o

2T E AR AR E R G EC B IR A RE

FHPE RS 2016 FF5 4 2

=R

2016 4£ 12 A 31 H

EEEEN: BEEZRAMHESEERRAF
HEETHEN: PERRTRAFRAE

REZEHBER: 201741 A 20H



B 2 v MR T A R R C B A TR R BB & 2016 4R5R 4 TR

§1 EEHRR

HEEHANEH S MEFRIEAIR S Prst s AR BaCE . R S PEPRIR B 8,

FERTH AR LS L VR VAT e B M R A

ol B DA o

HEFE N ERARIT RO A RAFREAREEFRME, 20174 1 H I8HEZTA

G PRI SR bR HERIAR A S IREENSE, RERRNEANAERERITER.

SRS Uik P

S E BRI LSS . B8 57 10 SR 004 BTS2
ARSI AR AR

2 DR VIR

AR IV 55 SRR A I

R

BB, EARER S —E /A,

BB AR, BEBE AR W5 O SR B 4 ] A

AIERE 2016 £ 10 A 1 HiZ % 12 A 31 Hik.

§ 2 EE&=HMR

Ak ] AR IR BhIR A
e A L 000065
oA 000065
%ﬁ@%ﬁﬁ BLTTF iR

& E R H 201345 H 7 H

ﬁiﬁﬁﬁ (GEIEsRl

1, 194, 614, 917. 06 13

BBt Hbr

A e S AR HEAT B i LA SR 3 2 i3 Bt
Mg, IFEIIRASZIRAHE IR T BB 2R E A
B BT N, [ S AR A R, 75 3RE
S i ECRTEIE e

() B AC B R
$ﬁ%T@Eﬂﬁﬂ<m%Fm§%% SIBNRAP )
2 NS PG NI 1 EB7 1) SN NS/ S g s PO L ¢
i RFIEAE R R 4R & T, RIS KIS BE ™ it LU
BRI R RTSE T BAT AR AT RO B, WA P
5 R R Rt TR ARG B L BT R B AN AL,
TR A G IS St . AR SAERHT R IR
I, B RMATORL B XEGR, BEiishf.
BB AT 3 R 33X A T3 T

(=) REERHBRNS

ARSI T IIE A BE B AR R WA« BRI L
APl RS ML o mR B M A BR PP

13 I




B 2 DMK A IR RO G BV O RIS £ B AR 2016 45 4 FREAR

FLTES T BRI RV AR 55 2N BEEAT 12408 o
(=) fiFri B

AHe Gl EME ST BTMBOR. WBECK. 5t
BN TE SN T I M A (0 B AT IRAWT I, &5
EHTFRATIROL, G5 7T TR AN E A 2 142
Zhiads, RIS (s & i 200 B A Fh il B
SERURBL TN, LRGN, DR
fE B e .

(PO AR BT 43 B Shgs

ANH G AT B AR DL BE I, R AR DA B B
W, CLEMOGREDNEZBN, RARAIEL . 5%
BRIHITE &4, I XHIESR 7 A e s T %
MIWEFT, 4 A eI 0T A e AR 2 SR A BN Al
KV, SPGB AT UL, Gl 2 Sk S B R
{EE ST E IR ERAE

(1) BUIESR 5T 5%

AR i S BOIEAR P IE S 2 AR T (R 7E, RT3
NNBIBGIEE A R SR L& B AT, 1F %
AP ) £ EAK Y .

60% X PR 300 FEHukaE AR + 40% X FPE T

b4 b
MR HHIGEE (2
AFEE AR AETIIE S, HPUHI R S XS K TR T 1%
RSS2 P AIE TR E, BTN ES TS, BTH
o RS UL 2 A A 1 2 4 it o o
REEFEHA & L AR S A TR A )
HEETEN rp [ AV AR AT B AT BR 2 ]
§ 3 FEWMEIENESHERI
3.1 FEM &R
Bhr: ANRMt
FEIA S Fehn HAEHRAC 20164E 10 H1H — 2016412 A 31 H )

L AW C eI i

22,990, 450. 27

2. A JHAE 1,597, 222. 55
3. BT 35 5 G A B A R ) 0.0014
4. AR B4 T 1 E 1,579, 816, 126. 41
5. AR G4 A E 1.322

T

L R SHR bR AN B A NN 5 2 & A0 (B, T < 10 HR 8 ] 5%
S8, TR ARG LB AT EAR T T A
2. AW IR PR R G A IR ON BB IaE . HthloN OINVE A SR E AR S as) nERAH

3 13 W



B 2 v MR T A R R C B A TR R BB & 2016 4R5R 4 TR

RWERIRAL, AR A S eIzt n_EAHI 2 e (E A2 s as -

3.2 BEHFERA
3.2.1 ARERESHBAEE KR RS FNLS R A R i B

: b Gk bl g e v
N HEEKR | PENKER | SR JANR, B B
B B @ b0 k25 @) Wﬁi?@? O—-0B | @@

HE=1MH 0. 09% 0. 16% 0. 08% 0. 46% 0.01% | —0.30%

3.2.2 HE S FAEMURE S RTHHER KERZ R SRS SR fEl s &
AR i L

e B R T PP 3 5 1 DI 485 L A8 M 2 3 11 By S 3 on LE

57.58% -

50.30% -

43.159% -

35.959% -

28.759% -

21.509% -

14.40% -

FT R [ T 0 P S [ R S S
2016-10-12
2016-12-17

B [ = 1 o S R NS S SR

2015-02-26 { f- i T

20130916 | p-1mmmmmmmios =
2013-11-21 {}-+--------"s

20140402 A f-1-- Syt

20140812 bt

L 3 1 Ty o [ S S S S S

0
o
I~
o
m
o
o
ol

2013-05-07 -

[ i 00 P I o — b U D B o |
e AEGRFREEEFRAERA N 201345 7 Ho AEGAE 6 NHE OISR, &I )

HEEEERZIE.

5%;
ESN
b=l
H
(%
b=l




B 2 DMK A IR RO G BV O RIS £ B AR 2016 45 4 FREAR

4.1 EG4E (REGEE/PNA) i

§4 BEAWRSE

FEA I G 1R e 2 PR

4 BR% T T UEZF O AF R ]

BRI, FWK

% MBA . PIATIS A

SERH LB, WL

WS L, RigAL

YNGR & K Hr AR B A R
E g s AT SRR AR,
. QDII B IE A R TE A
B R AT\ AL 5L, g
W, BT BRI S A
WHE, H FRARF G @k
BN WAL G B E T
e =k HRAGHEE LEE
4. BEE | 201345 H NAEREHEE IR
SRR g | 7 - BE | snmmm. miy
R A A R 300 FREY AL 4
&, FHE M ELH., BEA
P T E & WRAT E i E 22
BERSE RIS AR A
J g E AR A A
Hify o1 77 Bk QDIT # & al. BT
&1 4 W, EE RN
2 T4, EEE AR

iR A A
P TR VR A 3 < K ]
1 157 57 2k < ) 2

é&\é:;éﬁo

T

Lo Rrp “ARHRH ) A0 “BAEH I 250 AE 2> =) JUE i € SR H IATARIS H3Y, b,
R LB AR H I NS RAENH
2. K" CUEZR MOV T EAR N 24 R DRI T I G GESR . BB AR R
AT A R AT

4.2 BEAN RGN AR SEE RN T B LA
WM, ARSI CPEARSUIEIER S0 BRI Rk, %

5 W F£13 W




B 2 DMK A IR RO G BV O RIS £ B AR 2016 45 4 FREAR

PR (ot 22 pobk B i A R B RO I B R A RO B R e R S B F) IIPUE, AB WSS
B ST BENE PSR W, AR R U B L, OB i B A AR KA
i, CMFREHHFTAAREIATN. FERFUGR A RIEH . FMIRE LSS R

215E .

4.3 AV HER U
4.3.1 AP 5 H ERIPATER

AN, AREF ARG RATAPIE. SR RFMSLIE. Lo Ao, 5 R RESETT
BIREFRE AT (AP G EERIE) , PRI B2 RO 5 8 58 5 g AT F il Aei 41k
4.3.2 REZ BT AT

AN TR IR R as B s SEHI Y A CEH A 58 BIMEY SR STk
5o EIAN AT AR BTH A AR A A H SR 5E Sy HAS B 1 530 58 5y Bl i ik 77 2
H A8 B 5% L .

44 REHAZ SRR RS IES T

VU, AL R IMRATEE R 2L 1 5E WK RIER S . PUZREE, Hilk 700 TF ik
0.75%, Y 300 $REL LK 1. 759, GNLBRIEECT R 8. 74%, G 24 7 kK BB AR .
MEMZTE, LTS R R D KIS, PPLIFHRYEIE, CPTIRAM AT, SEmMAatEl]
LUHE K BRI AHE ; BRMBORAENFE ML T — 2z, ERTIdk S LA, TTHA R
Wi MBL T BRIES), Wa i@ e MROETERSE, AT A 24 BT R b AR
BV BRI, EEGR 2 T O M SO i R I o i ks ks BUCR, @ PRt 2w
s AR ARIER = Ay 3 DAV IR K A I IR EIE 1 AN S AR D Z R R ], T 9%
SRERAERRT ARG . [EPRTIA T, R TS OISR IS TS DL, SERRBE T 4k 4 fpia sl 1
BRI

[l A T BB, R R A T T U W R I 22 DRI KO e AN el X R 28 R, RIS AR 5%
TCHFEETHERIEOL Y, PUNBR eHF e, S MBERAETICRIRE,  BE5TH B Bl X% TPO
TS A AT WAL A5 v /INORD 1 b A ) e R T W A B

WU, AHE gl ARERs TR &AL, UIIRYERF LT IR IR LG, Bior4ERFEAL
i #AE L, BEET A IRBERIE N, FUrDARGUNE, @I HIA G A A6 A

6 7 13 W



B 2 DMK A IR RO G BV O RIS £ B AR 2016 45 4 FREAR

B AR AL A5 El L

4.5 MG N E SR SR

A 2016 4F 12 A 31 H, AEREMmHFEAN 1. 322 o, ARG AEE LK 0.09% , [

HANV AT ik 0. 08%, ek GiREdE 0. 01 NE 7 e ARSATIWRE BB, Relgis
WS E AR .

4.6 REMAEETH ANBEE ST HETE R

§5 REAGRE

51 REHRBZEEH=HEREMN
e i 5 SR () H S S (%)
1| B 263, 332, 273. 52 16. 59
Hodr, gz 263, 332, 273. 52 16. 59
2 | HEHE - -
3| e AT 981, 196, 068. 27 61. 80
Hrp. fiidz 981, 196, 068. 27 61. 80
e S RRESR - -
4 | BEEEE - -
5 | &RMTA IR - -
6 | LANRELRE” 208, 300, 357. 45 13.12
Horpe SRR e W ) SE R B B B
SrRb e
AT R F LA 1 110, 893, 252. 00 6. 98
HoAh = 23,926, 218. 16 1.51
it 1, 587, 648, 169. 40 100. 00
VE: AFESRIET YIRS 5 PR
5.2 REARBIT WK RERETHE
5.2.1 MEHREATW S ERABEABRERTHE
i 3 4 PR 1 E L )

(v

GRlEs

AfetirE G

(%)

L

7 0 13 W




B 2 DMK A IR RO G BV O RIS £ B AR 2016 45 4 FREAR

VSN NN | 4 2,903, 588. 18 0.18
KA - -
plb e 226, 331, 969. 52 14. 33
D IV VAN /S WS & e Va1 VA B B
N4
E | &5k 15, 592. 23 0. 00
Foo| ftRAZEE - -
G | ZidiafH. SAmEL 9, 458. 68 0. 00
H o | Al - -
I 5 A AE BRI S 6, 431, 823. 02 0.41
T | Rl 23, 058, 209. 89 1. 46
K | FHbr=k 4,581, 632. 00 0.29
L | PSR 55 AR5l _ _
M| BTN AAR S - -
N IKF S FREEAN A FE it i 2 - -
0 S RS « AEFAN H A IR 55 - -
p HE - -
Q PAEAGESTAE - -
R A R E AR R - _
S LR - -
it 263, 332, 273. 52 16. 67

5.2.2 REHRETIL R PEBERE R ERRAE

AT G oRIE LY PR AT S LB TR A o

5.3 W EHIRIE A RMME G R ST 3#E LB RN PRI RT 42 R RS R B 40

e | mmAm | REAR | NE G | ARhE G | Dor o
Eefgl (%)
1 002308 BN A 5,732,013 84, 489, 871. 62 5.35
2 002553 A 77 il 2,791, 106 34, 330, 603. 80 2.17
3 300156 L SINIR 1, 149, 961 28, 760, 524. 61 1.82
4 600809 Ly P 3V 949, 909 23, 766, 723. 18 1. 50
5 600305 B R 1,231,270 14, 381, 233. 60 0.91
6 600883 R 796, 625 12, 809, 730. 00 0.81
7 603308 IS L A 500, 000 10, 960, 000. 00 0.69
8 600000 THRARAT 500, 000 8, 105, 000. 00 0.51
9 600030 S IES 500, 000 8, 030, 000. 00 0.51
10 601328 ZIEERAT 1,181, 357 6, 816, 429. 89 0.43

%8 W F£13 W




B 2 DMK A IR RO G BV O RIS £ B AR 2016 45 4 FREAR

5.4 HEHIRE BT MA O RNBFRRAE

s 55 hn A ARME ) b3S R E ] (%)
1 EEXriess 71, 653, 050. 00 4,54
2 | RATESR - -
3 | &R 220, 112, 000. 00 13.93
Hrr: BURYE SR 220, 112, 000. 00 13.93
4 | ks 179, 125, 047. 27 11.34
5 | Ak FE Rk TR 250, 881, 000. 00 15. 88
6 | IIESE 253, 160, 000. 00 16. 02
7| AT AT AZ ) 6, 264, 971. 00 0. 40
8 | [ENkAFEH - -
9 | HiAth - -
10 | &1t 981, 196, 068. 27 62. 11
5.5 MERIRIEA oMHE & ZEE B =13 E LRI K /NHEF IR B4 35 5 R B 40
v X e . SR IR ELE
e ARG 55 44 75 HE (5 ARME G %1y)
0
1 150212 15 [EFF 12 700, 000 70, 042, 000. 00 4. 43
2 019539 16 [Ef5 11 590, 000 58, 923, 300. 00 3.73
15 BN
3 101554046 B 500, 000 50, 510, 000. 00 3.20
MTNOO1
15 T &
4 101553022 T 500, 000 50, 450, 000. 00 3.19
37 MTNOO1
5 150213 15 [EJF 13 500, 000 50, 275, 000. 00 3.18

5.6 R & HIAREA RPE S E ST #E IR FRIRT 4 B SCRAESF R R

4

AT AR IR AR FFAT B SRR SR
5.7 MERE A RME HESH F1HE IR/ MR R L4 SRR 1A
WRIEIE A, REEARETTERE.

5.8 & BRI A SMHE o5 & B E A RN HERR R BT 42 BUER 3 B 40

ARSI AR AR AR FF A AU

#

b=l
H
(%
b=l




B 2 DMK A IR RO G BV O RIS £ B AR 2016 45 4 FREAR

5.9 MEMARAR SR BENRBH X Z BB
5.9.1 |EPRFESTH KB T A8t A4

ARSI AR AR S5 AT e A 1 0
5.9.2 AR SR RRIBH R KB RBOR

ARHe GAEHAT BRI GLIR BN, R ARYE XU B, DLEIREDV EEHEK, R
4 ZHEERIIITE &4, JEEXES I A S s T S M 7T, 456 edr I B i e fri
R FREAB MR AT, SER G BATILN, i 2 ko S 8 I DR B 25 S AT = IR ME
2

BB H N TS H BRI B G I« AP S RS PERAIE, i R I B0 o R Gk
PRSE S X RRF R TS DL A PE RS, QoK B e [ 55 R <R AT A S AL AT VRS, DI S
FEARAR B AL R BE A XU P A o

5.10 | EWRFE ST F K E G 5 B0 i
MR A F, AR ARG E G,

5.11 BBEHEREME

5.11. 1 AEEXRHBEMNITHLIEHF, REBARTEBFLER L
KIFAEN, RERSGHEF B —FEARINER S IEERGHATED. &5
FIESF AT -

JRBEIRRBH I R A 7] (LR RIAR “ AN ") T 2016 4 2 AW 2RIk =t
BB RIEH) (SRR AR B AL TRBHSBAR A R 2 =R B H s s it vk ) ([2016]5
T M CORT IR 2R HE R s i kg ) ([2016] 6 5D (LURFRIFR (RED). BRI
¥ 2015 4 9 H 2 2015 4 12 A Wi, Ke5r4E 814 5, 300 J3 7o H T A IRBURAT DYk, 12 F UK
JEAT SRR P VS B e 55 . B T NS R T GIEFRik) 2B+ Tsk. (EMARIMERGIE 2
T R R SFAE B BNV A R D SR RUE, BB BL R 55 S T
EETLER.

JREIBAR O e G IFT 2016 48 1 11 HATFHER 7 L0, BAIB R A FOR L
UL DI AIESRE A 2], AT SR R S M I SRRy, VeSS R el
FIFEEE, MR IO

AL AN BB R . AN A RN G S e, Bk (PE) &) Rk
MR R AT B 18T, IR AR OO B BB R 2B A — s R, AR A e K
B RN AR I BT AR B R AT SR i, BB A 4Ll Ty 37 £ BE S T

010 7 13 W



B 2 DMK A IR RO G BV O RIS £ B AR 2016 45 4 FREAR

w2 DAL ) Ll B B N DOME IR BEF 2 I E B, DRI SR N BRIy AR S 78 BN

IR BF RSB 24 W] A BB PR SRR

5.11. 2 AR SHREHBT+ R BET, BERETBUESSFRMNE &IEREEZ I

KIS

5.11.3 HALE =R

F

B2y

£ o)

A RIE S

221, 900. 48

PSCIESS 7 5K

1,668, 112. 55

SR

PSR

21,704, 973. 60

ISR IGEN

331, 231.53

FoAt SYSGK

S

HoAh

Neli ool BN I el ) i BN VSR NG e

it

23,926, 218. 16

5.11.4 REFREFAE KA THBIB T LA

ARSI AR A AR R FFAT AL T2 IR 1) R e fot

5.11.5 35 BRI +42 LR P AR SIS SZ PR 1B O A UL A

- e S TOESZIRE ) | A& 5y
s e ARG Ji 52 44 % AME G | e e () A8 B2 PR A7 450 1 BH
1 603308 NI A 10, 960, 000. 00 0.69 | K™ 4 5 4
§ 6 FFHAREEMHE)

B Ay

T S5 <y B 0

1,153, 212, 324. 43

0 ST TA] i <5 5 R DAY 3 0

55, 526, 266. 29

- 1 7 ST 1) 5 < Uk ] 73 0

14, 123, 673. 66

2 V3 & A 8 B A i b b~

YD)

T S AR B <y U 0

1,194, 614, 917. 06

%11 1 13 T




B 2 DMK A IR RO G BV O RIS £ B AR 2016 45 4 FREAR

$7 ZEEEANBHEARERHEAEZESENR
71 ZEEHEAFHAZESHIRANFIL

BT
s WY A AR S 10 40 7, 060, 799. 08
5 A SEN /R S A -
R HH A 1] 32 1 /62 R A7 0 7, 060, 799. 08
s W AR N FRE AR 440 0 -
s WA AR KA AL S0 80 b 3 & -
AL %)
7.2 ZEEENEZHBEAREBREAREESER 5 A
Fe 5753 5 H I TomE () | RSEH o) | GEHHRER
2016 4F 12 -6, 503, 252. 03
1 2 [A] F12A S -9, 007, 004. 06 0. 00%
20 H
2016 4F 12 ~557, 547. 05
2 sz [ F12A ’ -770, 658. 25 0. 20%
20 H
&3t ~7,060, 799. 08 | -9, 777, 662. 31
§8 BEMHHEHZR

8.1 ZEXMHHEZF
1 A R S vt =2 vo bk A IR ) 75 I B VR & IR 5 4% 9 i < B L ) SCAF
2. (& 2R E AR SORE) R B R S AUIE R R S & G R
3 (CE O E A K R AL B R S AUIE R I R S S U D)
4. CE ZTORE AR SRS RIE I B R A BN R B R SR E 0
5. Hh FEIIE 2 SR A HoAth ST

8.2 TR M R
BB ANMELSILE NOEIE SR TREESE AN, : www. ftsfund. com.
8.3 B A K

1 AR SITH W RSB HASSE IS NEI R &, JF A% LA 2R LR B
o

2. BFhEEEE A M EE www. ftsfund. com B[,

12 7 13 W



B 2 DMK A IR RO G BV O RIS £ B AR 2016 45 4 FREAR

i e 22 R R A TR A
201741 F 20 H

#
(%
b=l
H
&
p=i



