EZniEETERRIESREES
2017 558 4 FEM T

20174 12 A 31 H

HEBEEN: BEEZWHESEHARAH
HEFTEN: PETHBITROERAFR
WREXHHER: 2018421 519 H



e R L R R R UE S BB A 4 2017 4R 5 4 AR

§1 EERR
S E AR EHE S REFRUEARR S 8B RICE =S IERRR B E KR,
FEXT AR ESPE L HERf AN e BEPE 2 AN 1) R A 54T
FEEE NP E TRRAT RO A RAFREAEESSFME, T 20184 1 17T HEZ A
G RIS iEbR . ERIAEHEMEFENE, RIEEZANBAEERRICE. 3P
B NS Ud) S
SR LSHE . B 57 00 A BRGS0 7, AR &— e & A

E

SIS ARE AR B0H AR, B0t 75 AE 458 Sl RL AT 4 [l 13
e SAINEE AV R
AR I 55 BORERE H i
AAREHIA 2017 £ 10 A 1 HilE= 12 A 31 Hik.

=
[\
=
¥
3
=



e R L R R R UE S BB A 4 2017 4R 5 4 AR

§2 H & BN

FE 4 TR & E I R R A
e e 450001

= 5y AR 450001

HeEfE L RIFF T
HE&E AR 200546 H 1 H

0 J ORI <5 4y B0 A0

320, 316, 024. 87 11

BB A AR

AR DLR 2 S MRS R A3 B A PR R B 7 A HET
BRI, FEFE 0 45 & B ERGIE TR T R P 1 R
R, e 45 TR A S £ ) B S A AL B P 53 55
ERRPGEET T ARBE KM E I, ARETE RIS K
e PR A

B e B AL S -

—BAROLT, BRRRR R TR S R A E
S, IR B E T = R AORSE i, PABE
7 HC B M o AL SUORIE B PiC B R 5K 1Y LR
PEAIRL .

AT G H AN F O — DR, RS
Eorfre b, SHLE IR AL G AT AT
RS PMTHRL A RR D FERRAGE
WS, HRASTHE, TERERAL®, &)
PR R R IR, RT3
TROLIAT — e A PRI B AL S AT RAG R

i SE A TS -

9T eSS iz F a2 MRS R A A ) 4
BRACKRIE, JREE AT R L 00 A7 Ml (R A A 35 0 1%
AT AE A R BLARARE RTINS 2E BT 7

ZJa, BEEH R U BRSO, Gk
REPHETIR BB A F, FH B A RS
BUZ Al 2w o DA AE (AR A XU
FRARDER; BELE R RGN R
AT AT

ez Eirane T

ARG TR E K EEOR B T =5 45 A
EER R AC 25t e R B A PR 2 A SR
FRETF P MEMRA RS (b A7 e
THRINESD o« T AT P S S BF A,
HFRBFE A GIEBX — AWM wETNE, Ak
(RN LR LSRN IE I Es % N/ P i PV R A he s
g R dT, RJEHE BRI E BIR.

b & L i

40%X YR 300 FEH+55%X R [E {5 FRE (1)
+5%X [F AR

#

=

17 W




e R L R R R UE S BB A 4 2017 4R 5 4 AR

SR 255 AR TR B e P e A . B AR )
il U R A T BRG]

LS ACEIN i = 2 e MR S B IR )

HEFEN

[ TR AR AT B A PR A W

#

p=|
biss

=



e R L R R R UE S BB A 4 2017 4R 5 4 AR

§3 EEM FIETr MBS IHERI

3.1 EEWMESHER

Bhr: NRMt

~ SR 201710 A 1 — 2017 4 12 A 31
RSk e i F H)E 12 31 H
1. A sk s 4,894, 167. 62
2. AR HAF) 3,062, 712. 18
3. MB35 3 4 47 AUA HA R 31 0. 0094

4. BRI S B 1A

283, 407, 692. 66

5. IR I S A B

0. 8848

T

L EREeN SR A IR AW EEE 5 3 i S T3 (i, I i < (4 FR [
W), P AR KBRS AT EAR T ST

2. AW OB et fa ik S AR S ON © BB
FR I F G BIAREL, AR A E s B ai in EACHI 2 se i E AR s as «

HAtN (A& A SROMERZRS D F0Bk

3.2 EE&HERI
3.2.1 ARG ESHBIHEH KR K H 5 F LS R R 2R 0
X X X Mb 435 b s 1
" HHEMKZE | REEKER | SRk ey B B
M B o R k25 %) Wmi?@% O-B6 | @—®
TE=4H 1. 04% 0. 43% 1. 46% 0.32% | —0.42% 0.11%




2 OMRE b EC R I SR 5 B R 4 2017 458 4 TR

3.2.2 BESEFAABCRE S RITHMEN KRR LI L FNLS R A R

AR B I LB

Eﬁ¢EW%E%%%%%E%#M@&$?WM%%w%%mwﬁ$ﬁmiﬁﬂ
xof b B

0-0E-07F | |- Lo

DAS-08-13 || -t b

01 10-2F | oot

o
]
—
=]
[iu]
-
o]
2]

012-12-08 4 |- e

2007-04-19 { [---4---mmm e 1T

o 0 e - | R S S
2008-07-20 4 |- -4

2009-03-06 |- b0

DO0D-0-27 4 - de e AR LS
2011-071-22 f |-
L[ P [ = S R S S . S

I
<
o
by
i
o
]
L

2005-05-01 -
2005-01-16

20
2
20
2
2
2

[ bl e B 6 SR O e — Bl e A
T AFEGHFESE RS N 2005 45 6 H 1 Ho ARG 6 MH @RGSR, SIHst

BITT R e A FLE .

ol £ b ke B Tl

#
(o)}
p=|
b
3
p=|



e R L R R R UE S BB A 4 2017 4R 5 4 AR

§4 BEAME

4.1 E&EZH (HESZLFND) FHH

FAREEHREES
4 wE ;;E Ef;?ﬁ i - fﬁﬁ I A4 L
Hran e, CFA,
CPA (A0l , 4
i GEfOED , e
N 250 e 2 T i
R AT E HEAR I H
/NG PSS ST SRR S 2
2. & . BEESEHA
HEM. RAFIFEELH., H
?%ﬁﬁ i AR P R
L, wE (I “H S
E%%% EEEHARAR"
o ﬁi/ﬁ‘g 2010 4 ) ot liféﬁéﬁ%@%
£, 9 H 29 H 2RI S E AR
f%i% N R B
i@u% BT R AT T
&N EE G, SRR,
ﬁ%%ﬁ B AR E
RAEHSE W E =R S
rXes HIRAFES L,
7 BB B
WwasH, EEhE
WHEEEE. HE
BHHGRER S K
' W TR 1k VRS
SR EET,
YNEIE R4 Rt i
W, 7R, PiEF
E%%E i B ARATIR YN 4T
ﬁfﬁé 2, B E 25k
o :ﬁ:ﬁ 2015 4 REEEHARA 7
Pt & SR LA 31 - 12 4 FEE., FFRA. &
iﬁé% I A N ES N R
4. BE TEHRG RS A EE
fﬂﬁ@ R ER ALK
e S HesMphH, #e
& B ARG WRAT B E

biss
i
3
p=i




e R L R R R UE S BB A 4 2017 4R 5 4 AR

ESEAEES M E AR
& HE AFATHE T R
BRANIERIE: [ & A e TR A Ak
B, e HE e R
[ & B aiE. HE LA
FEREAS R REHEE. EE R
e M EE KiRGEE. HEH
WiE iR MER G e, HE
B Wi at R 1 ik < K
g R RLPAR A=A
FG R,

T

LR “ARHAH” A0 B H 7 20 R ARG 2 W) kg 0 58 IO AR H IR 1, b,
2B AR H I NS ERAEMH .

2. X “UEFR MOV TR N 24 A LA A I G . IR RS K b
A A A PR KA

4.2 EENNREH N AR SEEEINFE B3

WA, AREEHNHES (PRI EIE BB GE) KT R, &
PR (e 22 Ok [ i b USRS R R R R e e A ) ME, AE RSB HT. BR ot R
EIRAE R R, APl KR Rl b, SR NESRRR R, oG
AR AR AT REBRA GG A EIHIE kS ERNAE .

4.3 AR ZETHHA

4.3.1 AP GH BERIPITER

REIN, A FER TR S AT AT E S BRI 25 AP {5 B A5 T
BRE S PAT (ARG EEBILD AR LI ZOR 57 5 28 5 BEAT HE i A a4

4.3.2 FEIZHITARETIHH

AT EHAEIR (RS M SIREHRIE) M (R H RS EEINE) R STk
2o 3R WA A FIAAELERL T LA Z AR A R B R A28 5 BLARAS BD 1) 532 58 5 B I i 25 24
H AE B 5% 1 .

=
=
¥
3
=



e R L R R R UE S BB A 4 2017 4R 5 4 AR

4.4 WMEWAZESEHRIRAZE T

2017 FEPUFRERCE T RIGISD, JeBkfEik, RAEHEE SARRIAR I T EMEAR . FUESR
FEVUZERE T 2 1. 25%, AR A RO ARR B BARSR 20T 2% 6. 12%.

TR HBORAER P AL A . TR MBORX SN2 ) T et 0 2 51 9 4 3k % MBUR IEF 1L,
MEAT LB O s X P A T BN ALl 55 R B Se AR R B R BT, ARER S M SRR

2017 FEDUTREE T I A a R,  H S B s G T, TTAIEWNE R,
BT IRECRE, KEEZEM PN EESH RN TR LRI, MMEBRE A E
R (RIS AH B R

AT AL ORFE T S AT, AL RR AL DM e 320 ) KA W 28 PR R /N T A A K
BN FEERCE: FHeM S E Sy E R E.

4.5 REWAESKNSRI

BE 2017 £ 12 A 31 H, AESHHIFESN 0. 8848 Ji, MAIAEIE 1. 04% , [FIHAMLS:
Sk ik 1. 46%, AHRE WP B A ST L 0. 42 ANE 4 e ARG DU R AR I S B
191 e Mk S A RE M, S R < A 75 S P B 5% b R HE 1 3 R A

4.6 MEMAZESFA ABEE ST HETTE KA
To

=
O
=
¥
3
=



e R L R R R UE S BB A 4 2017 4R 5 4 AR

§5 BEAGHE

51 EPRESEEZZHERENR

FFa i H &8 O o B BE PR I LA (%)
1| BERE 149, 709, 254. 40 52. 10
Hrpe 5 149, 709, 254. 40 52. 10
9 | BEHH - -
3 | FEW st 107, 285, 234. 18 37.33
Hrp: gz 107, 285, 234. 18 37.33
B CRFUE SR - -
4 | HEERRE - -
5 | AT SR ~ -
6 | EANREERHT™ 22, 500, 000. 00 7.83
o W R R SEN IR &
G Rl e B }
AT I H &AM a1 2,275, 599. 57 0. 79
HoAh g3 5,596, 924. 13 1.95
&t 287, 367, 012. 28 100. 00
T AT G A i A R 52 5 ML R s A
5.2 MEPREATIARPBEERRAS
5.2.1 REBPRBITIWAHRPBEABRERTHE
o ) AR GO 55%(’;) AL
0
Y-S 7 N i1 4 4,190, 148. 00 1. 48
KAk 3, 718, 747. 98 1.31
hlbea4 87, 652, 522. 92 30. 93
HLJ1. #J1. BRRBOKAE =R
D | s 16, 143. 20 0.01
| 25l 4,127, 046. 08 1. 46
Foo| fREE 10, 264, 112. 14 3.62
G | Adisf. g ATIEBOLY 17, 957. 94 0.01
H | AErE Aol - -
&R ARG BRI IRSS
Loy 4,092, 550. 55 1. 44
Rk 30, 896, 165. 24 10. 90
J el 3, 286, 493. 15 1. 16
L | MR S RS _ _

#

p=i
o
o
~

p=i




e R L R R R UE S BB A 4 2017 4R 5 4 AR

M| BEAF R EOR IR S5 1, 415, 044. 00 0. 50
N | KFIS FREERI A F i B 32, 323. 20 0.01
0 | ERRSS . EFAH ARSI _ _
P | #AH - -
Q | PAMISTAE - -
R | 3. RE G R - -
S | %A - -
it 149, 709, 254. 40 52. 82
5.2.2 |EBRBITIWAHRIERERERERRAE
PN e S LIBURT L e LT I E doiet ol
5.3 WEHREA RHME HEEFF=HE IR/ NERF AT +2 B R 8 5t 4
e | omEeEm | mESK | ME gD | AnhE G | o
EeBl (%)

1 603816 iR 5K & 104, 955 6, 189, 196. 35 2.18
2 600195 TRy 289, 200 5, 700, 132. 00 2.01
3 000895 RO & 207, 000 5, 485, 500. 00 1.94
4 002419 RMT 4y 335, 307 5,116, 784. 82 1.81
5 601636 e AR (4] 717, 201 4,475, 334. 24 1.58
6 000858 i R 54, 247 4, 333, 250. 36 1.53
7 300498 R 175, 320 4,190, 148. 00 1.48
8 601601 R R 99, 734 4, 130, 982. 28 1. 46
9 601988 [ ERAT 1,029, 345 4, 086, 499. 65 1. 44
10 000426 ARl Z TN 378, 306 3,718, 747. 98 1.31

5.4 REFIREGIF MBS ROFFRREAS

e

i

555 dh b

b=l

KRHrE o)

RS T PHRE ] (%)

1

EESE

3, 812, 646. 60

1.35

RATEE

w |

el fiF

32,048, 732. 18

11.31

Hrp: BURMEERG

32,048, 732. 18

11.31

b i 27

57,813, 655. 40

20. 40

Al TR 5 77

AR EE ]

13, 610, 200. 00

4. 80

R CRTAZ#f50)

[7) b A7 5

O |00 [N |O |01 |

oAt

#

b=
H

=




e R L R R R UE S BB A 4 2017 4R 5 4 AR

| 10 | &t | 107, 285, 234. 18 | 37.86 |

5.5 EWIRIEA FME 52 ST F+E H AR/ HEF T 42 Bior 5% B4

Fe | mERE | gBem | BE GO | ARRE GB Egﬁ%gfﬁ%

108601 | HEJFF 1703 191, 791 19, 136, 905. 98 6.75

2 112048 | 11 FLidifig 104, 220 10, 213, 560. 00 3. 60
15 £t R

3 101581003 | g\ v 100, 000 9, 969, 000. 00 3.52

4 122520 | PR MW 199, 820 8, 126, 679. 40 2.87

018002 | HEJF 1302 68,910 6,976, 448. 40 2. 46

5.6 REHIARIEA YA b 2 & 5 FE LB/ EEFF RIRT 42 B SCRRIES BT
B 2
AT G AR WIRARFFA 507 SCHRALESR -

5.7 MERRIE A SOYME i 2 & B §E BB/ HEFF AT 1048 5t & IR BB WA
WA EER, AREAHETEE.

5.8 EHIRIEA FOYME o 2 & 57 8 L R/ EEFF B AT A2 BGER K BI 40
AT G AR R ARFFATBGIE

5.9 REMRAESEHNBHRHIBZ ZIELRHA
RSO, ARSI

5.10 REWIRAZE ST K E R 5 B0 A
RSO, ARS AR E .

5.11 RHEA SIS MHE

5111 FESAPRBHEHLIERT, REPANRTEABREET LR AEER,
HRERGRE BT —FENZINE RS EFXHAFER. ATIHERWT:

PEIEFRA A IR AT (BUR AR “HPEIESR” ) T 2017 48 5 F 24 FE)H e B
MGy (BURRIRR “PhERERS” ) AR FBUtTisEedmt) ([2017]57 5) , 1%
WA

o122 W37 T



e R L R R R UE S BB A 4 2017 4R 5 4 AR

2011 4F 2 A 23 H, mfE (B ROAMWAR (LURRERR “RBE” D EREIESRIF L% 8@
WEFFK S, —EARNFIESFAL S o TSRS A BN FUESRAE 5 I IR T H SN BRI L T
E] R R AR IR S, T 2012 4F 3 H 12 HONHIFSL TAE FIEZRIK . 2012423 19 H,
FEIESR S A BERETT (BBt L 5 ), B m A LUIF AR S . (PR IESR R A IR
AT B AL 55 25 RS RS SLE4II ) (2010 4F 3 A kAN, #HIE 2013 4E 3 A 25 H) M
5B, CTEATITFREAE GRAIE, TR 18 N 7 NIFSLAE K %A 2 —. HEIE
H PRI AER T GEHAFRME RS EHEIMNE)  GERSAE2011]31 5) H+—%
ORI BEERAR A RAF UL AEAR AT K AL B BAT 1 H 58 R I HABIE SR A 7 NFUESRAE 5
(RIS )R T S AS JE AR e ISR A AR A AR T . AR RORE, MR CIEZR A m) B o
FB NP (L) B “RERME &S &R g N,

e GIEFA R BEE B 5T SE (B BiHie, FEiEkstie: —. 5
AHPEIERSUE, 4 T8Y, RUCEERTR AR 61, 655, 849. 78 74, AL AR
308,279,248.90 Ju ik —. XEHI. R TES, o LART 10 Jooiik.

ARFHE SN P EAE SR B RS . AR A F AT BIA G A 7T, AN EIR AU (s
EHFMAER —Cwm, NSRRI ME. RN hFARERETHRKERE, FIEA
HEIES R o AT G BN N2 1 #5055 R SRR 2 ]I4S |

5.11.2 ARSHBEMAT+HEZBETF, KRR TRHEESSFME ZEBREEZ S
IR

5.11.3 HAFEF=H R

e B &/ o)
1 17 H R UE 4 75, 553. 94
2 | RIS H K 3,118, 462. 31
3| BB -
4 | BCRLE 2,398, 153. 63
5 | BICHIEER 4,754. 25
6 | HABRISGK -
7| TR H -
g | Hih -
9 | Al 5,596, 924. 13

&
b=
H
3
b=



e R L R R R UE S BB A 4 2017 4R 5 4 AR

5.11.4 #REWIRFEA KL T B I T H B3 27 I 40

AR S AR AR R 5 A Ak T IR 8] P e £t

5.11.5 REWRAT+BBE P AEREZRIEILHI B
ARSI AT 44 IR AP AT AESUE R PR DL o

o114 W oSt17

=



e R L R R R UE S BB A 4 2017 4R 5 4 AR

§6 TR SH RN

B
i 5 WA 5 A A 335, 487, 985. 10
i HA 30 1) 2 4 A #2800 1, 316, 698. 43
TR - i 5 BT i) 2 4 A S ] 40 16, 488, 658. 66
i B R R S 4R o A i 8 (A Ak L7 - B
"IHF))
i 5 AR 52 A A i 320, 316, 024. 87

&
o
b=
H
3
b=




e R L R R R UE S BB A 4 2017 4R 5 4 AR

§7 ZEEHEANCHEARERESESHR

71 EEEBAREIEZSRPRIDHBL

A W RAT R BN IE Y A 5 e B AR 4 F) B K A e S D

7.2 ZR&EEBANZHERREBREEET 5 AN
A W RAT R B BN Y A B e B AR 8 A B i A e S DL

16 T St17

p=i



e R L R R R UE S BB A 4 2017 4R 5 4 AR

§8 BHEXHHEZF

8.1 A MHEF

v P R S 2 A e 2 TP T e g i A $3 B i e B S PR S
(& 2= Tobk g o B 2 IE R R B AR B |

(o e MR E WG ISR BB S SR U )
Ca 2 3a MR R ISR B R SR L)
~ IR 2 EOR A HAd SO

—_

[\\)
v

w
s

S
7

o1

8.2 FRMHH A
HEFH ARSI NI RTREESE AL www. ftsfund. com.

8.3 HFHFR
- BEFEAERESIFE N ERESE A SRS NET Rt A, Jr i TARRIWEE
Ep
2. BREFEEE A M5 www. ftsfund. com A .

ERE AR EEARAF
201841 4 19 H

&
3
b=
H
3
b=



