mﬂ

ZIAE

HEHTHE K R B

BREHIES

REESE 2016 5 4 FERE

2016 &£ 12 A 31 H

HEEEHAN: BEEZAMAESEHERAT
EEFEEN: HERITRODERAH
WEXHEHE: 201741 H 20 H



B 2 e AR E R R BC B R A RUIE S B R 6 2016 4R 5 4 =R

§1 EERR

H NN S 2 LR ERIEAR S T8GR AR RO E. R PRI B iR
TR AR R FSENE S HERR AT 58 B AR H AN Bl BT DT
FIEE N AT IR A IR A A RGEAIE S A F RS, T 20174 1 7 18 HEM 7 ARG
TRPR AFERIA BT SIS SN, REERNEAMEERERICER. RIS

[t
e

Sakiolles
HH

&

S+

B BN LRSS H L i) 57 (1 S50 B IE A R 4 B8 77, (RANRIUEEE & — e &)

HE I BIEAREH AL I B R, $BTH TR BB SR A LA 20 D) A
SRR AT VR

ARAR A T 55 FORER G R 1

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

S

§ 2 BEE&~ MR

A lpis = B KRS
4 FAY 002092

S (i LTI
EE&EREMH 2015 4F 11 A 24 H
A5 AR EE S B F 606, 082, 234. 75 43

FEA R B A X AT T, JE AR
NG ICE FH A E B, 08 dh [E 2 5 KA
WAT R ENIE, J1RICHLEE T IR
I fE

() RSRBE™ e B R

AT “ B LR B R E R, JE
XEMAGE . ER/SBXECR. BTt .
REEF MR AR AF AL I R 2R 5 70 HT, 738
SPORIETE B LU R A O RT3 T REAT R
T, MNEGHAEPRE. GiFF. S
TR E B BEAT I ALAL, PR A&
BB RS S s

() RTINS
ARIEGNEMAETEIE . BB A b
M EAREZANMIE, B2 & b E 25
KAMBE AT KNS, HEA LA
FREERKBE T AR LT A F] . EEMAT LI
fis BLTEF 1. BAIRES . AFHABKT A
(B /K P5 105 TN T A =) AT VR

BB H b

%2 W 313



g

=250 bR T K R I B IR S BE SR IR BT RE  2016 SR 58 4 ARG

(=) s kg

AT GBI WA FRMBUE. WBUUR .
B B B 1R S5 R MR T 3 R 2 [ 2 B PR AT IR
NBEIE, 58 RATRR, e niriigAlZ
AERIRIZ AR, R, s
FHT 2 e B AN 5 b i B S AR AR B S, SR i
MR, DOERBGR R I H R iias .

CPY) e 235 FR i 5
AFEERRAT IO E R RAT (TPO) R KGR
BB LT A R R, 1248 A R I A FEHE.,
R 24 I Jhe 5% T 2 B AR BR3P 5 B E KT
N TR R e MR R, AR R KU
(KT HZ T fh1) 5 AH I KB R S o o o e 52
R RAT I 5% R AR HL S PR R B AN L 52
FPABERH.

VIR 300 FEHUL 25 Zx50%+H0 1k B fif s Fe Full 35

WA ASS A
AR IS, e AR 5 B
o KT T A e, (6T
R BCARE TG, T B G e KR
KR B D
EEEA P B 2 oI o PP A 7]
Ty TR 6 TR

IR 4 I TR

Bt ESEER

B ESETEge

TR P RS 5 A

002092

002093

T IR I8 7 R S A0 AL A

590, 262, 570. 77 11

15, 819, 663. 98 171

§ 3 EEMFHEMESHERI

3.1 EEMF R
Az ARt
FEM 5 FRbR WEW ( 2006410 H 1 H — 20164 12 H 31 H )
H'EHiEKIEE A HE & H i KIREE C
1. A O SEa 6, 630, 869. 18 1, 150, 805. 24
2. AHIFE -1, 218, 478. 53 -254, 411. 43
3. IR 383 & 43 A 3R -0. 0020 -0. 0039
4. WIRIEE B A 603, 430, 876. 93 16, 076, 437. 11
5. HWIRIESMHBTHE 1. 022 1.016

T

L ERFE SN SHE R A BAE R NNIIEAE 53 G & T2 (Bl dn, THeE <5 H I e (e 3%
85, TN E S BRI R KT AR T AT A

F 3o 13 m



SNV
=
H

=2 g W R T T K R T BB B RS B 4 2016 S50 4 TR,

2. AWC I R R A S AR RN . BB A . AN CRE
K5 AR,

3.2 BEIHERN
3.2.1 ARG RSO ER R K H 5 FRH ST B o 2= 5 H

BRI KRS A

AN FAER S D FHBRAH
A IR A ] 2 S s in_E AT 2 Se A ARSI R .

ERIERRS
2O

WK
o)

AV & e A
HEU 28 %G

NZo=a 58 21

i R EE@

O-B

@—-®

=0. 20%

0. 15%

—0. 34%

0. 40%

0. 14%

—0. 25%

&R KRS C

ERIERRS
2O

WK
o)

AV & e A
AU 28 %G

NZo=a 58 21

i R EE@

O-B

@—-®

=0. 29%

0. 15%

—0. 34%

0. 40%

0. 05%

—0. 25%

3.2.2 BEEAFAENURES RHEEH KRS KSR S R R AR e R
szl ib]aasq

TAB% 4

5.61% 4

1.87%

0.00% 1k

1.87%

-5.61% A

-7.48% 4

-9.34% 4

-11.21% -

AL LG 0 100 28 T T D00 B 28 15 ) 00 Ml 5% L A8 A i B 2 e IR D S 9 ) L

20158-11-24+

o T [ S SIS "SNOT! NUS, | ORT | CONTS

2

DOABOFET | boommmmdm e mme e

2

2

| 2016-03-03 |- T

!
=

o B P O Bl — ol

4T JL13

I

2018-12-08
2018-12-28




B}

=250 bR T K R I B IR S BE SR IR BT RE  2016 SR 58 4 ARG

7.28% 4

CAR L G 0 J0 23 01 P VL 009 BC 248 15 i) 300 Ml 858 L A8 v WA 2 4% 1) Do 2 e 9 0 L

[ W T O | ORISR SRRy SISV o e
2018-08-30 4 f--------t-mmmmnand-

201a8-12-08

2018-12-28

01 8-09-29 4 |-emcecmtoncniocadaioas

2015-11-24
L B L B e e A s

2
2
2
2
2
2

[— o 0k 5 R P O I — I D B |
MIEEE A R H 9 2015 48 11 [ 24 Ho AFREAE 6 MHE GG R, BIHRTEHT
BFRZAE.

T A
(ZEEREE

§4 BHEAME

4.1 B&2H (BESLBNH) FHH

AR e | il
. b »
A BE Comam | menm | &R L

AT RGM A, BME R
N7 i, AR B BRATIR
EX-¢ IMopirait, EilgE 25k
=T B &8 B PR = AT 5B
W o R 2015 4 11 L OB SRBTIA

e =8 H 24 0 - 11 4F R S TR A e
G B R A A (IR A 2 8 10
R b G2, BEARE
e WIRAE B & 22 T bRt
& EHE B A R FAT L E
L& B, B E RS

HO
=
H




g

=250 bR T K R I B IR S BE SR IR BT RE  2016 SR 58 4 ARG

EREES & HE SRR G 5

& HE & EEHLER AR,

B K E = KRG e, BE

A BMER AR S HEH

& HE i VB 5 < S [ R )

B 48 ERE R AR 2L

ERE e S

& HE

B i o

ERE e

& K&

R R

VAR ey

i

®e%

b2

= H

H i o

i

KN Bk, PEARKSE

18+ SERERL . IR

3 fit 7% B BR 2 B [ E U el 41

e [ FEEEPI R, S

= L R, I A

R A MG E AR AR

e [ BT 2 ] 5 B [ A2

ERR: WAz 2t /) 4L [ 2 WAL 2 27
okt KR A | 2015 4F 11 ~ 8 4 LB ST LAE. BEA

| EeE | A24H 75 AR AT [ 3 5 2 v Ak

R R REEHARAREEH

iR & Fficss ot mite . HEEE

. SEIGRAEE . EEHivLE

= Bk Rakke. HEiyKiRS

iR A R BEE B MR GH

&K & EE PR e R K

R Il & 7 ¥ 70 R A B e i

% 7 8 SLH.

ot e

¥ &

2

& e, BT ERl

A 6 R PHERARARAT L
Mo | R & H 20 O - 9 & BPAT 3 B 7R R R R

KN =, PERATETIT AR

bl a8 fEH A, BiERaEH

#
(o))
b=l
H
b=l



g

=250 bR T K R I B IR S BE SR IR BT RE  2016 SR 58 4 ARG

R’ A PR AT IR AT AR
& EHE 53R RE 4 A R A W
B K AW QSR N
R’ A EHARA AR,
& EHE BARAR A WIARAE E i =
B a TR G A IR A T E
R’ A et R e e, B
e EHE PVLER G H G, B S
e 2 KiRGHE. BHEHiER
R’ A CE TN e R
C M E E RS IR A
OB B Sre S

TR &

e i

ez

i

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 BEAXNRE A AR SBEEMTEB R

WA, AL EHN RS (P N RIS EIE R A k) M IR ik
AT (ot 22 bk B AR R I B IR S AU R S R G B R MAE, AFWEEN. 8
RO DT BN BEAT IS FH AL B0, 8P A P UL 20l b, DN e BT NSRRI 3,
Tt FH I S RARA AR KT . EERTHEFTEH B ERANE LI EEFRLAE.
4.3 AP 5T
4.3.1 AP 5 ERIPATENR

WA IN, AFERT RS AT AT BEBTREAMSIE ZH AT le. 5 SRR AT I
BB HEPIIT (AT H EBMIEE) M 2 ] B ZER N 5 45 By AT Pl A it
4.3.2 REXHTAKE RN

A A kR (RS SRR A (A H A58 5 B D) X 5 38 5 kAT
o RN AT AFAER A G 18R AR H R RAE 5 BA80 ( $30 52 5 8 123 S 24
HRAZ B 5% -

#
~3
b=l
H
b=l



B 2 e AR E R R BC B R A RUIE S B R 6 2016 4R 5 4 =R

4.4 G HAZE SR RIEMIE/E S Hr

2016 EVYZFL T3 BOR, AN R IR) 2™ 5, T 37078 K i 0 5 1) B Bk AT BVAR R 2k
k. EIEZRARPUZRE Lk 3. 29%, LR AL A RUOARR I BRI BN 8. 74%. DUZIERT
HATIIAAE “ B3R T oReh bk, HEEN 12 H 526005 15 T Bk &I 23 1 52 AL
i T 7 B BE RO

VU= AL R AP A 2 i, AR & MR B R o 2L R B ROy 2, JFIRE T —
5E LU SRR £ BE DX TE] A PR RSB . AR e (R % L i S5 0 T AR R B

4.5 HEHAZE SR SR

2 2016 4 12 H 31 H, EEFEK ABEFEN 1. 022 78, 18 T2k 0.20% , M SikkiE
[T 2k 0. 34%,  ACHR 5 0 A ok /N 60 oLk S L BEHE M 0. 14 ANF 49 1 BT K C A
1.016, ¥ FEk 0. 29%, MrSEHERIA T EE 0. 34%, AHR & HA N 5 4/ i e s L S LU S E 0. 05
AN 93 o ANHE G DU R AN 3R 8 7= A T 1 TR B BTN B T A6, 2 e E AR A5 200 P /N L
L LGB R HE T R A
4.6 WE AR EFFE NPEE S H - HETE R

T

§5 REAGHKE
5.1 REMREEK~HEHR

5 it H &8 (o) i B S B ERE] (%)
1| B 43, 466, 923. 48 6. 78
Horp: B2 43, 466, 923. 48 6. 78
H4eHn - -
[i] 5 W 2t 4% % 434,027, 945. 70 67. 74
Hp: gz 434,027, 945. 70 67. 74
PSRRI - -
4 | REEET - -
5 SRIATAE MR - -
6 | FENREEHT 100, 000, 000. 00 15. 61
o MR SRR B - -
SR e
AT & A 4 53, 805, 360. 30 8. 40
HAth 7= 9, 386, 789. 27 1. 47
Ait 640, 687, 018. 75 100. 00

8l 13 i



g

=250 bR T K R I B IR S BE SR IR BT RE  2016 SR 58 4 ARG

T ARG I Y B AT Sy AU B .
5.2 WEHIRIEITI A RPBRERBAS
5.2.1 |EHIRIEATI A RPFARERRAS

AL (&3] ARME o i 3 4 W PV E L A3 (%)
T I NN G 4 - -
B PRI - -
C | il 26, 089, 450. 15 4.21
b BT #4077 B SR A = Rt 1. 002, 899, 07 0. 16

A4
E | &350 15, 592. 23 0. 00
Foo| R mEE 2, 328, 980. 96 0. 38
G | sk g AlsEk 2,883, 771. 00 0. 47
H o | g Aol - -
= e = ;
. E,%A%MMHME BHANRSS 3, 121, 764, 06 0.50
T | &Rl 3,241, 401. 01 0. 52
K| etk 1,522, 467. 00 0.25
L | FHGEFIR 55 MRSl 2,070, 180. 00 0. 33
M| BRI AR RS - -
N IR BRI 28 He it A B 1, 190, 418. 00 0.19
0 JE RS BTN HAd IR 55 - -
P HaE - -
Q PAMMSTAE - -
R Al RE AR R - -
S ZRE - -
At 43, 466, 923. 48 7.02

5.2.2 WEHIRIEATI A RPPBERRRERBAS

AT S AR L Y PRI ST ) AL R T o

5.3 I & HIRIL A RHE G EE T #E LB DN R a0+ 2 B E R 48

o . . _ o R T
5 Ji 2 AR Ji& 2 A R e (B ARME o B (%)

1 600305 E I 328, 743 3,839, 718. 24 0. 62

2 600637 RJ7 IR 129, 475 3,016, 767. 50 0.49

3 002553 7 A 231, 465 2,847, 019. 50 0. 46

4 600739 ST DN 129, 676 2,328, 980. 96 0.38

5 601888 Hh [ [ i 47,700 2,070, 180. 00 0.33

9o k13w




g

=250 bR T K R I B IR S BE SR IR BT RE  2016 SR 58 4 ARG

6 600527 1L Ry 4F 288, 900 2, 045, 412. 00 0.33
7 600978 HAEENE 174, 300 1, 856, 295. 00 0. 30
8 603008 Al 97, 900 1, 791, 570. 00 0.29
9 601333 IR 352, 900 1, 789, 203. 00 0.29
10 601998 W R AT 271, 561 1, 740, 706. 01 0.28

5.4 R EWIREFFF MR HEFR LS

s i 75 b ol ARME o i B4 BT B ] (%)
1| EZxfiF - -
2 | JATER - -
3 | &Rz 40, 308, 000. 00 6.51
o BURME SRl 40, 308, 000. 00 6.51
4 | kfigs 297, 865, 945. 70 48. 08
5 | Ak IR vt g 10, 111, 000. 00 1.63
6 | FHAEESE 85, 743, 000. 00 13. 84
7| Al (TR R - -
8 | [ALAFH - -
9 | HAth - -
10 | Ait 434,027, 945. 70 70. 06
5.5 &G HRIEA RME HEE T 7= #E LB K/NEEF AT B2 FAF R R A
PR | mBRE | GBSk | HE GO | ARfE G | e
LB (%)
1 140225 14 EFF 25 400,000 | 40, 308, 000. 00 6.51
2 112399 16 JLid fi 288,850 | 28, 876, 334. 50 4. 66
3 112441 16 Ylid 01 240, 000 | 24, 072, 000. 00 3. 89
4 112220 14 48 2 01 190,000 | 20, 423, 100. 00 3.30
5 112136 12 # L 01 204,729 | 20, 341, 873. 44 3.28

5.6 & HIRIL A RMME 5 E ST 3B LB KN HERF BIRT 48 B SCRFESR 88

A

ARSI AR AR RFAT B 7 SCRFIE S
5.7 I 5 HIRIE A RHE G EE T 3B B RN HEF FIAT 14 52 & IR W14

RIEREERE, ARSEARTETEE.

5.8 & HIRIL A SMME o5 F & B 13E LB N HERF BT L4 BUE R B 28
AT AR WA RSFF A BULE.

%10 |

313

7N




B 2 e AR E R R BC B R A RUIE S B R 6 2016 4R 5 4 =R

5.9 W H HIRAF SR B IR I 532 5 1F 00 Ui ¥
AT AR AR A AR 52

5.10 ] HHIRAZE SR F M E G 5150w
AT AR AR A E G52

5.11 B R A SR EE

5.11.1 FAEESAPRENRTRIEHS, REPARIT EEERETNIVLRFAE
B, BEREGHERF B —FEAZINERS . EFXGHAATFER. AITHIESR
W

U A S EE R A R AR (LR fRIRR “HLdAER"D BUE B EE ARSI R 2R
ZZHTH B o BRI R DA B R B, SRR S Pl AR S K AR FHOE L ZE N B
GEETTHAFERFIR G R o F MRS s TR M BRI, <R 4 v Dy BH D' el e A L ik A 25 1 S K
77 Ml A SIS e 5 G IR ORISR R BRILZ AN, RS R ILELEAE RS 2015 R4
JEARE R T 55 B AR RS B S AT o gl AR S R IV 55 SURVEZE T 2015 4F 11 H 30 H Ea 3l
AR HE, JUEAERT 2015 4 12 8 HIAEZEME 7 (HHHER). ARmFlid itz 2016
FTH 14 H TS EBRAZER A HRTEER AT )RR, SHELAR.

Ul AR TR, PR AR MR ER, BN, UIsEhd mliaia M 2 RN THE
B FE KT BB S St BRI R, IR IR bR R A AR Y. Sl AR
BLAEEE, WENEBEEN KL, WH 3] BT A A ia sy,
WA EEEREKR, FUEElE, JRAIN . R, SR B ATIHE BIER 55,

ARG 16 YL FIA 16 Plidfi 01 FIHE R . A2 w8 T RN 78 70 0H7E A
RIS AR S A E A IR, 0 A TRE )T TG E R AR .

5.11. 2 AR EHRMM +RKEF, BERETEHES SR E FEREEZH
I EE -

E?r

5.11.3 HALB =1,

s ey s (o)

FHARES 44, 502. 51

JSISCHIE S35 K -

1
2
3| REUSBER) -
4| MICR)E 9, 342, 286. 76

oo 13



B 2 e AR E R R BC B R A RUIE S B R 6 2016 4R 5 4 =R

S .

S UIVENE N -

FeE3 -

oAt -

Noll ool BN I el ) |

&t 9, 386, 789. 27

5.11.4 & HIRFFA B4 T 3 B3 B9 T e Be it 57 W A
ARSI AR AR AT AT F B IR 1) T #e 5t
5.11.5 & HIRAT 2R F A ETIEZ RGO BB
I AR WA AT A48 2 AR TTIE 52 BRI O

§ 6 FIRAEEHHES)

B A
it H E & Hi KR A A & HiEKRE C

35 AW S0 %ﬁfﬁﬁj 590, 208, 654. 72 63, 081, 976. 27
i 45 A 0 ) 4 R A 29, 243, 766. 16 29, 194, 542. 84
i : %&ﬁtﬂﬂﬁﬁlﬂii/\tﬁx*EJ{u%J 29, 189, 850. 11 76, 456, 855. 13
T35 B L S AR 7 AR Z AR AL (A7 B - -
/LU =" IE A1)
i 45 A AR TR A0 B 590, 262, 570. 77 15, 819, 663. 98

7 ReBENCHERRERELESENL
71 BeEEAGEERESHBLFFL
AR 1P KA e T P W e VA 24 A B G L
7.2 BeEEANGHERRERRAE SR 5 V4
AR 9 14 A T P I WS e A A ) B P

§8 FEXHAXR

8.1 Z#ANMFER

Ly o IR 2 b v o =2 T PR [ A 40 K R 0 T B VR A TR SR 0B ik B S I ST A
2. (&2 RE K RO B R S RNE R R R SRS A )

i

12 L1331



B}

=250 bR T K R I B IR S BE SR IR BT RE  2016 SR 58 4 ARG

3. (E Z e MR E BTG RIS I B R & BRI S R S SR )
4y CE 22O E EERTE K R RC B IR & ROE AR SR )
5+ ENIE ML 2 ORI H A SO

8.2 T R

RS EHNESITTE ANNAEIIF ST EEEH AR www. ftsfund. com.
8.3 T

1. REEREGITIH N ERESER NS SIEE NI R &b, JFal 1% TA RN LE
.

2. BREE4EH A M www, ftsfund. com  £X[H .

Rl 2 ORI e B PR
20174 1 A 20 H

13 1 4£13 1



