ESS\ESEEARAS RIS RS 5 VR B 20 1 TAE 38 1 ZR R 5

RIENFFRIES R R EE

201 T SBITHR G
201742034 31H

HEEEAN: RILESEHGRAH

HETEEN: PEHRITROFRAF

WEEH HB: 201742045 22H



ENSABEEEGRAR

RELER G557 RS 3 R G201 T4R 55 1 B T,

§1 EEH®RTR

HeFHANNEF S LEFRIEARS R RBICE. R’
BEE RIS, IR A A LS L AER AN e M AR AR AN 1 SO ST

HEFE NP ERATROGARAFAREA LS FME, T2017464518HE
T ARG I SRS ERIANI ST SR ENE, RIERZABAFAERE
Bc#. R MRd B K .

S EH R LSS SRR 5T a0 SR N BENE 2R e 507, (HAVRIE

e —E A

e ST AR IAKERI . FBH MK, R BH A 1R BT RS AT
IS ] 15 A i < 04 5 1 P 45

AR W 55 BERER G T

AAEWEH2017E1H IHER 2201753 A31H 1k,

§2 HETRFN

A lE RaE R 7
R FARUS 003824

SRy (Y L RITF IR
Eaa A M 20164E12H 16H
fix

T YIAR I < 0 A A0

1,493,332,393.2343

BV A

AIE G T NE NGRS, FERETRHE
AT 2 27 il o JE I 0T ML 48 5 R S WA s T A 1) 40 A
X Ik g BT AL A S AT R R, A AR ] X AT
RFF B RAFRBIIE NI AT S &, 19 s e AR a
DRI = B8 el

AFEGIIE R EIEGE FEGES . BeMR. FH
PSR DL UE 27 T 3 2 5555 05 T 1) 3 A AN, R

R SRS Sl T ERE MO i il P < AN K
[ W At IE SR B A B, JISRIRAT AR R R 3 B it
Ak & L i HIEZR & iR Bl %
BB TR R, PRI 2t A T XU vy T B
SR 2 AHe e NI THUYIHAC 2 A FSUSD A v

mipdks, BRTRAHEES. RERHEE, BT

Fo2 oo 120




ENSABEEEGRAR

RELER G557 RS 3 R G201 T4R 55 1 B T,

AR RUSE /WAL 28 R 7 o
L SA=ELUN RoLFEGE AR A
HEFEEAN HE ERAT A A FR A ]
IR & S A B S i RIMEFIFFFA RMERF7C
Mg A A 5 RS 003824 003825
f;ijﬁ?ﬁﬁ naEefit 1,493,035,995.954y 296,397.284

§3 EEUFEIFMESIHERI

3.1 EEMFHER
3.1 EEWMFHIR_AH

A ARt
T i 5 3 i2017*f01ﬁ015—2017&103)%3‘1,5)
RIMERFFFA RMERF7C
L A S 28 8,312,826.44 2,477.24
2. A 9,250,840.94 2,682.74
3. MY 38 5 4 A AR SR 0.0117 0.0100
4. WURE G5 15E 1,510,436,464.41 299,674.16
5. IR EE S i E 1.0117 1.0111
3.1 FEMFHR_LH
Hhr: NRMIG
b % 7 i2016%12ﬁ16E|—2016£512HB‘1EI)
KEMERIiFFA RiLMEFIfiZ7C
L A B 2 269,137.15 342.38
2. A 269,137.15 342.38
3. DAY 38 B 4 A BAS S A 0.0013 0.0013
4. IR BB 5 1H 201,400,729.51 272,933.11
5. BRI B A1 E 1.0013 1.0013

T 1. AW SH s fe R A AR O . BBl .

HAN (RS2 SRUHEAZRS ) 31

BRAH SR S AT S HRAT,  AHIAE A C s iiicad in A A se A2 et -

#3120



ESS\ESEEARAS LS R 2T 2 3 VA 20 1 TAE 5 1 2B B

2. TS\ SRR A BRERA NNWEE 5 5 & &2 - (i,  FF s £ 00 5 g IRz (] 2%
&), PTG SEPRIGER K EAR T B A BT .

3. AREEFAEMH N2016E12H16H, #1:20165E12 H 31 H A IS S RAEMALEHDNH, IR
FEGVEE, KRG AT Y . RESEARRE N, BMyRE LSS R ES EA
TR 55 48 h5

3.2 EEHERN
3.2.1 A EHESHHRAEN KR KHL SRS LB R R 1 L
RaMEFUTRFRA

N&5=4
N%5=4 ‘
. 1B 1 . ) e~
o g | TR g | PORE
BB K@ KR bR o2 2 Kz | ©0-© | @®
H£©) g bR
@
oE=1H 1.04% | 0.04% | -0.13% | 0.06% 1.17% | -0.02%
KaMEFMFRC
N%5154
%514 e
| T e S
BrE R s | P2 s | 0o | @@
KEKD . Was |
T =0 - PRifEZE
@
oHE=1H 0.98% 0.04% | -0.13% | 0.06% 1.11% | -0.02%

3.2.2 HESEFEMUKRESRTHMENE KRR LIS RS R R %
AR BN L



ESSAESEEFRAS LS R 2T 2 3 VA 20 1 TAE 5 1 2B B

1.2%- /\/
1% [\j
0.8% =

o ~/ S\ —

0.2%- / // Vs /\
e - \ /~

_0_2% é\ / W

-o.4%f \V/

2016-12-16  2016-12-30  2017-01-13  2017-02-03 2017-02-17  2017-03-03  2017-03-17  2017-03-31

— 0J00000A—OO00000 I

1% e
0.8% ] e
p

N

0.4% _/\/ \I\ —
0.2% ] / ‘—/’/A

o — \ /~
0 202 ] / (e

AV

2016-12-16  2016-12-30  2017-01-13  2017-02-03 2017-02-17  2017-03-03  2017-03-17  2017-03-31

S~

|—uLuJLuC—LuJuuL I

W 1. ARESGFT20165R12 H 16 HARRL, AHE S A R A S0 2 3 FE i AN 14F .

2. HEABRSAFNLE, R&EHANYHESE R4z Hilte™ A WAL 7R H A s
RGO RINA KL E. ARESNEAHIN20164E12H16H-201746 H15H , #R 1A &S IR
AIEE TR,

§4 BHEAMRE
4.1 &EZE (BEESEHEPAH) HH
ARSI SLIR | 125N
e HR %% 15t ]
FIRAM | sEam | MER k
LRIE | A4 | 20164121 — 8 | 4, w5

#5120



ESS\ESEEARAS LS R 2T 2 3 VA 20 1 TAE 5 1 2B B

Z3E N A A TR0
TR 5 s K
IKHINFF RIS IR 2
] R AT T RS S
Gy A ] [ E YR R
WA FEea i)
A,

E: L BRI AR S S FRARH .
2+ UEFFAMLIE SGEMTIE 2 GIEZFA ML 53 B8 B B ANED I RAE -

4.2 BEANNREHNEZSEI/EEMFE BRI A
AT LR SOR A LI 5 & R R 20 BEATIRAE, SRR
JEAT 2 & AR NS DL .

4.3 ARG ETUHA
4.3.1 AP 5 H BT HER

NFERZ G PIPAT IR EYE: B s —r R e AREE e, RIESHAE
BN TR RN AP HARBRRAE, 2SR E 2 AT LR 2 fik N
H BB 58l (EPRUE A3 BT LA B0 U S AR SRS M [RINE, TEAS B AT AL
AR AT B HIEAA T S H B @R R A AR B
H R ARSEHI R, ARIE AR R R A A G 2 0 () E RAEA RS B RS, s
ST AL AT NI MR ERRERE ST, BN R R A 2 AT N U AR R AT VP R &

Ve
2

WEHIN, AR A PESEFEERY, RBIFRFERHL: I MRS AT
oyl EHATIROL R GF, R ISR F AR

QIR SR H A WS G AT AT AT, KBRS A A A F R A
(IH< 3H. 5H) W A5 R S80S w17 7 TR, RAIHE R AT
A2 5y SR U (R 7 52 5 o

AN, RIS AT HIE D, 2~ SRR AT
A 5y S R B a EAT N, 138 5y il P B BEAR AT 1 DL LA
4.3.2 RERHITAKEIHR A

NRFER AT, PR IREAE, fE G s BEMRE IME) Xl R
REHRTTHMME . TRESBAANIL S ATt ik 5558 Z AT N AL 5
Ik e & BT R REAT €, UE A NI M3 S0 M AT 42 446 it o

Foe gl L1200

b o



ESS\ESEEARAS LS R 2T 2 3 VA 20 1 TAE 5 1 2B B

AR AN, TR F S e AN R e A S R R H R RAE 5y, i AR IR
F]BEF BN A 5 AA 2t fris (0 A F B a1 52 5y BEXE LA B 44 SCBEAT i — 2T
Ty W ) HR W 7 RN O3 B RE AT B A %, DRIE MR R FF & AP 5 R . R
RIUAIE GEAAE ST H L TN

AT G AR A AR A R — e BN [R] ik 5 22 TRIAE [F) — 28 5 H A AT S T
A2 oy e FAbR] B2 BAN 22158 5y AN e 33K [ 575 38 5 o

4.4 WMEHAEEPRF KRB IED T

2017THE—ZF %, LUFEEAMELSE G, Qfrshfedt—Pnsm, QiR
T 0] AR DT HIPPT i AN PR o, (HAZCPTH T & b A R BLARE,
BR1H BT AN R 2 A, BRI R S, BRI R . BOR I 5 T ,
e MBGRIAPN AT 548, RATP IR ERAEAIR . BEEms T, B XA 4T
BT ZNAEFHRTE, HEsiERE K. Sl AEBORIR . RAT IR M
FAREMZN, BIERES PEREH, W AR T EFEFRE R

RIS N, ARG K FENAF o8 T, & REEAT 1 ARG R
B, ARSI XS REATICBE, v Bl 1 B m A e 1 it

4.5 MEWAZES SR

HE2017THE3AZLH, REMEFIGZFAIES M AIFENL 011750, RMEFIFZRCHE
SO EFE L. 011170, 5 AN A E S K R R AAMERIGTRAN 1. 04%, KaMEF]
FiRCN0. 98%, [F]HAME S bL B i I K R 35 0. 13%.

4.6 WMEPNESIHFE ABEREEH = HETE RN
AR A AL A PN T R TS

4.7 BENNEMET IEHFHHEATIVER KR ERE

JEEE201T4E 2R, BATNA—FENRATEReE A, G/ Mk, %4
T, Bkt USSP L, R EeRR AR T, SRR K. B
R, [RHBURAGREE, DAECABHYE SRl RS A 58 =ik . % v 25t i ok
E, ARG FA R T, (ER Y FEHE BT I MBURRE R H e Th, JE
PATE it A L 22

BN b, AR ME LGN T, RRREERIERN, e hE P T
R TE R3S



ENSABEEEGRAR

RELER G557 RS 3 R G201 T4R 55 1 B T,

§5 BHEAEWME

5.1 MEMREGH=HEEM

SRAL: NRTIT

N R sy oanii]ad
JF 5 i H &0 I

1| B — —

Horpre 5 — —

o | EEWE — —

3 | BEhER AR B 1,922,877,600.00 98.86

Hrp: iz 1,922,877,600.00 98.86

B CFFUE SR — —

4 | REEHRE — —

5 | SRATAE IR _ _

6 | ENBREERHT ™ — _
e S = [0 1) SN IR 5 4

Vi B -

7 | AT E &M AT 10,449,894.08 0.54

g | HAth#™ 11,630,347.39 0.60

9 &t 1,944,957,841.47 100.00

5.2 MEMIRZATW O RIBERRA S

A GAI G RAR A .

5.3 REHARIE A SAE o T B 1B L5 K/ HR P BB +42 B4 Bt B 4

AHE ARG HIRRFFA KSR .

5.4 WMEMREFS: MM RN BEFRRAS

GHEAL: NIRRT

o~ fetirE

R B A L
il (%)

3,999,600.00

0.26

b=l
=

=



ESS\ESEEARAS LS R 2T 2 3 VA 20 1 TAE 5 1 2B B

o | RATE — —
3 | ERfEIE 1,107,032,000.00 73.28
Forr: BRI SR 1,107,032,000.00 73.28
Al A g5 — —
A b A R % — —
S —
A — —
[ Ml A7 5 811,846,000.00 53.74
HoAth — —
10 it 1,922,877,600.00 127.28

O |0 || |0 | &>

5.5 MEWIARIEA FOHE G2 S B 1F+E H B R/ HEFF RT 142 B B R A 40
SRS NRHTT

AR SE A SREd
F5 5155 2 7R e (G Ny IR IKIE]
i s - A (%)
17248347
1 L7110 3,000,000 296,700,000.00 19.64
79 CDO79
9 170405 | 174¢ %05 2,500,000 244.425.000.00 16.18
3 170304 | 173t H04 2,000,000 199,900,000.00 13.23
4 170302 | 17302 2,000,000 199,280,000.00 13.19
L TILFERAT
5 L7140 2,000,000 197,800,000.00 13.09
62 CD0O62

5.6 MEMIRIZA RMME G T = AE LR/ ERFF I RT 48 B SCRRESF 3R
i
AT AT IR ARFFA B SRR -

5.7 MEWIRIE A SOMME 5 2B 1E H B RN VAT A2 S R B
ARIEGAMEHIARRFFA SR

5.8 MEHIRIEA FOMHE oG 2 & 5™ E HF R/ HEFP BV RT LA BGER 3 B 40
AF A IR AR FFA B .



ESS\ESEEARAS RIS RS 5 VR B 20 1 TAE 38 1 ZR R 5

5.9 REHARSESHB MBI B F L
AT G AR T IR ARG B2

5.10 MEWRAEGKE BB S H B
ARG IR ARG B G

5.11 WEHASREME

5.11.1 AWMEHNRRIAEST R +BIEFRRRT EARBER I TIRAE,
REBAER S Bl —FHNRBIATFET. L.

5.11.2 FAEESEMEMARFAERE, SAFEMRENI HRERETEHEES
FIRLRE Z & R B .

5.11. 3 HARBE=HIR

A NRMI
75 2 FR S
1| A RIESE 1,525.27
o | MUWGEFEH K =
3 | B _
4| MR 11,628,812.13
5 | BIfH R 9.99
6 | FARRIGK _
7 | TR A —
g | HAh _
9 &t 11,630,347.39

5.11. 4 MERRFEH KA TH B B AT #8675 P 40

AT AR R AR T A AT 1 YT ] e 48 i 77

5.11.5 MERIRA TR BEFFERIBZRE LKA
AT G AR WIARAR A B

5.11. 6 HHEA SR G HHE AR TR E D

AU IR, 72 T A5 A T 6] ] BEAAAE R 2

210 T L1201



ESS\ESEEARAS LS R 2T 2 3 VA 20 1 TAE 5 1 2B B

§6 JFHAEESHIERS

HAL: Py
RILERFRA RLERF7C
i HA AT L A LS A0 201,131,592.36 272,590.73
i P SR S0 1) 25 4 A B ) 3 0 1,292,195,498.41 108,909.38
P i R SO 1) 25k 4 A s [y 0 291,094.82 85,102.83
2 5 B A (0] B 37 20 A2 B 1 A0 B _
(A BL =" 3531
i HAIOR B A 0 A0 1,493,035,995.95 296,397.28
87 EEBHEACHERRERELESFN
AEHRERESEHENEHER BEREARIESE.
§8 HWBREFRENHMEERFR
8.1 WMEMIN B —RFEITFE ES M HIE B ST 20%HF N
. &5 W FEA B S AR L R IR R 1E 0
§§ SRS Sy A

1Y) F g [l

M| R | BsESEEE | e | e | s

20% 7 B 8] [X. 1]

R | AL L

200,00 | 1,292
2017/1/1- ’ $oe 1,492, 120, 0
HLH 1 3,000. | 117,08 |- C T T 199, 929
2017/3/31 00 = 18 85. 78
P R AU

HGEHNRAREHEN . MOLRSE. EElE. SR, AR B, R
WHEAEMal. SR WRE ARSI OIE R BRI 2000, a6t 3 8%RA X
o T EALHE

(1) B AL A8 BN RV I B — F 08 3 4o B < A L A7) ) PR OO R A B DA D DXL 5

(2) oI N R AR R B m], 4 B NPT RE TGV A A A8 I35 4 % 7 DA RSt iz ]
T B A 5

(3) FFAHE 8 LB e B B8 B 0] AT 5 51 B g (B K W 3l P DU

(4) FrA S mr At BB R BB E AR AT S S AR N K2 JF X BRI AT e 2 R
I, ATREHIA BORIETERL

(5) Beomfiol T, FFA R m A LA s e st B KRG, ATREH BLELE N+ TAEH
AT 5000 J3 7T F etk eia e . SRR S G IFE L IR &G R
S G o

211 o k120



ESS\ESEEARAS LS R 2T 2 3 VA 20 1 TAE 5 1 2B B

8.2 B E RKHHMERRFE
ARG WIN AT G RAT T2 B R SR ) ot B A5 A

§9 BAENMHFHZ
9.1 FEMFEZR
Lo A IR S et R SAME A5 BYUE SR 350 B ik e B e S R 1) DA

N
3+
4.
o\
6.

KaEMFF AT IR B Ik G i e A [F

RaME M R TR BT 3 S Tl

RAMEMETF AT I BT 11 5 45
e I A AEFiE E P 38 R ) A T

Hh R 2 AR ) A SO A

9.2 R A
T VY [X 3518595 K E BRAGF R 5 0 ARE 162

9.3 ERAHR
oot n] BB B N INA I BT S Wk 53 4 08 NI A 37 B e o B ) 2%
A, SO TR G, AT RS BRI A] N BAS R Se  E sE  E EA:

NEI G www. thfund. com. cn

RELEESEEEHERAT
—O—+tFENA —=+—=H

212 o k120



