EXRAEEHE I REEERG IS RERS
2017 558 4 FEM T

20174 12 A 31 H

HEBEEN: BEEZWHESEHARAH
HEFTEN: PRZBITRBERAH
WREXHHER: 2018421 519 H



22 e MR ) RS L B RS RUE SR BB R B 2017 58 4 TG

§ 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 BT AR AR IREAR LSS FME, T 20184 1 H 17 HEK 17 A
IS5 FEbR . IERIFIHR R A G EFENE, RIEERNENEEERICE. 7S ERRAEL
R
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

AAREHIA 2017 £ 10 A 1 HilE= 12 A 31 Hik.

#
[\S}
p=|
biss
G
p=|



22 e MR ) RS L B RS RUE SR BB R B 2017 58 4 TG

§2 H & BN

FE & TR & s RS
H L F AR 002099

S (YN LRI
e ilecy Ve | 2016 /£ 8 H 26 H

75 AR I A B A

137, 257, 254. 02 11

BB H AR

FEAT R B B AL A B AT S i B
P BN R 52 F 2 s B e, 1B SR 0L 57
PR e P P 5 7% [l A0 8 7 P K A AR A 3 £

=
=
=
R

(—) KT~ e & g

ARIEE T “B BN B R E R, #
MM ER/IXEE . LS5 s
Moy RSB IS i R HE 25 R R (K145 AT
T AT KIS 7= % LA R A1 ) A2 R B4 T A
WRIBE R E, HEEHAEHRE. i, M
A4 T L TG B L AT R BRI AR A, P
P A R S0 8

() TR

AR SR A O 58 SR A I RF S K At
MR BT AR . EBEMATIHAL, 0 Ta g
I BFIRE S BRAKRE . ARNAFLAKT.
(B 7K P28 J7 TG _F T A J AT VA

(=) g $ ot s mg

AL R MG FMBGE. MBIk,
T 4 I B 1 S B M T R 2 1) S B R A TR
NITE, 5689 KATIE DL, 276 M A
HRE R E RS, RIARRE., 1K
B 2 £ P R o i B SR B SR,
B NTIHR RS, DIREUR (M #5 T Uas «

(PO ISR HR U S g
AFEGAFRNBE I E UORAT (1P0) B 52 B M A
P H) BT A R AT, YRR A R TN AE D E.
MR8 24 I B2 T I B AR B B A8 K E KT
o SRR S PORK R, AR
5k PRI B2 T ) R A L PR 5% FH D SRS o 5 i it
B S HR A ERA ISR R AR L SR BB
B R AT B

b & LB Ak i

IR 300 F8 B0 A Zex50%+H 43t [ 57 o Fi8 2 2
(&M *50%

IR W Bt R AE

AFE SR THE G, T e AT XU 5 T
Yzt AKP T hr A T e, I

%03 U 3619 7T




22 e MR ) RS L B RS RUE SR BB R B 2017 58 4 TG

TREMES, & TIEFREES s
R L 2 SRR AR % i
REEEHA i s = e R S B A R A A
HEEIEE AN P AT IR A IR A
B o A i e TR & HiE 1R A A & B 1A C
N FE A By AR 002099 002100
i WK N & 7 R I i L 577, 523. 77 £ 136, 679, 730. 25 {5




22 e MR ) RS L B RS RUE SR BB R B 2017 58 4 TG

§3 EEMFIErMESHERI

3.1 EEMFIER

B NRMIG
F 2 b WEH C 2017410 H1H — 20174E 12 H31 H )

& HiE TR A A = HE R A C

1. A S 15, 126. 61 3,648, 617. 27

2. AREFE -3, 344. 81 -525, 526. 52

3. BT 38 3 & 43 AR -0. 0058 -0. 0033

4. IREE G Tl 609, 569. 88 140, 210, 061. 65

5. HIRE &M AIAHE 1. 0555 1. 0258
T

L EREGWSHEARA OIS NN 5 2 A5 (B, s e 0 R s: e 5%
) AR SRR s KT BT T

2. AWIE It e S AR BN . Bestiicas . HAtION (NS A et AR shlat) fHRHE
R HIARE AR A3 S se B e in_EA A se i E AR SR s

3.2 EEFERI

3.2.1 FREMESHBUHENE KR KL RIS R s R i LU

R A
[ EEK | FEERE | LSRR | LR | -
B x| mezo | mkaxe | smpeze | 09 | @@

RN

A =0.57% 0. 25% 2.01% 0. 40% -2.58% -0. 15%
IR
[ EWK | BEMEE | WS | LA | B
B 0 | meze | meaxe | sxmeze | O © | @70
SR
A -0. 65% 0. 25% 2.01% 0. 40% -2. 66% =0. 15%

=




22 e MR ) RS L B RS RUE SR BB R B 2017 58 4 TG

3.2.2 BESEFAABCRE S RITHMEN KRR LI L FNLS R A R

AR B I LB

B & il R AEAR e M@ R if'?ﬁ*-ﬁlﬁ‘f-}iﬁﬁj (] S0 Il £ 1 A ke o e i 32 1) S 7 34
PREA

5.09% -

LT I - | PSR A S S, S
[ = [ RN IS S S S

2017-11-01 4 f -

2017-11-25

2017-12-19

2017-04-23 [
2017-05-1F 4 |- ---------

[ R R e W = I | A A
SOAT-03-30 oo

2016-12-24 1 [ - 70
2017-02-90 -7

2016-08-26 -

— L G 0 AR b G U P RO Rz — Dl B A0 Fr ol S bR Ktk Bt fii g

#
(o)}
p=|
biss
G
p=|



22 e MR ) RS L B RS RUE SR BB R B 2017 58 4 TG

FE] & G TR A O 4 0 B T i R 1=ij (] S0 Il £ 1 A ke o e i 32 1) S 7 34
X LGB

11 | SO SN U S SR SO SRS SN TSNS TSV VU SN SV U SV SOV UV TN SUN BN

7.95% |} ....... ....... ....... ....... ...... ...... ...... ....... ....... ....... ....... ....... ....... ....... ....... ....... ....... ..... .......
Y70 NS SN S N S S G N NS N N S N N S 11 2 v
5.68% 1l ...... ...... L ...... - ...... ...... ....... ....... ....... - ....... e ......
4.54% -
3.41% -
2.27% -
1.14% -
0.00% {4\,

-1.14% 4

-227%

ST T | —
17-03-30 4 fooee

2017-11-25
2017-12-19

[l u i W o = R R
2017-04-23 [

017-05-1F 4}~

017-08-104 f---- e T T

2017-07-08 |-

FeLu s I = T A NS E SR . S S

2017-01-1F { | ---------

(W L I [ R S S SR

o
2
s
=
]
=
]

2016-10-13 { -

2016-08-26 -
sots-ootaff o 0E

2
2
20
20
2
2
2
20
2

[ il i 7 4 B LR IR e — Gl i 0 4 S R 8 Tl e
T AEESHHESEFAH N 2016 428 H 26 Ho AREEETE 6 N HBEOHIL RN, SHEF LT

BITT &R e A FLE .

#
~
p=|
biss
G
p=|



22 e MR ) RS L B RS RUE SR BB R B 2017 58 4 TG

§4 BHEARE

4.1 EGZE (RESZLE/NH FHN

R R TR | T )
wE | BF Tomaw | mERm | R Lk
T
W
s
o
:g; Rpidetd, FEIEK
g SERL, R
o R A, W
e I A
P BEHNEL. BIEt. Fidk
oy AL S
B S B E B AL
. 0016 ; ) L
R iiﬁ SH26H | 125 4 o B TR A 7
oy (AR, W
b BosR A [
i St AL
e WA EEENK
i . R
s Sl FEHIRRS
o Hd P A B
i SIS,
$im
e
S
S5
o 4 S, BT
b N T
e PR A A R
| eom |0 B R
BHE D amn (omsen | 104 AT, LA
PN WA P2 6 1
. Bt A G
0 AR A A 9

#
=
%
G

p=i




22 e MR ) RS L B RS RUE SR BB R B 2017 58 4 TG

FERIR M B FRAT IR A R
R Er BRaH, WERREY
B ARAT [ 5 22 e R
ARIERE A PR 2~ 7] [ e
R Er REHEe. HEHyLER
B aHe. HEEKRES
e 2t 7 e HEHIMERGHE
RS & EERR R A,
B & His iR e e, F
1R = EE A ek & X
R Er & E R IR )
[ & 18 G,

SR

it

B

= 1EF

SE I

g X

2 &

23

bEsE

LR “ARHRH” A0 “BAEH Y 20 0 Fa iR 2 =) o€ W8 AR E A 1390, o,
EAEREAHN ARRH” AREERERH .

2. R UEFFMVAERR” BTHREARHE %4 R TINHES M A B e B, SRS R
R TSR 1) A SR PR R A

4.2 EENNREH N AR SEEEINFE BT 3

WA, AREEEHNHES (PRI EIE BB G ) KHMAT R, &
PR (e 22 SO R ) RIS AC B R & ROE A SR R e R e G F) e, AFWSEEM . B
RS TR SR NS BT IS I g B8, (R P AR I ] RS A SRt b, Dk e B A N SR i KM 2
T E R AREA AR AT SEEBRA GG RIEE. ERIE &K E & FZAE

4.3 AP HERHHA

4.3.1 AR5 H BERIPATER
WAEIW, ATTEFFRHRE KA AP TR 5 A Foie. 5B E% 5
WIRE A PAT (PR G EHHIEY RS e i) J2 B R 7 38 Sy AT $a i A e 4t

%09 U 3619 7T



22 e MR ) RS L B RS RUE SR BB R B 2017 58 4 TG

4.3.2 FEIZHITANEIURH

AT ERAEIR (RS MR SIREHRE) M (FH R A SEEINE) R 5Tk
o RS WA A FAAELEAL T AL A 2 AR A ) H R 712 5 BARAE BUD 1 530538 5y I i 25 24
H RRAC 5 1 5% 1 .

4.4 WREHNESET KRB IES T

VU= as T3z E S04, IR IR 300 $R %K 5. 07%, _EIEZEHR TR 1. 25%, BLASCKA
NFIRE I BN AAE R T B 6. 12%. DUZE 0 TAFH KT, B b g fh )y BUf
LRI BRSO T, B SR AR AR Bk, BRANAT LI JE I R I BN TR R . EAh,
H T A R ARSI AR AR DGR SR Bk, $5 5 8 HEAE S 3 2 AR b )
e, BGETT SRR IR ZEFEARIRIR 2 o 597 T 2 b 2T A B SR ks, T
Yy e AR ROURREE, DU RIE .

PR E ARSI R A E AR TN, REAEFERR TR aEER, fiHRas UEA
I R AT BT A RGO IEARCE , PPR AR RAE G E.

4.5 REPAESKISRI

A 2017 4F 12 H 31 H, AHE A BMEIAEN 1. 0555 76, AHE HIGH0FE T 2
0.57%, [FIHDVSIEAE Bk 2. 01%, AFEE AN SEAE 2. 58 NA I Al AESE C M EUFEN
1.0258 Jo, AR HIEUFE NEE 0. 65% , [FHLSEEE Bk 2. 01%, AHL G5 fn b Sk v
2.66 NEI R RIS IR FERO TR, e AT IR,

4.6 MEMAZESFA ABEE ST HETTE KA
AIREIIN, AFESAFEIES: AT HEERFA A>T 200 AT TR .

&
S
b=
H
e
b=



22 e MR ) RS L B RS RUE SR BB R B 2017 58 4 TG

§5 BEAGWE

5.1 MEPRESEH-HGHFMR

F5 T H &8 (o) RS ST ()
1| BB 67, 588, 596. 36 45. 52
Ho: RS 67, 588, 596. 36 45. 52
HEWE - -
] 5 WAL 2 5 % 56, 034, 727. 80 37. 74
Hrp: fiizr 56, 034, 727. 80 37.74
B FFUE SR - _
HEER R - _
ST A R - -
SENIRE G Rt 14, 000, 000. 00 9.43
o S = R0 1) SENIR
& e R B j }
AT H &A1 915, 962. 36 0. 62
Hoph ot 9,930, 428. 22 6. 69
&t 148, 469, 714. 74 100. 00
e RIS ARIE I W IEAE G LI BRI
5.2 MEPRBTERNRERRAE
5.2.1 REBPRBITIWAHRPBEABRERTHE
] (&3] ARME o) o 5 4 R 1 E L A5 (%)
A | AR AR B - -
B | RAN - -
c | &k 26, 254, 690. 55 18. 64
0 1. 7. R ROK A= 6. 143. 20 001
HER T ‘
E | 2k - -
Foo| #iERFEE 2,836, 134. 00 2.01
G | dEisk. S AmsEL 17, 957. 94 0.01
H | E1E RO 2,863, 234. 15 2.03
. G A AME B AR R B B
el
I 4 28, 333, 581. 52 20. 12
K | il 7, 266, 855. 00 5.16

Ed

11

7319 W




22 e MR ) RS L B RS RUE SR BB R B 2017 58 4 TG

LG AN 55 A 551 - -
FBHERTFEAEANR 55k - -
KA SRR 2 FE s i P - -
RS BRI AR AR 55 - -
E ] - -
PR TAE - _
b R E IR R - _

AN
st f -

| |Oo [T |o (==

ait 67, 588, 596. 36 48. 00

5.2.2 MEWFIREAT W RIBBOBERH B R R A S
ES xSRI B LIRSt

5.3 REHIRE A FOME G ST FE AR/ I RT 42 IR S B A 4

o e 5 o 2 - . i B4 e i
5 Ji T2 ARG i 24 R e O ARME o) AL (%)
1 601318 SR 118, 800 8, 313, 624. 00 5. 90
2 601398 TRHAT 1, 144, 600 7,096, 520. 00 5. 04
3 601939 BBARAT 900, 000 6, 912, 000. 00 4.91
4 601988 o [E FR AT 1,514,216 6,011, 437. 52 4.27
5 600276 1E 5t PR 2 82, 100 5, 663, 258. 00 4.02
6 600048 PR ™ 362, 100 5, 123, 715. 00 3. 64
7 000418 INREG A 42, 500 2, 883, 625. 00 2.05
8 600258 RS 106, 085 2,863, 234. 15 2.03
9 603233 RKZH 54, 900 2, 836, 134. 00 2.01
10 603866 M2 T 62, 700 2,443, 419. 00 1. 74

5.4 REFIREFEFBF D ROFFREAS

YNy %
Fa eyt ARGHE (5o G RREIL) (%)

1| ExE6F _ -

2 | JATEME _ _

3 | & 9,913, 000. 00 7.04

Hordr: BURYE SR 9,913, 000. 00 7.04

kA 5 45, 761, 456. 00 32.50

il e TR 5 77 - -

o 15 - -

AT (AT AZ 3 f50) 360, 271. 80 0. 26

Rl A7 3 - -

O |00 [ |O |01 |

oAb _ _




22 e MR ) RS L B RS RUE SR BB R B 2017 58 4 TG

| 10 | &t | 56, 034, 727. 80 | 39.79 |

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

FE | mBm | mEsR | HE GO | AntE oo | Do en
tesl (%)
1 112254 | 154 01 101,200 | 10, 133, 156. 00 7.20
2 122328 | 12 JF¥E 02 100, 000 | 10, 083, 000. 00 7.16
3 150217 | 15 EJF 17 100, 000 9,913, 000. 00 7.04
4 136597 | 16 AKX 01 100, 000 9, 793, 000. 00 6. 95
5 112253 | 15 ZRA% 01 50, 000 4,971, 000. 00 3.53

5.6 WEFIRIEA FOPME 5 ZESF ™ HE ELAI RN HEFF RIET 42 B P SCRRESR R
B 2
AT G AR IR AT 507 SRR TR -

5.7 MEHRIEA SOYME b 2 & B §E BB R/ EEFF AT 148 5t & IR BB W4
RAEH SR, ARG ARHETEE.

5.8 G HRIEA FOYME i 2 & F7 §+E BB K/ INEE P B 2042 BUIE B3 B 48
AT G AW R R FFABGLE

5.9 MERIKRAE S BRI 57 1F LA

5.9.1 REHIRAE S KRB MR A4
AFE AR WIRAR R et 1 52

5.9.2 AEEFEBI KB HBR

ARSI GAEHAT BRI DL BT, R ARYE S B BRI, I ORMED EZH I, KRR
o OISR S L), B RS T A i RIs AT RO, S5 E BRI B A E A
R REGBMEACT, SESE P HATIL, I8 2 ki S B R 55 S 2 AT B /M
#fF.

B4 R ORE 78 5325 BRI F R A D A R L R M B X MR RRAE, B F IR A S i R Gk
PUSE S R URFRR T DL T R AIE RS, AR R e ] 45 ] P g R AT A A AT AT A, BLIA 3
BEAR R o8 2H 45 O B AR XU 1) AT

2013 T 319 T



22 e MR ) RS L B RS RUE SR BB R B 2017 58 4 TG

5.10 WEHRAESEF K EBUHEE 500 i B
TR AR AR R AT [ 6

5.11 BHEASWERE

5111 AESAPRRKITRIERT, TREPNRITEAEERLRFE
K, BAERERE A —FEARINER S IEFZHFTATER. ATIHES.

511.2 ZEERRMITTEZBEES, BARE THHEESGFAMNE FRBREEZ S
IR

5.11.3 HAFEF=H R

Fe SR &8 O
1 17 H R UE 4 71, 584. 21
2 | MWCUESRTE Ak 8,943, 915. 82
3| MR -
4 PSR 914, 898. 19
5 AT HR 30. 00
6 | HAhRUSEK -
7| Fr#EgRH -
8 oAt -
9 | Al 9, 930, 428. 22

5.11.4 WEFRFER TR 2 40
AR B AR AR AR AT AL T S 1A 1) w5t

5.11.5 REFARFTT 48 B AR FERE 32 BR 550 i 15 BA
A F G AR [ 44 B SR T A AE L A2 PR A D

&
=
b=
H
e
b=



22 e MR ) RS L B RS RUE SR BB R B 2017 58 4 TG

§6 TR SH RN

B
i H & Brid RS A & Brid 1R C

i 5 W HAAT 5 A AL 586, 347. 58 172, 785, 103. 11
i HA 3 ) 3 4 A #7800 10, 778. 88 136, 085, 052. 34
I3 - ik R ST A Vi) 4 A S [B] 4720 19, 602. 69 172, 190, 425. 20
5 HASA R L S 4R 0 R S 81 (4 Bk

BLL7-"IEA)

i AR s 44 205 0 577, 523. 77 136, 679, 730. 25

15 00 419 W



B =2 SO B ) R E I B R A AR SR B R 4 2017 AR 4 TR

§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

216 T 319

p=i



22 e MR ) RS L B RS RUE SR BB R B 2017 58 4 TG

§8 MR BH BRI HMMERE T

8.1 MEHA B —RREFHFESMHHLEIZXB BT 20%H1F L

iy R o g

T I N A R A AR AL L

W HIR A 2SN 0

}?

Jn

R
I
i
EL 451
EE
B
Ebu
20%
i)
[A][X
[A]

LR
(Gl

il
hg

FEA 8

(gl
ke

l

S -ms B8
— jnn| —
- -

m

152,129, 817. 44

152,129, 817. 44

—
-

m

Do RS W_ome A3 |12 o5 &
-

102, 060, 653. 19

102, 060, 653. 19

74. 36%

8
=
-3

—_
[N}

34,013, 605. 44

34, 013, 605. 44

24.78%

217 W19 T




22 e MR ) RS L B RS RUE SR BB R B 2017 58 4 TG

I os S B2

77 R RS

L. JEsh XS
ot KB [ T A (2 S i B, Oy 1 SEILEE G B0 7 B IR AR L, AEIL G52 5y I A R RE
FAETE LI Gk et PSS BOE G GO R, Je G 0 A el AR s &, 7™
AN KU
— B R ERIRER], e E A AT B AR B FR AT R, AN AT IR B A
(8] B EAT ) B8 7 A B T RE A ik S B 7 1B R AR ORI h iy, R RE L EL IR [R] L SiE 1S4k

[BIR AR I -

EEANABARIE AL & A FAMHE SRR N4, R TREERTEN, HiEaERghl, &
{5 [E] o

IR R R, EECRARPOE RSB AR N Gi ), R O R A
4 TE

2. A EL LS
BB KBUSE B P53 B e U, e 0 B v RE 52 218 22 AN AR 70 8 1] B AN 2k 4 B8
(RIS, AT 3 S T 3 R 3R B 7 sl

&
b=
H
e
b=




B =2 SO B ) R E I B R A AR SR B R 4 2017 AR 4 TR

§9 HEXMHFEZF
9.1 ZFEXMHEFR
1. P ENE N SR & 2 v AR E S 71 ROE I B VR & TS5 P55 3 4 W ST 1) S
2. (& Z e ARERENE ) R IER B IR & TNER IR R I e e A1)
3« CE =M EREEHTIE 1 RIE AL & NEFR R RS EEU )
4, & ZIEREREHTE 71 R I B IR & TR IR B 3 LS sl

o1

~ IR 2 EOR A HAd SO

9.2 TRt R
REEANMEESIENNEMIFERTRELEE AN : www. ftsfund. com,

9.3 TR
1. EHEAESHNHANERESE P ANSGESE NEFT &, g T ARSI E

EpfE

2. BMiEESE AR www. ftsfund. com BB,

EEEZAEEEEARAR
201841 H 19 H

&
e
b=
H
e
b=



