2 R i SR [ R I B A RS SRR 4 2013 S5 1 R

EZmAEERE R ARG ERA IR RES
2013 £58 1 =EMRE

20133 31 H

HEFHAN: BEELTMAESEHRERAF
EETEN: FERLYBITROERAF
WEEXEHBE: —O—=#FNA—=-+—=H



B 2 e AR SRS [ R G B S ISR IR AR 2013 4E5 1 R RS

§1 EEHR

BN W F o S IR AR A BB AEE R Bac . R SR
R KB, AT LA A B . RPN 8 M A AN ) R AT

FEFEE AN E AR ERAT B A IR A AR AL & S RE, T 2013 4 4
H 18 HER T A P 5 Habn . SERIAB R AW EENE, RIEE
PN BEATFAEREGCE . R PRI =K.
B PRV AUSEAS F L B 5T S 0 AT IS A B B, (HANR
EHE S — e A A
SRS NS AR B IAKRERIN  FR G K, B H AR Tk
I AT 4 ] S AR 4 A S BB

AR I 55 SRR S U

AEIHE 20134 1 1 HiEg2 3 A 31 Hik.

e

o

§2 EE&FRER

FE G RIFR 5 & S AR IR &

B4 AU 450010

AL oA 450010

S e e (B AT

R aRARH 20114F8 H2H

R IR FE G UL | 464,658,705.601
RFE G FEF AT AL S T3 700, R RIE

——— PG B RN, 5 R B R R < B L
PAR B R P AN F] 72858 7 5 B, 7R R X
RrATHE T, G SREER B 1K R G H
R e 4 TS0 WL 5 R B AT 3 R A SR A )

e Ae Wk AT He G KB IO E o AR R BT, A
Fe B R R B A2 B A 0 3E S A R R R R




B 2 e AR SRS [ R G B S ISR IR AR 2013 4E5 1 R RS

S B 2 S BRI B S . AR T
CArp IR RS i v 3, Saabt i, 204
Fra TR R BRI, RMEGE. Y
WO S i a2 il 2 0 M, L8 DRAESE S PR AT XS
FIERIRTIR T, SRR B SR A S E .
537 e B RN -

AR BB R B B SR, S R
20 D B NRESE 2Rt 3156 N 150 2 B/ D/ (RN R LGS
PR B R AR A5 R ER 25 0 T » AR ST KRB
Pt L] BRI AT B2 T~ BEAT AR (B 7 e B, XAk
A s B I e TR E AT R
BARAL, P LA S S5 e o AR A it
ITBBCE R, B RUE SR WA TR BB sh Ik |
B A E AT AT 3 R 3R X DUANT7 T

i SR A T TS -

W H MRS T, SERAE RO,
HA& R e 1 BN R A WS 11 BT 2wl i
52 BRI A AR A A SR T H 1 R K O i o A
T, FE B 2 F (1 A A At AR P i R
E

Uiz drier iR

ARG AT BMBCR . WBEER. #e
Tk S5 2 T S 3R ) 32 B KR BT IR AT I, 45
EHTRRATIE DL, LRG0 M7 T A R ANE TR 22 1022
S, RECAIYIREE . ficat R h 2 i B A7 A e &
SRR TS, TR TR RS, DRI
BBt -

BGUESE B S -

AN He AR AT BOIEBL BN, A 38 5 06 BGIEFR RIS 4

=

=




B 2 e AR SRS [ R G B S ISR IR AR 2013 4E5 1 R RS

AT IWETT, 45 A BUIEE P i AL e H A B AL (E K
S, VEIRIHEAT IR, FEFEE] N AR SEILORELH
HIFE T, JBRBOVESE I E R -

60% x JR300REIL TR +40% x [ f 4

b G bt s ik MUSE ()

AEEG IR G IS, RGBS XS & T 5 M
DA AT i 45 11 DR M R G, IR RE RS, BT R

fr s SIS R A
BEEEHA [ & =2 TR B P R 7]
REEEEA o AV ARAT A A BR A 7

§3 FEEMFHEIRMESHERIN
3.1 FEUFER
A NRMIT
ESE B Ei=t WEWI0134E1 H1H-20134E3 A31H)

1AW E sl -34,791,561.03
2. A YA 14,960,402.60
3 NP 43 25 < 3 AR 40T R 0.0303
4 SR I & B9 402,554,690.29
5 IR B S AHE 0.866

e 1 EIREEEV SRR A EAE A NN B 5 2 S 1 S IR T (i,
pawi & S LV G £ DR AN A SRS I it G X (A e 71 S

2. A SIS a5 2 S A AR SN L BBt e

HABUIN (AE AT

IME A B aR ) FABRAR OSBRI IR AR, A AR A Cse B s i AR 2

FEAME AL B Bk -

3.2 EEHERN




B 2 e AR SRS [ R G B S ISR IR AR 2013 4E5 1 R RS

3.2.1 ARG HIE SO B E IR KIS R 5t LB v i o 2 B EL R

N45354

| kst o

| B |

FH{E 1 | B o
Bt KK R o Wamx | O-C @-@

KEO | Weas e |

HEED b2

®

@

HFE=1H 3.46% | 1.31% | -0.48% | 0.93% | 3.94% | 0.38%

3.2.2 BEEAFERRES R BUMEM KRB RS Rk L E
W 2 23R 1 HL AR
T TR [ SR [l R R P BB S ROE SRR R A
R B R 5L ST L AL Y ot 22 0 ) S 78 500 B A

(2011 E8 H2 HE 201343 A 31 H)

000 %

-5.00%

-10.00%

-15.00%

20000 %

-25.00%

2011-08-01 2011-11-01 2012-02-01 2012-05-01 2042-05am2-14-01 2013-02-01

| —EsFBERES —EaEt]

e L AESHESEFRERHRN2011FE8 H2 Ho AEETE 6 MHES
JRZE R, RO R BTG R &G R E.

2. WEMRGR, AREENFIHRE LT EREERNLAE. ZEER
oG TR R B I A E 4T

PSR 1 e B 30% —80%:; fiioR . BlSRB LK EE I 2 fovF

5



g

=g b L S [ R B R A RIS R 4 2013 AR5 1 TR

B BT Ho A e TR
F AN I BUR I M T

AT 3%,

S
B VMBI 5%: BUIETI AR & 56 <5 537 4B EL 51

SN 20%—70%. A, IlEaE B HAE—

W TUESF i sl LA w & )f etk

B REAR B A AL i BN 22 A S A

SEHRRHAE AT G LIRLE LB, B AN 10 325 H A BT HE,
CLIERIbRHE . IREERL S A HUE IBR b .

§4 EEARE

4.1 EeZ4H (REEEEPH) N

3. AREEGAIR A W VEE . AN & A TR B LB PR 1 AT IE IR 5 5

ARz |
47 s i 3 B
. W
(CIRAM | BLam
REPRYA, CFA, 1EM4it
i, 2 PR 2
7 e I,
K (T 0 R R R AT A 2 1
e e W I i R A, KISIES:
B IR B VR AT S E 4
1 % ) B, PSS I R
W4 ST, FHHES AR
AR oy g5 | 201182 ' S L TS L
Voot 4 o AT R, UL 2T
S, B R 7 7 200 2 B 0 4 2%
% FEE 3 4 5 B 2% 5 A [
i B 457 55 LB 9

8 1 3 e 2 9 AT
[ 5 5 4 4 T AT R
A TR R .

e REsE DAL AERR R T AR 24 i TN A it 4. IE2R
P S R < R I ) AR PR I A AT




B 2 e AR SRS [ R G B S ISR IR AR 2013 4E5 1 R RS

4.2 BEANRE AR G EENTEB IR U

I, AREEE NSRS (R N RO EIESF 5 i) S
AT SRIEAE S VAR (g 22 T bR [ SRS [l 4 R i e BLR & R R R i e ik &
EEY FIE, REWSHAEN . B ST R W BRI I 507, £ A% 1%
] DR ) it Dk e R N SR KM 2, o 2k & W A A 2t
AT, BEERBH G GH T BIRUE e EFNZE.

4.3 AP 5T WY
4.3.1 A2 G BE AT 10

WEMIN, AFER RIS RATA T SRR 285 A T4
15 ELBG B 55 7 T A R A AT (A28 5 BRI FE Y, A o) B8 SR vt S o
A8 Gy AT R R EE AL

432 SERASHT R LB
AT TR (5048 5 W R R A0 (R R 52 5 3 TR
WA AT . A A TR AR AL 6 2 FURE R L RS 51, 3
AT 10 003 S R 4 S R S% .

4.4 HEE I G IR SRR S T
441 HE P G B SRR S

2013 4 | RIS NG, SRAURA R, BT L b AL o
LA 25, TMT . FRARLLR R AR B it o R A (e KR A 5, T LA €0 3.
7 Bk LA SR B A M A BB B e 7E RS,
TR HE SRR B KSR SR 0 T A0 R B T SR R T4 0
G55 A B IR, (ELAAE 1 5 FE O RONL RN 2 WA AR S0 285 5 05 9 A
T FH: RN, SR MR R 5 TEAR T R Ve 0 T Aok
SR TS, T 28 5By 6 T4 AT BRI, 552 S AR 6
F L AT U S O RR AR oAb, TR S RA TS PEBR B BT T e
LB KT, T 0 M B S A O . A e T s I 2
FF O LM L K EL e, BOR bRt I v R U 0 2

7



B 2 e AR SRS [ R G B S ISR IR AR 2013 4E5 1 R RS

AR T A M S L SR 1 ) 3 2R

4.4.2 RN SR GER

R WK, RESHEFER 0.866 70, AMEIFEIKER 3.46%,
[l Y 5% LB HE G 22 0-0.48%, AR G b 1 LU AR 1 3.94% .

§5

51 MEPREZSH-AHEGHR

BRASME

55 35 SH ) R
L (%)

1 ETEs 8 314,773,363.38 77.10

Hor: EE 314,773,363.38 77.10

2 | EeRE - -

3 [fi] 5 A 7o $ % 82,488,937.00 20.20

Hrr: iz 82,488,937.00 20.20

B SCRRIESR - -

4 | SRATA SR - -

5| EANREERT 4,000,000.00 0.98

Forpre SRR 1 SN IR

LB ) ]

6 | HATHHMGH LTS5 6,193,796.06 1.52

7| HAth TR 816,458.31 0.20

8 | &if 408,272,554.75 100.00

5.2 MEHIRIZIT LD RNEEREAS
b 4 B 1 E

AR

>

>

SerE o

N

el (%)




B 2 e AR SRS [ R G B S ISR IR AR 2013 4E5 1 R RS

A PN SN O 14 - _

B PRINIA 3,714,312.71 0.92

C il 3d 229,595,245.69 57.03

5 VAN AN SRS F _ _
YR LAY

E e N4 20,328,539.26 5.05

F LR A E 4,049,274.88 1.01

G SIEA BRI 13,979,180.00 3.47
A

H ERERIE L e - -

| 5 R BAEAE R _ _
BAR R S5M

J a4 23,832,181.38 5.92

K J5 b 19,274,629.46 4.79

L BT AR 55 Mk 5k - -

M BB FERBA M5 ; _

N IR FREEAN A it _ _
EEL

o JE RS BT A _ _
JR 55k

P HH - -

Q TS T A ; _

R A AR E A AR - _

S 5 - -
a1t 314,773,363.38 78.19

5.3 MERIRIE A SCME & FEE B #E LI R/NHEF T+ 42 B 5 R B 48




B 2 e AR SRS [ R G B S ISR IR AR 2013 4E5 1 R RS

B
P | REAR | REAK | BE (B NRAMECT) | 1HE A
(%)
1 000063 | HXGE 1,926,423 | 21,575,937.60 5.36
2 300128 | HREFM 778,300 | 19,620,943.00 4.87
3 000401 | ZA/KIE 1,477,944 | 18,208,270.08 4.52
4 600837 | MFIEIESF 1,745,058 | 17,642,536.38 4.38
5 300119 | E&SAEW) 767,712 | 16,889,664.00 4.20
6 600276 | fHEH[LEZ4 496,937 | 16,702,052.57 4.15
7 601006 | KZEkEK 1,876,400 | 13,979,180.00 3.47
8 002022 | RBHEAEY 860,073 | 12,720,479.67 3.16
9 002140 | ZRAERHL 415,387 | 12,037,915.26 2.99
10 600585 | WFIEKIE 644,717 | 10,992,424.85 2.73
5.4 WEHIRZHEF M KRR RBEAE
i J 4 BT
Fra fiii 77 i A ARPE (o)

fEEEH (%)
1 I 2K 53 77 . -
2| TR 19,986,000.00 4.96
3| S - -
Hodr: BURME SR - -
4 | lfizE . -
5 A R BT 2 - -
6 A ZE A - -
7| AlEEfR 62,502,937.00 15.53
8 | HAh - -
9 &t 82,488,937.00 20.49

10




B 2 e AR SRS [ R G B S ISR IR AR 2013 4E5 1 R RS

5.5 WMEBIRIL A SCHME 5 B S B 38 HpI KD HER I HT T4 57 B W 4

i 4 B
s B

g | iy f5i g7 44 PR . NRMEGT) | FHEE

Bl (%)
1 113001 | 4T84k 209,630 | 21,348,719.20 5.30
2 110015 | Afb¥fs 179,970 | 20,163,838.80 5.01
3 1001060 | 10547 24560 200,000 | 19,986,000.00 4.96
4 110007 | {IC#:fx 184,550 | 18,879,465.00 4.69
5 110020 | Fg 1L %A 20,150 | 2,110,914.00 0.52

5.6 WG HIRIEA SCME & EE BT #E LI/ BT+ 48 B SCRAES:

BB A

AR AR IR AR R B SCRFIESR

5.7 MEBIRIL 2 SCHME 5 B ST 38 P K/ HER FIHT T4 BGE S5 9 40
ARSI AR IR AR BUIE

5.8 MEWIRAE S BB HIBAEHILER 5 18 O i B

5.8.1 R IR AT GAR B IR B 0 B35 B AN 45 28 W4

N RMMEES BBE T 0.00
fie S e A R 0.00
e SR A 2 Fe i (EAE3h | 0.00

T ARG ARRIFA BRI

5.8.2 AT BRI LB BB

AFE G AT AR

5.9 BEHAAIEME

5.9.1 AEEAMBZIATHAAUETR T, Tohd N AT BRI A 11 SR
P, BAESR g H AT — 4 A ZBNER 2 B 5 P A TTE T AT HITES .




B 2 e AR SRS [ R G B S ISR IR AR 2013 4E5 1 R RS

5.9.2 AFEHGMAT-T AR, WA SR Tl bR e G FE SRR EZ
SRS -
5.9.3 FoAt % T BT H K

FPs R &8 O
1| A RIES 102,610.65
2| BUGIE 5T H -
30| RO R -
4 | RilsR B 702,998.86
5| NI HEEK 10,848.80

6 | HAt K ;

7 R 9 3

8 HoAh -
9 &t 816,458.31

5.9.4 R HIRFFA AL 52 BOYI R] e oo WA 240

AR B
FPs A | BimaR N FHrHEOT)

T E LA (%)

1 113001 th AT i 21,348,719.20 5.30

2 110015 A fi 20,163,838.80 5.01

3 110007 TRV 3 £ 18,879,465.00 4.69
5.9.5 i WK AT+ 44 I 52 rh A7 A6 T 52 PR AR 5L 1) 5
AR G AR R AT 44 R T AN AR TR 52 R AR 100 o
§6 TTBAEEHHES)

=R VAR

AR S A < A7 L 544,924,067.90

A SR < L 4 2,837,046.72

Jle AR A3 4 B[R] 4y 83,102,409.02

12



B 2 T bR SR [ 4R R R G B R S IR R 4 2013 EHT 1 RS

AR T I IR AR B A -

AN 5 HH A IR 3 4 A0 464,658,705.60

§7 FBENXMFEX

71 FEXMAEZR
Lo A RIE S oA = PR [ SR [ i SR 3 P LR 15 AR E S B B 2k
SR SCAE
2+ (' =2 TOMRIE M RN m] 4 RS C B B IR R R R R e A R
3 (R 22 T AR e SRS [ i R C B VR & BR3P S
4. (=2 TOMRIE M SRS m] 4 R TC B VR B TR IR S R R U0 s
5+ EIE S 2 R A ot SO

7.2 FERUHL A
REEEHRANNELELEANMNERIFBR T HESE AW .

www.ftsfund.coms

7.3 BEREFTR
V BEEARESTTNH N BESE N ESTE NME Rt E i, JEnl
12 AR S B
2. BREEESE B AN www. fisfund.com £ 5 .

HEE 2R EHERAF
—O—=#A=+=H

13



