ELE | KR EUK
B R | VR IR

o120 3k 13 1



ENSAREEEGRAC

R HIE B4R B R AU R 8 B 220 164R SR 43 A i

4B Eb 451

# L
Pt YNLES] 10,000,000. 10,000,000. .
- U 7.89% U 7.89% =4
Ha 00 00
HLEE N =g B B B B
=R YN
B g Y NI — — — —
HEEH A — — — —
HoAh — — — —

10,000,000. 10,000,000.

A\ b 9 0 9 b 0
&t 00 7.89% 00 7.89%

§9 KAENMHHZF

9.1 FEXHFHEH=

1. op R S 2t R S e i 7 Fe B A e 4%
v RILHIE IR R A R R R R e B R
v RIAFIE A T FE A R AT BB R T P
~ REAHIE FL T FE AR RO AT B R A et S U S
+ M AR iR e P AR A A I
~ R RN 2 B E ) At SO

AN L AW

9.2 TR

ek PR

.

AT PG [X 3578 595 Kk [ B bt 51 o D AL 6=

9.3 &EFHFK

e e I ER Bt SEYN P /A 7 I A i B Sk s = N TP A7) G < NI e
A, AESATTARSYE, TR BRI A Py BTk SO R S A B B

NFE] . www.thfund.com.cn

013 T

=

13 1T

N

RLEEEEFRAF
—O—t#—HA=tTH



