ENSASSERERaT KL AT B T 420 AT R

RAZHERTHHES
2017 FAFERE

20175£12H31H

HEEHEN: RILESEHEFRAF

HEFREAN: PEHIHEITREBERAR

wEXHHY: 2018501 H19H



ENSAESEEGRAE KL 2 % T T T M 4201 T4E S5 AR AR 25

§1 EEHRTFR

ReEHNWMERS LEFRIEARE TSRS EAGFEERILE. =S HERE
B KRR, RN A MBS . HER PR S B AR AR AN ) SOE A BT
S NP E TRBATROD AIRA TR AR S S FME, T20184F1H18H
T AR I SRR I ERBMBR A SRS SN, RIEEE N BT
R, R SRR B KR .
RS I RVE LASEAE . SR S A SR S BRANIE 3L 77, (EANRIIE
R }E”ﬂ
ST AN GHFARTIARRRI . BHA R, BT A B 5 ka0
&ﬁ%@&ﬁ%\m%%ﬁ%%o
AR WSS FHRRE FH 1T
A EIAE2017FE10H 1HER2017F12H31H 1k,

§2 HETERBN

AL KLz F

e FRG 001529

R (Y B ARIDIDEN
Be&aFAMH 201546 H25H

A 7 B R 4 7 A0 A 167,502,195,642.2815

FEORIF I B B0 7 B XA AN s s PE RT3 R, 14k
IR 257 LG 5k 4 AR 150 % [ 41

e
oy
Im
i

7.

A SRR R AN, KPR B 4L P19
T A IR0 T 0 B B VG U 2 A A
B Ve BT, BRI T RO RUAR Y, (e
SR AT TR F, ) %R 1 2k 28

A2 R FINI-ERBAT SR (BUR)
A NRT TS, BT EFRAIEE T HICAR

MR HFAE S, ST R T (5B 4, R AT
SRBERES.

B KA G E AR A

%23t 12 i




ENoAESEETRAE

RALAHE R DT E20 1 TR AT RS

HETEAN

o L AT I A A o

3.1 EEMEER

§3 EEWFEHRMESIHERI

A NRMIG
F SRR WAEH (2017410 H 1H-20174E12H31H)
LA 2 S & 1,377,402,783.42
2 ASHAE 1,377,402,783.42

3R G B HHE

167,502,195,642.28

T 1. AREEESTRA NNEEEE 5) 2 6 15 5
2. AW SCBGEE TR R AR RN . BBt iias . HAboN OS2 ezl ) 41
BRAHIC 2 R A, AR 9 A 3] L sepliieas n_ A A e (g2 shiias, BT RMmmsniEe

RAFERRAVERZ S, B, A feirEReshiiai %,

A3 L S I 2t A A IR ) < R 45

3. AEEAFT201596 H25 HA L.

32 HewER
321 FIR A TR A RS B 5 M 0 B M2 S E
W |
ol |
) i | U e | s
B e zﬁfﬁ Wz | e | OO | @@
® @
HE=1H 1.0245% 0.0005% 0.3456% 0.0000% 0.6789% 0.0005%

T ARHE G AU R 7 O A% H 255 A

3.2.2 HESESFEMUREERHAHER R RS KIS RS LB &

s iz a:q

#

=
P
—
[\

=




ESAESEEARAE LR R 1R T 1 M 4201 TR S AT AR 2

8% ////
7%

] -~
6%- o

5%

5 P
4% =
3% ,/’//
2% ///’/
] —
O%_: £ ; : ; ; ; ; : : ; ; ; ; ’ ; : ; ; ; ; :
2015-06-25 2015-11-03  2016-03-13  2016-07-23  2016-12-01  2017-04-12  2017-08-21  2017-12-31

|—rﬂ7mﬂ —THTTHTI

e 1. AREEERFET201586 H25HA R
2. ARG AN, AFEE BRI EL5)IE 25 4 4 7] 20 58 1) 4520 L g K .

§4 BEAWRE

4.1 EE&EHE (BREELHE/NA) FiN

FEAIEG R AR | iE%
s W @ %; EZF M .
R | sErm | e
Has
e 5, GREEL. i
. A R B 5 B AT B4 7
’ 5 3 D R T
g | AFEIFE | 20154E06 —
— ;Eq;: o7 s 201245 A A 22
o PAEA 2 7 FE YT
FE;J jiyey

E: 1. BRI H DRGSR .
2+ UEFF AL SCEMAT P2 GIEZRAL AN 5 SR BRI RD IARE -

4.2 WEH AR SIEEENFEHEL A
ANH 2 W B SR S e B R AR R A e EAT 3R, AAFAER R L SR
JEAT 2 & AR RIS DL .

4.3 AP GT IR

#
o~
=i
pias
=i



ESAESEEARAE LR R 1R T 1 M 4201 TR S AT AR 2

4.3.1 AP35 H B RPATIE G

AN FEGHPATHE AL BUE WA TFEMARGEETE, RIESALE
FIATFHIBR I AT RBR A, 2SR5 A& 2 [T DAR) a5 i N
H BB A8 2 G 8l s 16 PRIE S 43 BT 40 A B0 08 U SR SRS M O [RINE, P A B AT AL
HHLREP s SEATERPAZ G ERAPR 5 /Bl s A FB R A G H 7 E R IE
R ARSEHI R, ARIEAR R AL A G 2 0] B R AR A IR A5 B A LRSS s
SR AT NI ERER IR, T R 28 5 AT 8 B IR f i 14 &

faray
~3 o

WEHIN, AR AP SEFEERY, RBIFFRHL: I W LS AT
oI FEHATRH O R A, KRBT H RO

NEN R BAR TR A GBI AT AT MAE M AT, R %% 3BT A A AN R I [a] 7 1
(IH. 3H. sH)Y WIIFE S M S8 i R 1T 7 TR, KRR R AT
A2 oy SR U (R 7 52 5 o

AMEIA, RIS AT EIE RO, 2~ SRR AT
A oy 5 R e iEAT N, P A S il B B AR T 1 0 R4
4.3.2 RER BT NILTRHA

NRFER AT, 2P S, € i s BEMR G INE) XAl he
REHRTTHMME . RSB S AR 2t ik 5558 Z AT N5 5
Ik e BT R REAT €, UE NI M2 o M AT 42 446 it o

AR AN, RG] [F]— e BN R e A A R R A R A 5y, kg 2k
R RE P EARTAZ 5 A 2 I R H SR 22 s Bt L w44 SCGEEAT I fios— 20T
by B N B H 7 R Ay B AR HEAT S A2 A A%, IRIE M IC S RAF & A2 5 50 R
RIUA I AT H AL AT N

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

4.4 WEFIAZESHRT RIEAZIEDHT

2017F4ZR R, ST KIS A NG, (MR R T IE, Wi T4 5
WA PTMELE; WK, PPIH T Lol ik omzl, BARgERr s, RVEREEA K
Y], (HCPUIE2% AN . BUKE I, BEHAAERE WA A, SHEAT L E 1
SRR G, sRiaE . B R XSS F A . B i, B EIER
PSS MW, FEATOH R, XSGR . BT A fHE N, 2
BT AR RO, R i M 3 7K 2 SRR I 5 o

ARG TEIIN, IR IE R IERIE S — AL, FEBLIRAE b, TSR 15

5 T 3L 12 7



ESAESEEARAE LR R 1R T 1 M 4201 TR S AT AR 2

M B L) e A 7 A SR A RR S, I eI AR, =
R EFNR THE AW, RNk, FARricE, DaRTTAE SR, ik
WA, AAG A NI TRE . IR .

4.5 MEHAESKI SRR

2017912 H31H, ARIES ARG W EIE 2 N1.0245%, [ HAME St be it

K25 2 N0.3456%

4.6 REH AR STFE NBEE ST HETE U
AR B P9 AR 4 A BN TG R U B TR A R

§5

51 MEFREER-HEHFN

BRAGHRE

SHRAL: NRMIT

FF S o SR SIss onatil=d

=l % (%)

1| BEE % ot 24,192,586,347.48 14.10

Hrp: iz 24,192,586,347.48 14.10

B SCHHIE S — —

2 | EARE SR 4,841,917,685.27 2.82
Forre S =m0 ) SN IR 4

it a a

3| BT RS AT e At 141,405,864,581.32 82.41

4 | HAmwt™ 1,137,998,163.87 0.66

5 &t 171,578,366,777.94 100.00

5.2 o B GISR E Rh BE R

SAERAL: NIRRT

T H

B B E S (%)

1| 357 0T P 5 73 ] it % A 4

0.62

b KSRl R B

#

=
ps

=



ESAESEEARAE LR R 1R T 1 M 4201 TR S AT AR 2

B L
¥ i . G P
Kl Bl (%)
2| R HIR AT 0] Rk Y 42 A 4,000,096,099.98 2.39

o ST ] e Ak % _ _

TEe R T P9 5 2 1] 0 R 8 AR 00 o R 4 W 7 (L L 91 S AR 55 U 9 AN A8 5 H b R AT o i 4
(LB T B 28 X T i Mg sta, REHLRW (iATIRIT) WA s, BIWAE
NZGHH, T

535 1[5 U ) B < R 20 e 4 B8 7= F(EL 20 % PO 5 B
AR A A B T T 73 < e A [ D ) % < R AR R B 1B KI20%

5.3 EEHRRASFHIRKHR
5.3.1 HEHAAFHFRBBERFE R

i H RE
R IR B AP 23 R IR 76
et I AR 5 AL S P 2 TR AR IR e e 1L 79
et N AR 5 AL S P 2 R A IR B IR 46

T WEHETHRAMRIEA S HHE TRFRR, EREAOVEZ S H, Rl R
LA T TR BRI H W B R AESE 5 H A »

e

REFNBREHEPHIF R BHRE 120K B0 %A

WRIEAE MR EEEERN S e, HETRAAGMFYRRREGNZE S H
AL 120K A HIN, AT HESR T AP R PIRR R K AT
120K TG -

5.3.2 MEWIRBE A S-FIIFARWIFR 710 Lol

e SRR AT | SRS S e
o PIIRIRAIR PEIE (%) | PR B (%)
1 | 30KBLA 26.64 2.39
Horb: oA A7 S 397 R
95 2 R 2 45 a a
2 | 30R(EF)—60K 14.63 —
Hoh, R 397K — —

#
-3
=
P
=



ENoAESEETRAE

RALAHE R DT E20 1 TR AT RS

7 B A R A5t

60K (E)—90K

36.47

Hrp. FIRGFEIAEILI97K
77 B R A5

90K (F)—120K

1.03

Horpre I RAFSIEIE397R
IRREEmIENE S i

120K (E)—397K (£

23.00

Horb: RIRAASEE397R
R B R A5

#it

101.75

2.39

5.4 REWARE A S THIRKF YL 240K FH LB A

5.5 MEWIAREMF BT REOFRRAS

AN, AL TR e R A G RRAF SR R AT 240 R 1E DL -

WAL NRMIT

%
o e B A L A

z {5 i PR A %)
1 | Exfbizs 29,912,139.22 0.02
2| RATEE — —
3 | wftfidr 9,241,793,742.39 5.52
Horpr: BURVE SR 9,241,793,742.39 5.52
4 | Mkfizz 95,177,658.05 0.06
5 | Ak E B 6,528,181,570.38 3.90
6 | HHIESE 310,743,087.84 0.19
7 | [FENEAE 7,986,778,149.60 4.77
8 | HAth — —
9 &t 24,192,586,347.48 14.44
10 Rl A7 BB 397 R IN7F3h B B
S e

#

=

P
—
[\
=



ESAESEEARAE LR R 1R T 1 M 4201 TR S AT AR 2

5.6 R HIRIEPEREA (53 S F ™ 1$E H IR/ HER KT+ B R R B4
AL NRMIT

¥ i HE RS TR
A i3 44 R P AR
=2 g () (LA (%)
2.,346,699,539.5
1 | 170204 171E FF04 23,500,000 | 777 9 1.40
. 2,039,315,348.2
2 | 150406 154 K06 20,400,000 ) 1.22
1 7HE R ARAT 1,976,360,738.7
3 | 111707303 FHRIIRAT 20,000,000 | T 1.18
CD303 1
172XV AR AT 1,975.346,562.9
4 | 1imioess | 7RERAT 0 000,000 | 1075346 118
CD683 9
17 17 1,974,590.411.1
5 | 111715507 WEERRAT 20,000,000 | 7 T 1.18
CD507 8
1,139,857,233.6
6 | 150201 15E 701 11,400,000 | >~ 777 5 0.68
17 1T
7 | 111715503 IR 10,000,000 | 987,672,894.81 0.59
CD503
17 1T
8 | 111715505 IAEARAT 10,000,000 | 975,279,520.45 0.58
CD505
9 | 170306 1733 106 6,700,000 | 668.863,919.22 0.40
10 | 150212 15EIF12 6,600,000 | 658,299,033.30 0.39

57 “RTEM” § “WMAKBAE” HiENESH = HEKWE

i H h 259 17 1L
2 25 1 PN i 28 5 ) 48 X (B PE0.25(75)-0.5% ] FI IR B 0
5t R A i 29 ) e v L 0.0137%
0 1 A A i 29 ) B AL AEL -0.0047%
e 5 BN REANAE S E i 25 T 468 00 AL %) 17 B SF- $5 4 0.0051%

T RS IR E N A 5 H 8ttt

R 75 9 PN A7 4 25 ) A X ELE 20.25 % 1R L i B
ARG I, ABE T T 375 G B 2 S AR R A D i B P A A X EA 210,25 % 1 L o

9Tk 12 ;W



ESAESEEARAE LR R 1R T 1 M 4201 TR S AT AR 2

TR 5 3 P IE 5 B Y A XHEIE 205 % 1R 0L Ui B
ARG I, AT T8 1 B AL AR R 2R LR 8 5 (0 B B 210, 5% T D -

5.8 MWMEHIRIEA SCYHE G ST FE B/ MRS BRT 48 B SR ER R
48
AT AR IR ARFFA B SCFFIESF -

5.9 HBASHEME
59.1 E&IMNTERH

AIESAE R PR SANE, RIS (EX G USENARSNIR, 44 5% A 2B 3R
I G ISR RN 534, 78T A7 S N 2 R SEPRop 22k gt T PN, & H
TR . ARG H iR I 77, RS B E R EA R
M1.007G.

T G R e AR A TR T I 4 B B S HR TR I R ZE NS B AN 1 SR
SRR A E KRR, AT IS BREA N 25 7= AR AN A g5 53
EEEHNTE—MEH, XAMERAR, XEERFERMGEN REEAT B P, /P
" EM". BERASIFEREAE M SE A RMETER A E IR E 1, N
LN FedE bR X 2H A K T E AT RS, R E A" A R B sh iz, I

\

N FCHHMEREARIEAT R i . e R A E KR 21.0070, R E A HRER K
I FRYME . WAT B AR R W% R TR EEAT (S E AN BE 2 IS AL 2 fe i

HoAth
A5
BN ARG LA UL S B & 108 NRE e, T e 2 Fe O E i ik Al

=

5.9.2 AREHIARKNE SR KR +2IEFRRIT EARRERIIREE, R
KIER & HiH BT —EAZBIATFER. &1,
5.9.3 FANF MR

SRR NRIT

T E i I

=1

1| RIS 11,531.29
2| BSCGIE S5 5K -
3| MYCHLE 1,109,963,919.07
4 | RS H T K 28,022,713.51

10 0T 3t 12 T



ESAESEEARAE LR R 1R T 1 M 4201 TR S AT AR 2

5 | HAb RIS _
6 | fepkZ A —
7| HoAth _
8 it 1,137,998,163.87
5.9.4 BRASREMERHEAMSCFHAI D .

BT RAANMER, 502 5 G0z W e] fefF e R 2.

§6 FFHAEESHIERIN

AL
i 5 B 35 47 800 i 40 104,474,730,644.36
i 55 1 1) 26 4 R U 47 i 367,477,466,650.18
P AR T U S0 ) e < S B [ 3 00 304,450,001,652.26
i 55 H IR 5 4 40 B A0 167,502,195,642.28

TE: A FR A 05 2R A A

§7 EeBEHEANCHERRESRBARS A
ARl IR B PN A e A R &

§8 HMWHBREFRBHHMEERFR
8.1 WMEHN A — W EETH ESHH AL R ST 20% FIfE R
AR AN, ARG R I — B A S A LA IA B BRI AN Sy
A20% 1)1 I«

8.2 MR ERKNIMERFE
AN, AT ARAT R BB R HA L EAE

§9 HFEXHHEZ

9.1 ZHENXMHFHEZE

1 R ERE M SR 5Lz i F 18 i 2 S S 1 Sk
v RELEEEEMTGESEE SR

v RELEE R MG EERE Y

v REAEEERR MM REEHE R

o1l oo 12 W

E VS I S



ESAESEEARAE LR R 1R T 1 M 4201 TR S AT AR 2

5. S WINAETR e P ERER 5 T
6~ FEIIE 2 AR ) At SCA:

9.2 FFHHhL R
FATTI Y [X 3708 595 KA [E PR 5 54 2 O A6 )=

9.3 EHH
PG AT BN S N T3 BT R Wk B ST N A 39 BT G 9 2 1) 4%
S, FESTAT AR G, RILEA B A] Py B R S A R R B

N www.thfund.com.cn

RLEESEHARAF
—O0—/\&E—A+/H

BHo12 o 12 W



