EZRMEEHE IR ERERSMIEFRRES
2017 4E5% 2 FEM G

2017 %6 H 30 H

EEBHAN: EEEZAAESEEERAT
EEFTEN: PRBITROBERAF
WEXHHER: 20174 7H 19 H



22 SO BRI ) R B A TR SR B 2017 RAE 2 R

§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

HGIEE NP ZIRIT IR A IR AR RIEARE S FME, T 2017 F 7 H 18 HEX 7 Ak
T S HRAR . S ERIANB A SR SN, REERNEMMAAEERICE. RS

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

FEG I A SO AR HARR I BBH KUK, 5 7E MR BB Y ST LA 40 B B A
e EE SR

AR I 55 BORER 2

AR 2017 424 H 1 Higx 6 A 30 Hik.

&
N
b=l
H
©
b=l



22 SO BRI ) R B A TR SR B 2017 RAE 2 R

§2 EEF=HMN

A lE s & His A
e AL 002099

A (Y LT
HEAFARMH 2016 4= 8 H 26 H

T IR I A AL A

420, 983, 813. 46 11

% HAR

FEA R S A R T §2 I8 5871
BRI ] 2 R B g, GRS
S UE IR RN B IR AR A A 1

e
N
&
o

() RRBE™ e B s

ARG T “ B B B E S, i
PRt ER /X EGE B i st
KRB AR AR R S RR I ZR G b, A2
SPORIETE P H 0t LU R R RT 32 T BEAT B
T E, WMEGHEPRE. 6FF. e
TR E BT AL, PR A
R RS 5 A i o

() REEEBBT RS

AFE GG BAT O PR BANFF S K B
MIPLIE LA m] o ZEMATAHAL R TE 4 T
BAREST KAEST . AFNABKT A {E KT
SEONTT TN T A F AT VR .

(=) BUFBT RN
AFEGIX WA FRMBEE. WBUER.
B B A PS5 R A T 32 R R 1) 2 B PR AT IR
NBETL, G RATIE DL, RG]
G RIFIZ R AR S, R, e
FH 24 P B R M B A AR 15 B S, AR o
WIS, DRGSR iias .

PO 53 R g S

AT RERNBIETCE UCRAT (1P0) e 22 K3 %8
i) BT A FIEAT, 2R AR NENE, R
f I BER T AR R I O AT, —
“RTIE B EHORIC R, AR R XS T
BT 1) 5 A L PR PR S P U SRS o 0o e e 25 A O
PRAFHIBEER AR I SE PRI B O E W € FF AT
B .

Ak Z e A

VPR 300 35 H0 25 Zk50%+ 1 firt 1B i S dE H i 35
(&) *50%

IS HAC 2 A5 I

AFE G OIRE I G, F B A TOU XU 5 T
/K E T R G T MR e, Tk
ERE G, JE TR e P b e XU YA R
R BB dh A

LN

i 2 e MR S E B IR A A

%3 W $£19 W




22 SO BRI ) R B A TR SR B 2017 RAE 2 R

HEEFLEN S ARAT I A R A F

B A A T RR & His SR A A E & s 1A C
B WAL AL B 002099 002100

i WK N & 7 R 4 I A AU 247,797, 764. 39 43 173, 186, 049. 07 5

ﬁ;
ESN
b=l
H
©
b=l




22 SO BRI ) R B A TR SR B 2017 RAE 2 R

§ 3 EEMFRHRINESHERI

3.1 FEU B
Hhr: ARt
ESt JlEs =N WEM (2017 4H1H — 201746 H30H D
& BiE R A & ¥riG iR C
1. A S e -3,123, 391. 14 -1, 390, 649. 06
2. AHIR)E 5,249, 211. 59 2,596, 084. 57
3. B33 & B JAR 0.0110 0. 0146
4. WIRFEE T HE 254, 835, 304. 90 173, 444, 481. 85
5. WIRESMBUFE 1.0284 1. 0015
T

L ERFEE N SHEAR A BIE R NN EEE 5 3 G & I8 ) (Bilhn, THiseaaE 5 0 I EE[m] 3%
E DRI IR SN L& ¥ i -3 9 TP 1E (e

2. A CseI s fa sk AR . BBl . HfbiloN CRE 2 sepimEAeshiieat) frkRHH
R HIARE  AIRE A Sl as in_EA 2 e E ALz it .

3. ARHE 2017 5 6 H 10 HARAMKIM R A, AFgT 6 /3 12 HER S0 B (E T AL SN/ L
VS s SN RS+ OV =1 L DA NS SV = R TR AL o TN

3.2 & FERI

3.2.1 AR EYESHBUHEE KR RIFE RS iR 2 1 R

& HTE R A
- IR | KR | WARHEIE | LG R I B B
MR x| mmzo | mraxe | sxpeze | O 9 | @79@
S =/

jiit#)% 1.52% 0.17% 2.05% 0. 34% -0. 53% -0.17%

& S RS C
N EEIE | B EER | WA | WA Rk B B

et 20 | mEze | slexe | axmeze | OO | @70
S =/

jiit#)% 1.47% 0.17% 2.05% 0. 34% -0. 58% -0.17%

=




g

=2 E ARIETAE T ) R IC BLIR & BRI £ B JE < 2017 458 2 ZR TR

3.2.2 HES A FAEMPRE S RTHMER KE2Z) L5 RS B #E e &

AR F i HER
YRS OV SR IR 5 T 3 el 9 1 7 o 7 30 L

3.52%

2.93% A

2.34% A

1.76% -

117% 4

0.59% 4

0.00% 4

-0.59% 4

-117%

-1.76%

-2.34% A

PO17-02-0F b
PAT222 A b
a1 0 [ S R S S S
2017032 b=
20170423 { b

2017-05.08 { i

HOAT-OEZTA b

R I | s PO RS S
2017-06-22

e T T 1= T | S R A
e L T T L N SR S

e T =T D T | S S i

R T T e R S

2016-08-26 -
sotgootodfl b

W
[=}
+
Q
e
[
o
o
Y

|
o=

Rk £

4
-

LU b

=

GRIREE

Ee3

i — A ol gt Lh A R SE Tl i

&
(o2}
b=l
H
©
b=l



S e MR ) RS I B RS RIS SR R B 2017 AR5 2 PR

CELBHk 00 300 3 VPR 1 32 R Al 48 b A bl 2 32 (9 B sk 455 LG B

R e e B s e A A S e

SPOORS S O O O O N O O O T
SPVPRY R R T LI R O O S O O O O
1.76% A
1.17% |
0.59% -
0.00% A
-0.58% -

-117%

-1.76%

-2.34% A

20170207 A b

AT0222 A b LT T
T n T = S . A

B I 1 1 T [ A R SR S =

AT A bbb L T
sotro4zall o

2017-0508 { -l

DA T-QEOT A b mmm oo

2017-06-22

1 L e e X .
AR AR R T s S——

20181124 b

201G-12-09 -7

2016-12-24 1 f----- —

O1T-01-08 { b= e 58

[ u s T T S . A

o
=
=]
—_
=]
—
]
3]

[l [ 01 = LT AL L A

2016-08-26 -
sotgootodfl b

[— o BRI e — ol R e 3 T o
e ARIEEGIIEE S AR 2016 £ 8 H 26 Ho AR E IR O 5 MU O E4R & R R 2
CERANE . AFEEIE 6 N HECHLRN, BIHHE LT ERETRLAE.

&
-
b=l
H
©
b=l



22 SO BRI ) R B A TR SR B 2017 RAE 2 R

4.1 EG4E (REGEE/PNA) i

§4 BEARSE

A M TR | A i}

o A Camaw | meERm | ER Vi
A Al A7l
g e At
:%ifﬁ RIELE, LA
ISR ks, FHAER AT
wn Yoyt it I i
P S G 047 R4 B
ooy BRI
L 5 344 1708 49 2
e 58 5 1 00 5 3
o g | 201645 8 S OTIRNI. % AR

s | 0 - L | AR O
o A LA AL
W (i B, EE iR a2
e %\ ai%ﬁﬂfz#‘/ﬁé\%
e G, BB A
e I 5
o FMAR A W Hil
ool B 498 A R
o R I e s T,
LG
W H B e N
W 25 T SRETL, AR
. EE AT IR 24 7 [ W 25 4
5+ s AT R B B
fizr 3. LR, I E
w7 % B 22 i b 4 A R A6 7
R 4 I 3% 4 ) R
& EEH 25 /N 2L e i 2 2K 7

e | I E | 201658 ) o | WHPSI L. Wk
4. WE | A 26 H 75 915K AT T 2% 5

o E R
aHg. [
ER R

R,

HEEHARAAHEE H
Hfcaa b mAke. EEEE
MR E EH EETHLA
BEHEe. HEiEKiREs
B HE B ER G
& RSB R A A
& WnE R e, HE
ZERTEEAEE HE

#

=




22 SO BRI ) R B A TR SR B 2017 RAE 2 R

& M HEE Hai 30 KI5 4 11
H#&EH & EesH,
30 K B
fit 77 2 &
m 3 & 2
H
= 4 b Aphiesed, BEITRY4Eh
R A 2t ARR R AT
e BHE W AT A | 7R A R
oL s R . FERATETT T AF
HHRE. H FEOH A, it a s A
'O K VEA FM TR o d iy ARER
TRE IS PR 4 AT R A FJ T
E = B T N S S Ak
A 8 A& % | 2016 FF 9 _ 10 4 EMARARREEH, #
& HEH | H30H AR R E =
W a5 R A oM & A R A A E
e HE e R A e EE
s 1R FHUBIRG S BBy
HRE K KIRGHE . HEHNER
B ] He . EE IR A%
af fit fii 77 & EEHE R E e K&
A Pl & fEL 38 4 it ot 77 2k 4 1)
S5 REea,

tEEE

Lo Rrp “ARHRH ) A0 “BAEH I 2R 2~ =] D e i € AR H IATARES H3Y, Horb,
R “ERH” e ERAENH

2. Rep “UEFFMOLAEIR” BT SARHE N Z A R T NF I A T sk IESR . BUBTAEAR O Sl
A A PRI AT

4.2 BEAXR G AL E B EEMTEB LR

WA, ARSEENEIE (PN RITENESF SR 08D I A Gk, ¥4
AT e 2 o bk B s 0 R B IR A RUE R R RS A ) ME, AEMSEM. )
RS TR SN E BRANIE P B B0, A T M P2 XURS: (Y Bk b, Dk <t B A7 N SR R M 2k
AR TR S M AEA NFEE AT N BB A SR &0 RIER. EIHUE e S FRNLE.

4.3 AP 5T

ﬁ;
(o]
b=l
H
©
b=l



22 SO BRI ) R B A TR SR B 2017 RAE 2 R

4.3.1 A VPR G HIERIPIT B
s, A TR RATA T BRSO, &5 AT (5 BRI
BIRET ST (A PR HAIRE) s 1 B 2 R0 S5 58 S AT Pl A i

4.3.2 R EIRHT AT

AT PRI (RER S W SIREHE) M (F BRI HEEINE) W RE L SHAT
o WA HIN A FAEER R A A R AR H R A58 5 H RS BUD (510758 5 & il Z S 4
H R AZ & 1 5% o

4.4 REMAZE SR T RS IES T

TEFREWES MBLE, IR 300 $EH LK 6. 1%, LIEZRTE N ER 0. 93%, DUSKAL A
FONARE MDA AEE N2 4. 68%. WX T AU E I U S, HEmh AT 3R
MRS I T 2 AT TN, ot R ARG, e m B B R . This —
F=E I B S VE R R R G BRI M BT G I AR K, S5 VE AT R AN R AR b
17 T3 32 B R EATAT A ™ B, 2= H KR R 5

THEARR G RCE DGR N T, SR E DR RIFK AT GO ERCE. Ae
FEA B PR s S S U

4.5 |EHNES LSRN

HWE 6 H 30 H, AMe A RMEFEN 1. 0284 76, ARG MIHHIHE 3K 1.52%, Rk
Gt ik 2. 06%, ARG HIHDILGEEAE 0. 53 N AL RS C BMHBUFESN 1. 0015 )T, &
A WA ik 1. 47%, RIS Bk 2. 05%, A& HANLSIENE 0. 58 N . A
By PGSR AR, SHE IR, AT I B R T R S, RS

PR E R

4.6 | EYINEETFH AFEE ST HETE N
o

#
S
b=l
H
©
p=i



22 SO BRI ) R B A TR SR B 2017 RAE 2 R

§5 BEAGWE

5.1 EMRESH = HEHMR

a5 B gE| &% o) A M T (%)
1| st 122, 380, 958. 20 28. 53
Hrp RS 122, 380, 958. 20 28.53
2 | HEeRT - -
li] 5 WA 7 FE % 128, 320, 486. 20 29.91
Hrp: fiigz 128, 320, 486. 20 29.91
APRES &SRl - _
4 | & EE - -
S RbATAE R - -
6 | ENRELFT 157, 000, 000. 00 36. 60
Fodr: KW ma ) EGR B B
&Rl
WATER MG F 8T S AT 17, 658, 201. 60 4.12
HoAh g5 3,641, 970. 13 0. 85
At 429,001, 616. 13 100. 00

T AR SR I BB AL 5 WL BRI

5.2 |EHRZIT A ROBEREAE

5.2.1 MEHRIZTIL A RPFABRERRAS

G AT M5 ARME o) o B 4 B = 1R B A (%)
A | RS MR B 1,021, 893. 24 0.24
B | Rk 1,981, 284. 16 0. 46
C | gk 43,273,103. 11 10. 10
D HLTL #8477 B oK A = A 5. 650, 835. 96 L 39

R
E | @3l _ _
Foo| iR MEE 13, 034, 878. 25 3. 04
G | Zdisfi. g AHRELL 2, 506, 093. 00 0.59
H | fEEAEDOL - -

= Yy = ;
: Eﬁ%ﬁauﬁMﬁF%MaE\EUkHB%% 4, 248, 458. 62 0.99
T | &Rl 32, 208, 075. 58 7.52
K| stk 6,799, 274. 28 1. 59
L | FSEAIR 55 5l 3, 744, 000. 00 0. 87
M| B AR AR Sk 2, 306, 950. 00 0. 54
N[ KRS PREERT A i B 4, 595, 250. 00 1. 07
0 | BRMRS. BEFHA RS - -

11 7 19 B



22 SO BRI ) R B A TR SR B 2017 RAE 2 R

P | #HE - -
Q | DA TAE - -
R | b RERER R 1,010, 862. 00 0. 24
S | %# - -
it 122, 380, 958. 20 28. 58
5.2.2 MEMARFAT A RPBRERERERTHS
A G AR IR I HE R A S WL T R
5.3 i IR A SOHVE 2 S P 1 E IR/ AR+ 4 B S A
e
e | mEm WEAR | ME D | ARHHE GO gﬁﬁ’j {f‘
1 002450 RT3 279, 200 6, 287, 584. 00 1.47
2 601988 Hh [E AT 1, 650, 655 6, 107, 423. 50 1.43
3 000063 HOGE T 223, 700 5, 310, 638. 00 1.24
4 600030 S IES: 307, 400 5,231, 948. 00 1.22
5 601601 Hh [ R PR 139, 900 4,738, 413.00 1. 11
6 601288 L ARAT 1, 261, 809 4,441, 567. 68 1. 04
7 600637 5 HER 195, 700 4, 240, 819. 00 0. 99
8 002029 + It R 429, 399 4,109, 348. 43 0. 96
9 600011 HEREE PR 528, 994 3, 882, 815. 96 0.91
10 000100 TCL 4 H] 1,116, 700 3, 830, 281. 00 0. 89

52

A WEFIRES S MR RRAS

77 il

5
Jin

KReE Go

R 77

G THHE ] (%)

1
2 | RITE
3| b

69, 071, 000. 00

16. 13

Hrp: BURTEERLGR

69, 071, 000. 00

16. 13

b i

59, 249, 486. 20

13.83

A Ib A IR B 5

TSR

R (R S

[F Mk A7 5

Hit

10 | &1t

128, 320, 486. 20

29. 96

b
~

b=l
H
©
p=i




Pﬂut}

=2 E ARIETAE T ) R IC BLIR & BRI £ B JE < 2017 458 2 ZR TR

5.5 MEWARIE A RME S 2 E T = 1E IR/ NP R BT LA B R B 40

s - e - i 3 S B
Frs (e XANE i | HE G KRPNE GO i
LBl (%)
1 150417 | 15 &K 17 200,000 | 20, 002, 000. 00 4. 67
2 170210 | 17 EJF 10 200,000 | 19, 750, 000. 00 4.61
3 170405 | 17 & 05 200,000 | 19, 300, 000. 00 4.51
4 112254 | 154 01 151,200 | 15, 304, 464. 00 3.57
5 136211 | 1617 01 149,980 | 14, 831, 522. 20 3.46

5.6 R H MR A RMHE 5 E ST 3E EB RN HEF R BT 48 B SCRRES 3 B
44
ARSI AR AR I B ST L TR

5.7 MEHIRIZ A SE o 2 S 7138 LI /D HEFF IR 44 Bt R4 3 A
RIEREEER, AREARHTTER.

5.8 1R & MR A RPE 5 E ST 13E BN T R LA BUES B B 48
AFE AR IR ARFFABGIE

5.9 MEYKRFE S BB BRI S 1B O A
AR B G AR AR R R IR AR 301 51

5.10 R EHRAZ SR E N E RSB
AT G AR AR AR S A T

5.11 B HEAAWE MHE

5.11. 1 AEESAMIRHE NI+ IERF, MEPARIT I EERER I IRFE
K, BRERGRE] DT —FARINER S IR BHTATTESR. AT RESRW
T

LA SR R A IR AR (CBUREIRR “HLdAaS") T 2016 48 7 7 29 HIRME Bk
FEB I RS h EE I B E R AW E R (UNERR “WHGERR” D AR E
BR o

m

13 7 19 W




22 SO BRI ) R B A TR SR B 2017 RAE 2 R

WHEE R RAE DI A R B, BEWIRHECA IR A R (BURIRR “ SRR 59l eSS
R AR G R IR L A R A ®] (BUT IR BHOGEE) RN S5 T7 AR E R A R &R .
LIRS TR, SRR A B L A L A 3 R TT, Tl AL 3R oR S 4
T 5 & MRHE IR R

WIACIE NS R R P A A5 SR I 45 M I VE T 2015 4F 11 A 30 H B gLt A= 2542 H i, glid
AT 2015 4 12 H 8 HIAEEH AT (BEIUEY). SAMPUEER 2015 A4 B & 5 I 55 5
WATHE B HEARF: 2016 47 14 H (TS BIAEEMAE) TR T HEE S LRI
IR, 5HEIRRF

WIAEUE R R U AR S S AB IE A 5 R R 35 . 2016 4F 3 F 25 H, glidi A2 o
TEIUVRHR R B R 2, o b B CL AN RS2 bRk 1 5 SR T  [AAAAE R 22 5%, (HELH] 2016 4 4
H 26 H (2015 IR —H), A WENSHEBIEAS.

ITNERT (EMARE BHREEHEINE % B —%&ME. %8 (Eha
A R INE) R IUARIIRE, WIAGIE I Rt L A 25 R E S L0 bR 1) 4 e

Ul A TR, K RAL I AGE N B 2R, B, DIseit s IVa a1 R R iR
BT BESUB DU AR K S EHGHAGIENE R, B AR N R A ARG . i AR
BRAER, WEMEZAE A RS DR, NS5 BT A RN EEE R E S, ™
R R RA AR R, B, IR, HET. e R EAT (SRR L5

ARFELNS 16 Plith 03 PIRLFT VLI : AN R B AR 7 w7, I BRI
RN EEed- ZUE ) SIS EEN e DT AP e NN 1) A T

5.11. 2 ZEERHWH T HREH, BAERETBUESSRMNEZERREEZS
KIS

5.11.3 HARE =R

ik ik &H Go)

1 HARIES 166, 947. 85

I IRGIE B S 362, 649. 51

IS A -

MR R, 3, 042, 320. 77

JSZHAC FR R 70, 052. 00

b NG -

e -

o|l~N|o|lo|r|w|o|—

FoAt -

#
N
b=l
H
©
p=i



22 SO BRI ) R B A TR SR B 2017 RAE 2 R

9 [t | 3,641, 970. 13

5.11.4 REWIKRFFA KL TR B H I T Fe i s I 40
ARG AHR A WIAR AR b T F IRy T 5 5%

5.11.5 M EWARAT+ 42 BE P AT IEZ R IE OB

MBS | AT

5 Ji ZE AR Ji ZE AL FR PIARE | FEER | s SRR G U
(7o) %1 (%)

1 000100 TCL #H | 3,830, 281.00 0. 89 ORI

b
o
=
P
©
=it



22 SO BRI ) R B A TR SR B 2017 RAE 2 R

§ 6 THAZESHHES

Hhr: A
T H & Bid 1R A A & #rid 1A C

i 5 AT A A A 548, 242, 093. 53 203, 464, 915. 74
i 5 A ) 2 4 A FR 0 10, 069. 79 76, 373. 81
U3 - R B HA 1) J5k 45 S U [R] 473 01 300, 454, 398. 93 30, 355, 240. 48
A5 SR L SR 22 B 80 (4 ik - -
BLL-"IHA)

i 5 AR IS A A 247,797, 764. 39 173, 186, 049. 07

#
&
b=l
H
©
p=i



22 SO BRI ) R B A TR SR B 2017 RAE 2 R

$7 ZEEEANBHEARERREEZESENR

71 REBEANFH AR S HHRNFI
AN I ARAT < BN S A 5 e B A A ] B R 22 e R DL

7.2 ZEEHENZRHEARERRAR S 57 WA
AR I ARAT < BN S A 5 e B A A ) B R 22 R R DL

17 T 4t 19

=



22 SO BRI ) R B A TR SR B 2017 RAE 2 R

§ 8 MR RE SR AMMERER
8.1 REMN E—RRFFAES OB AR BIEET 20%KFH

5 W A B S AR LR 5 IR FFA S
. FE S
o B i
SR | kBl iZE )| 14| ¢ =] o T Py
M e | st oo e A e TR "
AR ] [X Al
[
2017 4F 4
H1H=%
Bty | 1 2017 4 6 152, 129, 817. 44 - - 152,129, 817.44 | 36.14%
H30H
2017 4F 4
H1H=%
2 547, 063, 874. 46 ~ | 300, 000, 000. 00 | 247, 063, 874. 46 | 58. 69%
2017 4F 6
H30H
7 iR XU

L. sl X

PR KL [ T RE A 3 S IR, N T SEBiE & P Rl AR, 34 St e ]
BEAFAE IE LI DI TP S EE & OB, KR AR AR 4, ™
AR BT R .

— B AR BRI, 2 E AN AT B3 1B R B e, SR AT T
BE [e1] BT AT V08 7= AR T AT e A 0 4 W P 1 R AR BB R sy, AT g HH B BB BE [ . i 340 2 <) 0
[ S T o

EH NG PURIEA R & A FIAMBE U B E, 5T E AR, 815 o 24 .
PE ]

2. At E A

P58 AT [ BT RF A 1038 G U BT S 2 4 0 04 (1 T 6 52 1) B 2 R e [ 9 U Nk 4 7%
FERIRZ I, AT BT DR R I 2 )

#
3
b=l
H
©
p=i




22 SO BRI ) R B A TR SR B 2017 RAE 2 R

§9 #AEXMHFEZR

9.1 FEXHFHEHZ
1 A R 2 v S =2 v Ak BT ) R T B VR A IR I3 4 8 4 B ST 1) S A
CE Z e AR EEHE ) RS B S AR R R SRS S H)
3v (E W ARENEHNE ) RS E R A BOE AR R S S )
Ca Z e AR BT ) RSN B R S AR R R SR E )
5.t EE I SR 1 HoAh S

i

[\\)
v

S
7/

9.2 TFJiHh &
4 AT N RS HEE NI T 9F B T 5 B M3 . www. ftsfund. com.

9.3 X
Ly BER B LRGP M 2 S B N B G4 N BT S 3 8 B, 6T 1A 3 S AL B
.
B 4 F A3 www. £tsfund. com 2P,

ERE 2 ESETEARAH
20174E£7H 19H

#
©
b=l
H
©
p=i



