| shbEasEe Ly AT U R A B V0 20 1645 SR R

RILFIERTREMFENIESF R REE

2016 F4FFHRE
20164E12831H

HEEEAN: RILESEHEGRAH

EE&FHEEN: HEERROAERAT

WREXHHEHE: 20174£01 H20H



BN EEEEGRA

KA IEARAT 48 UM SO S UE SR 5B R B 20 164F SR A TR i

§1 EHERR

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 EFUE NIRRT PR 2 FIRSE A 2L &
B 1 AR TR SRR S ER IR H A4

HEE, T20174F1H18HE
LENE, RIEEZANBRNEE

Eﬁﬂﬁ PRSP IR IR B KI5 o

SRR R LASEAE Y SRR 0T i SR U B IS Y 2

%%*%”ﬂ

w5, HARIE

ST GHARTRIARRRI . BHA R, BT B 5w
fﬁ%@&ﬁﬁ FE S
ARG S FRR A H
AIE I E201659510H01 Hitt 220165512 31 H 1k

§2 HETEREM

B G TRIFR KELHIEARAT

AN 001594

S (ke AR Kga

e FAMH 20154207 H08H

A T B R 5 4 7 A0 A 122,894,962 454

B b %%w%ﬁm%ﬁ,ﬁiw%ﬁ%ﬁﬂw%ﬁim%
/IMES SIS BR 4R B B — S0 K R U
AREG R e A E AR Ta B vk, AT TR Ak
AT o IR A T2 A R A T B B bR ) R AU
1 IR AH R S A EESRAU A AR FE 2, AR AR I

Pt AW i B R I B A = ) AR B T AT AR S TR B, DA A
FNPREFFRIFEE . AT G 7E P 2 1] 2 4 (1) H 38 R B
i 25 BE RN PRER R Z AT T, 13RI S bR Fa 2L
FRACL I8 B2 A2

G e e FEARATF8 B 8 5 X 95% +ERATIE A 3 A R (B

JG) X5%

JRUBSE AL 2k 4 AT

A GONBCEE RS, JE TR PO S B T




ESSAEEEEARAE

KA IEARAT 48 UM SO S UE SR 5B R B 20 164F SR A TR i

e o U UE S BE 2k b B, LFIOT XU 5 I 2 v
TREGHEE, RS EMTmEE.

HEFRA KoL 4 B TR TR A ]

HEFEEN I UETR A BR A A

@ oy 4 1 B 4 TR AR FaLFIEARATA KaLFIEERATC

T B4 L 5 001594 001595

24 VAN NIGTAS
f&?;ﬂj{FEﬂ AEE NI 13,969,611.8 11 108,925,350.644%
LIPS
§3 FEWMFHEHANESHERI
3.1 EEMEf
A ARt
WEH (2016510701 H-20165E12 731 H)
TS S ——
KaFUFERITA KaLFEERITC

1A HA B Se i 2 -47,151.22 -87,429.74
2 A HAF 54,376.28 -25,490.83
3B 350 3 4y AR AR ) 1 0.0045 -0.0024
A AR FE G T =13 E 13,287,610.52 103,158,475.20
SIHAREE S HHFE 0.9512 0.9471

e 1L A SBGEE E R S ARLE N . BB . HABIRN ONE A fe (B A2 s ) 1
BRAHIC 2 i IR A, AR 9 A 9] E Sl e n_E A1 22 se i (B 22 sh Ui -

2. PridFE e SHR IR A IR A AW B 2 2 G 103 g (Biltn, T S i A I 8 [ 2
), AR LB R AT EAR T T A T
3. ARHEEEF H20154E7 HSH A2

32 o EE
321 AT MR & A (L K I 5 R v 28 R e
RIS A

%5 \éjnf

oyl ié%i gﬁﬁ
iret KED gig s | wasm | VO | @0
o | ez
F3T 13 W



ESoAREEEERAT

KA IEARAT 48 UM SO S UE SR 5B R B 20 164F SR A TR i

@

oFE=1H 0.60% | 0.68% 1.15% 0.70% | -0.55% | -0.02%

KalHIEARATC

N4
V{1 AL ?9;@‘/%
- el | | oA |

i B P K Ebr s WamE | ©-0 @-@
ez | | e
® @

HE=MH 0.54% 0.68% 1.15% 0.70% | -0.61% | -0.02%

322 HESEFERRES RTHHMEM K RRZ KSR S LR E AR R

RF IR

S%Jﬂ\\

0%}

-5% MJMW‘ v
-10% v \
15% ] JL“VW‘W _/“’\N
-20% ] v
-25%3
.

2015-07-08  2015-09-22  2015-12-10  2016-03-01  2016-05-16

2016-07-29  2016-10-20 2016-12-31

— O000000A—O000000 I

H
o~
=i

ps




ENSA\BEEEERAT L TP SRAT B R R U R B 420164 S5 AT 7

1'\\
0% A

JA\LM MY SN ALY

L e

-10% ] \He A A M- AN Mw,.'/“ﬁm A

| b ¢ N\
-15% L. . W\ ! L‘_ -

] : WA o o~
20% o WA : ;\)’\MW
-25% ] U
30% ] |

2015-07-08  2015-09-22  2015-12-10  2016-03-01  2016-05-16 2016-07-29  2016-10-20 2016-12-31

|—u,uJLuC—LuJuu, I

He 1 AESAFT20154F7HSH AR

2. BMBAESAEFMLE, EEEHANY AR RAKZ Hilto N A W AEE S M 7 4H 4t
FEREETFIINE RKLE . RESIEAHIA2015FE7A8H E20164E1H7H, AL RE, &I
TR E IR & RS RN E .

§4 BHAWE

4.1 EEZE (BEEZLFHE/NH) fFHN

(AT 4 M A TR | iE
i /D\R 14 H
M Y e T menm | e e

%, &uieiid,

200747 H A220084F
10 A fEKITUE SR B4y
A BR A F 7T BT %
e | FEEEE 0 smorn — o | AT
23, 20084E11 A AL
A, JHEARAFEE
8 I 5 WAL 2 F 9 O
FERISHE 7T . 3
SIS,

E: 1 ERAERH DRSS R .
2 UEFF AL SCEMAT P2 GIEZRAL AN 5 B BT RED) HIAORIE -

4.2 EE NN E I A E GBI TE 15 0LE U B

25 T 413 W



ENSA\BEEEERAT AL I AR AT S R R A ST SR HE 4201 64 S AT R 4

AT SR SGR AL S & & R R L E BEATIRME, AMEAEEVR LR
JEAT A RIS DL .

43 A PR GETUHA
4.3.1 AFAL 5 HI B RPATIE G

N FEGHPATHE A BV E—NFRTEMARGEETE, RIESALE
FIA PRI AT RBRR A, 2SR5 A& 2 [T DAR) 25 S N
H BB A8 258l 16 PRUE A 43 BT 40 A B0 00 U S ARG SRS M R (R INE, P A B AT A
HHLREP s SEATERPAZ G ERAPA 5 Bl B @ A FB R A G # T E RN
R ARSEHI R, ARAE AR R AL A G 2 i) B R AR A FF IR A5 B A LRSS s
SRR AT NI EFER IR, T R R 8 5 AT 8 B R4 A il 14 &

faray
~3 o

WEHIN, AR AP SEFEERY, REIFEFRHL: B MRS AT
Lo HI AT R, RO

NEN R BAR A GBI AT AT MM AT, R %% 35T A& AN R I a] 7 1
(IH. 3H. sH)Y WIFE S W S8 i R 1T 7 TR, RERIHE R AT
A2 5y SR W (R 5 52 5 o

AMEIA, RIS EIE R, 2~ N SRR AT
A oy 55 R s riEAT N, o P A S il B B AR SAAT 1 0 R4
4.3.2 RER BT NRILTRHA

NRFER AT, DR IREAS, fE G s BEMRE INE) XA 6
RELWTTHMME . TRESBA AL S . ARt s 5558 Z AT N A 5
Ik e BT R REAT €, UE NI M2 . o M M 42 46 it o

ARG IN, A A S G e RS G A & 2 R R H A sg b, s At
RGP EA QT S AA s L R H R A2 5 s SRR T RATBREE R BLA ]
4 SCHEAT I 57— T 3 H O 1 FR W 5 AN O3 B RE b AT B A AN %, PRAE 7 Fo 4 R
T n TP EN . RENAIESHAEREZHITN.

AT G AR A S A AR A R ik < AN [R] ik S A 5 22 TRIAE [F) — 52 5 H AT S T+
A2 by S HA AT RE- 7 BN 2128 5 FUR 3 4326 1) 57 528 5 o

4.4 WEHIAZESHRT RIEAZIEDHT

AN, BAMUEZE T N IE S 1SR AR e AEs
R R T R e S F, DR E SR BB BN, SRR SR AR U Eh
H S HAS MG I AT G R ER R 72 1 32 BRGS0 5 B 7y e et IR

26 T4 13 T



ENSA\BEEEERAT AL I AR AT S R R A ST SR HE 4201 64 S AT R 4

7, AT RS, FEEUK o B E R SR R D 51 R H SR B, AR R R R g
SFEMEE . RIES AR T, SaiimaSsnica, MAHRSR A AL & H A
MO R AL, RORBR B Ry A AR D BR R IR 22, (A 4 5 PR
BRI IR IR B8 SR E R R8st TR

4.5 MEFNES KNSRI

HE20165F12H31H, KIAFIFRITAR S AF{E 80951278, RELHIEARAT
CHE M HIFEN0.9471 70, s AN BB 3G K R R 5L HFIEER T ASN0.60%, K 54H
UEERATCINO0.54%,  [FIHMY 4 LU HE R K 2 3 M 1.15%

4.6 WMEYNESTFE ANBEE ST HETE R
AR A A A TN T L TS

4.7 EEANNERET BTG IATWAES K ZEE

165 [ WA 5F BRI TR g9 IRES, BT5 R B 1ISF L DORIBZF 44
BEANT65E NG, M BOR S T MBOREIA s,  HZ BIANFEAF AR BBt ok
ISCHE R ABAEIR S, DA, DUZR N 4R G S A T R A R IR e B 58 S 5L 1 — AN =
PEXIR, JRERRAT TGS . RN, RATX MBS A R, 6 iia 2 BrineL
ey 85 s, 9l TIRMia B &Rk, fermina i, FukEis
WA P, BAMEZE I N AE R 7 IRRIERE el R A
[IERZ T =7 O <A1 N v P A R S e S T 7 o

§5 BEAEHE

51 REPFREEH=ASHN
B NRBTT

HEREFERI

5 Bl (%)
1| MR 83,239,327.61 52.06
Horp, g 83,239,327.61 52.06

2 | B — —
3| BEW R — —
Hr: figz — _

B SCRHIE S — —




ESSAEEEEARAE

KA IEARAT 48 UM SO S UE SR 5B R B 20 164F SR A TR i

4 | St m B - -
5| A R - -
6 | SRR G — -

b SRR O SN IR 4 5

B ] ]
7| BATAE A& A At 48,496,553.21 30.33
8 | HAthbir™ 28,153,134.19 17.61
9 it 159,889,015.01 100.00

5.2 MEFRFATW O RNBERRA S

5.2.1 MEWR GEPERFE) BTUSREERRAE

SRR NRTIT

o GRS anter |0
A | RS MR R Tl — —
B | KAk — _
C | &l — _
N RN Sy e - -
Rl
E | @%bk — —
Fo| ARl — —
G | sk, O HEE — _
H | fEfE Aol — —
. GRS B BRI SS B B
%
| sl 83,239,327.61 71.48
K | Btk — _
L | ARG 55 i o5l — _
M | BHEERTTEAEA R 55l — —
N | KA FRBEAN A St B — _
O | ERMRSS BRI AR S — —

8

13 7T



ESSAEEEEARAE

KA IEARAT 48 UM SO S UE SR 5B R B 20 164F SR A TR i

#AE

PAMESTAE

A AR E A AR

n| =IOl

= QAN
o

it

83,239,327.61

71.48

522 MEMR (BIREHR) HITUrRHRERTLAE
AT SR T IR A BRI BB

5.3 MEWIRIEA FME G E ST 5HE ELBI R/ R R BT+ 48 IR B3R B4

5.3.1 HIRIGHB I LA FME GBS B HE LU RN R BT 48 B R B 4
GRS NRTIT

z Hﬁiﬁ BEAH | %R D | ARKME GO giﬁft "
1 | 601166 | DeMVARAT 674,100 10,879,974.00 9.34
2 | 600016 | RAMRAT 1,195,327 10,853,569.16 9.32
3 | 600036 | HHRERAT 521,512 9,178,611.20 7.88
4 | 601328 | ZZHEARLT 1,382,800 7,978,756.00 6.85
5 | 600000 | VHRBRAT 436,784 7,080,268.64 6.08
6 | 601288 | AIVERAT 2,049,000 6,351,900.00 5.45
7 | 601169 | JLRTERAT 620,287 6,054,001.12 5.20
8 | 601398 | TLRIMRAT 1,084,400 4,782,204.00 4.11
9 | 000001 | “FZERAT 434,080 3,950,128.00 3.39
10 | 601988 | HERT 1,058,221 3,640,280.24 3.13

5.3.2 PRI F LA SAME 3 & 7= H A R/ N R T 42 R B B A 4
AF G AR T IR AR R PR B

5.4 MEWREBBF RIS REOFFREAS
AFE A WIRAFFA 5157 -

5.5 ERIRIEA SOE o5 B ST 1§48 AR/ HEF IR LA e S B A 4
AFE A S WIRAFFA 5155

#
©
=
piss

=




ENGARERECRAT e AR A6 R 5 R BV 320 64 S B B

5.6 MEFARILA SRYME S BEET=GHE BN RIET T8 R P SCRRER IR 3
4
AT G AT IR ARFFA B SCFFIESF -

5.7 REWIRIEA FOMHE G S $E HBIR/N P AT LA St B A
ARIEEAMEHARRFFA SR

5.8 REWIRIEA FME G E S F ™ 1FE IR/ HERF B BT LA BGIER 3 B 40
AT G AR IR AR RFABGIE.

5.9 MEWIARAE GBI HRIBH I Z FH LA
AHe G AR IR AR A B2

5.10 5 HRAESEH K E AR5 F oL i
AT G AR T IR ARG B G

5.11 BEHEMRERE

511.1 EAREHARKREST B R RIEFRRIT EEERERITLRAE, R
KRAEREHH Bl —FAZR AT ER. &,

5112 EERBEMI TR, WIESEANEEEREEZNRRE.

5.11.3 FHARHEE A4 B

Hh: NRMIG

}f 2R &0

=

1| AFHRIESE 13,436.53
2 | MUSGIESR B K —
3| WA —
4 | MYCHE 6,013.24
5| MWCHIEER 28,133,684.42
6 | HARRIGEK —
7| R A —
8 | Hith —
9 ait 28,153,134.19

10 0T 3t 13 1



ESSAEEEEARAE

KA IEARAT 48 UM SO S UE SR 5B R B 20 164F SR A TR i

5.11.4 REWARFFA KL THBO0 H T He B fi 37 9 4
AT AR T IR AR FFAT A0 T I ) m] e e foi o
5.11.5 & RRET 42 R T A A il 52 PR 1% 1t A 5 B

5.11.5.1 FIRIBEFE AT+ 4 R P el R PR AR DL A B A

ANH AR T IR AR B B AT+ A4 BER A AETUE S PRI DL

5.11.5.2 FIRBARIRE BT LA REPFAEREZ R BRI 3

AT G AR AR KA A I EE .
5.11.6 FEAHESHE HERFHA SRR 5
BT P& TARRE, 28 M5 & 1 6 n] fE 1R R 2

§6 FHAEEMHEES)
AL
RELHHIEARIT A KELHIFARFTC
i B A B A 0L 12,864,464.76 6,710,546.83
5 SO 3 ) S 4 A FR D40 7,343,549.41 113,503,382.35
Wl AR 2 B kIl 6,238,402.36 11,288,578.54

il

0t S 300 ) ik < 4% 0 AR B 3
(e b LA -7 $551))

T T HIA B < 470 A0 A0

13,969,611.81

108,925,350.64

TE: o R 05 T S N s A D [ 7 0T 5 T 0 L

§7 E&EEAZHEAERERBEAZESHENR
7.1 ZEEHEARFESESHIRIFIL

AL
RALFIERATA RELFIERATC

W WIS B A AR S0

i 5,000,000.00 5,000,000.00
75 JIYI 1] SN/ HR A7

75 J Y1) 2 L/ [ A7 4

T WA B AL &4

i 5,000,000.00 5,000,000.00

o110 3k 13 1



ESSAEEEEARAE

KA IEARAT 48 UM SO S UE SR 5B R B 20 164F SR A TR i

R IR R A A S 00 5 2 407 07
SRBBEE (%) ' '
72 ESEBANCHBERRSREFEESI 5 N
AR WA S B AR [ B A AR G
§8 MEMRREAEERER SRAHBIER
RERT) .
5
. A | B | Rinus | o0 |
‘ # SR e T s
AL
HEREEEAEA | 10,000,000. . 10,000,000. . -
%h 00 8.14% | o 8.14% =4
HeFMARmE | _ _ _
(PPN
RELWENG | — - - -
REEHENKR | — - - -
HoAth - - - —
s 10,000,000. ., | 10,000,000. .
it 00 8.14% | o 8.14%
§9 HEXHHEF
9.1 ZEXMFER

1. EPiE"*/z%\i‘th{ﬁﬁié‘LEPﬁ%ﬁﬁﬂaﬁﬁ’wkiﬁﬁﬁ

AN U AW

9.2 T A

RAEETA Y [X 37508

9.3 EIJHR

- W AT
~ IR M 2 e ) Al S A

v RALHFUEARAT TR BB R R UF R I R e Bk 4
v REAFFIEARAT Fir BB R AT S S 4% B 4 %Ewu
v RALVHIERAT IR R A IE R R R S S U
SEHRT) b R 1 S T

paze e S

E595 REEEFRZ 5 5O AMEL6)Z




ENSA\B&EEERAT AL I AR AT S R R A ST SR HE 4201 64 S AT R 4

Bl BIR GE E IA A KM ot B S I0E NP 2 e st Bl 5 &
S, FESCRY RS 5, RIAE A BRI a] A BUS E3R SO i = B A A

N www.thfund.com.cn

RELEESEHERAF
—O—t&#=—H_-+H

=

%13 U k13 W

N



