2 ORI SRS [ 4 R I B R A IR IR B 20 165 B 1 FR Ay

EZRAEERRE R R EEERSEIEFREES

2016 FEF1FEFRE

201653 H31H

EEBHEN: BREZRHRESEHEEGRAT
HEFLEN: FERLVBITROERAF
WEXHER: 20164E4H22H



B}

=2 GO AR SR [ 4 R R T B VR A IR R R 20 165F 35 1 R A

§1 EERFEEZR

1.1 EE#RR

BB TN 3 2 R ORI S P SR AR R B 2 1% 2 BRI B
HRIE, TR AR B S L VR I RN e B AR AN 1) S ST

BEFEE N ELMARAT I A PR A F iR E A LS A RRE, T201659:4H 19H
AT ARG I S 4aAR . HE R A ARG SENE, RIEERABRNFE
eIt E . R T PRR B KN

B BN R UE ARSEE A B iR 53 0 S5 U R B 4 T 7, (HOA IR IR A
E— A,

REMS NSRRI KK BH XK, B0 E A BT sk i v
AT S A 4 AR B

AR I TR R UL

AEIHE201651 H1HEZZ3A31H 1k,

§2 E&mmHERR

4 TRFR [ = S R A

e 450010

5 oy AR 450010

e S A (Y L RIFF I

EE&aFAMH 20114E8 H 2 [

i H R By AL A0 46,667,173.811
ARG T AT AR T 00, FRERIER

o, L E RS, SHELERE. fir M T E,
PAS & R BR = AN 7285577 B, A2 28 X
FERTHE T, RIS BT KRR g e A .
AT 4 T X0 WL T R 5 AR T 3 R K T B 1 ) i
KT RS TR KIAT - E . EREERE T, A%k

s IR EZ I A O g JR R AR AT
A IS A A . SR T, DA
KRBT, SGEETFE. ZUaitia
TS TR, Btk TR MECR. WEE

H2 ki w




B}

=2 GO AR SR [ 4 R R T B VR A IR R R 20 165F 35 1 R A

SR S et 4 2 04, AE DRAIE IR B AT XU, ] 42
RIRTHR T, SRR o BB 4 & B

B3 T B NG -

AT T B LN B B, @ 2
AT ERLPFEBUR. IR T s AR 5t
PR R R AR S R R ISR i, AR ST RSB
B LI R B AT 52 R AT B B RO B, W
HEPBEE. fior. e T RKNE g #E17H
B, PR H A XS St . ASdk St
TR IERN, B AR WATHIRI . B st
B A E AT AT I R R X DUANT7 T

i SR AL S -

W R R SEAT T, R RO TES T,
HAARFEe i fE 0 BANE R A WS F1 1 B 2wl i

5 PRI A AR AR SR T R W E Y 28 FE i
TN, 32 BRI 28 7] R A AT B P 7 TR 3
DU BT SR -

ARG LT TTMBOR. WBECE. Ha
TNk A W T S R R B R AT IR AT, 45
EHTFRATIEDL, LRG0T T A R ANE R 132
ey, RECIRAEE . Yas 5 th L e B A A e &
RIS, TR IR RS, PRI
fi BB i at -

BGIEH 5 A -

AR GAEBATBOEBL BN, K8 d X BUIEAR (U IE S 3
ASTH I FE » 45 B BGIE E fir iR A ify e & BRA AL KT
VETRHIEAT 5050, AR P RS SEELORMEL A HIT B2
T, IBRBOVEE G E R -

60% X YURS00FEEN AR + 40% X o [E G TE

LR Wl (af)
Rl R A, R A SRR TR T
e BRI S, TR, BT
Koo s Rl s
TN G 2 SO b B TR A ]

3k w




B}

=2 GO AR SR [ 4 R R T B VR A IR R R 20 165F 35 1 R A

Hh I AP AR AT AR AT BR 2 ]

3.1 EEMEiR

§3 EEMSHEIFMNESHFERIN

A ARt
F I SRR WA I (201641 H1H-20164E3 31 H)
L A C S 2t -7,135,655.55
2. A JHA]E -11,764,786.49
3. IR 3515 4 U4 R -0.2494
4. BIRE G T 59,501,649.76
5. IR L L BV E 1.275

T

L B SHR bR ARG NNE B 5 2 G - 305 (a0, T <6 1) H e [e]
W), AT R LB KT EAR T T

2. A B e F Ak S AR BN . BBt

RS G RIAREL, AR A eI s in b A 2 e (i A sh it -

HAbN ORGSR EA s D) FAER

3.2 HeHHERD
3.2, 1 At WIS B I 5 TN L B 2 3 9 L
N
Wk |
1 L
s | T gy | PR
e b | KEE |0 | kx| 00 | 0@
Wz | | b
®
@
xR =1H -16.45% | 3.09% -1.72% 1.46% -8.73% 1.63%

3.2.2 HESAHRERRES RiHMEN KR D A5 FHNLS: L BE A R

ZEIHI LR

ORI T SRS [ 4R R G B R S AR TR BB
RIS B AE W a5 1) S S EE
(20114E8 H2H-20164E3H31H)

bt
S
=

Pt

H
=
=




B}

=2 GO AR SR [ 4 R R T B VR A IR R R 20 165F 35 1 R A

100%
90%
80%
70%
60%
50%
40%
30%
20%
10%

0%

-10% -

AR,
-20% m"‘“‘-’b\ : :

2011-08-02 2012-03-31 2012-11-26 2013-07-31 2014-04-02 2014-12-01 2015-07-29 2016-03-31

| — EEERERES — ESEH |

e AEESMEESSFEAEMHAN2011F8H2H o AREGAEC @ GIAZ RN, & T Bt Ll 5

HHREEFRLE,

§4 EBFHAWRSE
4.1 48 (HFEELE/NA) B
e s Eﬁ%@%%%%ﬁ%@ WEZFE M _
FRHY | BEEN | AFR

EETHE, PRIFEK

YNGR E L SR L VIEYAE &

FATHT G P PR A B AL

EElRs) RSB, e

Zep i INIE BB, B E 2ok

A E AR A ST T 3

‘ [EIE 32 201347 ] %\Eﬁéﬁgé@éﬁ
FheT | AHEe 300 — 124 | & BEE K /RAH
S H & G % [ SR [P R VR A 2

g e SR ELHPE., BE

JoR AE AR E AT E R E =

it S Ik RIS HA PR A =TT
A MR R AT, [HE K
&% s [l TR o 2 4 R [ i
RN A 3 15 S i 4 1)

#
b=l
H
b=l



B}

=2 GO AR SR [ 4 R R T B VR A IR R R 20 165F 35 1 R A

LN

VE:
1 et “ATHREHT7 R BT 7 S) MR AR 2 F v o AT SRR L, e,
AL RN REe AN,

0. Ferb “UELMLAERR” FOTHERRIEN %4 A TN A e 4, % . SR
AT 1 A 4R PR A S

4.2 BEANHRE A AR G2 EE 5 1B O AR

WE N, AREEENHETY (e N RIEMERET SRR EVA) M A A <
A VRN (a2 D0 PRI i S [ 4 R E B IR & BB P A g ik & 5 F)D) RUE
AREWSEAE R BRSBTS I g 087, A2 AR A XU R Sl L, Dk
S BHFFA NEOR BN, T FEREEHIFRFA AN R NIT N RERRAGHTEH
FRALHE VERIIIE 2k 5 R A 5E -

4.3 A PR GEDYLH
4.3.1 AFR G ERPATHER

SN, AFETFIRE ZAT AT SRRk, 25 AP 5B
BT T RS RE AT CA P G BRI TR 4 R 1 SRt S 58 B AT s
e L.
4.3.2 BERXGITRNETHH

ANEDEAEEIE (AR S IR S ERIEY A (R H R A S E B INE) W REAL
Gy AT IR o R I A R A A 2 18 R A F H RIA5E 5 HRRSS8eb 1 #ih 22
Gy B ZE S5 2 H AS B 5% 1 .

4.4 REWNESHR T RIEFZED T

2016458 — R AT IAIRIK BT . SZEAWHLE AR . AR MICR T BRI %
SRANE R, AR TSAERTA H RilR N ik, EASH G, ARMICEAR, Z0s
G R, T3 BE R EE N SO ATML)Z T, TR R A R R R IR AN
INTHRER R %, AN e &)@ S BT EUS 7 4% EIEs .

REGTE—FFENFF SRR A RN, KR BRI D, F7 T
KA AL SRR 2 IR S AT Y, 6 5B IR, BRI T S E B R
BT T RKIRE . DESS T RTINS S, HEARRSHE B . Bk
K&, 20164F (T35 ASRER AT R a5 A B BEAT 55, RO I 0 B M AN i 4 R 75 22
B0

#
>
p=i
H
b=l



B}

=2 5 MR SRS [ i R E BT B RE R AR R B 20 164E 55 1 = AR

4.5 MEHNEES SR

BEMEWIR, ARESHBFENL. 27570, ARG HGE 40T 2Ek16. 45%, [

Mg EL A R I K R T, 72%, AFE TR 5 S b A LS. 73%.

4.6
960

WEH N ESFE ANBRE ST ETE 3

§56 BEAEFRE

5.1 MEHREEHAHEGHEN

SRS AR
o e SE- 958 gudli]=d
75 i H &8 (7t) W
1| B E 44,645,470.86 74.18
Hp: 44,645,470.86 74.18
2 | HEHE — —
3| BhEW R — —
He: fizF — —
B FFUESR — —
4 | & EET — —
5 | SRlfiTAE R — —
6 | EANREERHTE™ — —
Fodre S = [0 1) SN IR 5 4
v ] N
T | BATHEFRMSE &M &R 14,803,026.86 24.60
8 | HAhH ™ 737,648.69 1.23
9 At 60,186,146.41 100.00

T AT AR R B AE 5 DL BT A o

5.2 MEHREATI R BERRAS
5.2. 1 EWIRET U RIEARERRAS

#7411

7




B}

=2 5 MR SRS [ i R E BT B RE R AR R B 20 164E 55 1 = AR

fom Y A Go) 5g§%;fﬁ%
L I N/ N N - 4 — —
B | KA 1,172,850.00 1.97
C | il 27,024,656.06 45.42
. W7, 3 T7. BRASOKAE P it B B
A4

E | &350l — _
Foo| it mEE 1,790,712.00 3.01
G | Bk, SmirEk — —
H | 18 AEmOl — —
. fk%ﬂ%iﬁﬁ\ A G B AR MRS 7.062.248.00 1187
N 4 _ _
K | FE=k 3,348,100.80 5.63
L | BT 55 ARk 55k 2,864,540.00 4.81
M| BFEERE AN A RS — —
N | KR BREERT A 3L it B I 1,382,364.00 2.32
0 | RS B ARAR S — —
p HE — —
Q PAEFE 2 T A — —
R Ak R E AR R — —
S oA — —

At 44,645,470.86 75.03

5.2.2 MEMRET U RIPBEERRRERE LS
A S R ) AR S S LR B

5.3 MEMIRIELA SOHME SEET =1 I NPT 2 B E SR A

g

SR AR

i SR AR

e (JBO

~fepE (o)

SRS igNaE
fHEER] (%)

8 Ul k11 W




B}

=2 5 MR SRS [ i R E BT B RE R AR R B 20 164E 55 1 = AR

1 002630 TG REJR 351,100 |  3,837,523.00 6.45
2 002450 FRAGHT 83,705 2,761,427.95 4.64
3 600271 i RAS B 43,975 2,559,345.00 4.30
4 300113 I s 28,500 2,527,950.00 4.25
5 300119 Hii A=) 149,201 2,439,436.35 4.10
6 002425 U A 97,000 2,425,000.00 4.08
7 300160 75 5 A 54,002 2,338,286.60 3.93
8 002655 LA 123,668 2,209,947.16 3.71
9 600129 KA 118,500 1,984,875.00 3.34
10 300212 Ve 63,400 1,926,726.00 3.24

5.4 MEWIREMIF RO RNFFRRASE
ARSI A IR AR I 557

5.5 REFHIRIEA SOMHE o Ze B 1B LI R/ HEF B AT L4 B3 8 3 A
AFE AW WIARARFFA 157

5.6 MWMEHIRILA SLYME ST 1#E LB R/ HEFF R BT T4 B SCRAESR 3R
il

AFE AR AR RFFAT B SCHRFIESR o

5.7 MBERHIRIEA FohME b e B 18 H B K/ M HEFF B AT 148 5t & IR B3 9 4
Wi EE R, AREARTERER.

5.8 MEHIRIEA FOUME i H & T 18 H) K/ HEFF B AT LA BGER R B0
ARSI AR IR AR A BUIE

5.9 MEHIRAESEHREKIBIBRIZL 5 H LKA
WIEHEEE R, A ARG BIEILT.

5.10 MEFHIRAFE SR I E ML H LB
IR E R, AR BT E AU



B}

=2 5 MR SRS [ i R E BT B RE R AR R B 20 164E 55 1 = AR

5.11 HHEASWEHE

5.11.1 AEESHWHFMFTZIERT, TREPRARITERRBRERIIRAE
K, BRERERE AT —FEARIER S IEFZHATTEIT. L0 KES.
5.11.2 AREFRHATTEZBEF, BARETHUESSFRNE FEREEZ I

RE,
5.11. 3 HARE =R

Hpr: NRMT
K5 P &H
1| A RIS 125,620.41
2 | MWGIEFIEH K 608,348.77
3| Ry F —
4| MR 3,183.37
5 | RIS HIE R 496.14
6 | Al YGK _
7| FEESR A —
8 | HAth —
9 it 737,648.69

5. 11. 4 REFIRFFA KIAL TH B B AT #5852 55 B 40
AT AN T IR AR KR AT A0 T IR ) B8 5 51
5.11.5 MEFIRET T2 BREHFAERIESZRFE K5

SRS NIRRT

LI 52 R 43 . _
e | e | s 0 ;;fﬁﬁ’; ) ”ﬁﬁﬁi%ﬁ
ARE
1 |600271 R B 2,559,345.00 430 | HERKHE/f~HHA
§6 FBAEEHEHLS)

AL

i 5 B 35 447 800 i 40 46,903,565.83
45 30 1) 25 4 R A 47 5 1,995,083.29
P R B T 2 4 B2 [y A0 2,231,475.31
s BT R SR B3 A (I Ee b LL “=7 3HF1)D —

10 7T 3 11 m



Hiul}

=2 P e SR [l RV I B VR A TR SR AR R R 20 164F 55 1 R AR i

e WA R B 40 A i 46,667,173.81

§7 ESBBEAZHEAREERALAZSHENR
7.1 ZEBEANFEFESHTRIIHEL
AR A AR 2 BN IS YA B e B A o~ 7] & BN %2R & 1 O

=

7.2 REEHEANCHEFRERBEAE ST H WA

AR A AR 2 BN IS M8 A B e B A o 7] & BN 22 & 1 O

=

§8 ZEXHEZR

8.1 #BNMHFHER

Iy FENIE WS S HEHE == v bR g SR (B4 R VG TC B VR A IR R 08 3 4 W L 1 3L
G

2. (B ZTo MR EERES R R G B S TR R B S EF)

3. (B Zvo M E SRS PR RIEE B R S BUE R R R S HE W)

4, (& R EEE SR RS B4R TERC B R A AN SR B SR E )

5 HENIE I 2 B R B HAth SC
8.2 FFHHL =

SEANESITE NWERHEH TR SE T AMELE: www. ftsfund. com.
8.3 &R

1. |EEAEFRSFRHAAN LR ERNSRSITE NME Rt ar, i LA
%%Wﬁ;kﬁiEﬂﬂ¥
B it 3 4 N N utiwww. ftsfund. com B 5 o

SETEV U TLE LN
—O—AEMA=t=H

-0 BT B i}



