EXRMAEER AR RIESFRERE S
2016 £E58 3 FEME

2016 4£9 A 30 H

EEBHAN: EEEZAAESEEERAT
HETEEAN: PTRHBITROERAF
WEXHHE: 2016410 H 24 B



R o 2 O PRI AL A TR A R SR 4 B IR & 2016 R4 3 TR

§1 EEHRR

HEE N E S LEF LA S R R AEE BB, R SRR B R,
FEXF LA AR LS RN S R AR AN I B T AT

B FEE N EARAT IR A PR A R ARYE AR S G FHE, T 2016 4F 10 7 19 H B 7 Ak
I AR SHERIIAIR A G EENE, REEZNEMAEERICHE. R FHERRR E
ey R

Fe G R VR LR F SRR 5T I IR0 FRAE PR 0, (BRI R & — e A

HE AN SO AR AR RE I BB AR, FBEH FEAE AR5 PSR B LA 40 B i A
2 SAINEEE VLR

AAR G P 55 BORER G E T

AREWIE 2016 £ 7 H 1 HiE2% 9 A 30 Hik.

§ 2 EHE&=MMN

B W H &g I HERE
e A L 450003

e (Y LT
R4&ERAMH 2007 %3 H 22 H

7 IR I A0 LA

1, 378, 685, 295. 45 11

B H br

VEE LG BT R E, BRARRIEE R AT K
PERIGE = O EAR A A b A A eSS, st Tk
B IIAE 2 I B A A A

A L

IR H T A S RTINS, T
) B AR R SR BT SAASR I &AM, 247k
MRS, HBENAETIRS, e KK
IR E

fEIEH T A TR R S A, RAE T B
e T B S A ERPL A AR R K R
FHNWT, T AT G T C B A 4 IR BEAR v
i SR S -

IR is FlE tEAE BTk, i B Aw
(K10 55 73 T RGBS oo i, BRaE Ll T
R DR 5 AU L Tk 2 i) e KPR P S 4 2 R 11
BEEAE .

TR B SR «

AT WP d T i sk A

¥ 212 W




R o 2 O PRI AL A TR A R SR 4 B IR & 2016 R4 3 TR

PR, 7N 5 S 0 $50 08 SRS IR, 5 4 W 7 R
A BT <7 1 i
L s v 85% X MSCT 11 A e Fa%i+ 10% X H it fit 2 454
AR R oty + 5% LT L%
ARIEGNRE TS, FLTHAUS & B T HA RS 7K
PABS AL & 4541 PR T R G, ST RS KM
by, JB T MBS IS o AR AIE PR i 4 i ol
HEEEHA Eifg & = e RS R R A A
HEEEEN H E AT R A PR A )
o EEBIHGRAS AN | BEEIHEGRSE H-
B A A T RR T T
N B A S AR 450003 960021
A BAK N 8 70 90 3 4 4 B i 1, 378, 640, 833. 03 £ 44, 462. 42

§ 3 EEWMFIErMESHERI

3.1 EEM LR
wpz: NRMt
F B S Tebs G C 20064 7 H1H — 201649 H 30 H )
=% AR A B
AR A AR | @ﬁém@ A
1. Al s 42,186, 411. 80 1, 346. 81
2. ARIHFE 6, 515, 520. 75 195. 38
3. BT 15 3 4 A AUA JA A 31 0. 0047 0. 0044
4. WARFEE T3 E 1, 405, 137, 292. 24 44, 909. 90
5. WIREEMAIHE 1.019 1.010
TE:

1 RGN SHRPS AN IR NNWEAE 5 2 S 1 5 3 - (i, PRt < H D B ] 5%
85, TN G BRI AT EAR T T AT
2+ AW O SEH R R A AR O Bestilicas . HABRON OS2 fetirE e st ) fnkkAH
RWERIREL, AR A St n_EA 2 fe i (E A2 s e -

3.2 ZEHERN

3.2.1 ARG HIE SO BUFE R KI5 R LS B i am 2R ) HER

HEEHAEHES A-ARD

WK | GEREE | LSRR | LSRR | -
B x| mezo | miaxe | axmeze | O | @9
0 — /N

ﬁiﬂﬁ [ 0. 39% 0. 85% 2.60% 0.71% -2.21% 0. 14%

3 12 W



R o 2 O PRI AL A TR A R SR 4 B IR & 2016 R4 3 TR

H =B A GRS -ART

(11dE"

ERIERRS

IFEIE KR
HEE@

Nzsian e
R EO)

kS A HE N
m R HEE®

Oa©)

@-®

% =A

0. 40%

0. 83%

2.60%

0. 71%

=2.20%

0. 12%

3.2.2 BES G FEMURES RTHHEH K ERARD) LIS RS R A s R
BN L

AZERE G OH R T IR T A !

240.82%

2007-03-22

2007-09-12 {}--mmrfrmmmm e pme e e
PO0E-03-04 ] b

2008-08-25 |-

2O08-02-15 1 - e
el = = N S -
ETa T ah P T e . S—

20

EE T a L T T [ S . -

']
<
-
2
_-
=
o
=]

Bed iR 0 e 0 R . -

20

ADDEAT A bt
2012-12-08 1 p-----t----
2013-05-31
2013-11-21

20

— A 0 I O B — ol B o

&
ESN
b=l
H

=

P01 17-08 4 b oot

0 S L 1 T [ AR RS S P

01514018 b T

POAG-0L0D | b T R e e




R o 2 O PRI AL A TR A R SR 4 B IR & 2016 R4 3 TR

6.08% -

HZ% kG 4 400 B8 T T A0 KK A 5 i) 30D b 25 L A ek v A 2 46 1 g sl 3 0 Lh 1

201&-04-07 -

]
o
=+
by
i
=
o
ol

Fel s [= 1 e R S S -
[lu s = R0 = 0 [ S S S SO ...

Bl [ 1= [ O S
2016-08-17F A fro-m - hezs

woeo2 b

20

20
2|

VB-DE-10  fevmmem oo

20

20

2|
2|

[— 00 0 P LI Ko — LA o L A 1 W |

VE: AHEEMEESSFAENE N 2007 4F3 B 22 H, AKES HRMBHE MG H A 2016 4 4
H7H. AEETE 6 MHBECHEHRN, SIHRHIFEREEEFRLE.,

4.1 &2 H (RESZEPH) i

§4 BEARE

w4

5%

EAEE R L HEIIR

FEER H 3

A H Y

EZF Al
FIR

B

ARG
JSEZSEN
BB
W B AT
o #r
JSEZSEN
Bz
HH,
i
e 23 VR
CE A

2014 4F 2
H21l H

19 4

W7 # g, CFA, CPA (4
Pk, B GEBolkD, o
PR N 20 = 2 T el
R E AR O A A
SREEREIS ST, BB 4
EHARAF LSS, H
TR S HA R A A
(BL” W2 S 4
AIRAF” ) FELH,
w2 MO S A TR

A U N e 5l

#

O

=




R o 2 O PRI AL A TR A R SR 4 B IR & 2016 R4 3 TR

& & SRR, HER
JITH & e WIRAE [ i = =2 e ik
HERE REFHARA A B2
& K H SN 47 g SN 0 A it
ERIi Had, FHEEH, HE
F i VR hEE RS E. EEE
S TR G 3 & L EE
2k RARERG RSN E e
231 .

T

Lo R “YEHIE I A “BAE R 70 BRI YR 2 =] D€ 5 52 IS AE FIA RS H 30, Horp,
RGP AR N E R4

2. P UEFFMOLAERR” BT EARMENIZ A R TANFER T A anFE 6 B S5 S5 < Bl
A AR PRI AT

4.2 ‘EEAX RS A S E B R T E R U

AN, ARSEIN R (PN RISIENESR B EIL) KA ik, 74
AT (et Z ook S DA GRS RN IRR RS E ) WRUE, AEMSEM. SR
O i UV BENIAZ Y i 4 B 77, A AR 1) KRS 2Rt _E, D9 BE e TR N SRR 2, e 40
FRBMBFFANFIAT N R AGITGH G ERRHE MBS EFRINLE.

4.3 AP 5ETHH
4.3.1 AP35l B I BAT 1B

AN, ARES RS KA A BRI o Ao E. FEEEETTH
BIREF=AS AT (D PG E ML) P 1R RN 57 H 58 Zy HEAT Pl Al e it
4.3.2 REX BT AT

AT PRI G g I SIERI Y A (R H R IAAE 58 BEIME) X 75 A8 T i
o AN AT AEER BT A AR AR A H R 5E Sy HAS B 1 510 58 5y il i i ik 77 2
H EAZ &1 5% 1
4.4 WE BN E SR T R ABIES T

=FERET RS, TR 7 EGFRRAS &, (HIE NG R4/, %

FOSMIEDET . BT 20 i — 2 23 A RIE Bk AR IR AE 178
F6 12 1



R o 2 O PRI AL A TR A R SR 4 B IR & 2016 R4 3 TR

Wi, BT A R IB A, BRI A R ARRBLR G, 0
SEMIBE B = -

AT = LVROREE T M A 5K
EABET T B BERA T

TS —

BN TR A AT R, R AR R

4.5 REHNESHN SRR

TG =R A RNR LK 0. 39%, /IME RS HE 2. 21%;
0. 4%, /MEHLEDLSIEAE 2. 2%; R AE T RIFR A% O R BRI —
B9,

H 2R R A ik
fi, AET I S I

4.6 MEPNESHE ABRE S BB ETE R
T
§5 BRAEGHE
5.1 REMRE LB A STER

e i H

e v

R BB R o)

1| B st

1,314, 311, 002. 27

93. 14

/\KFI: EXZR‘

1,314, 311, 002. 27

93. 14

2 | e - -
li] 5 WA 7 FE % - -
Hrp: fiigz - -
BE S HFIESF - -
4 | B - -
SRbATAE R - -
6 | ENRELFT - _
FHorpr: W E i SE N B
KT
AT 95, 733, 760. 30 6. 78
HAh BEr= 1,107, 887. 46 0. 08
it 1,411, 152, 650. 03 100. 00

T AT SR I Y B AL S ML B HE A .
5.2 |EHIRET LI ROBRERBAS
5.2.1 MEHRZEITU T RPFABRERRAS

REZH A7l | aanl oo |
7 12 i

>\

MG & &

GRSV () |




R o 2 O PRI AL A TR A R SR 4 B IR & 2016 R4 3 TR

TN S 7 NN N | 4 - -
B | Rk 178, 563, 302. 32 12. 71
C | #ili&k 712, 636, 559. 07 50. 71
D HL L 38 T7 BYR KA =R - -
A4
E | @350k 63, 159, 550. 11 4. 49
Foo| iR MEE 32, 547. 63 0.00
G | sk, SiEFisEk 95, 237, 951. 36 6. 78
H | fEEAEDOL - -
= e = ;
: \lakﬁﬁéiﬁu\ﬁﬁ:*ﬂfaﬁﬁﬁkﬂﬁ% 92, 021, 430. 33 6 55
J | Rl 177,223. 18 0.01
K | =k - -
L | MRS RS 44,921, 042. 75 3.20
M| B AR AR Sl - -
N IR ISR 28 e it A B 27, 765, 000. 00 1.98
0 JE RS  ABBERN AT AR 25 - -
p BE 28, 840, 000. 00 2.05
Q PRSI AE 70, 956, 395. 52 5. 05
R A AR E G IR - -
S ZRE - -
it 1,314, 311, 002. 27 93.53
5.2.2 HEFARBAT LA 2P B B A T &
AT A I YR I AT 2 WL $E 0T HE I
5.3 MEBRIEA AE SE ST 3 E A K /NHEF R BT IR 28 5 B 40
o . i _ o7 R T R
e Ji ZEARHS Ji& 5224 R HE ARME G B (%)
1 000858 i AR W 2,250,000 | 75,060, 000. 00 5.34
2 000983 P8 LR 7,000, 000 | 67, 060, 000. 00 4.77
3 601699 B =R 7,999,976 | 64,079, 807. 76 4. 56
4 600060 TS R 3,599,921 | 59,902, 685. 44 4. 26
5 002308 Rellivgris 3,699,950 | 59, 347, 198. 00 4.22
6 300121 {ERRRISES 3,114,700 | 55,628, 542. 00 3. 96
7 600029 T 7,399,848 | 51,798, 936. 00 3.69
8 300285 I Z AR 1,399,854 | 51,444, 634. 50 3. 66
9 300347 e LIV 1,499,950 | 48, 148, 395. 00 3.43
10 000937 HHRRIR 7,599,919 | 47,423, 494. 56 3.37
¥ 8 k12 it




R o 2 O PRI AL A TR A R SR 4 B IR & 2016 R4 3 TR

5.4 | EHIR LB MM R BFRRAE
ARG RARFFA 57

5.5 W5 HIRIE A RME GRS T3 E LB RN BRI T4 SR 27 B 5t B 40
AF EAIRE AR ARFFA 67

5.6 M EHIRIZ A RHE G2 S ™3 E LR/ M HEF BB +48 B SCRRIES B R
|

AHE G AR A AR R R V27 RS
5.7 |E WKL A R E & B S FE B KN HEF R8T T2 8t SR B3 A4
RS G, ARSI RV SR
5.8 MEWIREL LA RYE & Z @B 1#E HBI KN HE P FIHT 72 GRS 5 9 41
A H G AR S WK R BUE
5.9 MEWIARFE R B KB H B O
IR G, ARSI RTINS
5.10 REWIRFEE BB E RS H LU
WHRE S, AES A E 5.

5.11 HEHSIRE MHE

5.11.1 AEESAHFHEPETHLIERF, MEPARKITEEERER VLR RE
B, BEREGHHHW—FEAZAEL S IERTSRATFER. ATTHESR
W

JRBAALRBH B A IR AR (RURNRIFR “ B ™ 1 2016 4 2 H USRI ZRIE R X
BRI IR CORTFX T ZR B TR B 0 A7 BR 2 R R B FUE s ek s i ) e ) ([2016]5
) M CORT IR 2R R R s i v ) ([2016] 6 5D (LURFRIFR (RiED). BB
i1 2015 4E 9 F 2 2015 4F 12 FH W8], K 5EEE B4 5, 300 J3 70 T UHSRIBURAT BTk, IR
JEAT RSRRE P FE B 55 . ERAT iR 1 GIEFRE) BB +1o%k. (WA R MRS 2
TR AR ST &AM M ZOR) B TR A RHUE .

AR CEATESG JFT 2016 5 1 A 11 HATFER 7 LR AL, BANB R A R L
U DISENSEATIESHERE LA 2], P AT R S M Jk ke, MisER el
FIFIE R, A2 A R ORE

I AT TG R R UL . AN T IR BIANG T R, Ll S AR w6 %
¥ 9 01 k12 1



R o 2 O PRI AL A TR A R SR 4 B IR & 2016 R4 3 TR

G KRB . I T AR S F O R A &8 E RyE, SEROVEH, FIHEA. K

HE 4 T NP Z R R A A A ) R P B

5.11.2 AR EKHZMT TR BEF, BERETHEESSFAMEZEREEZ I
FIREE.

5.11.3 FHABEF=HI AR

5 #K &H Go)

FHRES 795, 867. 59

PISCIE S5 H K 205, 195. 71

SR -

IVLL&AIDSS 19, 520. 75

NS ER R 87, 303. 41

FoAt MR -

iR -

Hfh -

O |0 (N[O |||+~

fann 1, 107, 887. 46

5.11.4 RERFFE KA THBIR R TG A2 A
AR AR AR R FFAT AL T2 IR 1) R e fot

5.11.5 MEWRAT+ 2B R FHFETRIEZ RGO R Ui
AT AR AR HT A8 I 2 A AETIE SZ BRSO«

§ 6 JTIHAE AR

B iy
S [ AR A AR | T LR
INGE

i A A A 1, 387, 334, 279. 00 44, 462. 42

i 5 S 3 R 2 4 A FR A 31, 298, 739. 19 -

U3 - R B 18] Jk 5 S T8 [m] 473 21 39,992, 185. 16 -

5 HABA R BE AR BN AT (3 Ak ~ ~
B RL7 =" 385D

i AR A 0 A 1, 378, 640, 833. 03 44, 462. 42

b
o
=
P
~
p=|



R o 2 O PRI AL A TR A R SR 4 B IR & 2016 R4 3 TR

$7 ZEEEANBHEARERHEAEZESENR

71 ZEEHEAFHAZESHIRANFIL
HEE WA ES AANRT

B

A AT B A AR S0 B

7,371,175.82

A I IR) SN/ O B A

14, 335, 410. 36

3 5 JYTH0 I 52 Y /0 [ 450

T IR BN AT AR S e

21,706, 586. 18

T VIR RFAT IO A B G 0 A0 o 22 e A

BB (%) Lo
HEEIHERES H-ART
BT oy

e B S N FRE B AR 00 40 -
5 I E] LN/ R S A -
A HH A 1) 32 1 /6 R A7 0 -
s W AR N FRA AR 44 40 -
s WA AR KA AL S0 80 b 3 4 -
FELE (%)
72 ZEEBHANCHBEEREBELSEER FHH

75 575 3 ZHHM LomE () | ZBEH Go) | EHEER

1 M N | 2016 4E 8 H 5 H 7,167,705. 18 | 7,425, 742. 57 1. 00%

9 H1 2016459 A 8 H 7,167,705.18 | 7,425, 742. 57 1. 00%

&3t 14, 335, 410. 36 | 14, 851, 485. 14

§8 HEXHFHEHR

8.1 B XMHEZ

Lo o I M 2 T B 22 DO bR [ R 70 2 B VR 5 AU IR 5 B8 3k 5 WL R S0

Zl
~

2. (EZMEEE TH RS MIEF R SRS TR

3. (E ZeMREER A SRS BRI SR )

4y CE ZRE R D H ARG RIERR B SIEE 0
5+ FP IR 2 BER A AR SO

2

11 o1 12 T

N




R o 2 O PRI AL A TR A R SR 4 B IR & 2016 R4 3 TR

8.2 FT0H =
FEEGE T NAESIEE NREIF S8 T EEEHAMEL: www. ftsfund. com.
8.3 EF AR
1. WHERFAEESITHH N B EESE N SGESIEE NEr Rt & b, T4 TAR R LE )

4.
2. BIEIEEE T A MEE www. ftsfund. com £ .

[ = R S A R A A
2016 £ 10 A 24 H

b
o
=
P
~
p=|



