E=RAEEE ARG HIESREES
2017 558 3 FEM T

20174E9 A 30 H

HEBEEN: BEEZWHESEHARAH
HEFTEN: FEBITROBERAH
WEXEHEHRE: 2017410 A 27 H



B LS EE A SR S ISR R B Ak 4 2017 4R57 3 R,

§ 1 EEHRR
S o B\ IO 5 £ I AT AR TR R A AR % S MR B 3
FEXT LN 2 B S AR AT ST B M AR AN ) R T T AT
HEEFEE NP EEATRD AR A RIEAREE S SFHE, T 2017 4 10 A 25 HEZ 744k
S TabR (HERMARTHEREENE, RIEERNENEEERICE. #FERR
TR BN AR DO . EhiR 57 1 B ) BRI F 2R 0 77, (EARIER & — e B A

S AN BOFARR AR LI . BTG PR, B TEME B ST BT 20 D 15 A
e SAINEE AV R

AR I 55 BORERE H i

A E 2017 £ 7 A 1 HilE2E 9 A 30 Hik.

=
[\
=
¥
=



B LS EE A SR S ISR R B Ak 4 2017 4R57 3 R,

§2 H & BN

FE & TR H = HARE
H L F AR 450003

S (YN LTI IR
e ilecy Ve | 2007 4£ 3 H 22 H

75 AR I A B A

1, 243, 565, 959. 95 1

BB H AR

FEE A G BRI R, SRR R BAT A
KAEABE B ARAL B BT A RREEE, D iest
BRI IR E I A {E

557 e B SR -

RIEGRH “B R R MASHETNE, N
2 D AR PR AT S AR OR (K A AT
BT R S, BRERETIS, #iE
KRB MR E -

MY “BNME” EIgZE, RIETIZH
BRI B % BRI AR R
RSEREH W, 1 A G B 7 iC B A A )ik
Fhrit.

e SR AP G«

AR IEREERE BTk, X Eha
=] RV 55 S M A SG KA ot Bhidk i b i
A Bk XU A A1 EL ik 2 1] 5 K AR SR AL S A
RIER A 5

TR BB SRS -

ARSI I B BB N ISR B i 2% P
PR, AN 5y SEHEFIUE $5 5L SR IR, AT 0 B 7
AELHEEL ) B3 <7 PR 8 it

V2558 %4

85% X MSCT A [H A efia ¥+ 10% X Fp it fit A 45
e (&) + 5% X FNLAFEUEZ

IR 2 R AIE

AI iR T A G, PO A S TR XU
AR TR G, T Ao & LT
2k, Ja i U I o R A O R < i A

HEEHEAN

R e MR S B A IR A

HEEN

T EERAT B A IR A7

B Gk A TR

& A AR E A-A
SUE

& A a TR A B
AR

TR HEEE KIS H AN

450003 960021

IR T i o S < 10y L

1, 243, 540, 434. 93 11 25, 525. 02 {71

#

biss
i
W
p=i




B LS EE A SR S ISR R B Ak 4 2017 4R57 3 R,

§3 EEMFIErMESHERI

3.1 EEMFER

. ANRMG
FEI S e bn WA (20174 T7THILIH — 201749 A 30 H )

s . H & 8 SR G - A

E s AR A A NRT | B

1. A sl 51, 470, 593. 70 1, 040. 99

2. AIHF]E 75,917, 211. 88 1, 538. 55

3. AT 34) 3% S0 BA JAF i 0. 0599 0. 0605

4. WRFL G F = 1E 1, 459, 925, 524. 25 29, 724. 33

5. MARFEE M HIHE 1.174 1. 165
TE:

1 ERF W EHRI ARG NN EAL 5 2 RS T (B, T eI 4 0 H e ] 2%
) AR SRR s KT B T

2. AW O P RR IR IR AR BN . #eiilas . bl CRE A st Aeshiieas) nkxRAH
R HIARE AR A S se B as in_EA A SR E AR SR s .

3.2 EEFERI

3.2.1 FREMESHBUHENE KR KL RIS R s 2 i LE
&8 HHARE AR

A | AR | Wb | kS BRI
RO EZQ | #EREERG | mFRHEE®

k=4
A 5. 39% 0. 67% 4.58% 0. 54% 0. 81% 0. 13%
E & ¥ AR A AR
. FEIC | EE KR | SRS | LSRRI D—6 ©—@
RO WHEEQ | #lmEO | mFhEE®
HE=A
A 5. 43% 0. 67% 4. 58% 0. 54% 0. 85% 0. 13%

=
EN
=
¥
=



B L SR ERE ) A RS IR R B R 4 2017 S50 3 TR

3.2.2 BESEFAABCRE S RITHMEN KRR LI L FNLS R A R

AR B I LB

[l & g AR A A AR A4 6008 Rt e - ae 5 DL 2% e 3 B HE U f s
) 1 SE 7 3550 LG

AG01-20 A foemm b
w0227l
2017-00-25 |

010-05-1F [~ temmmmmmni
2011-12-144 |--temmems

012-08-23 { f -1

013-01-01 - |-----4---"5

2013-07-12 4 -1~

20140731 4 f---mr e

015-08-19 - [ b b

Bern n =T e T = | A B
20091108 - fooeobe T

2008-10-12 |-

o]
O
=+
2
i
o
]
L

2007-03-22
2007-09-30

2
2
2
2
20
2
20
2

S L e e 1 T e T R o el £ i e R T S T [ o o T

=
-
¥
-



22 MR ) A RS R R BT R 4 2017 458 3 TR

[ & 4 AR AH- AR D24 00 2 T R S 5 R b 4 e B R i i
() B Sk 345 LE
17.60% 1 F—— = T = e = T e = = P = = -

PO N O T O O T O O O
12.50%
10.00%
7.50%
5.00%
2.50%

0.00%

-2.50%

-5.00%

-7.50%

2017-09-02
2017-09-20

Fl T T 0 < L R R SRS SR M S B

2017-0420 - d oo
[T e s [l A A S S

B T O P

f T I 0 = | O S S S

LT [ T R S SRS S
e R e R S E S—

T
o
-
2
[}
-
]
L2}

sotgoear |l =

2018-04-07
2016-05-04
2016-05-31 [

2
2
20
20
2

|— B P R R S A B e R s G T O e i
VE: AREEMWIELESFESHE N 2007 43 H 22 H, A4 HRGENEAMEEH A 2016 4F
4 H7TH. REELE 6 NMHECHWIGRN, STIRLHFAIEESEHLE.

G T 2 R S AR el S L A R B ol e

=
(o)}
=
¥
=



B LS EE A SR S ISR R B Ak 4 2017 4R57 3 R,

§4 BHEARE

4.1 EGZE (RESZLE/NH FHN

14, s EAFEEHRE LR | BN -
{EERH BAEHM ERR
Tean e, CRA,

NG CPA CHEfL) , Il (FE
JSEZ3IN Pl , A RS
B Gregmit . e EEAR
W W TRV ) 4 Rl
For T SR, AR S E AR
FIgSE 2 NFREZHE, FHER
, EEERAR AR IR
B CHTEGERESEEAR
Wi s R 2014 4 NF” ) EELH,

T h 3% HHA SHoH | 20 4 B uAESEHARA
BN F R RN A
TRE RAMHHFHRRAHE, &1
TR A BEEF. HEAMEWR
& M 1F El & 22 e R 4 B
B HRAFRISSHE, %
Vi Pl S BRI MR A,
HEE g b E R A R 4
(24 E &R HERERES K
22 E & AR IR R A E 4

EesH,
T

Lo R “AEIH” A “EAEE I 70 BHRIRYE 2 =] D 5 € IS AE FOYA S 1Y, Ho,
HARRE G RN RS RARH .

2. K “UEFFMOLAFER” BT RN Z A A TAE KA S IR G, iR, RS R E
AR 1) A £ PR R A

4.2 EEANREHNEESBIEETEF LAY
WEHIN, AESFHNHEST (PRI EIESR R SR eh) KA R ¥4
AT o 2R DA SR G RIE R R GRS EF) e, AEWLER. Bi5t

7 U 15 ;W



B LS EE A SR S ISR R B Ak 4 2017 4R57 3 R,

(RS BRI P AL 7, AR R XU (B Bk b, DR BE e iy B AR 2, e
FREMOFA AT N, RERBHSTEA RIER. ERRME LRSS FRLAE.

4.3 AP 5L YL
4.3.1 AF3L 5 B RHAT 1B

WAEAN, AFEPTIRE KA AP ERSEMALE 5 Ao 5 RS
KIRETAE AT (A VA G B BE) P i MR ) S SRS S 5 5 5 kAT 42 ) P B 41

4.3.2 FEIZHITANEIURH

AT ERAEIR (RS M SIREHIE) M (FH RS EEINE) SR STk
o RS I A T AAELEAL T AL A 2 AR A ) H R 7128 5 BARAE BUD 1 53058 5 i I i 25 24
H RRAC 5 1 5% 1 o

4.4 BEHAERESETRERNIZES

SRR ARG 4, A RN A D K T SRS 4, BB AR
OO R SR A5, T AR R W AT A8 5 1«

A G E SRR AR TR O R, RN Ak R 2R A 7 RO,
P9 B A T PO A R P K 2 FIAEAT T IR, RO RRE 7 BOA R 25 PG L 2 B0 24
.

4.5 REHNESHISRI

SR A B AU Lk 5. 39%, MVSIEAE BTK 4. 58%; AFEE H KM EEE LK 5. 43%,
A GIEEAE K 4. 58%, /MR SEERE, TG R PR GRS A FIRIL R A, A
i (3 R

4.6 REHINE S ANBEE S F = FETE U Y
.



B LS EE A SR S ISR R B Ak 4 2017 4R57 3 R,

§5 BEAHAHRE
5.1 REPREEHE=HEHEMN
F5 T H EH () RS ST ()

1| BB 1,316, 576, 953. 98 87. 46
Ho: RS 1, 316, 576, 953. 98 87. 46
e T - _
] 5 WAL 2 5 % 59, 880, 000. 00 3.98
Hrp: fiizr 59, 880, 000. 00 3.98
B FFUE SR - -
e B - -
SR ATA R - -
SENIRE G Rt 40, 000, 000. 00 2. 66

o S = R0 1) SENIR
& e R B j }
AT H &A1 87, 080, 191. 75 5.78
Hoph ot 1,774, 318.08 0.12
&t 1,505, 311, 463. 81 100. 00

TE: A GORIE I U B ST 2 L £ BRI

5.2 REMIREBATI D RHOBREREAS
5.2.1 REIRBATW D RIIBARERRAS

] (&3] ARME o) o FE 4 P 1 E L A5 (%)
A | AR BR AR, Dk _ B
B | RAN 30, 810, 914. 40 2. 11
C b4 593, 805, 315. 34 40. 67
0 . #T1. RA ROKAE = FI 31 093, 44 000

HER A ‘
E | EH0 27, 840, 000. 00 1.91
F | iERMEEN 136, 301, 742. 95 9.34
G | iEEH. CAEMEEEL 25,571. 91 0. 00
H | EmEmEmok - -
. G A AE BRIk 17 168,03 0,00
2l T '
I 4 435, 692, 383. 15 29. 84
K | st 58, 540, 000. 00 4.01
Lo | FGEFIR S5 AR5 31, 420, 000. 00 2.15

9 7T 415 o1




B LS EE A SR S ISR R B Ak 4 2017 4R57 3 R,

BEAWT SO B MR S5k

KA SRR 2 FE st B P

R RS BRI A AR 55

A

DA TAE

115, 299. 99

0.01

b R E IR R

1,977,164. 77

0.14

| |Oo T |o (==

= AN
Zie

arit

1, 316, 576, 953. 98

90. 18

e ST B SR RS BT IR E A ELE TR, DU TN Toidad i /N e A i i el

B, WhREEN “0.007 .

5.2.2 REMARET WA RIAERER R R FRELS
AR B G AR MBI A2 5 WL B

5.3 REHIRIE A SOME 5 S B B LI R/ HEF AT+ 48 B R4 B A 40

o 5 e - e e i 2 4 BT R i
55 % ZEARAG JI% 52 44 K e (B ARME Go EHHL 96

1 | 000501 hul A 5,899,910 | 107,673, 357. 50 7.38
2 | 600036 FH R RAT 3,499,993 | 89,424, 821. 15 6.13
3 | 600887 Epil)ieiy 2,800,079 | 77,002, 172. 50 5.27
4 | 601318 r [ - 22 1,400,000 | 75, 824, 000. 00 5.19
5 | 601398 T ERAT 12,299,927 | 73,799, 562. 00 5.05
6 | 002142 TIERAT 4,550,000 | 71,799, 000. 00 4.92
7 | 600104 R AEH 1,999,993 | 60, 379, 788. 67 4. 14
8 | 002308 gel)iilis 3,400,000 | 51,816, 000. 00 3.55
9 | 300121 {ERRRESES 2,935,600 | 46, 382, 480. 00 3.18
10 | 300232 VLRSS 2,431,731 | 36,792, 090. 03 2.52

5.4 REHREFF RS RNFEFRRAS

RSB HEE] (%)

75 55 i ARME o)
1 | B G - -
2 | RATE - -
3 | &Rfizr 59, 880, 000. 00 4.10
Hrp: BUEME SR 59, 880, 000. 00 4.10
4 | kiR - -
5 | Ak R - _
6 | AR - _
7 | W (AT - _
8 | kA7 - -

&
S
b=
H
v
b=



il

B R R ) R A TR R R R 4 2017 AR5 3 TR

9 | HAfth - -
10 | &b 59, 880, 000. 00 4. 10

5.5 MEBIRIE A FOHME 5 EE T 5E HLBI R/ EEFF BT FL4 e SR A 4

B A AV |

- T T - oS =
Fs ARG 45 HE K AfeiE Go) Wl (%)

1 170204 17 EIF 04 600, 000 59, 880, 000. 00 4.10

5.6 WEFARIEA SOHE G ZESF ™ HE ELAI R D HEF BIET 42 B P SCRRESR R
HA 2
AT G AR IR AT 57 SCHALE TR -

5.7 MEHREA SOWME S ZE ST HE BN EFRIRT L2 R &R R YA
RAEH AR, ARSI TTEE.

5.8 MG HIRIEA SOYME 2 & 5™ FE B/ EEFF VAT LB BGESR R B 48
AT G AR IR AR FFABGLE

5.9 MEHIRAESBH PRI 7 F LA
WIEREE AR, RIS IBGIE YL

5.10 REHIRAZ S BB E G RI 7 FIL A
MIERG G, ARG ABTE G5,

5.11 HFEHEWREME

5.11.1 FESAFHRNAHLUESFF, TMEHNRIT EABEBERIILREE
), REMSHEFHT—FEANZIER S, IR HATER. &THHES.
5.11.2 AEESHRFANE+EBEETS, RARK THHESE RN E BZRBREEZS
R EE o

5.11.3 FHARBE =ML

B R e o)

1 7 AR S 455, 369. 35

2 | MUGEZFEFAK -




il

B R R ) R A TR R R R 4 2017 AR5 3 TR

INEidiveil -
SR 1,077, 943. 35
JSEUAT 3 241, 005. 38
oA R YK -
R o -
FHoptn -
&t 1,774, 318.08

© (0O [ [O |O1 | |

5.11.4 REWIRIFH KL TR BIFHI AT 5 #5574
ARSI G AR AR R F5 AT Ak IR ) £ mT e £t

5.11.5 #REHIARA 14 B A AERUE Z IR UL B
ACHE G AR AR T 44 I P AN S IR 5L

=
%)
>EH
¥
o
=



B LS EE A SR S ISR R B Ak 4 2017 4R57 3 R,

§6 TR SH RN

B
wH Wiyt i A A | e AR H
AR

i 5 W AT 5 A AL 1, 289, 630, 717. 59 24, 661. 42
i 75 40T 1A 1) 22 4 ER D47 0 7,259, 009. 11 863. 60
I3 - ik s ST A i) 4 A S [B] 4220 53, 349, 291. 77 -
s WA SR AR E R B (A B
LL7-"IEA)
i A SR s 44 205 40 1, 243, 540, 434. 93 25, 525. 02

&
b=
H
o
b=



B LS EE A SR S ISR R B Ak 4 2017 4R57 3 R,

§7 ZEEHNCHERRSBRARSER

71 REEEAFHEESHPRIDFL

HRr:
S HEEhHEGRE AN | BEEIHEGRS --A
AN SN

T35 HA W BN R (R AR 4 1y 4 21, 706, 586. 18 -
e A A TE] SE N/ HR D S A7 40 - -
i 5 U I ST H /2 [ S - 45 - -
o AR A BN AR S S 40 B 21, 706, 586. 18 -
S AR R AT SO H 5 LA
GRS () L7 i

7.2 EEERANCREFRERREFEES 5 V4
AR TP AT e I P LA W8 A A A ) 1 T 0L

=
=
>EH
¥
o
p=i



B LS EE A SR S ISR R B Ak 4 2017 4R57 3 R,

§8 HAENMHR

8.1 ZFAEXMHEX

Lo o I M 2 v o 22 e AR R 70 2 VR 5 BRE TR 5 58 ik < WS (R S0
2. (EZWMHEEENAGRGIIEFREESEEER) ;

3. (HEZTMERE A GRS LR S HE RN )

4, (E Z e ARE R A ARG BRI SRR S )

5 A ENIE T & BRI HAB S

8.2 FRMHH A
HEFHANMEESIEE NS RTREESEHEAMEL: www. ftsfund. com.

8.3 AMGX

1. HBEAERESITNH A B IS EEANRESIEE NP R E b, JFn4% TARRYEE
B

V BREIE A NS www. ftsfund. com 25 .

ERE AR EEARAF
2017410 A 27 H



