EXAMAERH R n R mHHiErRRES
2018 £E58 1| FEME

2018 4£ 3 A 31 H

EEBFHAN: EEEZAAESEEERAT
HETEEAN: PTRHBITROERAF
WEXHHR: 201844 A 21 H



2 e MR U as 5% i UE SR 5 R < 2018 AR5 1 AR

§1 BEERR

FEE NN EF S LEFRIEARR S PR RICE . 13RSV MRR B R is N,
FEAF LA A A BLSEE  HEAER E BA AR A AN J A AT

FEFEE NP EIRIT R A IR A AREAEEEFME, T 20184 4 F 18 HEX / Ak
I S HRbR . R ERIANB A SR FEAR, REERNBEMMAAEERICE. RS

RSN LSS H B 57 10 J5 08 BSR4 5 7, (HAGRIER: & — B A

g I GOF AR AR I BBH WS, BB EA B 58 ISR RN AF A ] 1A
e EE SR

AR I 55 BORER 2

RIRAEWE 2018 421 H 1 Hilg% 3 A 31 Hik.



2 e MR U as 5% i UE SR 5 R < 2018 AR5 1 AR

§ 2 EE7 M

He 4 TR HE'E HH ke e m
e AL 000203

A (Y LRI
HEAFARMH 20134E 7 H 24 H

T IR I 0 B 0

2,079, 333, 559. 70 11

Bewt Hx

FEJIRORFF R g 07 22 e bE 5 B it sl R AR Bt b
B SRASE 12 2

=
=
=
o

AR ORI ARSI S E B T A, WA
BRAGEH, RS CRE T E AR &
RNy, fEZAtE. Fah A v 18] S K
L=

1. RIRBIRS A E

FET XS A ARG IS B 5 Bt T BRI B
e B ST AIRRED . AR, AR
WEERI R BIRABT I, RFIAIIPR 251 22 s s AT
WEEL, T BT i AIZ K, R SR A AT
P ST AR IR A IYIBR 7 BC St b 24 I AT IR 2 b T
I, AR A PSRRI s TR A R R B
I, SR ERAH A T R R IR

2+ KRB C B RS

WRIETT N, 46K For MM BRRENTE. HXT
Wead KT EHES. 25 BTSRRI 2]
WIIRAER 2R, RiFis MR B 5R0g . BT 5R0g L g5
ARG SE, € A h &G dh A A B LB .
3. MRk, WERRAS

VAN ) 23 ol A i 2 it 2 OO, S R i L
HBATSE, BEM IS PR IALsh @Y, fELia51E
oG LN Y N & i 3 il o a A R N
R P OB AR A7 FEORIESR TRAL SRR =
WENTERITTSE T, MERBIA S, FFREBRTIA RN
AACAHNLIEEE, S AT RESETHAH & ricaE .

4. DGRt B

X T 7 % < T PR 3R e A 5 < R I /T [ AR AR R B 2
W, EEPEEAEE, BEREERE R R
ARSI R 45 ) 22 HE b B P AR DA i, sh AT R 2%
SrECILEIR, AEORUERE G B8 77 78 70 i s VE 0 Rl b
PRI E AUt o

5. FEHEIR TR R M R K E RN 2

BT E AFEARIR. RAT MG EF KR
IRAAL S DL IE T IR J A AT R s i T
WL BB AT B RN SE R R A T 58 e it
RRBRATINRAT . AR EH BRI T
AT R EANL S, BB T ER

30 3L17 W



B 24 SR I I H GRS 56 T e 25 R VS G 2018 428 1 RS

B AR BB  IE R ATBOK S5 SR SR H
W o

b 45 bl A F v [FHA 7 RBEAFRRIZ (BE)
AFEE N TTISES, BT IERRTEES &R
PABS AL 2 4541 BPE AR URS: P, T WA s R T XU A1 T £
IS, REMES RS
HEEEHA Ei s 2 RS IR A A
HEEEEN o EARAT B A IR A F
TR R EE L R SR RR s HH KM A ' HHU T B
@ o B4 A Sy AR 000203 000204

a5 IR T I8 o G2 S 4 B A

92, 803, 936. 38 1 1, 986, 529, 623. 32 11




ORI H e 52

MRS T A 4> 2018 455 1 RS

§ 3 EEMFRHRINESHERI

3.1 XEME&HER

. NRHIT

B I B ELN

WAEH] ( 20184F1 H1H — 201843 A 31 H )

E'E H B m A s H Hiai e B
1. AYC Ik 974, 558. 60 20, 830, 980. 96
2. AHF]E 974, 558. 60 20, 830, 980. 96

3. WIREEHIHE

92, 803, 936. 38

1, 986, 529, 623. 32

e AW O SCHMGE R RS A IR RN . Bt

HABN (A& 2 SO EESR D HER

HRFRE AR AAE A Qe s in EA A e EAR s . BT I miintk &

KPR MAERZS, B, A setirEshilas v,

3.2 EEHERI

3.2.1 AR EE S M PUFE W R KIS RSt B AW 28 R A LR

A1 LS M 2 A A IR ) < AR 45 o

2 0 H ks 4T A
- Bl | s | BB | LB | -
et %D wrEO | miknxe | semmze |09 | @@
SR
H 0.9518% 0.0016% 0. 3140% 0.0000% | 0.6378% | 0.0016%
5 B s 1 T B
[l | Bl | AETE | LR | -
It @ BEe | mlaxe | axmeze | 09 | @@
REREYN
E 1.0119% 0.0016% 0. 3140% 0.0000% | 0.6979% | 0. 0016%
5 71 $L17 |




2 ORI HH S B2 T TS UE SR BB R 4 2018 £E5T 1 AR,

3.2.2 AREE A FEMUREE RiHHEW R R LS RS Rk am &

BN LR
Bl Bl F i 65 i AR 4 B2 i eI A 3R 5 R 20 L S B 2 8 1) 1 sE B 45 5

12.81% 1

10.98% -

9.15% -

2013-07-24 - ,

Rl

o]
o
i)
o
+
¥

2013-10-17 4 Fh--¥ -~
20140110 f-h -
0140405 - |-~~~ 4=t -mmmmn

2
20
2
2
2
2
20
2
2
20
2

— [y E BB i 08 ARt 5 55 kP OBk — Dy B BB R U8 irA sl S8 b Rtk 38 vl iz




2 ORI HH S B2 T TS UE SR BB R 4 2018 £E5T 1 AR,

& El B i 65 e @ |k lGa R 5 Iﬁ]l!ﬂ}ﬂ’é‘;ﬁ bl 43 e ML it 258 11 Hy sk A 4 5
ke

15 70% {1 ...... ...... ....... ....... ....... ...... ...... ....... ....... ....... ...... ...... ....... ....... .......
12.749% {1 ...... ...... ....... ....... ....... ...... ...... ....... ....... ....... ...... ....... ....... .......
11.78% || ...... ...... ....... ....... ....... ...... ...... ....... ....... ...... ...... ....... ....... .......
6.82% ||| ______ ....... R N el ....... _______ _______ ....... T S N
7.85% |

5.89% A

3.93% 1} [ N S S N [ RN SRS SN S S i A N VN RN N R L

0.00% -

20180320 b

2017-12-25  f--mmmmebommmmemsdoe e e e

L1y 0 1 S s
= L 0 T 1w | PSS S S I S S

[ [ o 1= O S S, IS S S

R T [0 R S
e T L= 0= i e | . S SR
PO1B-10-26 - foo e pmmmmeee

o151 2 b
04E-02-44 b

[ [ L 1 [ SRR . S S SR S
el a0 = = RS SR, NS SR S S

2014-04-05 | }--- |- oot
TR s e = | AU SO SRS S Y S S
0740922 oo N

DO ADAB A | B M
TR a7z T K | AU L RN S SUSS. SES—

20140110} L

I
—-
[=]
=
[y}
o
[}
L&}

2013-07-24-

2
2
2
2
2
2
2
2

[ bl e i 5 A S O — s B B Bl L Rl S e o
e ARGHIES AR N 2013 F 7 H 24 Ho AIEEGTE 6 N HEGWISE RN, KWL

PITF IR ERFLIE .




2 e MR U as 5% i UE SR 5 R < 2018 AR5 1 AR

§4 BEEARSE

4.1 BE2E (RESZKBE/PNA) i

ARG ML ZER | 5L .
= = ERAW | BEAm £ i

TEERE FH L, EHITEARE
fi 26 1% BTG, AR RO R AR
e EHE IR A T2 5 5
2 B 1% 1 [ 5 2% 7 b e 4 B A IR

- 54 K | 20164 1 H i e | AR BE AR
EH&EA| 20 1 AT L 8 2 b
25 30 K B R 4 A [ L 26 1%
W fi % K Mg, s e b4 R
N E T g A& A 30 KEI %
230 e iy A 2,

s

LR “ARHAH” A0 BRI 2 AR 2 =) P € i € (A H AR F01, o,
RGP AR e E R4

2. R “UEFFMLAEEIR” BTSRRI Z A4 3 TR I i i gk
AT A PRI AT

4.2 EEAXR G AL ESEEERTEB LKA

AN, ARSEENEIE (PN RISIENESR R L) I A ik, 74
FUAT (= Ta bR i H H G B2 iR e sk ek e D) AE, AEMSEE A Bhs
DTSR RS P B, AR A A i RS Atk B, RS i B N RSR s oKR 28, e

WERLSMHIHFA AR TN, EeBEid

4.3 AP 5 ETIRH

4.3.1 AP 5 ERIBATENR
WA, AFEDT TR AT AT BRI L5 AP, 15 8RS 5 T
BIRE R PAT CATVAC G EHMBIEED, ™A% 12 ] B EROG 738 28 Sy AT I AN i it

iz R
E/E

=

BT BB R el

AR ERE L&A FIRZ)E .




2 e MR U as 5% i UE SR 5 R < 2018 AR5 1 AR

4.3.2 R HEI ST AT

AT PRI (REAZ S W SIREHE) M (F B R SEEINE) W RE ST
o WA HIN A FAEER R A A R AR H R A58 5 H RS BUD () 510758 5 & il Z S 4
H A 5 1 %15 o

4.4 RE WA EE R KRBT

2018 SE—FF LG BMU R T EFRAT I . 4P 17 1 AW RIR M T)A, 2 7, £
PRI T, NRRATHUA 7 ARG RBGEEL X AT T BRI, SERTH0N 1 KERSIE,
AT LR IR . Zai Tk, S HIRFIR G FRAG T—B MR R . 5 AR IR
IR RO, KRAMBEONIEHE, WIRRZH 2 PERC . BEmss 3 AmBHuisemn, (i
FEM IR = FRIT 1, AR SR T8 7 iisaiiese, Kol mIl—8 M T, R
TV AL, R 2B G IR B . 3 H FNLA7 i s &0 S8, B F R
ST PR D8 P AL A B B AR O IB BE R K, 15 Y b o 45 U R AL 2 R BRI T K

HET(E A FER AT, AR 5 N 5 A A0 e s 0o £ A G BB R 15 P e 2
WkE, T RN RS, ([RGB EA AL, E il RN R R ARl
P, HABRE HATACE b B A —.

RGN, ARSI E R RSN, CREFREIIR SN I 1 sRBUE — A K152
PRI R A . AAA PRIGERFE R A BC B AMEIZ P REL, S RNEAF R BONRCE iRl R AEOR
FRAH A TAIEE R I AT S T AE R BB A N IR RS IERIAR I, B R N BlE R picat -

P2

4.5 REMAE SNSRI
BEREIFR, AL A RMTIEMEIEE 0.9518%, [FHIEE LEILHER K 0. 3140%, FE4HE
W2 0. 6378%; AFE4: B R HidE K 1. 0119%, [FEHLST LR IESER K 0. 3140%, FE4#

RS2 0. 6979%.

4.6 REMARESTHFH ANBBE ST HERE R Y
o



2 e MR U as 5% i UE SR 5 R < 2018 AR5 1 AR

§5 REAEWME

51 MEWRESEEZHEHFM

Fe iH SR () R B REFER R (%)

1 [i] 5 AL 7 $ % 1,051, 955, 134. 91 47. 60
Hr, fiik 1, 047, 955, 134. 91 47. 42
. o 4, 000, 000. 00
R S FFHIESF 0.18

o 789, 321, 343. 99

2 SENIRAE Gk 7 7 35. 72
Horre ST B 12N B B
IR G Rl
AR RIS ot

3 ?E1T¥?TA$ AN 360, 759, 422. 30 16. 32
it

4 | HAphigeE 7,994, 663. 55 0. 36
&t 2,210, 030, 564. 75 100. 00

5.2 & B35 B R AR

P i H SH () RS A EE I L] (%)

1 [R5 BA P 505 [ ) i % 2 51 - 4.78
Hodr: ST ml - -

2 | B R 0]  Fh 5 127, 324, 616. 34 6. 12
Hodr: ST B - -

Vi 0 T P9 05T 5 [l R 5% AR 00 o e < W 7 A BB B SO A B 58 2 Y R B R o e <
THE LA 1 ] B S 4R

5 3% 1E 81 W 1 3% < R BUEE 1 226 & 3R 713 {EL K 20% T i B

FEAAR I A B M7 372 < 5005 IR I P 9% < R B I 57 1L KT 20%.

5.3 HRE&BRASTHFARIIR

5.3.1 EHE FHFRIRIARIEARE MR

i H RE
R IR B AP 3 AR IR 43
7 A BB A AT R AR IR e i 44
75 A BB AT R AR IR e AR 23

% 10 5 17 3




2 e MR U as 5% i UE SR 5 R < 2018 AR5 1 AR

WMEW A B R AR RIRELL 120 RIEL L
AR I P9 A B T T 4 B AL A P T AR IR R R 120 K

5.3.2 IR E AR BT A & FIFRIAR A7 A5

o = FHARR BT B B A | B WIRR G655 e i E
s s HIEL ] (%) HIELB] (%)

1 30 RUAA 60. 10 6.12

Hrb: FIRAFEEIT 397 B B
RIEBHZE i

2 30 R (F)-60 K 20. 11 -

Horp: FIRAIHEIT 397 ) )
RIERBhH 2 45

3 60 K (£)-90 K 4. 28 -

Horp: FIRAIHEIT 397 ) )
RIEBh A 2 A5

4 90 K (%) -120 K 16. 67 -

Horp: FIRAEIHEIT 397 ) )
RIERBhH 2 45

5 120 K (%)-397 K (&) 4.74 -

Hrp: FlRAFEET 397 ) B
RIS HI 2 At

it 105. 90 6. 12

5.4 RN B R A S TIRARFF LT 240 RIFH A

ARG WAL T T2 S R B A &P 3 R A SRR 240 K.

5.5 MEMIREF MM RNGEFREAE

e i il FER A (T i BT E R o)
1 EEdhies - -
2 | JTER - -
3 | &Rz 124, 651, 354. 20 5.99

Horbr: BURME SR 124, 651, 354. 20 5. 99

4 | bz - -
5 | ks R 150, 108, 180. 77 7.22
6 | HIERE - -
7 [F) VA7 773, 195, 599. 94 37.18
8 | HiAth - -
9 | &it 1, 047, 955, 134. 91 50. 39

11 o 17 W




2 e MR U as 5% i UE SR 5 R < 2018 AR5 1 AR

0 Pl A7 Ak 397 RITF B
SRR

e BR, MRGURI SR B R I AR, WU B A B T £ B A R N AE

RICA S o

5.6 R EARIEMERRA 5 2 E B35 LB R/ MR R RT+ 4 B e 3R A 40

= s s - i s DT 7 R B E
e | iz as itz 7R (%) MR A (o) WAl (%)

1 111786862 17 B 44T CD165 1,500,000 | 148,055, 371. 37 7.12
2 | 011800091 | 18 #£H1 SCP0OO1 1,000, 000 | 100, 060, 120. 94 4.81
3 111715252 17 AT CD252 1, 000, 000 98, 701, 133. 69 4.75
4 | 111709453 | 17 JH K47 CD453 800, 000 79, 489, 672. 60 3.82
5 071800001 18 ¥R CP0O01 500, 000 50, 048, 059. 83 2.41
6 170308 17 i3k 08 500, 000 50, 004, 624. 55 2. 40
7 150418 15 fek 18 500, 000 49, 964, 916. 12 2. 40
8 111890480 | 18 i 4R4T CDO13 500, 000 49, 892, 486. 88 2. 40
9 111891360 | 18 Ty 4R4T CDO18 500, 000 49, 800, 973. 36 2. 40
10 | 111809040 | 18 A & 4R4T CD040 500, 000 49, 770, 151. 45 2.39

5.7 ‘BT M 5 WER AL 2 K ZEE T AHE K i =

i H GRS

45 A P i 5 P 4 LR 0. 25 (35) 0. 5%[A] i 3L 0
i P O 0 2 ) o e AL 0. 1301%
5 39 A i 25 B ) S I 0. 0508%
A5 HH P RS AR H e 255 1 48 0 1) 17 P38 0. 0938%

R A S S BE R B XHELIA B 0. 25%1B 5L i B
AR 30 A AR B T T I A < i S B ) A X HELARIB 21 0. 25% .
R 75 30 A TE O 5 B PO 5 XHELIA B 0. 5% 5 5L BB
AT 30 A AR B T T R < I 8 B ) 2 XL ARIB 31 0. 5%,

5.8 & AR LE A RME GE ST = E LA RN R RT 4 B P2 SCREESF R B

|
o . - B YTy
P TR Exak | wE o | anmEch | T i@u (/“) T
1 146126 el 26A1 40, 000. 00 4, 000, 000. 00 0.19

%12 5 k17 W




2 e MR U as 5% i UE SR 5 R < 2018 AR5 1 AR

5.9 REAAIE Mk

5.9.1 E&THN LW

AT R ER BRAEAN, BITHA SR RA IR, F B A i 28 A R 6 H 2
AU, FF5 RSN B A5 37 A 1 FL R A YT PR P P 20 4

ARSI GAN BB IFHE IR A UERFAE 1. 00 JT.

5.9.2 AREESAYR B HRIESFTH, REPARITEABERER LR FE
H, BRERERGHI—FENZINERS. IEFZHIATER. ATIRIESDT:

2018 4 1 A 18 H, LA MRAT B A IR A F AT (RUNRIFR I A BRAT A 7477 )
e b AT B AU IR (BRI RIS R” O A7EUe T voE 1
ONEREE T [2018) 2 5) AUIEEN, WP ACHRAT B ZMAT WA B HUR 3, SRASE RS,
AL IPERAE B 5% 5 B i S R I B N = AT A I AL, AT TR 46, 175 JITT AR T
BEAh, X SHEATIRATIC, 2 BEAT 1 ZERT AT A 1 2 SATAT K Aas T A5 2 5 AR
IR DU R E BN IR . B KA.

REEG IR BT RSR U . ARA RN HFAZ S R a7, DO ER FEAU &
BUTFIAAER — g, AUCEKIAREME. RN BT ARESEFHRIUT KRR, Hit
SFNIBRARAT o AT G TN KIHZ I R 45 % 1R SROBAIE 2 W) ) 5058 TR SR 2

5.9.3 H A B F=FI Ak

5 K e (o)

)
d

1 HARIES 171. 48

PSCIES 5 K -

MCF] R, 7,874, 901. 05

IV TAE 119, 591. 02

b SGK -

TR -

HoAt -

D || |(O WD |~

f=ann 7,994, 663. 55

13 0 17 W




2 e MR U as 5% i UE SR 5 R < 2018 AR5 1 AR

§ 6 JTHAEEMHHES

Hhr: A

A E'E HH KM A FE'w HHU 57 B

i 5 AT S 4 A A A 154, 826, 037. 43 2,071, 796, 582. 69
i 5 H A ) S 45 A B g 3200 53, 442, 327. 74 2,211, 840, 867. 49
i 5 HT A ) S 45 e Ve [B] 473 20 115, 464, 428. 79 2,297, 107, 826. 86
i35 HH B AR TR A B i 92, 803, 936. 38 1, 986, 529, 623. 32

% 14 U0 3L 17 0T




2 ORI HH S B2 T TS UE SR BB R 4 2018 £E5T 1 AR,

$7 ZEEEANCHERRERREEST 5N
AR5 0P A BT P I VS e VA 4 P B e

015 71 17



2 e MR U as 5% i UE SR 5 R < 2018 AR5 1 AR

§ 8 MR HERRNAMMERER

8.1 IREMN BB RFHFAESHBLFIEBIEGEL 20%KEHL

N . WE R A RS
1% s T R e A A R
% R
% Y » S P
%)? Bl G an e ik 2 147 I sz [ . %0 5
5l | B 20% I ] X [E] 113 %01 13 %01 13 %0 ; t
2018 4F 1 A 1 HZE 2018
Ml F1A1H 515,084, 23 | 4,280,454 | 200, 000,00 | 319, 364, 6
o 1|41 3 8H,20184 1 A = o i 0. 00 00,0 | 15-36%
(A . . . .
22H&2H 11 H
2018 4E 1 H 4 H, 2018
2 |1 R ;EEQ 20?8 o 3? _ | 905,324,9| 1400,000,00 | 505,324,9 |, . .
95. 82 0.00 95.82 | <"
31 H
2018 4E 2 H 12 HZ 2018 | 403, 554, 84 | 4, 173, 312 407,728, 1
3 - 19. 61%
w3 H 2T H 6.15 17 58. 32
P2 iR XU

L stk s

PR RAURE ] T R L e U, D TSI S B IR AR L, ARG S i AR W] REAEAE
PRrD SRR 7 i -5 5 & IWIVINGIRS S AT 37 DR e ol v G N =i 2 3 2 L o e sk e e
MU

—HEU R EAUS R, 2 e B AN S AL BEE (BE (0] AT R, AR AT B A e ] R
THREAT I B AR B AT BEAE IR B B B A AR ORI BN, wT RE B LGB ] | S ) S AT e [k 55 4
o

EHANABURGEAR & FAHE SR BNAE, ETREERT RN, EFadEg . 2
Al

2. At E S

BB RS [P B R A A2 S 0 U, e O 0B AT RE 52 2 2 22 A 70 T8k ] B AN e B 7 R
Wiy, T 3 S8 T 3 A SR S e B

% 16 5l k17 W




2 e MR U as 5% i UE SR 5 R < 2018 AR5 1 AR

§9 #AEXMHFER

9.1 H#EXHFHER

Ly AR I B A = S P e ) A B 170 71 7 2 8 B 3 4 B S A S
2+ (& OB H H s 58 i piE s 3 5 S e A F)Ds

3 (=R H H i 52 M piE s 3 B R e 5 Ui W )

4 (a2 TR ERR H H s 52 i IpiE g B B S U0 ;

5 A ENIE T & BRI HAB S

9.2 fFJiHh &
4 AT N RS HEE NI BT 9F B T 45 B3 - www. ftsfund. com.

9.3 & HR
1. BB H IS TERE NS S A8 N SR L ANEFT e 2 b, JF0T 4% T A SR SL 5 B

4.
BRI T A M5 www. ftsfund. com B[ .

ERE = ESTEFRAH
201844 H 21 H

%017 50 k17 W



