B2 PRI R A LR AL SV 4 2013 4650 3 BEE

EZmAERBEARRERERSHIESFRRES
2013 558 3 FHE MG

201349 A 30 H

EE&EEAN: AREZAAESETHARAA
EEFEEN: FERVBITROERAF
WEZXHAHE: —O—=&#t+H=1+=H



22 e R E AR RS R E B S U IR AR 2013 4E5R 3 SRR

§1 HEWRR

HeEHNNHEF S LEFRIEAIR S PG A AR BBOCE . 3R IER
RECE KR, TIPS A PR AN SE R AR N ) BT ST

B EFUE NP E AN RAT B A IR A FIARIE AL & S RIPUE, T 2013 4 10
H18 HE 7 AR S T 5 fabr . ERIAR R HEIEFAS, RIEE

AL

e

o

//'—éi:
Ry
UEEE e fA

Bl

ATFAEREBGLHE, 1R FVEPRIR Bl AR -
BN LSS - B R0UR ST SR BEAIZ Y2k e B0, (EAMR

M SO ARRIARRRIL . BB R, F5TH AR BT R

HI AT () S A JE 4 ) FE S 1 B 15
AR A 55 TR 1
AHEIE 201347 H 1 Hiig® 9 H 30 Hik.

§2 EE&EHBNR

FE G RIFR & £ AR &

B4 AU 000065

AL oA 000065

S e e (B AT

BeeA R AR H 201345 H7H

et IR Ik 4 301, 126, 891. 5143}
A G T T RO AT 7 I R R R ) 2 P R R

——— SRS, FF I IR N2 P AR 1T 343 AL 2 ke i A
B BRFE A, FIN & BRI A K, f14 3R
52 e (R 4% 4 o
(—) BE AL & R

e Ae ARIEEG T B R MBI E R, sl

W2 GE . BEXBOR. IEZF s ih . KRB A




22 e R E AR RS R E B S U IR AR 2013 4E5R 3 SRR

S 2 ARFALE 58 DR 3R (R 4365 20 T, LR TR ST RSB 7 BBt b
BRI AT 52 N REAT AR (B 7 e B, Xk A
st iR R Rl TR B AT IR A
e, PR LA S ST o ARk AR AT BE
Mo BN, HREEEMATERL BXBOEE. et
ANV B A AR I R R X AT TH

(=) BB R

AR G P ORIE RBBE AR RUR NI T« BRI L
AP R R S5 e L L 28 WA BE A R AN B Z A
Rl sEg . BRI ESE 2 A A EEHEAT 12300
(=) Bz st s

AR GBI AT BMBCR . WBEGR. #e
TS5 R T 3R ) 32 B R BT IR AT I, 45
TR RATIE DL, ZRG 0 M7 T A R ANE TR 22 122
S, RECAIYIREE . ficat R h 2 i B A7 A e E
SRR TS, TR TR RS, DRI
BBt -

CPUD e I B2 35 5% Seings

AR AR AT AR I BT BT I, REAR Al XU B it

W, AEMORE N TEEH W, RTREL . L5
BRI BT A 20, RS T I A B T i is AT 3
FRIBIEFE » 45 5 IR S B A S A 2 3SR HL A R A A
K, HPBE BT UL, 2 Sk ma Sk B AR
{5 A REAT B I IR (EHRAE

(1) BUIER 5 g

A 4 3 BGIE AR FRIE SR 2 A T (1 0F 72, SR 377
IINIIBGIE E A SRS B A A% KT, 1 92k
BB BUIE R 3 2R -

N&SE R g8 60% X YAR300 FEEUNEEZER + 40% X o E A

3




22 e R E AR RS R E B S U IR AR 2013 4E5R 3 SRR

R R ()

ARG A, LU e S KU KT T i

AR AL 2 S, TR Rl Ee, BT
vy PR A 2t R A 18 < i Al

HeEHA Rl v =2 ORI A PR )

HETEAN Hh LA M AR AT i A AT BR 23 )

§3 EEWMFHEIIMESIFERIN

3.1 EEMEER

A ARt

ESE B Ei=t WEWI0134E7H 1 H-20134E9 A30H)
LA SIS 2 5,787,559.23
2 AR -691,328.04
3 IIAT 1) J6k 4 A A AR -0.0017
4RI T 1E 294,092,421.97
5 R F S An Bl E 0.977

T 1 BRI SHRIS A EERE NN 5 e 1S I (B, JF
JRCE I < 1) FR W [ B 55D, 1 N B i S B iL 2 7K 7 AR P A1 0y

2. AW OBt RS AR RN . R AN (NS A i fE
AR ) FHERAR IS B R AL AR 9 A s B e n BT 22 se i
EAZ A A

3.2 EEHERN
3.2.1 ARG HIE SO B E IR KIS R 57 LB v i o 2 B EL R

| vENE | ki | kgitt
1 1Y o o
B B KRbr | B | B3 | O-G @-@
KEO | N N
HEQ | ImE | IamE




22 e R E AR RS R E B S U IR AR 2013 4E5R 3 SRR

©® | bnifEzE
@
g Ek=AH -1.41%% | 0.80% | 4.37% | 0.86% | -5.78%% | -0.06%

3.2.2 BEEAFERRES R BUMEM KRB RS Rk L E
W 2 23R 1 HL AR
S SRR AR R R B R IC B IR & AR BB Ak &
KT B B R 5L G L AL W ot 22 0 ) S8 500 B A

(20135 H7HZE 201349 H 30 HD

.00 % -

2.00% -

0.00% =

-2.00% -

-4.00%
-6.00% | A I -5

|
.3.00% | i, A BN

2013-05-06 2013-06-06 2013-07-06 2013-08-06 2013-09-06

|—EssslEs — Eat|

e AEGHEEEFRERH N 201345 77 H. BERGPHRAEESEFE
RO —4F. %G EFENE, REEHANGSHEEGRERZHE 6 M
WA & IR B & IR SR & G RN 2, BT BEEGRAEM HiEg A
W6 N H, RERE H A G AL T 2.

$4 EEARE

4.1 EeZ4H (REEEEPH) N



22 e R E AR RS R E B S U IR AR 2013 4E5R 3 SRR

fAstemtesm |
w4 | s I ﬁﬁéﬂ _
(EIRA | B E
[
ﬁﬁ; Bk, FHBAEMBA.
- E LS H 5,
e %ﬂﬁ#%ﬁﬁ,iﬁfﬁ%
g B I A TR A ) A
. s, EEHERHRIIA
i FUATALIRC 5, R A 24 A
- AT WA AR
AR AR e 2013-5-7 - 94 KW FC A B SR TR R R
Al S AT [ 98 2 T 0
o SRS AITE, DL
= B2 RO G AT
ZE [ 30045 HUH 3 0
o 5% 1 8 A
o fe R I A O 4 T B 4
FHo i,
25

4.2 BEANREG AR SR TE BRI U
AN, ARG AR (e N RS ERESR 55 ) K&
AT RIEAE S VAR (g 22 T bR g BXah RS e BLR & AR R R e ik &

L

SR FIE, REWSHEN . SRR ST R W BRI 2 e 507, £ A% 1%
] DR ) it Dk R A N SR KM 2, TR 2k e 5 A A 2t
AT, BEERBH G GH R BIRUE e EFNZE.

4.3 AR5 E LA
4.3.1 VA G FE I PRAT T

AN, A FEERT TR KA

SR BRSNS 5 AP

/A.\
GRS IR RS PAT (O PAE D BRI, R A% [ ] P RO




22 e R E AR RS R E B S U IR AR 2013 4E5R 3 SRR

A2 Gy AT P AT E 4L
4.3.2 FHEZHATRNE I ]

WA PRSI (AL o AR S IR ) AN (R H SR A8 5 i B MR X
StH A AT AR o I I A A AFAE R B A S 2 8] A TR H A AE B HssE
B HIA A Gy B I IZAE SR 2 H BRSSE ) 5% 5 DL .

4.4 REHINESHHRE RV SEI A
4.4, 1 5 P9 G 1 B SRR S AE 3 BT

2013 =L, HAMIESRTIHE NI T BRI . =ZFEIE 300
FREL LR T 9.5%. =FFfE, WEMEUKRE, ENEFEIRES T _FLEHE
Ja, BB R, PMT (RGN TEH0 TFhEL, SurE i
HH T TH 9% B2 B S TR SIS A S E IR, HIH 2R L& I
A BRI S BB b, BRI asRk B =, Toil s =48 ik 2 4
B, ARORRE AP ASTA, BN AREREE T LRk, I HA SR,
171} il 2 B S P B T H ANIRAN K, BB R AT SRV B B SO o 3 HE 5 T
SRR TN, BB K. Wit b, “ESRT 1S,
B TE R IR, RATRIFNSE 5 B i) (R R Z 52 B IEROIRAS . HSR SR
HEFFRENEBR PPIRE . SUFIARAL B IR FI AR B K A e 1, 3194t
FENNER A, SR EARE, TR “ o 5 SRR, B
SR L T I, AR FELLEES, FRERm AR, SR EE — R

ZZRRE, ARBE G AR IR ERIHI B M R, DDA E TR AR
AR R 24 B 5 1 < S LG B AR B
4.4.2 RGN EE ISR

B 201349 H 30 H, AEESREAE N 0. 977 J6, AR HHGEHE T
PR 1 41% , [P GEAE ik 4. 37%, & ek SiERE 5. 78%. M T AZESAT AL
BRZ QARG EE SR, & =R Sbr ik () 32 2R A .



22 e R E AR RS R E B S U IR AR 2013 4E5R 3 SRR

§5

51 |EPREZSH-HEGHR

BRASGME

B i 4 B
5 i H EH )
sl (%)
1 ETE 4y 240,188,427.27 81.05
Hr: S 240,188,427.27 81.05
2 [fi] 5 A 7o $ % 20,724,296.40 6.99
Hrr: iz 20,724.,296.40 6.99
B SCRRIESR - -
3| SRATA TR ; ]
4 | EANRE LR 10,000,000.00 3.37
Forre SR = R ) 36 N %
o ' )
5| AT MGE &I & AT 19,648,293.80 6.63
6 | HAth % TE 5,793,744.93 1.96
7 &t 296,354,762.40 100.00
5.2 MEPIRZITLDRNBEREAS

- B i 4 B

R 3| ARME GO

sl (%)
A VI 7 NN G- X |2 - -
B KA ; ]
C il 3 M. 176,918,794.49 60.16
5 . #T1. RE oK ] ]
A L R

E jeissin4 8,766,860.16 2.98




22 e R E AR RS R E B S U IR AR 2013 4E5R 3 SRR

F b Fn =N - -

G REBIS K AT IREL _ _
|4

H ERERIE L e - -

| MR TEAGER _ _
SN E A4

J SR 43,073,201.36 14.65

K J55 b 11,429,571.26 3.89

L BT AR 55 ik 5k - i

M BB FERBA M5 ; _

N IKF BREEAN A Lkt _ _
EE

o JE RS BRI AL _ _
55k

P HH - -

Q PAFI 2 TAE - -

R AL ARE AR R - -

S Za - -
it 240,188,427.27 81.67

5.3 MERIRIL A SCME & FEE B #E LI RN BT+ 42 B 5 R B 48

i g B
g | B | RS | R JBD NRMECT) | EHELS]
(%)
1 000858 | H i W 1,449,947 |  26,099,046.00 8.87
2 000568 | JHIMEE 1,231,823 | 25,991,465.30 8.84
3 002304 | FER A 449,766 | 19,524,342.06 6.64




22 e R E AR RS R E B S U IR AR 2013 4E5R 3 SRR

4 600104 | FiR&EH] 1,200,000 | 16,236,000.00 5.52
5 002037 | ABKKE 1,203,455 | 14,068,388.95 4.78
6 601166 | MbHAT 1,206,700 | 13,478,839.00 4.58
7 601318 | FE% 300,000 | 10,710,000.00 3.64
8 002563 | ARt 420,781 | 10,658,382.73 3.62
9 000157 | FHERER} 1,850,000 | 10,434,000.00 3.55
10 600016 | AT 999,952 |  9,559,541.12 3.25
5.4 WEHIRZHEF M RBRHEARBEAE
i J 4 BT
Fre fiii 75 i A ARPE (o)
fEEEH (%)

1 I 2K 53 77 - -
2| BT ER - -
3| i - -

Hodr: BURME SR - -
4 | Mg 20,724,296.40 7.05
5 Al R Bt 55 - -
6 A SRS - -
7| ATEEfR - -
8 | HAh - -
9 &t 20,724,296.40 7.05

5.5 MEBIRIL A SCMME 5 BE B 38 HpI KD HER FIHT T4 557 B B 4

y 5 4t

R | R %2 H ij ARIMEGE) | P
5 (%)

1 122088 1145 25t 54,910 | 5,493,196.40 1.87

10




22 e R E AR RS R E B S U IR AR 2013 4E5R 3 SRR

2 111047 | 08K %15 49,102 | 5,204,812.00 1.77
3 122086 | 111EZAH 50,000 | 5,075,000.00 1.73
4 112142 | 12k&#R 15 39,680 | 3,932,288.00 1.34
5 122033 | 09'% /it 10,000 | 1,019,000.00 0.35

5.6 WG HIRIEA SCME & EE B #E IR/ BT+ 48 B SCRAE S

BB A

NI AR IR AR R B SCRFIESR

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

5.8 MEMRAZEE TR KIBIEIITLR 5 18 0 i B

5.8.1 R HIRAHE & BB AR 1 B2 30 o AN45 28 B 4

A5 R FOgE G| &4ME | AR ER | XU
=) (7o) Z)(Jt)
IF1310 IF1310 ~50 -36, 126, 00 | -39, 600. 00 | B 5 &
0. 00 £l

AN SN EZ B EFAT(OT) | -39600. 00

e B B ot AU 25 (Jt) | 1657080. 00

IEAE I B A A o E | -39600. 00

AR E(TT)

5.8.2 AEEHBE BN BRBUR
AR AR AT AR I BCRCBE I, KR KU B B0, DL R EDN £ 2 H
(1, RARBIELF . 5 s RN E L), @ e T A B T i 1T %

It oL,

i 2 Sk B A Sk B IR 55 R AT B IR #R AT

B K T80 FE IR B ez v | Ssh Ik B XU PEARFALE 3B AR
B R AR GEVE RS« R RER T DL R IS Ik RS, G K FR e [ 55 R
SERUATA SRR, LA B B 5T 240 & i B A XUz ¥ H )

5.9 MEMRAEERHEWEMY LR Z1F I YA
RYEE A, A AR E U 5T .

S5 AR IR BT (1) 58 A 70 R A BRI A B K, 53 E% 55 7 g AT ILAC




22 e R E AR RS R E B S U IR AR 2013 4E5R 3 SRR

5.10 BBA AW EMHE

5.10.1 ARG IET-T 42 UEF b, Toths N RAT AR I TS 500
B, BRI g H AT E N2 BRI & IEHRAE 5 T AT T AT IS
5.10.2 AFEE B RIHT T2 R, BOA R8Tl RS R A R R
SIS

5.10.3 HAd &I BT 7 K B

Jr'5 YR &8 O
1| FHRIES 5,234,726.23
2 N WSCE 237 K 11,111.11
3| B iR -
4 | RfCRE 533,533.74
5 | B K 14,373.85

6 | HAtNHEK ;

7| RS -

8 HoAh -
9 &t 5,793,744.93

5.10.4 A AR FFAT (1 Ab T3 I (10 T e 48 e B 4
AR AR IR AR R AL T H Y v B fot

5.10.5 35 HIA R -1- 44 ISR A7 AR U I 52 FRA D0 b 1
AT AR R HT 44 ISR AR AN AR A2 RS D o

§6 JFRAEEHHAE)

BAL: fy
A BRI 20 e 561,200,226.10
AR T S < R T 4 1,492,584.98
s AR T SO A <o S TR [ 47 261,565,919.57
AR JHEE SR A2 B 43 A0 -

12



B g0 PR A K R G B A IR IR 2 2013 48R 3 RIS

AN 5 HH A IR 3 4 A0 0 301,126,891.51

§7 EEEEANCHBERTRERIBRA AR EHRESRHRL

AR A ARG S 8 BN IS IS B e BB A o~ 7 8 B2 & 1S O
§8 RFENMFEXR

8.1 & AFH
1o rh R 2 e ' =2 mo AR R £ s O3 R G TG BR S AE A 4R R ik
LI SCA
2. (& == TR EE AR SRS RS B R A BE R R B S E S A D
3. (& = TObk [E g A SRS RIS A B IR G A ISR £ B AL 4
4. (& == O EDE AR SRS RS T B R A AR SR T B AR )
5 H EIE M 2 R A HoA ST

8.2 FFJ0H A
REeEHRAMEELEANWERIFER TR EE H AW,

www.ftsfund.como

8.3 w3\
- PR HAIE ST H N B A SR S NEAT R A, IR
1% LA BRI ST BT
2. B4 PN M www. ftsfund.com £ [5 .

B B 22 TR & AR AT
—0—=#+A=+=H

13



