ol

ZRAEEHPIERERIEFRRES
2016 4E58 4 FEEME

2016 &£ 12 A 31 H

HEEEHAN: BEEZAMAESEHERAA
EEFEEN: FEBRITRBDERAH
WEXHEHER: 201741 H 20 H



B BRI PN BRI SR B B 2016 4R 57 4 FREIRY

§1 EERR

TR AR R FSENE SRR AN 58 B AR H AN Bl BT T

HEIE N ERATR O A IRAFREAR G S FRBE, T 20174 1 7 18 HEK T AR S
R S5 Fabn . IHERBUNMBR A GG F N A, RIERZNEAFAEERICER. Rk
HH

>F

B BN LRSS H L i) 57 (1 S50 BRI A R 4 B8 77, (EANRIEEE & — @ &)
AN B AR H AR I B R, $EBT A BB SR A LA 20 D] i A
ST .

ARAR A T 55 FORER G R 1

AR WIE 2016 45 10 H 1 HiE= 12 7 31 Hik.

e
& &

§2 BE&E MR

B & TRIFR & NS 2
H 4 FAY 450009
5 oy AR 450009
FeEfEr LTI
EE&EREMH 2010 £ 11 A 23 H
A5 IR EE S BB 271, 364, 169. 91 £
ARSI BB s K AN R B AT /N
7 Hn MESE, JIRAEA B H A R T, SRR REE ™
KRR e G .
REFHEALE -

AFE G T EIATRO . T BT AT
RS PR 2R, A i % 7 G Vi A o 1 e
L BRSBTS TR ARE A SV < R
TR BH

e S SRS -

BB AT AE B3 T BV FEAR R [ E S LT, EEER A
FEIEA AT ML AL IR BE M, $24 )P 508 T B
RUFABIEEH . Ok Lr . & BB B R
RN BT AR . AR BB B R
B SR RHIENiPuar N pving 87 e I A TR A
I o

TR PSR «

i R i




B BRI PN BRI SR B B 2016 4R 57 4 FREIRY

A G (R R ON I EE I AN 5y S TR 3L TR 5
WS I (R ST B o (555 5 R SR T B A SR T
Mg AV BEANG  SRJE B BCE RN DRIk
M5 o

P 35 55 SRS -

KIS AERN RN I TABGE, WA BEEIRK
BT 5y B A 5 53 B o) S K BUIE

b 45 Eb A i v HHIE 700 FEEULES 2 X 90%+ERAT R MV A7 2k R 26 X 10%
AREE SRR S, B TR RSP R

PR Wi 2 R AE S IR N5 e TS b P, JEC TR XU Wi 2 7K v
TIRGHES . iFEEMmHgES.

AL UN l@;iﬁMﬁA“ﬁﬁ@Aﬂ

REFEEN H EERAT B A PR A

§ 3 EEMFHEMESHERI

3.1 EEF SR

Bfr: NRM
B 55 tebR HAAERIC 2016 4F 10 H 1 H — 20164F 12 A 31 H )
1 ARHAE s B 2 20, 391, 888. 38
2. A HEAFHE -2, 730, 851. 50
3. IR 235 4 1y B B F 7 -0. 0100
4. AR FE G % P 1E 532, 568, 846. 39
5. IR E &M A E 1.963
TE:

L G SHR AU NAWEEE 5 B e 1% g L CBiltn, TR <5 0 H e [m] 3%
S8, AR BRI R AT EAR T TSIy

2. AW OB AR IR A A IR SN . BB . HABIRN O  Se i EAR SRR ) FHERAH
KRG MR, AHIRNE S A O eI a8 A 28 e (828 il s

3.2 & AR
3.2.1 AR E MRS 0 HIFE KR R HE FEANL SR B R Y s 2 1) ELEk
X kg b v
N WEMKR | REEKR | SR JANR B B
i B © b ) eIk E Wmi@%/@% O—-@ | @—®@
HE=NH -0. 30% 0. 82% —-0. 64% 0.71% 0. 34% 0.11%

#
b=l
H
=




B LR BN RIIE TR I R 6 2016 4R 57 4 TR

3.2.2 BEEAFAENURES RiHAEH KR AD K5 RS R A e
RBFIHI

e 0 58 RN R R 5 30D S5 L AR R AV i 4 1) B S 3 0 LR R

153.34%

134.17%

115.00%

95.04%

|
(=1
s}
|
&

(8]
|
i
=
#

38.33%

19.17%

0.00%

-19.17%

-38.33%

2011-03-18 ] b-emebommmeme e
2091-07-03 { f---mprmmmem e

2011-10-22 -1

2012-02-104 b b T

2012-09-18 4 -----

2013-01-08 |-+ -Thag b

20130420 - ob B

201084-07-17F { - Re fmmmm

2016-02-24{}---mbemmmrm e f e e g e

2015-10-08] b--oebommma b 4T3

2018-01-23 e

LT L 0 Lo L I [ PR S - S S S

2010-11-23 4

— RS R PO R — ol A R L'i*|
VE: ARESHELSSFAESA N 2010 4 11 A 23 Ho AL 6 NP EOHIS RN, SIEEL
WFF &R EFLE.

§4 BEAME
41 B&2E (BESLINED BN

/D\ ;%; 1 \ i H
o : AR H 3 EALH ot " !

oy F) L 2 R AR, FIBK
Bow e 2% MBA . AR EA L
M. QDII FEHTHALH, Wit
Agss W, Ll
s BRI | 20104F 11 = A
RN E LR H R T LA
i 22 FATIE A 5T by,
. BE B ESEHE
f= )| FRAFFA . "




B BRI PN BRI SR B B 2016 4R 57 4 FREIRY

R’ & % iR i
& BHE ER A5 X &
S T A TTHERE B 5
REHE SorEghE, = )
YRR T 300 FRECE R &
i o1 77 2k MG, MEAR
EAIE T et WIRAE i 5 =2
23 TR G B IR A

AR & B
QDIT H i, BT
e, EHE AR
TEE. HEELK
PREGREE. HEH
PEHER GRS L EH
B 1E 5 57 95 i 4 1)
SEH,

T

Lo Rrp “ARHRE ) A0 “BAEE I 220 FE AR 2 =) o€ i € IS AE E AN 30, o,
fERE LB “ARIRE I AR ERAERH

2. R “AEZEMOLAERR " BT EARME N1Z 4 R T NG T 1 < RS SRS SC R
AT AR PR AT

4.2 BEAXRE A AR SBEEMTEB R

WA, AL EHN RS (P N RIS EIE R A ek ) MM IR ik
AT o 2 robk B N BRI S R SR S A ) IHUE, ABEWSHEM. BTt
JEUAE PRSP B8, AR/ A P U Al b, RS A A AR A i, Tt E
S MBFFA ANFIZERAT N . RERRAGREHIREH. ERIIE M &G FLE

4.3 AP HE LY

4.3.1 AP 5 HF ERIPATENR

WA, AFERT RS AT A BB ZH AT le. 5 SRR AT I
BB HEPIT (AT o EBIEE) M 2 ] B BRI 5 45 By AT Pl A it

4.3.2 REX 5T AKE T RN

A ARSI (RS SRR A (A H A58 5 B D) X 5 38 5 AT

5o 1o




B BRI PN BRI SR B B 2016 4R 57 4 FREIRY

o RN AT AFAESR A G 18R AR H S F5E 5 BA 8 () 530 58 5y 8 12 S 2
HRRAZ B 5% -

4.4 G AR SR F RIEMIE/E S

VUZ=Rz, gkt /MR SR ER I TS e KR RZ . UZREE, ik 700 T ik
0.75%, Y& 300 f5%5 ik 1. 76%, QIMLARIRECTER 8. 74%, Gk 2~ =) Gk Krh #E i E A A .
WEMZE, WEEETRSEAERRP I KIAS, PPI IR IE, CPLIRA EAT, FERaFH)
LT BbRFEATE ;. IR MBCRAENZEE LI T L5, UEFTTn ke ZATH, T E RS
W TECRKIME), e i@ s : MWROWERE, AT WAFE AR A E#S L
WTBORI R, EERZ A TR M R S ks Lk BTG, KU RERZE R
i, K AAIER = A XAV IR IR 2R IR AR EDE T IX AN &S . e s T, 7 2%
GREYERFPARRIK. EERT 7, R PSSR IS G0 T, SRR T4k 4E R ia b b
RIS .

[ Py i a5l R A A T T 3 U W AR R 25 T A IR A < R XU 2 e, (RN 236
TCRFEETHERIE DL T, T B G RF SN, Bt MR T USCBOIRES, BB I [l gk U TPO
IITE R AT HAE A rh /NSO A VAR PR R K T W5 S AR P

VUZRfE, ARG ERLERS 7RSI G0, AT ACE EakE i = AT ey, HAr
HEPIRAEEREAR, GRiEICER S, HEMERE RN X

4.5 HEHAZE SR SR

BE 2016 £ 12 A 31 H, AERESMHEIFEN 1.963 76, A& WA FFE Tk 0.30% , [[
WM S EUE R 0. 64%, AMSeMESRFENE 0. 34 N . AFESATIADE Ly, 34\ Sms i

B A S E
4.6 REHAZRSTHFHABBE S T BERE RN
p/

§5 REAGHKE

51 MEBREEH=HEEMR
=3 i A | &3 o) | RS BEPEE] 5 |




B BRI PN BRI SR B B 2016 4R 57 4 FREIRY

1| B 468, 796, 058. 34 87. 64
Hrp: RS 468, 796, 058. 34 87. 64
2 | BEeEHH - -
3| e s Tt - -
Hp: g - -
BE R SCRFUE SR - -
4 | Rt - -
5 | &RbATAMELTE - -
6 | KNIRELEmTE - -
o S ) SR IR
S i .
T | BATERG A At 65, 579, 783. 72 12. 26
8 | HAhwtr= 524, 824. 41 0.10
9 | &t 534, 900, 666. 47 100. 00
e ARG AR IE Y ARIEAZ G I .
5.2 MEPRIZITW G RN KERTHE
5.2.1 MEHIRZAT D K BEARERTHE
R NES] ARHHE GB) Egﬁﬁzfﬁw%
A | R RS B D 16, 041, 411. 90 3.01
B | R0k 5,151, 572. 00 0.97
C | gk 351, 850, 246. 16 66. 07
b iﬁ\%ﬁ\%ﬁ&miﬁﬁﬁ& 37,917, 66 0,01
E | &350k 15, 592. 23 0. 00
Foo| iR AR - -
G | ZZdEizkn. g AIEELL 9, 458. 68 0. 00
H | fEfE ok 7, 700, 000. 00 1.45
I 5 BEAE B RS 44,092, 879. 71 8. 28
T | &Rl 21, 908, 780. 00 4. 11
K | Sk 9, 762, 000. 00 1.83
L | SR 55 g5l 12, 226, 200. 00 2.30
M| BHEEBE SRR S5 - -
N IR BRI 28 He it i B - -
0 JE R MRS B AN A R S5 - -
P HE - -
Q PAMAETAE - -
R AL RE AR R - -
S ZRir - -

b
N
=il

B

=




B BRI PN BRI SR B B 2016 4R 57 4 FREIRY

it 468, 796, 058. 34 88. 03

5.2.2 MEBIRILATI A RO IPEBE R R B R BT S
A B RSB YPVE AT S LR BV L

5.3 I & HIRIL A RME G EE T 3B LB D HEF BAT+ 2 B E R R B 28

e | mEmem | REAR | BE GO | AfhE Go | e R
el (%)
1 002308 JB Ay 2, 508, 950 36, 981, 923. 00 6. 94
2 300156 FHZE IR 1,133,246 28, 342, 482. 46 5.32
3 300271 T 1, 598, 222 27, 888, 973. 90 5.24
4 600305 e 2, 281, 894 26, 652, 521. 92 5. 00
5 000858 i AR W 769, 804 26, 542, 841. 92 4. 98
6 002553 A 7 il 1, 980, 300 24, 357, 690. 00 4.57
7 300367 KITM T3 1,101, 488 22,073, 819. 52 4. 14
8 600809 Ly v 3 694, 205 17, 369, 009. 10 3. 26
9 002200 oRAES 684, 945 16, 041, 411. 90 3.01
10 002230 AN 589, 229 15, 962, 213. 61 3.00

5.4 R EWIRE S mP RN HEFREAE
AT G AR WA RS 7.

5.5 & HIRIL A SMME 5 FE ST 13E LBI D HERF AT T4 R 27 B R A 28
AT G AR AR 7.

5.6 & HIRIL A RMME 5 E ST 13BN HERR BRI 48 B SRR 33
“H

AT AR I ARSF A B SCRFIESR -

5.7 & WKL A RNE S ZE & B #E HF R/NRF BRI 5 e R SR B 40
Ry ER, ARSEARTESEE.

5.8 & HIRIEL A RME S ZE & B #E HFI R/NRF FET LA BUES R A
AT AR A RSTF A BULE.

5.9 W HIRAF SR B BRI 532 5 F 00 Ui ¥
RYFEE AR, ARG ARG BRI

o8 oul 11




B BRI PN BRI SR B B 2016 4R 57 4 FREIRY

5.10 IR EHIRAZE SR F I E G 52 1E 0w
RYEREE AR, ARG ARTEE G
5.11 B R ARG E

5.11.1 ARSABBHEMEHBIESTRT, MEARTEEREREI IR
BN, BRERGHEH B —FARIER S, B S ATER. 41
FRESR 0T -

ITARBEIRLRE S B A BR AR (BURRFR “ B 7> T 2016 4F 2 W) ZR4E HE =
BB R IEI CORTFX AR B AP IRRHSBAR A PR 2 7 R 7S B i ok ) ([2016]5
T A CORTRT R 2R BUE B TR s i ssg ) ([2016] 6 5D (BURRIRR (HRED). BBk
1 2015 ££ 9 JJ 2 2015 48 12 AW, 524514 5, 300 J5 7o T B SRBURAT DTk, ZH IR
JBAT R FREFAVE B 55 LT NER T GIEFHE) SBHIsk. (EmariEimses 2
S LW AR SFER G EEAE AR EOR) IR RE, REEI B Bl 55 B T
T=TFUER.

RS e L FET 2016 48 1 11 HAJFEE 7 Ll 0L, BANB R A F R UL
Ul DISEANSERESHERE MK 2 >, PR PIT SRR SN SRFRE T, MESER &
FIRVE B, Fhof R B

ARG B O AR BB R UL . AR AR MR FIBNE S it 7, ik (i) =) RIE
W R RBUAT BUR & 15 0, EIRFAROO BB B R 2 B AT — €, AR gl i K 4
WM. I T ARG E W h BAT WA R TSR [ 4 BBy %) LIl iy 37 46 rh B4R T HE
2 DU ) LEE B B DN E AR 2B B R, B SN BRI o AN B AR
I B 5F R SRR 24 7] R BE DR SR JEE

5.11. 2 AR EHREMM T RKEF, BERRTHEHESSFAME FEREEFELZ
SMIREER -

5.11.3 HALB =R,

Brs A4FE s (o)

FHARES 139, 928. 17

JS2WCAIE 25 175 J5 K 69, 059. 33

YR -

NS 13, 474. 67

I IR R DA R 302, 362. 24

S UIVLNE N -

N[ | O || WD

FeE3 -

b
©
=
Pz
=




B BRI PN BRI SR B B 2016 4R 57 4 FREIRY

HAth _
9 &1t 524, 824. 41
5.11.4 HEYIREFA BT B AR T 857 2% B 40
AL G AR AR AR FFA LT3 O ] 1 ] #4457
5.11.5 HE IR+ 2 M B P AAERUEZ RIS F U A
. o s 5 4 TSR H | HEEE Py
s Ji SR it N G | i Helil () T A7 FR AR5 1 B
1 300271 g A 27, 888, 973. 90 5.24 | HEKB = HAS R
2 300367 RITM S 22,073, 819. 52 4. 14 | HEREF=EAHIER
§ 6 HRAREEMHEL
BAfL: Ay

075 S5 < B A

265, 517, 794. 81

5 ST 1] e <5 55 HR DM 73 0

36, 985, 439. 98

6l - e 75 S 300170 5 < B [ 47 0

31, 139, 064. 88

H I S A BB YR By > B~

H31))

T IR B < B A

271, 364, 169. 91

§7 ReFEANZHEGREREAREHN
71 B&EHEAGHARES IR HFIL

BAL: Ay
et WA N HAR R 440 A0 7, 606, 036. 41
TS JTITR] SN / BRI A7y -
e U 40 ) 2 1/ 2 [ ] e A 0 -
et W RS N HAR R 440 i 7, 606, 036. 41
et IR A AR S S 00 80 5 3 4
. 2. 80
A (%)

%10 |

e R N




B BRI PN BRI SR B B 2016 4R 57 4 FREIRY

72 B&EHRANCGHETRERR ARSI 5 HAH
ARt WA R e P IS YA B8 e B A F A B i 2R 1 L

§8 ZFEXHAXR

8.1 H#ANMFER
1y FEE M 2 At s = e bR e v /N i
2+ (& IO E N R A SR
3 (& TR N B R A SR
4y (& TR E N R A SR
5+ ENIE ML 2 ORI H A SO

8.2 FF/Hh K
FEFH AN SIEE NI S8 TR LA M, www. ftsfund. com.
8.3 &l X

1, BB ARSI H N 2RI e PN B G NP R B &, Il 2 AR 2R SEE BN
.

2. BFEIEEE T A MuE www, ftsfund. com 2.

SRR SRR 08 S B S K S
I

% % %
=
ot

B o B

[l 2 MR e B PR
201741 A 20 H

oo o om



