T 22 SR R B AR T 5 B Bk 220 154 54 A 5

EXZAAEET EREIEs RS

20155 HAFK R T

20155F£12H31H

EEEEN: BEE=RmHAESEEERRAH
HETEEN: PEIARTROGERAHF

WwEXH HEH: 20164£1520H



T 22 SR R B AR T 5 B Bk 220 154 54 A 5

§1 EEHFR

RN IS MEFERIEAR G Fr GO B EC 8 R T IR B
FORBR, JFXTHE AR RIS RPN e B RIS ) JOET ST

e FE N B LR ERAT B A IR A RIAREA R &S FME, 2016517 15H
A% T ARG W S TEbs . IHERIABE A SIS SN, RIEEZN B
HECE . IR T PRI B BRI -

e BN RS LSS . BRSNS U8 BT IS I 2 B 7, (HASfRAIE S

B A

B RN STFARIEARERIL . BEHA W, BGTE AT Bt s

440 ) B AR B < (A S U W A

ARG IS TR L H 1T
AHEWH2014FE10H 1 HEE12H31H 1k,

§2 E&mmHERR

& TR BN e Rl Ay
e 450001

5 oy ARG 450001

F&iatE A B TIFF TR
EE&aFAEMH 20054E6 H 1 H

55 B K 5 4 0 B A 397,216,321.9014

Ry

Bt Hx

ha)

AN I 4 LUE 22 T WA B AR BIARR B i BT &
NARFE, L7870 45465 [ BT MAIE S T3 R PE R S5 T
SGINE AN Y EREANI 0N S IIE L WD o ez e B
ST RMEAC I H K, BB SIS RIS E 1
B

7 I A SR

DL T, B RRR R vt R e B A EL R
g, IR BB EL M = I AOR S, BB
Bt = RS A ORUE BT Be B o SR A 1w PEAN AR
Ak

ARHe il LR RO — MR, R E
e b, e IR B G EB TT R TR .
S TURAL X ARK ARG A I
R, HRASTHE, EREASR, RRAR

H2 ki w




T 22 SR R B AR T 5 B Bk 220 154 54 A 5

R RE R RPN, RIET IR O
—E AR AR B A AT RE T E

Xzﬂﬁi‘% EH%:

T RET IS 2 this F a2 e MRS 4 5 4R 1 1) A Bk
bRHE, SR BT L URHAT L A A 3 AZAT
£ B B AR 57— MRS W L. 25,
e E2 o i B AT A G S O 5, SRR G T
b EaH N~ FHFEEHE AR EHZ. AF
g 2 ] e o A ST AE (AR A AT XU S5 AR A 35
WL ZR B PP RGO TR BB BEAT AL 70
TR I BT M -

AH IR A I Bk B T =51 4L E A
B R R 2 P U EAR A R AL R 2%
Figr P EARAS ARSI an Al RS T 4%
iIFi: AP

I

:[

40% X & i FR E A20048 5+ 55% X i [ 485 (4

LS e e
l[ﬁJ\Hﬁ?F)( {ﬁ 'ﬁl\) +5%X|ﬁlﬂﬁ%ﬁ($$
R R T B Ve o s e . R B
E
M A L
TN PRI 2 0 BRI B B LA
SN O TR T IR R A

§3 FEMFIIIMESIFERI

3.1 FEMSEHR
A ARt
F WSS HEhR 5 H (20154F10 H 1 H-20154F12 31 H)D

LA B 7 -7,186,841.09
2. AL 53,880,367.90
3. AT 32 36 4 A R A 1 0.1326
4. WURF B 15EH 326,303,350.36
5. WIR & A AilHE 0.8215

e 1. _ERESWHHRARA AR NN 55 G RS (i, TR e 0§
AR e DR N/ 5 VR SN &t ¥ B -3 AN TP - G

2. A OBt FE A A BN Beiilat . bl CR S 2 e EAeshiat) kR
RS JERIRE A HIRNE A ) © Sl st hn_E A 2 so i (522 3h Ui as

3ok w



T 22 SR R B AR T 5 B Bk 220 154 54 A 5

3.2 BEHERI
3.2. 1 At BESMBIGHENE KR K5 FHANLS B s R 1 LB
NZ5=4
NZ5:1=4 \
{FAE I ‘ &3
g | T g | PR
F B K JIE YN s 2 Kam®x | O-6 | @-®
22 PRt 2z
®
@
HE=1H 19.11% | 1.07% | 7.20% | 0.64% | 11.91% | 0.43%

3.2.2 BHESESRAEMURESRTHMEN KRR RIS RS R AR &
BN B

O E b E W a2 i B A
RTHPEIE R 5\ S B AE W a5 1) S Hof EE
(200546 1 H-20154F12 431 H)

300%

250%

200%

150%

100%

50%

0% =

1
2005-05-31 2006-12-04 2008-06-04 2009-12-07 2011-06-17 2012-12-14 2014-06-30 2015-12-31

| — BEdEkESRS — BESEE |

e AFEERHEEEFAESH 20066 H1H o ARIEGAE6N @ ISR, &I 5 LLplfT
HHREEFRLE,

§4 ETARE
4.1 BB (RELZBEND) FiH
(AN Ao 2R | 12 0
py | s i
ERAN | BEAw | WER k
— N | 20104E9H _ I8t 17528565, CFA, CPA (3F
W% v | 30H Sl T Gl

bt
S
p=il
B
=il



T 22 SR R B AR T 5 B Bk 220 154 54 A 5

I & Bt
Wil i-pes
HEREE
CAE:S
s $i

UL 22 R 2 8 T

+o AR EBCRE L O
RS /NI Bt 1 S EZB N
Rl i T A PR A A A
GaH, HERESE
AR AT B H 255
EEEHARAR IS
S, EHigE =S
A PR A ) = 25 ]
PP L A A PR R
S, HEAMEPRT
[EifE 2 e S
IRAF BT, KRR
. B a2,
& E U R R A A4
Hw A GRE RS K
[ & W TS IR TR A A1
Henm,

JHO
b

pg=i

NET
MRS
T, H
=T
e i I
EE =
& <
Rt 7
Ra

s EHE

Bl

TRA I

s EHE

HrHg K
TRA I
e
=8 I
HIRE

HLH]

20154F1 H
31H

RFi#i L, RBEUZEKR
R, PR E R
iR AT =ik Bl
MRS E AR A
01N B2 N T WA NI 4%
WEFT o B T R
3k 4 S ' RO (TR
S SR eSS IR
AR AR i
M S E A R A
et EE, HE T E
TR e S AN EE R Rl

R A e BB
ERGHES. EEEK
RE I L & ETR
[ E AR RSP

#
p=i
H
b=l




T 22 SR R B AR T 5 B Bk 220 154 54 A 5

ez
#

T

Lo R “YERIHE” A “BAEH Y 23Rl HR RS 2 =] P i E IISAE HIAIARES A, o,
AR LB N “ARPHM” e E RN

2. Rp UEFFMOVAER” KITHE AR Z A R TAEL T RS IR RS RE
RIS ) AR PR 2 A

4.2 BENXRE Y N A ZEEE M F 5 B

MBI, AESEHN R (PR NRISMERER S R eik) MR %
A AT Cr 22 e AR e R IR AR R A e ke A ) IORE . AETER(E
YRR D 0 N BEAE P AR 87, AR PR A XURS: [ 2l B, DBk B A R
R KA att, TCBE ZE G BHREA NFIZE AT . SRS BTH G RTGH B B
ME S FE B RIZE -

4.3 A PR GEDYLH
4.3.1 AFR G EHPATER

A AN, AFFER TR KA AP R REMALE . RS AT 15 SRS
EETT S RE M AS AT (AP S EBGIEE) , A% d R B RN e i A8 B b A7 45 4
AL,
4.3.2 BEXGHITANETULH

NEDEAEEIE (AR IR SIERIEY M (R H R A S E B INE) N REAL
Gy AT IR o R I A TR A A 2 18 R A F H A58 5 HRRSSBeb 1 #ih 2
Gy B ZAE S5 2 H AS B 5% 1 .

4.4 REFHANESK BB RIERSES

WZEEma s TR T, IR IR30045 5 Fisk16. 49%, iiFLEds Fik15. 93%,
DU TR A W) AR K AL AR 5 E 33K 30. 32%. 28 1 = 25 3 i1 4 1) RS 8 3 0 i 82 1)
WY a, BATNAWZEE T IEAEMRE R G PIEEE . TE%&REN
2 ERZS Ui

DU 25 37 AR L 4 1) 8 P IiC B AR 28 P2 A 5 o 3 o A28 7 AT b e B 4 )9 1)
15, BRAT M FEASTH M) 47 0 K A, JE St E T — 2 LB B S . 0 25 ) JAPE ATl i
o EERA MRS LRSS ARG 3.

4.5 MEFHNESHISRI
HE2015F12H31H, AEESHEFE N0, 821576, ¥FH k19, 11% , [FEHL4S:
FevE BRET. 2%, AHRE BTN 4 KR o S AR R HE L. 9L 4 A AL P

%6 3k 11w



2 e R PR A B R A

2015 E AT FE R

B SR 587 R B L9 v ok S LA T, S B e AR 1 75 ST PN K B L 5 L S v P

FEJRA.

4.6
960

5.1 WEMREEH=AEGHR

BN ESFE ANBRE ST = ETE 3

§56 BEAESRE

i 5 emon | TR
1 %)
1| B 179,354,765.48 49.81
Hpe 3 179,354,765.48 49.81
2 | BeH®E — —
3| BEW AR B 116,442,939.64 32.34
Hrpr: fiigs 116,442,939.64 32.34
B SRR — —
4 | et — —
5 | SRbfTAE ST _ _
6 | EANREEHT — —
Horre SR ) SENGR B -
Rl B
T | BTG E AT At 22,726,025.67 6.31
8 | HAhH™ 41,581,061.10 11.55
9 it 360,104,791.89 100.00
T ARIE S AL I A S LB
5.2 MEFIRIBMUFRPBEERFLHE
5. 2. IIRGEHARBATU R REANRERTHE
o ol A ey | TR AL
Bl (%)
A I3 NN QN 4 3,449,893.65 1.06
B | KA 3,083,680.08 0.95




T 22 SR R B AR T 5 B Bk 220 154 54 A 5

C | gk 110,429,237.38 33.84
) B0 B0 R SR A Rt B B
A4

E | @5k 7,474,339.60 2.29
Foo| RAMEE 14,747,291.50 4,52
G | Zdiskn. SEAmEBL 3,367,143.00 1.03
H | fA1EFEmOl — —
. E%Féiﬁﬁ\ BAFFME BRI SS 20.728.995.16 6,35
T | &Rl 9,258,863.11 2.84
K | =ik — —
Lo | HLBEAIRS 55 R 55k 6,815,322.00 2.09
M| BEERE SR RS — —
N | KR BRI A st i EE — —
0 | BRIRS . BEAHARIR S — —
P | #E — —
Q | PARMMSTAE — —
R | Xt RE MR — —
S | %A — —

At 179,354,765.48 54.97

5.3 MEHIRIZA RIHE SES T HE BRI ET 2 R R R A
- . i | ST
P | BRI | EEARK HE (B ARME o) G (%)

1 000568 FINEE 505,387 | 13,706,095.44 4.20
2 002368 N 167,386 | 11,231,600.60 3.44
3 600305 EREN 423,063 | 10,860,027.21 3.33
4 002630 VU REYR 555,055 8,198,162.35 2.51
5 000925 AR 324,057 6,555,673.11 2.01
6 002563 x5 At 526,996 6,534,750.40 2.00
7 600313 AR Tl 398,800 6,053,784.00 1.86
8 000070 R A B 186,800 5,994,412.00 1.84
9 300119 Hi i A=) 295,262 5,934,766.20 1.82

8 Ul k11 ;W




T 22 SR R B AR T 5 B Bk 220 154 54 A 5

10 002268 B LA S i} 102,100 5,739,041.00 1.76

5.4 MEWIRLBIIF AT RO FFRELS

s e At ey | PR REL
Bl (%)

1| BExfizs 3,296,923.80 1.01
2 | RATERE — —
3 | eRtfiizE 30,802,047.40 9.44
Hodr: BURME SR 30,802,047.40 9.44

4 | kg 71,234,593.44 21.83
5 | Ak R B o5 9,995,000.00 3.06
6 | HHIEYE — —
7| WA (RIS HR D 1,114,375.00 0.34
8 | [FMLAFH — —
9 | HAth = —
10 A1t 116,442,939.64 35.69

5.5 MEHIRILL SOYME 5 EE B 1+ He Bl /N HEFP B AT L% R 7 350 B A 24

- e g » - | HEETE
P | figfs fii s 24 FR HE G | antrE O ] %)
1 018001 [E 71301 204,740 | 20,476,047.40 6.28
2 122520 | PREE X 199,820 | 16,950,730.60 5.19
3 140208 | 1408 100,000 | 10,326,000.00 3.16
4 122164 | 12i@@8k 100,000 | 10,155,000.00 3.11
5 | 041563015 éiﬁf’\ﬂ& 100,000 9,995,000.00 3.06

5.6 REHIRIZA SMME ST 38 B NP BT+ B SCRAESR R B
il
ARSI A T IR AR AT B SCFFIESF -

5.7 MBERHIRIEA FLYME b F & B 18 H ) K/ MR B AT 146 5t & IR B 9 4
WREREEER, AREAHETER

9oLkl W



T 22 SR R B AR T 5 B Bk 220 154 54 A 5

5.8 MEFHARILA FLUME b 2 & 5= 1#+E H I K/ N EEFP B AT LA BUES 3R A 48
ARSI AR IR AR R BUIE

5.9 MEHRAESHB MR 5 FH 5 i ¥
RAEIE S G, ARG AT BRI bt

5.10 REWIRAZ SR H K E MR 5 18 0L Ui
IR GG, ARG ABTE AU

5.11 BHAAHEME

5.11.1 AESARBWETHRIEST, TMEHA AT ERBRER LR AE
¥, RAERERFI BT —ENZINER S ESZHATET. ATRIES.
5.11.2 XEESBERMETTLBES, BRERRTEHESSRME ZIEREE SN
MREE.

5.11. 3 HARBE =R

Bfr: ARt
FF5 EAs A
1| Al fRIES 143,623.37
2 | BIGIESRE 5K 38,575,613.98
3| Ry BEF —
4 | MRS 2,827,095.37
5 | MUYCHIEEK 34,728.38
6 | ARSI —
7| FERETRH —
8 | HAth —
9 At 41,581,061.10

5.11. 4 #EHIRFEA WAL T8 B R m #3457 55 B 40
AR BE G AN 5 HA R R AT Kb T A ) (¥ mT 3445t
5.11. 5 #&EHIRETT BB E P FAERE 32 FRIF A3
@i NRmo

T A2 R
4 i Ui 52 PR I
e | mERm | REsak Hy @ﬁt;;;(/) "”‘;‘E ; "
% 1
AN RME
1 000925 ARERHY 6,555,673.11 2.01 HRHEmEHA

10 7T 311 m



T 22 SR R B AR T 5 B Bk 220 154 54 A 5

15
§6 FBAREEHEHLF)

B
i 5 B 35 4 47 00 i 0 413,411,312.64
45 30 1) 356 4 R A 47 5 3,229,798.11
P iR SO 1) 25 4 A B [l 3 0 19,424,788.85
e HASA R EE 4R 0 AR s 8 (Al DL = 353D —
i T S AR 25 47 00 0 397,216,321.90

§7 ESHBEANCHERRSRBEAESHNL
7.1 B&EHEARHAAES ORI HIL
A A AR 2 BN IS A B e BB A o m & B %A & 1S DL

7.2 ZEEENZHBEARERRAEST S V4
A A AR 2 BN IS8 B e BB A o~ m & B %A & IS DL

§8 HBENXMHFEF
8.1 £#EXMHHEZR
v IR IS S E 22 bR [ R A A UE 5 18 R 4 S I S
(82w EH ERRSER R R R SR EAR)
CE 22 SOpRE i E R 2R S 4% BT S SR S UL )
CE 22 AR E g E SIS R S L
P EE IS S BRI H A SO

[u—

R

8.2 FRifHh R
HEEHNMBESIEE NPMERTIFEE TR EE T AR www. ftsfund. com.

8.3 HHTR

1. WHEEAAERERESTMHANRESE AN ST NMER LR E R, Holi TR
PSS B

2. BFEHEESE A Mibwww. ftsfund. com 5.

EE LR EHARAR
—O—AHFE—H=+H

20 BT B i}



