E =R EEH RS RS R RES
2014 58 2 T E

201446 A 30 H

HEEEN:. HEEZmHAESEEGRAH
EEHEEN: TERITROERAFE
wmEBHEH: —O—NELA+HIN\H



2 SR EERIT SURE R B S I BB R < 2014 SR 2 TR

§ 1 EEFR

HE N G0 JOE FORUEARIR S BT RN AE BB 2 1 TR
R E R, L P BT L AR RN e S AR AN 1) R T AT

FEBARE NP EHATR A IR A AR E A LSS RE, T 2014 4E 7 H 16
H A% T ARSI Fabr s PRI 8 4 G5 S5 I 2%, PRUE R A% A 2%
AEAERRGC R R SRR s KT .

B R LAWCSEAR L B S T 1 SR B IS R 4 9, HANR
UF LG — s AR o

LS AN S ACE IR R R I . PR A, PR S AE AR B sk
DA A1 [ B A LB IR R S W] 5

AR I & PR R H T

AR HIA 2014 4E 4 H 1 HEZE 6 H 30 Hik.

§ 2 EE 7= M
B4 TR IR e P ONE T R 5
BE 4 AN 450011
A A 450011
S (S BATIIF I
R A A AR H 2012 %5 22 H
R T A < 3 s 47,563, 911. 58 17}
et bz ARFE AT IS AP AT AT RN

MIFIE, FRELdz i HAT KA et
AR A w], S %t
77 AR E BE 1

PR A 1, BRSBTS
AR A B IBORIR W JBE SR A 5




2 SR EERIT SURE R B S I BB R < 2014 SR 2 TR

G, BEMKIEAL R G, 45
BRI A T 3 B FR AT BT I AR
S SUE, LA R R
77 ZORGE H A W HF R I S8 4 A 3
AR . A28 SRR
J1, RIS EAAE R BT A, #
BT .

2+ ATV G E SR

E 3= Gl = I S T N [ = e
ITNVECE, RUARYE 2 Zest ).
FPVBUE . AL N T SR 4
1 RSN RZFATIRAN T, di Gk
ik I SE AN NI 2N R W N G
WRFAERS, AT SR E AT BB
(ERA R

3. BEHC B R
AREEETIY A B R e h
g, EX AT ERE
PRBUR . EZ7 T sl It AR 2R %8
FERT I i P A 55 R 3R (R 25 T, 7
TS RSB R LA BRI AT B T
BT R IR B P e, WG &
SR iR RUAARL TR MR E L
BIBEAT I REANNAL, AT BT 5
P W f o ARG AEHEAT B
I, TSR MAETOARGL. PEEi
ANV B EACERI T I N 3R I Y
A5 o

4. fiFr Bt Hng




2 PR SURE I ST 5 0 e 2014 140 2 I 1

AT R MA T DT BER.
WABUBUK B2 i Pk 555 i 11 1) )
I EENFZIATRAWIIE, S50
FFRATIG O, S i i M AR E
IR Z AR S RIS
AT 7 2 T 2 TG R 5 A T A R A%
LS, TR OTF IR, LA
AR BT At o

5+ AR BT BT s

ARG AERAT AR BB TR, KR
B DR B, DL ORAE 0 = 22
HIK, RIGRBIPELF . A2 5 i ER A3
a2y, WAXHETR At
IEATE RIS, S5 AR I
AR SR A B A (E A, S
eBE AT LD, i 2 ke ke
WIOR L M AT B I IR R

P

A
X

)2

NATa e i

PR 300 FREU SR X 80% + H
E A AR B () iR X 20%

RS AL 2 AL

IR BRI, R THETR TR
e IR i TOUBUD DS AR A vy UYL
R, SLHU XS 5 UG K1
TR I BRI E A BY
.

s
&>
g
e
P

R ¥ g 2 e MR < BT R W)

v
&
i
i
~

Hh R ARA T B 3 AT PR 2 W)




2 ORI SURE R B SR A S BB R G 2014 SE 5 2 TR

§ 3 ERMSIRIPME S HERIL
3. 1XE M FIabs
WA NIGTT
W 55 1R A5 (20144E4 H 1 H-20144E6 H30H)
L A O LI ~711, 457. 37
2. A YA -141, 675. 73

3. MR- ¥ FE G A AR B A1 -0. 0032

4, IR IS =198 46, 899, 160. 43

5. WIARIL 4 AigH 0.986

T 1L FIRIEENV SHEAR AR NN BAZ 5y 2 (25 I ] (ol
TR B ) O IE ] 2 25 ), T AN B e S5 B L K 22411 P A7
- AW C IR TR R AR RN sl . AN (NS A ST
IHEZE B D FNERAHIC S LR AT, AR D A s Ile as i EAIY) 24
SeHEAE S A

3. 2R &G EHRI
3. 2. 1IxRE RS MR EKE RIS RIS LB R 2 L
VE N4
N%5 154
K B HEUE
R | BEAE
B B FhR Wam®x | O-60 | @-®
KO - Wz |
Vi Frift 2=
®
@) @
NE=AH -0.50% | 0.87% | 1.24%| 0.70%| —-1.74%| 0.17%

3.2.2 BES A FEMURESHB R THHMEE KRRF) K IHE RS LB

Fo AW 38 R AR [ L

2 TP LA 5Ok  J 5E

CRIE SR 3L




2 SR EERIT SURE R B S I BB R < 2014 SR 2 TR

A VA E I3 5l 25 PR AW 7 4 77 s A2 3800k LE ]
(2012 45 J] 22 42 2014 4 6 H 30 [1)

15.00%

10,00 %

500 %

0.00% +

-5.00%

-10.00% - H

-15.00% L

2012-05-21 2012-00-24 2043-04-24

|— EevnmshE — Eexi|
T XGRS AR AR H O 2012 425 H 22 H.
WA, SIS IR SR S B R Z1E «

2043-05-21 2013-00-24

§4 BEARE

4. 12 (RESLEN A FH

2014-04-21 2014-05-21

RIS 6 NHEA

ARSI IS LI | W7
w4 R4 B Mol Wi W
FEEHIE | BRI | R
IR PoEes RIS, CFA,
eI S CPA CEPRED - A
W WSS AT Ji CHEBED 5
WA | RS, | | 2012-5-22 - 164F | RIM 2 K2F 4 B2
= A it DA
RAEHS. A A ] 4
R ey S | DSR2 R




22 e MR T ORS8RI T BB S G 2014 45 2 TR

[ 5

Jie 5% < AT

R

S S

e

H

7EE P
W B Y
B, BLATIE 5 2%
SR 4 HE A i

AR BT,

W R I Ak 2
i

T R “URZRMLAERR” (v S i 4 0 N R PTAT i Wk 4

{11507 N a1 S P S

4. 2R TR N 393 PO A I AR S £ R L PR B
I, AL G AR ST (b e N RS IE SR 505

4%

WA P A B RS

Fepik) It

AT ORTRAE S TR o == M I ORI R U TR B ek & 5 1R 1
RE, AT B RS TR s U RIS P RE 87, 0™ R4 1 KU )
Sehit b, WA BTRAAT N BRI i, o BB BT AN 2 (4T




2 SR EERIT SURE R B S I BB R < 2014 SR 2 TR

4.3 AP GT YN

4.3. 1 N VAZ G B IRAT 15 D0

WA WIN, A FEREFUR S KA P BB FMSIVE . A8 5 A1 3 i
15 B B A5 5 T A BE ™ AT (S S 4 BRIRE Y, ™ b e o 88 SRS e
AT oy BEAT PR B 41 o

4.3.2 SR AT NI TG

Q] PRI A S AR S R IR ) A0 TR H S 1) 32 5 i B %) 6k
S H AT Ty AT AR o 0 A A W AR R A 2 TR AR IR H S 171 28 2 HLREAE
B I RIIAZ Sy S I A UE 95 2 H RS B 5% 1 1o o

4. 4R 5 HI RS R RN SR I
4. 4. | {REF N ESER RKBAZEL T

2014 4F P LTI BEAGE T, LLYIR 300 AARE M KTITEAFERD T
LT B s Jo DR R V% I AT, AR EEACRET, 1y LA ANV AR AR 1 e KB AE 22 g
TR Bl S Ak E 4, FE B 5. T9%.

AL TR PEAREL DR KR T AR B AT ), B RO RO IR 9 2K
AT TR A G AT T HIRF, AR SRR RN 2y AR = P
AT JR AL o
4. 4. 2 MEHI N E SR SRIL

TAREARIL G NEE 0. 50%, AREEMMEL S, AN EE R E R, 5
He— A AN ARIRIALE, XK — € S .

§ 5 BBJAGHE
5. IREHIREEH~HEHMN
LA
Fe'5 T H St NI PR EG A
(%)
1| B 38, 250, 159. 29 80. 89
b SR 38, 250, 159. 29 80. 89




2 SR EERIT SURE R B S I BB R < 2014 SR 2 TR

[ 5 AL 2 38 %

Hrp: figz

B SCRFIESR

DAl kA

T

BRI AR S A BT

TNIRA < Rl 5t

FCr s S L g ) SN 3R A < i 5

AT IS AT

9,014, 289. 45

19. 06

oAbt

22,927. 54

0.05

&t

47, 287, 376. 28

100. 00

5. 2R EHIRBATW D RHIBRE R R A&

ez

~ R O

T
ERIEREA ]
(%)

7N NN N (12

PR

g b

24, 088, 886. 46

L 7 VRO AP RN,

fESTN4

bR

i NIe ] 12814

| @ m mm - O W =

R RIE V4

—

F MBS BRI S5

3, 246, 200. 00

6. 92

ik

6, 379, 100. 00

13. 60

P Al

BRI RS 25 ik 55k

1,320, 014. 08

2.81

AW FAEA RS

Z| =| O =| <

KA PRI A IR BED

2,417,478.75

5.15




0 SRR TORE IS 0 2014 4635 2 B

0 | JERIRS . BB AR - -
P | HF - -
Q0 | DAEMMSTE - -
R | 30 RE MR R 798, 480. 00 1.70
S | &H - -

a1t 38, 250, 159. 29 81. 56

5. SR EWIRIE A SAMME G FEE T E LB /NP I 42 B 353 9 41

SE S3 00

Py | REARE | REARR | BE JBD 2 fevE (o) A LA
(%)

1 601318 Hp ] 22 70, 000 2, 753, 800. 00 5.87
2 601166 PO ERAT 250, 000 2,507, 500. 00 5.35
3 600276 FE it 2 24 71, 500 2, 370, 940. 00 5. 06
4 600637 AL 70, 000 2, 346, 400. 00 5.00
5 002563 AR5 et 83, 500 2, 267, 025. 00 4.83
6 600315 xR 54, 930 2,013, 184. 50 4. 29
7 600600 T B LY 50, 000 2, 003, 000. 00 4. 27
8 600519 il ae) 14, 072 1,997, 942. 56 4. 26
9 300124 T A 59, 812 1, 866, 134. 40 3.98
10 600597 JEHIFL 100, 000 1, 604, 000. 00 3. 42

5. 4R E IR LT B RO RB A S
A AR IR ARFFAT 677 o

5. SR E IR IE A SAYME 5 ZEE B =8 H B KRR ET A s BRI 4
ATE AR E AR RFFA 67




2 ORI SURE R B SR A S BB R G 2014 SE 5 2 TR

5. 6RE MR A SMHE b B S B E LLBIR NP IR 42 B SCRAIES:
BH 4
A AR IR ARFFAT U277 SCHRFUE ST

5. TIREMIAREA AHE S B SR = EILAI R PRI LA RSB REN
a1
WY a T, ARG ARSI,

5. 8RB IR A SOYME 5 Z e B 7= 18 FUAI RN HR IR BT T4 BUE S 3 B 40
A AR IR ARFFATALIE .

5.9 MEIRAZEET R KB B S 1B 5L I B
5.9. 1 & HIRATE BT KR H S K7 A3 25 B 41

A AR IR ARFFAT IR 01 5
5.9.2 AEEE BB KIS BBUR

ASEGAEBAT I FR I B BTN, AR U A B0, DA IR0 12 28 H
(K1, KRAIPELF . o s R 0T 5 40, B U i A B i iz AT i %
HIESE, 56 B 02 e A 2 SR AL A BRSO A BT, S IUBT 9t P~ EAT DL,
i3 2 Sk B Sk IR A5 A A T S DR B3R A

He i B KE 78 0 7% R IBHR I B e ai M sl P B AR PR AL s T IREA R
WSO ARG AR RHEF RS OU B AR AP S, AR e e 5% A
SRUATAS SR ALAT A, AR 3 B AR B8 4 15 PR AR XU 1 £

5.10 & PR AIEGHE B E B 13T 5 1% 0L e A
WRIEREE A, AR BTG TT

5. 11 FRHEME ME

5. 11, IARFEESAMB A AT+ 2 UES T, A I AT BRI 5] 20
2, BEHR A g H AT E N Z B L IERAS S T A T BT Ab S AR B
BRI

10



2 SR EERIT SURE R B S I BB R < 2014 SR 2 TR

TSRS CRED Bt R A w (RO R “ P ESF2” ) 251 A
PEAETFARTUE AR (LURMRAR “SF2iE:” ) 1201359 H24 s ([
UEZF MRS PR AT BT e 1) ( [2013) 48 5), X Ub IR AEdESE )1
MERHPORAEF, AREEEIRR ST EA T E DT, R I ORAE A e R EC 2
MTALN, ST PR SURIEIEAT N, ST EN, Bololk SN, 55575 TG,
FFAELAS, 1107 013K, S RAAL S VERI3A H o PP 2RR, 1Lk TR
RIPE B 2R R AR (I T 22 UEZ3 Ak 42 S R 2 (Y SR G0ah T eal, Fpsse
BEATHE,  VISEORy 0B85 A 2

ANHE xS 2 BB R U« A W) KIBE HIBA 223 78 0 W0 1%
PR DTS W AE I B A R B b e Be, AR [ 2R B4
DRES Ml 55 Uk ) 56 4 ) M A 25 B A il 5 AR KDL 554 Ji 25 1a), P22 k27t
UCRAEANRE i P 22 (R S 4E

RIS B A PR AR CBURRRR “ R ) T20134E11 H21H &
iR, 2013411 20 H e 2 EE R IR R s BigIRE R O X Bl
FACTE A AR PR 7RI ST A S EAS T YE ), K] 5 RYE T Ry L H
FAGZE L (RTRR UL A D RARIEE . TEEHR A5 RIS S R AR AR
T IS 4 9 A5 ) R D 2 R MRS At s 1) T W 38 o T 7 R B A PR D 2 ol Ao
WAy (Fi's: PIHEEF2013-1-64"5) , XA w PR % O e 9 #E15 E
AT LB o %A T20134 12 H IBH IR AR A 5 #8% T COCT BilgiE
AT B S Tt e TOAR DG I R ), VAR T AR R R Ui
ARG IR ACEER Y SR AR A Rt AT A28 3 78 23 AT, IR
ZAFEINA, BN E ARSI IS, SHAR W8 R SR AE
O3 ) P B P AR o

‘-U}

5. 11 2AHL R BEMAT 1 A4 JBEER b, BAT BT 8 B 15 R A IB IBESR P 2
AR o

11



2 SR EERIT SURE R B S I BB R < 2014 SR 2 TR

5. 11, 3ILAB AR T0 w5 7 4 1k

Fr'5 AR &H (o)
1| RIS 14, 621. 40
2 | NCUEZ5R S -
3| MR -
4| MR R 1, 093. 88
D IS UAT 5 7,212. 26
6 | HAdAGK -
7| Rk -
8 | Hith -
9 | &it 22, 927. 54
B. 11 44 JORFF AT 1 Ak T2 B U PR w2 55 2 1) 4
ARG AR JR AR REAT AT I U 1) 1) W] e £t
5. 11, SR A IR 44 e 5% b A7 A U 20 52 B A7 490 1) 23 1]
TBAZRER Sy | bR
Fes R %% A RMME | HELCE | s BRAR b3
" b (E) (%)
1 600637 | EALE | 2,346, 400. 00 5.00 | HEK¥/~EA
§ 6 FBAEEHHR)
AT
75 ST e < A 20 44,921, 372. 58
A e S 1) e <5 s A g 47 400 6,317, 364. 80
Pole R SO 300 ) e <5 e B ] 3 3, 674, 825. 80

A YRR 4 o A2 S 4

T YIRS e A AL 5

47, 563, 911. 58

12




2 ORI SURE R B SR A S BB R G 2014 SE 5 2 TR

§7 ESEFHRANCHEARSHREFESHR

7.1 RE&BHEAFHAEESHHRIER
AN 0T PA AR AT e i BN Ja Y ] A3 B8 e B BEAS o W) o BRIV % I S O

7.2 BGEENCHERRERRAEESTH WA
AR A ARAT 2 BN e Y A B e s DA 2 ] i BRI i e O 1S Do

§8 ZAXMFHEZK

8.1 &EXMHEXR

~ R A 2 TR 2 b AT R 32 i S AR S BB R e e T 1 S5
2+ CH 22O PRI TORG  fie Z2 T UE TR B BT Ak e Ak 5 R

3 (o SRR AT SR B IR SR R UE SR D B i S5 D)

4y (R 22 oMK BRI SRS UL IR SR AR T3 B B e T )5

5+ HH Ik M 2% SR AR HAl ST A

—_

8. 2 FHifUh &
REEHAANMEESETLE NN ETHFBER T SE I ANME

www. ftsfund. com.

8.3 &R
1. BERBELARSTTH N RSN IE S N &, JFn]
2 LA BRI S ENE

2. BEERE4EEE AW EE www. ftsfund. com x5 .

[ o 22 ML B BEAT IR
—O—FEEA+I/N\H

13



