E=RAEEE ARG HEIESREES
2017 58 1 FEME

20174E3 A 31 H

HEBEHEN: BEEZRHESEHERARAH
HEFTEN: FEBITROBERAHA
WREXEH EHB: 201744 H 21 B



M ERE A SR S IS R B A 4 2017 4R5 1 R,

§1 EERR
S 4 R E N O 2 AL A 2 AR VR R A B O R L 12 SR o K
FEXT AR ESPE L HERf AN e BEPE 2 AN 1) R A 54T
BEEE NP ERITRM AR A AREARE S S FEME, T 20174 H 19 HEZ 7 ARG
IS5 FEbR . IERIFIHR R A G EFENE, RIEERNENEEERICE. 7S ERRAEL
HEKIR .
FEEE N KR LSS A B 520 B ) A B A F 2R 58, (A RIERE & — e a R

BB R SUF AR FARMKE I . BEHA KBS, 558 AL AT BT R ST S A 40 B i3 A
2SN EE ST

AR IS ERR A W 1

A A 2017 £ 1 A 1 Hil2E 3 A 31 Hik.

=
[\
=
¥
=



M ERE A SR S IS R B A 4 2017 4R5 1 R,

§ 2 HE WmBN

Al E =B IHERE
4 FAUY 450003

S AL (N LRI
o FEMH 2007 4 3 H 22 H

T AR I e L A

1, 318, 605, 120. 52 {7

BB H AR

VEE S T KGR, SBOR R B R
KAEM B ME ARG B BT AR BEE, et
BRI 2 I A

=
=
=
R

P SR

AFEGRHA “H T L MAEKETNE, N
T 2 R AR T SR AR SR LA 4T
PTG S, HRIENETIRS, #E
KRB MR E -

fEIZ T “BTmL” #®ig)E, RIETLH
BAAL . T M BLR S A E RIS IR KM
KEFEHFIWT, 17 5 AT G 07 e B A 4 A3k
EE i

I S 148 % SRS«

IR IS RUEEAE R, X EHa
] RV 55 20 W AG T 3 0#r s Bhack i b i
T R DRSS B R L Tk 2 1) i K P S e i
R SR A

TR BT SRS -

AFE G IR B OISR B T 3 2 A
PR, AN 5y S TIUE £ 58 SR IR, A 8 0 B 7 £
{EHMEL R ~F PR A -

NZs=a 3¢ 23

85% X MSCT HH[E A Bt ¥8H+ 10% X A ot [E {5t & 45
B + 5% X FENLAF SR E %

RS 2 AR5 A1

ARG NIREG S, H U S FY XS
HOHRT R A G, m TR & e m
73S, Ja T i USSR 45 AT A 22 < i A

[ ¥ o 2 T MR < R PR 4 )

HEERAT B AT R A W

[ E I ERE A-N
R

[ w8V H AR A H-
AR

FED HEEE KR5S

450003 960021

T IR T 8 7 G2k < 4 B A

1, 318, 580, 459. 10 1> 24, 661. 42 i

#

biss
i
W
p=i




M ERE A SR S IS R B A 4 2017 4R5 1 R,

§ 3 EEMFIEtrNESHHERI

3.1 EEUEIEHR
A NRMo
FEI ST bn WER (201741 H1H — 201743 A 31 H )
. & S AR A He
W AR AR | AR a}m\
1. A s st -22,219, 828. 30 -403. 75
2. AIF]E 49, 074, 670. 78 894. 74
3. AT 35) 3 G 03 BAS HAF Vi 0. 0368 0. 0363
4., MIREESE1HE 1, 383, 176, 604. 77 25, 661. 21
5. WIRF S EE 1. 049 1. 041
T

1 RS SHR IS A B RFA NAW B 5 2 G RS TR (B, Tk 4 1 H A Ie: ] 2%
), AR SEPR R AT EAR T T AT

2. AW BN R R B S AR BN . BBl . AR O A et AR ShIa ) FHERAH
KU IEHIAREL AR A e Bzt in_EA A st AR sh i as .

3.2 EEFERI

3.2.1 AR EMESHBUHEE KR KI5 RIS HRE A el 2 1 L8
& HH AR E A-ANRTD

FEK | AR | bt | SRR
RO HEZEQ | #EREERO | mFRmHEE®

3. 66% 0.63% 2. 74% 0.47% 0. 92% 0. 16%

& aRE AR

FEEK | EERKER | St | LS EEE R
2O EZQ | HEREEO | mFREE®

3.69% 0. 65% 2. 74% 0.47% 0. 95% 0. 18%

=
EN
=
¥
=



B L SO ERE ) ARG R R B R 4 2017 E 5 1 ARG

3.2.2 BESEFAERRE S RITHMEN KRR RIS FNLS RE A 8 R
AR B I HE
AZRHEG B A0 2R T T (U8 A8 5 I 0T 485 L A oA ok 4R 1 B S e 300 L 1

240.82% b — — - - — — — — — - - I — —

214,089 oo

FSOETE % MU S NN S U N S U S U SO U N SO O o | N S SO S

BB TN e T S S ..
2015-08-27 4

F T 0 = | R A S
2016-09-27

2017-03-20

BT 1 0 T T R B S S

013-00-25 { b T

o
o
o]
2
[
=
o
ol

2008-08-214-----

2009-03-23 A F-----opeeet

2009-09-22 { b

B 1 0 . [ R S S S
oofo0e23 e

Bl B [ 0 T T [ S E——
20119-08-2 { p--ennefrommmmmnn
2012-03-251{F—+—-

2012-00-284 - eees

I
o
o]
2
i
o
o
ol

2007-03-22 4
2007-09-21

— B O B R DO IR — Bl i L B il

=
-
¥
-



B S SO ERE ) ARG IE B R 4 2017 SE 5 1 AR

0 U VM KA 3 N 5 e 26 1 1 S 90 L
6.56% -
4.92% 1
3.28% 1
1.64% -
o5 1L
el |

-3.28% |-}

-4.92% A

-G6.56% A

0010 0 | SUUON SUUON S | AUUE HUUNIS SUUNON SURUNN SUHI SUNUON SUUTNS SUROS HNUURE SUUNOS SURON SUUNOE SUUH UUNURN SHUURS SOREOS SNUUNE SOOI

2018-05-28 {}---
2016-06-144 -

16-07-01 4}
2016-07-18 4 }-----
016-08-04 |-
016-08-21 1 |-~
016-09-07 | -
016-00-24 |-
2018-10-11 4 f----

16-10-28  f-----
2018-11-144}-----
2018-12-01 4}
2018-12-18 4 }-----
2017-01-044 -
2017-01-21 {}-----
2017-02-07 {}----
2017-02-24 4}
2017-03-13 4}
2017-03-30 4 e

2016-04-07
2018-04-24 |-
2016-05-11 f-----

20
2|
2
2|
2
20

(B 0 5 00 PRI K — LA 0 L N R 2 |
VE: AREEMWIELESFESHE N 2007 43 H 22 H, A4 HRGENEAMEEH A 2016 4F
4 H7TH. REELE 6 NMHECHWIGRN, STIRLHFAIEESEHLE.

=
(o)}
=
¥
=



M ERE A SR S IS R B A 4 2017 4R5 1 R,

§4 BHEARE

4.1 RE&ZE (RESZF/NAD fHiN
EARSHESLHNR | iEHFAL

BE L BE TomEm | meam | R B

NG BB, CRA,
MG CPA CHEfL) , Il (FE
B Polb) , R EKES
W GreEmit . DT EEAR
T AT T w4 S s
AL M, PR SE AR
o, & NFREZHE., FHER
R BEEMARAR (W
#, H “HIEEREEHAR
& 2014 4 NFT ) HELH., Fi

TR 7% I 2 TR 2 H 21 B - 19 4 BT S AR A
G4, EIGE SN T 1 8
BN RAHFRREH, HE
JTIHRE AR AR EE 2
TR MRE S A PR 7] FILE
&M 232 NI 3 9N SIS
B Prfsse s, B ZEEH,
TR R R A A 4
HEE EHE#HAERERERK
)3 4 = W SRR A AT
23 Heanw,

T

Lo R “ERIHE A “ BRI 70 BRI 2 7] D0 5 5E IS AR FOIA @S 1Y, o,
HARRE G “ARIRAM” AREEERARH .

2. Rrp “UEZFMLAER” BT EARHE N Z A R TS a i st . EF . SRSEMCE
AT 14 A £ PR R A

4.2 EEANREHNFESBEENTE BB

WEHIA, AESEHNHES (PRI BRI eh) AT R ¥4
AT (o 22 DA SR G RIE R R SRS EF) e, RAEWLEN . $iE5t
U AE BEAE P AR 7, AR R XU (0 B Ak b, DBk i B AR B A2, e
FREMIFFA AT RERBHSHEA RIEE. ERNIE MRS EFRNZE.

=
3
=
¥
=



M ERE A SR S IS R B A 4 2017 4R5 1 R,

4.3 AP BE YL
4.3.1 AF3L 5 B RHATIE R

SN, AFEPTIRE KA AP R RSEMILE 5 Ao 5 RS
KIRETAE AT (A VA G B BE) P2 i MR ) S SR S 5 58 5 kAT 4 ) P B 41

4.3.2 REZ AT AT

AT FEREAZ IR (REA G IR SRS M (R H RIS 5B IME) X 57528 537 I
o A WIN AR AFAER TG 2 R AR H e 0] 528 5 B AS B/ 0 Bl 28 5y el i iz 277 2
H A 1 5% 1% 1 .

4.4 REWNES BB REANIBIES T

2017 4E—FERE N/ NIBFE Y, RIS &, IR 300 1 2R F itk
J5, TORNARAESE T 3554 RIE, 4R8NIR T B, AE eI Ak R 1 MR R &
B, [ ST B 5 S A R AT T RS E, B AL AR BN, AR
PR B B R B B L 2

4.5 REHAESHKNGERI
—ZBRE AR A A Tk 3. 66%, /IR SRIEUE 0. 92%, H B340 Fisk 3. 69%, /Mg il

FML S E 0. 95%; BTtk 1 2Ok B TN BOE AR IR 1 R 4RI

4.6 MEAARESFA ABEE ST~ HETE XA
.



M ERE A SR S IS R B A 4 2017 4R5 1 R,

§5 WHAEGWE

5.1 REPRESH-HEEML

Fs it H s o) A B LB (%)

1 &R 1, 225, 137, 804. 54 88.22

Horp, 2 1, 225, 137, 804. 54 88. 22

S - _

[ 5 AL 2 $3¢ B - -

Horb: i - -

BTSRRI - -

4 | EEEE - -

ERAAT A AR TR - -

KNG Rl B - -

b SR SRR
™

HUTAE RN %A & it 162, 672, 558. 81 11.71

HAth 7t 5= 963, 493. 16 0.07

ait 1, 388, 773, 856. 51 100. 00

T AT G RIE I Y HEE A S WL BB o

5.2 REFIREATIL D ROBEEREA S
5.2.1 MEHRBATW O RAIEABRERRAE

15 17251 ANRME o i 3 4 B g L (%)
A | A MR R ol - -
B | RAN - -
c | gk 653, 002, 124. 66 47. 21
) . #T7. RA ROK A=l . )

HER
E | &5k 222, 207. 52 0. 02
F | #iERFEE 111, 322, 525. 30 8. 05
G | ZiEEH. g mrEk 49, 756, 180. 89 3. 60
H | EEAEmL _ _
. 5L BARAE BRIk 43, 069. 786, 24 6 01

%k U e '
7| &Rl 228, 004, 796. 51 16. 48
K | il 70, 657, 999. 70 5.11
Lo | FHGEFIRE 55 AR S5 - _
M| BT AR RS 16, 930. 16 0. 00
N | KR EREERIA LRt B 29, 085, 253. 56 2. 10
0 | ERRS . B ARSI - -
P | BB - -

p=i
¥
p=i

%9



i

B R R ) R TR R R 4 2017 AR5 1 FFEAR

Q0 | DAL TAE - -

A R E RS - _

=
e - -

&1t 1, 225, 137, 804. 54 88.57

5.2.2 WEPREATWAREPEBRRERER R A
I AR I PP S Sy LA B R A A

5.3 MEBIRIEA SHME G EE T HHE AR/ EEF R RT 42 R R R 4

o e - o " . b B 4 P 1
e Ji B AR Ji S A4 R s OB ARME o B (%)

1 000501 TPl A 4,329,846 | 97,638, 027. 30 7.06
2 000858 T RO 2,000, 000 | 86, 000, 000. 00 6. 22
3 002142 TIARAT 4,299,955 | 79,205, 171.10 5.73
4 600036 AT 3,999,993 | 76,679, 865. 81 5. 54
5 601009 B RUERAT 5,999,980 | 72,119, 759. 60 5.21
6 002308 gelliielis 4,399,950 | 64,063, 272. 00 4.63
7 600125 B 5,058,600 | 49, 624, 866. 00 3. 59
8 000820 P2 T RE 1,199,950 | 49, 065, 955. 50 3.55
9 300436 ] 951, 100 | 45, 557, 690. 00 3.29
10 600276 T ¥ 5 2 800, 000 | 43, 464, 000. 00 3. 14

5.4 REAREFF MM RNGFRAAE
AHE G AR IRARFFA 57 -

5.5 REWIRIEA FHME 5 E ST HE HAIR/NEEFF R T4 B BR B 4H
AFEGAMR I WRARFFA 555

5.6 MG HARIEA SOYME b 2 & F 7 §+E EL BN EEFF BB +42 R SCRRESF R
HA 240
ARFE AR AR FRA G SCRHIESF

5.7 WEHAREZ A SOME G ST FE AR/ DHEF FIAT T4 5t &R B 4
RAEREE SR, AREARHEAEE.

&
S
b=
H
o
b=




M ERE A SR S IS R B A 4 2017 4R5 1 R,

5.8 REWIRIEA FOME 5 S B 5+E LR/ HEF BT LA BGER R B4
AT G AR WA RS BUIE »

5.9 MERAESER KI5 7% 0 i 9
IR E R, AT S ABT B

5.10 WEHRARSEE K EBUHEE 5 H 0L i B
Ry EF, ARG BT E G5

5.11 WHAESWEHHE

5.11.1 ABEEAEHENATHLUESFD, REPHNRT EEWEERILRA
B, RAERGHEH B —ENZRER S, IR BIATES. 4T MER
T

MR ARAT R AR AR (BUR PR “FaRAT” ) 2016 4F 4 H 8 H AN & T o [H k%
WEEHERSLHRER (URRER “YLIMERR” D ATBURERE i JUE B A . TLIMIER
R R ARAT R B B LSS BT TR A . B, R R ERAT BN IR R OO T R A RAT
A A PR A 7RIt e E RS i de g ) [2016) 3 5) o REE N E sl RAT DRI AT e E
AN ARFAE RIS . R R R I SRR . PTG T B B 1 B PR R A e . 2
S S FE AT A BT EE o) @, 0 5 ERAT R B B 57 4 R AT U B T

AT RS GIER IR IR SR E T INE) SR EIE, #E— D a e 5%
G RUVE B TR, BURASE bk i B B o T Ak .

AFE SN R HRAT RO SR UL . A A T RN IS R T, R v R VLA IE R
X R RAT RIUAT BUR B et B AR OO B s RAT R 2B A —E S, AR M URAT
KR BEAE . R AR GBI RAT S WG RS, EEOVEH, SRR R RAT.
AR 4 R TN A2 ) 453 5 R SRR A W] PR 5 T S 1

5.11.2 ARSHBEMAT+HZBETF, KRR TEHEES S FME ZEBREEZ S
IR

211 T 3t1s

=



il

B R R ) R TR R R 4 2017 AR5 1 FFEAR

5.11.3 HAFE =R

s K £ o)

FHRES 612, 142. 86

JYSCIE SR K -

IOz A -

NSRS, 36, 994. 21

R R 314, 356. 09

oAb SGR -

DR -

HoAth -

© (OO0 [ [O |01 [ [ DO [+~

&1t 963, 493. 16

5.11.4 REHIRFFH AT H B K AT Fe B b5 B4
AT G A WA RS AT Ab T4 PR SR ) T £

5.11.5 WEHRITTBREFFEREZRELHI U
AT AR IARHT 148 e R A AETIE SZ BRI DL

=
%)
>EH
¥
o
=



M ERE A SR S IS R B A 4 2017 4R5 1 R,

§6 TSR

B
wH Wiyt i A A | e AR H
AR

i 5 W AT 5 A AL 1, 345, 079, 084. 29 24, 661. 42
i 75 40T 1A 1) 22 4 ER D47 0 9,067, 723. 79 -
I3 - ik s ST A i) 4 A S [B] 4220 35, 566, 348. 98 -
s WA SR AR E R B (A B
LL7-"IEA)
i A SR s 44 205 40 1, 318, 580, 459. 10 24, 661. 42

&
b=
H
o
b=



M ERE A SR S IS R B A 4 2017 4R5 1 R,

§7 REEEANCHERRSRBEARSHENR

71 ESEEARFEEESHTRINHERL

L
S HE®hAeRE AN | BEEHHAERS A
; AN R
i AV BN AR B S 00 A 21, 706, 586. 18 -
A5 A IE) SN/ B S A 45 - -
A5 S B 1) ST M/ [ A7 3 - -
e AR B BN AR &0 A 21, 706, 586. 18 -
T AR A AR TL G 801 5 5L 4 65 )
By (%) '

7.2 BREEENZHERRERALEEI 7 A
AR A RAT R B IS HT A R G B A A A B %2 e R O

=
=
>EH
¥
o
p=i



M ERE A SR S IS R B A 4 2017 4R5 1 R,

§8 HBAEAXHHEZF

8.1 FEXMHHEHR
VP ENIE S A R 22 SObk i ) S TR A TR SR AR R R B BT K S
2. (EZTOMEEE DA GREG BIEF R R R EEEER)
3. (EZWMEREIAGRA IIEF R E RS HERI )
4. CE Z e RE R A ARG RUESF IR BT SFEE LD
5. NI M 2 BRI HA S

8.2 TR
HEE AN STEE NWE S8R T RS E MG www. ftsfund. com.

8.3 &R
L BAEAEIE TP WA A BRI G AT S S 20, T TR S5
B,

2. BRI EE T A M5 www. ftsfund. com B[ .

EEEZmAESEEARAR
201744 A 21 H

=
=
$
=



