Hof

=2 PR VRO S A R B AAE S P R R 20 164E S5 23R T AR 1

B EE R E RS R E S

2016 F2FEF R

20166 H30H

HEBHEAN:. BEELAHESEHARAT
EEFREN: FERITBROGERAT
WEEH B 20164E7H20H

%1 50 gk 12 1



2 SRR RO B AR 3 B S R R R R B 20 164E S5 2 A 7

§1 EERFKEZR

1.1 EEHR

HeEHNNHEF S LEFRIEARE BRI AR BICE. R TPIERR
BRE RO, TR A A I LS L AN e A M AR AR AN S BB ST AT

HEFE NP ERATROARA FAREAREGFAME, T20165FE7HI8HE”
T AR I SR AR R A SIS NS, RIEEZNBEAFEE

Bac#. = FVERRIA S ORI -
S B BV LSS . B ST SR N BENE 2k e B8, (HAMRIE

I —EHA .

R& A S I AREHLARKIL . BRA R, BTEE AR B 5k ar
JSLAT A el S A 4 R SR B

ARG I 55 TR R G T

A IHE2016954H1HEZ 26 H30H 1k

§2 EH&EF=RMEN

B & TR ] i I I A 3 R
ReFR0G 000761

5 oy ARG 000761

e A (Y L RITFF IR

e A/ H 20144E9 H 23 H

A BAK 5 4t B 20,284,322.264%

AT 4 F BEHEA HH T A A TR T R AR AT A RE
UACYEYN WG WIRE s B M oA PR R S i

% Fib \ o s

P oK O ERE b, P AR 4 P KR A
A T AGPER T HETF R A BT A 5 5
007 2 0 R 5 0 LA AN
1. 1T A

by S A7 b P . SR

(1) ARERIBEE KA “i- TR KIKET
TTACE . AT G MR AT WG B 7 3 B
IR R FEAT AL i il ot R B R AT, R

%23t 12 i




2 SRR RO B AR 3 B S R R R R B 20 164E S5 2 A 7

B H B T ARILE3E & HIS0%.
A 22 A TS AR P L S T, R R
TR B, WATTE B 2 5 RN 17 2
IR IAT LT R A . AHE R RRTF F
SASMAUTALR Y IOTT 5L, B GLHE IR 2
8 A 3 10 7 M 9

(2) A GAE AT TALIEENT, RR 2L
FNL ERPALBOR . AP AL e
AT, ST BRI T 4708
PP RS E S . HEA 25 RO A
PR

2. MBS 0

ASEGHORA BT L R R, L
HORER A I R, MR, AP, e
RIEHIG . Bl TE4 71, A RABA AR S,
AP ST T 4% VRO, RSO TR S 12
VL

3 B N

ARSI LR B B, ¥
N e RS A SR N P
EFHRATI, S50 BT R A2
At RIS . R i e A P
SRR, RIS WHRIHLE, DI
BB

A TR SR 0
ASEGAEHEAT AR SN, KRR K R,
LRI E T F 10, RFAEL . 2 5w
WIS A2, BRI 15 R B T 154 T 38 T
oo S AR BRHOSE U B R I A R i K
PSP HEATICR, % Sk Sk B R
BT LR (R -

G IR IR RAR ISR T B
PURLPERHAE, T2 BRI SO RGP X
BRIFULFIOTEN TN, A IS AU 4

3T Ik 12 ;W




22 SR AR R0 5T A 0 B S I S 5B 2 20 164 28 22 A

RMATZE A IATATAE A, DA B BRI B2 A B AR X
S (1 H

5. BLUERL B A

AR GAEBATBOIER BN, R X BOIEAR HIE TR 5
ATHIWEFE, 45 G BOIEE Ui R E & BN E AT
VETRHIEAT 505, AR P RS SEELORMEL A AT $2
&, IBRBOVEE KGR A -

85% X YPIAS00FEHUNZEZER + 15% X HHfR[E TR

25k e
REA B (A

ARG RIS, 8 TSRS IR
R RHAE S0 PR A U A, BB 5 BN
AT TRAEIES, B RELN Rl Ee.

Mg A [ ¥ =2 M B B IR A A
HETEAN AR AT et A PR 2 7]

§3 FEMFHEIAMESIFHERI

3.1 EEMFIR

A NRMIG
F I SRR AW (20164F4 7 1 H-20164E6 F30H)
L A S as -433,767.92
2. A JHA]E 406,844.75
3. AL 359 35 G A i AR BA R v 0.0194
4. BRI G T = 21,551,597.42
5. WK E S A E 1.062

S5

L BRI A RRERA NNWEEE 55 5 T2 (a0, TFaE e i) R 6 ]
W), TR KPR AT EAR T A T

2. AW O LI ERR R A AR O« #eBtiias . AN CAE A e B3 Ias ) FHER
MRBHFRRE, AHIRE A G OS2t n_EAIA e E 23Ut .

3.2 B IHMERI
3.2.1 AIREHIFE S BUHE NG K KI5 R L 57 B v e 28 = A BR R

%4312 i



2 SRR RO B AR 3 B S R R R R B 20 164E S5 2 A 7

NZ5i=4
i W 47 4= I
i | T g | R
Bt K KR .. WEHE | ©O-B @-@
HED 5 PRtz
@
HE=1MH 1.82% 1.57% | -1.84% | 0.86% | 3.66% | 0.71%

3.2.2 BESEFEMURES R THHMEM KRR LIS RS REAE @ R
B
A SO A RO B A R A TR IR A
FAHFEIE KRGS Bk et A P S e ok EE
(201449 H 23 H-20164F6 H 30 F)
1109 ;

'S

Nnnd”

BO%o b
2] r

g;ma¢

-10%;

MDA
/v

2014-09-23 20141224 201503-30 20150620 20150924 20151228 2016-03-30 2016-06-30

|—DEID]EIEEIEIDEI—DEID] I

EEFAERHN20144E9 23 H o AR GAECN RIS R, TRt

&> b
o> #

a =F
X b

e
E
B Bt
o

§4 EHARE
41 BEBW (RELBFENA) B
(RS e 3 e e B | 250
Wy | B L
T amEm | mEam | e !
e Tk, PR
B TR R
T | ot | _ 126 | maperfr BT RAE
A I IR A B

#
(@]
=
piss
=




22 SR AR R0 5T A 0 B S I S 5B 2 20 164 28 22 A

231N W R BB, s
I & hE, EigE = wmiEe
A BIE{ A R~ FAT I
e B HEEIHEREHE
S & HE K R a2
= e R < L ] SRS [ R A
(nites SRS LMIE, HE
LIS AR JAARAT B 2250
FEM Mk &8 BA TR A R W 5T
ez TR, EE R
i IS [ Ve A K [
AL 2 i i SR 2k 4 1

L.

bR

Lo R “UERAHI A “BAEH 7 2B Fa R 2 = o e i E VISR H ARG A, S,
ARG AERIH ] e FAEMH.

2. R “CUEZFMLERR” HTHEARHENIZA TN R PTE I G IETE . BRBTSEA R
BRI ) AR AR IR R R A

4.2 BEANREHNRE SZE-MTE BRI

WEWIN, ARESEENHEEy (B NRICHEIER SR k) AT
FAFHE IR 22 SO A BROC AR IS R RLIE R R S g i & B R AUE
AE WA B DT RS BENE FY 2 G B, AR R XS AR L
B AR NEOR B 2, IR FRESMAEFAG ARMmMAT N RERHA ST
B RIEH TMRIE L& R E .

4.3 AR GEHUH
4.3.1 AP G ERPATHE R

WA, ATETF RIS R AT AT R M. R AT, ER
B B 5T T I RE TS PAT (AT EHHIREY) » Tk 4% HR i B B R 7 28 B it AT
Pl A E 4
4.3.2 REXHITRNL T

AT IR (R S M SIS HIEEY A1 (R RIS EEINE) X575
LSBT IS . IRE N A FIAGAERR NG 2 R AR H RS 5 HRAS 5 )
N3 5y AR AZAE S 24 H A = 5% 15 1 o

o6 3k 12 W



22 SR AR R0 5T A 0 B S I S 5B 2 20 164 28 22 A

4. 4 WEHINEES PR T REAZES T

CFEAR TR . BB AR AT RS, U (i U A S BRI
WAREPIZP BRI, WiIHia A RS REERINL . TRILE, Al =E.
FRUEAE K PEMEAT WA B4, OBrREIRVRZE . AR WD SE AT I AES H T
JRFE RS, MR CECER A I S8, FREALSEA TR IR, AL
W A7 B B AL

ARG AE R TR emk, BT SRS TERK I, BT Al.
. BTk, WBIENS S TR TR LS, T SR ST, R
CERER NI Gk T B . BAOKRE, 20165 1T PSR X e as v 22
55, XA B B PR AR 2R 75 ZE ™ M, #AF 7R ARt 5.

4.5 MEHARZESHLSRIL
BEWREWIR, ARESMHFEE L. 06270, AR W EGKZ 1. 82%, [FH
MG EL AR L TG K RN -1, 84%, AL G4 h gt b BL 1S, 66%.

4.6 WMEHNESTFE ANBEE ST HETE XA

E N, Ak OIES60 TAF H G EMR T 1T a0, s (AFs
LT BR BB P E ML) WARME, AReEENC P EIEE 2R IFR
HH R T 2

§5 BEAGWE

5.1 MEMREESHHEEM
EHEAL: NRMIT

S MBI
5 i H &% (JT)
Bl (%)
1| B 18,405,745.96 82.99
Hrr, = 18,405,745.96 82.99

o | e#n — —
3 | FElis — —
i % — —

Vi X FES — —

4 | mEEHRE — —




2 SRR RO B AR 3 B S R R R R B 20 164E S5 2 A 7

7 | AT RS EA A 3,248,000.01 14.64
g | HAhH ™ 525,267.55 2.37
9 it 22,179,013.52 100.00

VE A G A i K S B VL

5.2 MEMRETUAKNRERRAS

5.2.1 MEMRBIT SRR ARERRAE

o ) AR G 5§§%Zfﬁ%
A | AR RS B vk _ _
B | Rk — —
c | ik 15,031,125.96 69.74
; BT #8T7. BRAROK A Rt B B

ISl

E | &5k — —
Fo| RAEE 921,300.00 4.27
G | . SiEFIERlk — —
H | AEmEAEml — —
. j%ﬁéiﬁﬁ\ ARG BRI SS 1.078,000.00 500
7| &Rk — —
K | FaHelk 1,375,320.00 6.38
Lo | BT 55 MR 55k — —
M| BEEWTFRANEANR S — —
N | KR BRI A 5t B — —
0 | ERIRS. BIEAHARR S — —
p BE — —

8

12 7T




22 SR AR R0 5T A 0 B S I S 5B 2 20 164 28 22 A

Q PARRE S TAE — _
R AL ARE R R _ _
S o — _

&t 18,405,745.96 85.40

5.2.2 MEMRET LR EERRBERRAS
AT AR I I I AT Sy LR T

5.3 MEWIRIEA FME G2 B 1F+E H B R/ HEF ET + 2 BER R R B4

. i ARME O | HEEEE

FPig | BEEAE | REARK HE (B EHBL (%)
1 000858 TR W 50,433 1,640,585.49 7.61
2 002630 Syl 140,600 1,621,118.00 7.52
3 000513 T R 4R 4] 30,007 1,383,622.77 6.42
4 300036 i P A 44,000 1,078,000.00 5.00
5 300304 ZEHBA 31,000 994,480.00 4.61
6 002716 k|4 51,000 948,600.00 4.40
7 300119 B A=) 58,434 937,865.70 4.35
8 002308 BB 57,000 936,510.00 4.35
9 002589 Bt R 245 30,000 921,300.00 427
10 300121 FHA 2R 66,100 904,909.00 4.20

5.4 MEWIREFF MA D RIOFFRELAE
AFE A IR R 557

5.5 MEHIRIEA SOMHE & 2 & H 7™ E L K/ M HEFP RV ET I A2 B5 R B 40
AIE AR WIRAR R 657

5.6 IREHRIEA AAME & 7= i H I R/ MR IR 48 B SCRAES 3R
i

ARHe AR IR AR R B8 SCRFIE SR

#
©
=
piss
=



22 SR AR R0 5T A 0 B S I S 5B 2 20 164 28 22 A

5.7 REWIRIZ A RMME 5 ZEE B A H B RN R AT 14 SRS BB
Ry aH, REEALHETTEE.

5.8 MG HIRIEA SOMME oG 2 & B 18 H) K/ HEFF AT LA BGIE B3 B 20
AR GAWE AR RFFABGIE

5.9 MERRAE ST R KB HAL 5 H0L i B
AT A IR ARFFA AR I LT -

5.10 MEWIRAESE K 1 E GBI 2 H LA
Y G A ), A AR E G 5T .

5.11 BERAEWEME
5.11.1 AEEARFEHEMETTBIEFY, MEPFANRITEEEBERI TLZRAER,
HER S Hil—FEAZEELR S ERTGAFIER. ATREFRIT:

JARBBIA B B AR A (LR ERR eI ) T 2016 45 2 AR
FRAE MR R A AR FIART O TX ZR BAL AR B3 A BR 2 JER AU R 2R B
R YeEY  ([2016]5 5) A (ST T R 22 B B2 RISk E)  ([2016]
65) (PLUFRIFR (HE) D o BB T 2015 49 H 2 2015 4F 12 A, 34
4 5,300 /0 T RIS EURIT IR, ZHTUR BT R IRT A E B X% . -
AT HFRT GEHEY BHH%. (EHaaEERsIE 2 59— AR HEER S
BRI M EOR ) S HAMAE HE.

WA O EHATE S, 3T 2016 4 1 A 11 HAFFE 7 RGN0, B854
IWEWERHON, YISEhns@ s uE S A IR 2% 3], PR PAT 248 W &1 F A A i 3R
P, PGS ER S HMEE, MANREFIRRAE,

AFEEX AN AP FH PR . A A T RN m it e, LIRS
AR B B PO A AN B RIS &8 I I B B A0 4878 R ) R, AL
A, RIESEN o AT G 3N K2 148 % ke SR A 2 ) PR3 B8 e SR b B
5.11.2 AEESHFEMI+2REF, RERETHHES S FNEFEREEZ I
BRI EE

5.11. 3 HARBE=HIHR,

A ARG
75 L FR S
1| AR RIES 19,846.56
9 | BISGIESRIE K 460,277.07

10 0T 3t 12 T



22 SR AR R0 5T A 0 B S I S 5B 2 20 164 28 22 A

S IBEA -

N IpS) 581.26

YA HR D 3R 44.562.66

HoAt B YRR _

9 -

HoAt _

O |0 | N | |O |~ |w

&1t 525,267.55

5.11. 4 MERIRFEH KA TR R AT #8615 B 40
AN F AN T IR AR KR AT AL T B ) Bl 5 51
5.11.5 MERKRATRBREFHFERIEZRE LKW
SAERA: NRHIT

LI 52 IR 4 e | e s s
. o T e | OB
FE | BRERE | AR i) L () S
ARHE °
EIGN- TR |
1| 002630 4 RE 1,621,118.00 7.52 KT i

§6 JFHAEEHHIRIN

B
i T AT 35 4 A0 0 21,245,167.48
i A5 HH B 1) 25 4 FR U 47 1,743,179.36
P8 AR I B T < S B2 [ 43 00 2,704,024.58
e HASA R L S 4R 0 A2 B i 8 (Al DL = 353D —
i 55 HH B R 5 4 4 A e 30 20,284,322.26

§7 EEEBANCHBEARERBEARESHML
7.1 ZEBEANFAEEESHIZHL
AR I RAT 2 BN T [ B e A A R B i EE TS D

7.2 ZEEFEANCHERRERRAEE 5 WA
A A RA 2 BN IS YA Bt e BB A o 7] BN %2 & 1 O

§8 HFEXMHHX

o1l oo 12 W



22 SR AR R0 5T A 0 B S I S 5B 2 20 164 28 22 A

8.1 #EXMHEF

v R 2 b v = T A A B 0 i A v P SR R UE S 4 B i < WS A ST
(e 22 DO e BRI o A i B SR R R R R e R e B F])

(o 22 ST AR BRI o1 A2 3 B SR AR TR B e S Ui W 5D

(o = e AR A BRI ot A3 BB SR A TR B R AT M)

v R ERNIE M 2 R HAl S A

[ B O N
J J Y

8.2 Rt A
FEEE AN E NFRMEFT S TS AW www. ftsfund. com.

8.3 G

1. WHEEAEERESTTIH AN R ESE SR ST NMER R E R, Holi TR
WS B

2. B34 B M aiwww, ftsfund. com B[ .

EHRE 2w ESEEARAF
—O—AEtA=tH

BHo12 o 12 W



