EZRMERS SEFERTRAGFRIEF SR EE
2017 4E5% 2 FEME

2017 %6 H 30 H

EEBHAN: EEEZAAESEEERAT
EEFEN: PERIVBITRGAERA A
REZEHBER: 201747 H 19 H



B RS D E A DT R R BB & 2017 458 2 TR,

§1 EERR

FE G PN 2 RO RAE AR T BRI AR R S8 1R T HERRIR Bl K
TR FL PN A LS L R I A0 58 BV AR AN Sl SO TAT

B AN EAM AT IR A IR AR IRIEA R S-S FRIME, T 201747 H I8 HEK A
W5 I bR EHERIABR G H SIS EAS, RERENBNEERERICE. RS
NN PNt S

S PN AR LLISAE L S0 57 10 5 ) B R s B 8577, (EANMRIE R & — @ &

FEG I A SO AR HARR I BBH KUK, 5 7E MR BB Y ST LA 40 B B A
e EE SR

AR I 55 BORER Z

AR 2017 424 H 1 Higx 6 A 30 Hik.

ﬁ;
N
b=l
H
&
b=l



B RS D E A DT R R BB & 2017 458 2 TR,

§ 2 EE7 M

He 4 TR H'E 153w i
e AL 000351

A (Y AT, e AT
HEAFARMH 20134E 11 A 20 H

T IR I 0 B 0

312, 367, 084. 14 i1

Bewt Hx

FE kg P RS R A b, Jd i R E B R 4R
EEE, gAML ST B HE W A

=
=
=
o

AREEEENE A A A5 12 B R PRE 41T
P F JE I o AR B BTN 0 R BT A
SHARFERIT, 468 T LN SRR,
(—) HF PR Bt R

1. 77 B R

REEBL LR AT E AN E G HF . FIR
EH. BEMRK R, IEHRTIHES. WshikX
By 15 F RS A RBORIE ISR R, %%
JiR ] A 2 2 W 7 A B 2 5 3 i v T 5l ]
AT et A 7 8 1 TR AC o R T XU, A o 4%
& BT = (G B L

2+ KB E Hng

B MR & 28 G AR B BEAME b,
E SRR R AL B RS, JEARE 1357 B AT
R, MMHEFREEREICEL B bR A RN SLAESR
SR R BAYC RS 28 B i L L A3

3. AR EE AN

AR B G W AR JE 4 P P 3R 08 1R SRR DA &%
FEIEGT 2 -5 AR AR 2 2 [ 0%
R, HEfiEaa A,

4y N L B R P B SR

AREEGRT NV B R TR LR R A
P YRS PEANGR BN M S5 U7 TRRAE R AT 42 7 67 R
FERILLES, AT RAT EARIHER . 17k &5
Bl LA G M S R i S5 AT AT o0 A, &
BRGNS0 AT, R A R A
VAR 3 B B TSR A HAH A 1 XU

5y WP CRFIFSR A SR

TR PR SCRRIE S, AR NG LA BT F
R RATHR S RS R A R R K,
HIF 9058 77 SRR 25 A28 ARG DT 5 oL, 78 7™
R 42 ) 45 T XU (1 JEE T e 4538 B X R
PASRAS Fa e L 2 o

6+ B R S

AR BB IR NI B IR AT (1PO) I 52 Je 38 K%
B f BT AFEAH, 2R AT N AENE, R

%3 316 W




B RS D E A DT R R BB & 2017 458 2 TR,

38 I S T AR BB BT SOE MK, 24T
S ) DRSS FR) B I 1 A L ) P A SR
X L R A RAS I BCE  RAR Y FL S B i
B E R E A B

(=D FFRBOE B s

TN, A e R R I A sh 7
ERC N ZHFRBE, AR AT AT OB B R Al
SR BT T, R B EEBE T i sh

P Tl

b 45 bl A F v — e IR BL S I AT 2+ 1. 2%

et KRG NI B S, FLTH XU 5 TR 5
P L I T T PN
REEBHA E L eI A IR A A
EE&EHEAN Hh OV ARAT B A R A #
TIE A HE A 5 S RIFR & 1H = B A & 1H = B 5 C
N B A 5 AR 000351 000352
5 B T8 o 3 4 I a7 277, 244, 816. 17 {3 35, 122, 267. 97 #

ﬁ;
ESN
b=l
H
&
b=l



B RS D E A DT R R BB & 2017 458 2 TR,

§ 3 EEMFRHINESHERI

3.1 FEUFER
Hhr: ARt
ESt JlEs =N WEM (2017 4H1H — 201746 H30H D
& fH = R A E ' = i C
1. A S BlR 2,402, 782. 89 273, 105. 41
2. AHIR)E 2, 483, 682. 24 283, 263. 25
3. BT & 4 B JAF 0. 0090 0. 0081
4. WIRFEE T HE 281, 502, 717. 31 35, 599, 324. 72
5. WIRESMBUFE 1.015 1.014
T

1. _EIRFE NV SHR bR A CAR R N AW AT 53 SRS T T (Tt T8 6 1 w8 ] 2
), PG SRl et K P AR T P A A

2. AW OB PR FE G AR SN BB aE . FfboN ORNE A e B2 iat) $nERAH
KRG IR, AR A1) C s s in_E A 2 se (i AR i as -

3.2 ZEFERIN
3.2.1 AR EWESHBTUHEN KR K E S RS B W am 2R 1) Ee
FE] i e e A
n K | SERKER | WHEIE | WA | B
MR x| mmzo | mraxe | sxpeze | O 9 | @79@
ﬂf:g 0. 84% 0. 06% 0. 60% 0.01% 0. 24% 0. 05%
E%ﬁ$%%ﬁ#c
N MK | FEMKE | WAEIE | oo | B
Hre 20 | w20 | muaxe | axpeze | O © | @@
ﬂit:g 0. 85% 0. 05% 0. 60% 0.01% 0. 25% 0. 04%

ﬁ;
a1
b=l
H
&
b=l




B RS D E A DT R R BB & 2017 458 2 TR,

3.2.2 HES A FEMURES RTHHES KE2Z) L5 RS B #Elas &

BN LR
AZR R G- O 0 B PR I 2R K (] S b £ b B A 2 3 ) B sk B S5 LR

28.50% -

2013-11-20

2014-01-24 4 }-
20140330 {}---4 -

20140603 | f-ome e

014 10-11 b Y

LIy [ 1 = S . S 5

20150628 { f-- e b

2
2
20
2
2
20

— ARk SR TP R e

AR S L R R Tl

&
(o2}
b=l
H
&
b=l



B RS D E A DT R R BB & 2017 458 2 TR,

CLBME & 00 1 4K 5 5 N 8 L e R 2 1 5 400 L

PCT L] NN S SN U NN UG NUUN NN S IR SO SN U SN U SO0 OO DU SO SO £

SRS N S N O O . ) O O
FORS FS S O  O  NS SO O HO SO JO SO O OO
PSSP S S O O .8 A O O O O O O O A O
ooy N N N Y O O O
S TS S N 14 S O O O O O SO O S O oot
PO S0 U O O O O O S ot S O O O 0
SO0 N N P e T T O O O

27196 | bt

0.00% b

140807 |

1B-05-18 1|
2016-09-25 { f------
2018-11-20 {f------
2017-02-02 {}-----
2017-04-08 { f------
2017-08-12 {}---ne

016-03-14 |-
2016-07-22 {}- e

2018-01-00 {f--------

0150907 - eenme
20151105 { f-------

01412-15f--------
015-02-18  f--------
2015-04-24 { - vnnn
015-08-28 -~

2013-11-20
2014-01-244}-

20140330 {}------
20140603 |}
2014-10-11 {}

20
2
2
2
2
2
20

[ o G R i W Bl — ool L e Rl S B
H: ARENIEESARERE N 2013 4 11 A 20 H. AFEE 6 NH B CHISE RN, St

PITF IR ERFLIE .

50&;
-
b=l
H
&
b=l



B RS D E A DT R R BB & 2017 458 2 TR,

§4 BEAWRSE

4.1 EG4E (REGEE/PNA) i

AR MRS SIIIR | EHM .
BECLOBE CrmEm | meom | #R B
. Bk e+, FEANRKE
§§££¥% SRCETL. TR
Py %@ﬁ@&ﬁﬁ%&ﬁﬁ
e éﬁ%ﬂﬁ%ﬁt&ﬁ@%
5 HL gﬁﬁ%ﬁuﬁgﬁﬁﬁa
AL éﬁﬁ%ﬁﬁ%ﬁ@ﬁa
o R ﬁﬁﬁﬂ&%ﬁﬂﬂﬁﬁ
Aya [ Wﬁfﬁﬁﬁ%ﬁ%ﬁ%
A %&ﬁ%ﬁ%;ﬁiﬁﬁﬁ
Sk | g M | 2000 F 1 - g | MEHAAEE G E =AM
P H 20 H %ﬁfﬂﬁ@ﬁﬂ%ﬁﬂ
o [ BT SWﬂﬁﬁﬁé\%%m%
R i%ﬁ#%é;ﬁéﬁﬂ@
- Yﬁé\%{i\\% & }ﬁi‘ﬁ‘/ﬁ/a\
T3 4 1 [ %ﬁ\ﬁaﬁﬁﬁ@%%
o H % é;ﬁéﬁﬁﬂﬁéﬁé;
30 B Eﬁ%ﬁﬁ@%ﬁg;ﬁa
% 4t 4 g 2 ﬁ%ﬁﬁ%@&ﬁaﬁ%
P A5 30 KRB FRSERE4R
HEEAH,

tEEE

Lo R “AEHIH Y A “BAEE” 70 BRI 2 =] D€ 5 52 IS AE FOIA S H 30, b,
R “ERH” e S RAERH

2. " CUEZRMOVAER” T RN Z A R DANE I T S I G ESR . RBEE A OC ER
AT A R AT

4.2 BEAXR G HAFSE B EEMTEB LR

WA A, ARSEEN IR (PN RITIENES SR 00D I A ek, ¥4
AT et Zro bk e 218 = @ DTG MR 5B 3 &) RE, AEWSEM . SR 5t
AR R DUV BN Y 4 B 7, A AR 1) KU R Bt _E, D9 BE e R N DESR B R 28, e 40
FREHBRA AT EEBTHERT A RER . ERNE LSS FRNZAE.

&
[ee)
b=l
H
&
b=l



B RS D E A DT R R BB & 2017 458 2 TR,

4.3 A PR HERURH
4.3.1 A3 5 B B HAT 1B 1L

AN, AREFT ARG RATAPIE. SR RIMSLNE. Lo Ao, 5 R ESETT
BIREFRE AT (R G EERIE) o PR LI B2 RO 5 8 58 5 #hAT F il Aei 41k

4.3.2 RERZ AT A E T

NFIERE IR (RHAZ S B SIRERE) A (R B RSB EIE) 5w 5 AT
1o RN A FAFIER G A IR AE R A R 38 5 BRSE 5 / (B 38 5 &l e S5 24
H BAE 2 1 %1t o

44 REMAZES TR RWAZIESHT

“FE, il KRR I ETHES » BEMRERAT, RN RRATIE
BAlHm, myReaTRK, W AKRZEO, e K-roedoE By, Hrb 10
Fa e R EAT, 5 H ERIEBIEN AL WK EE 1 NHEA, HE6
Y RDNEAF AR RS A T 8 R 820 T AT, HER KBTI AT R AR L

WEWIN, A6 PR ARG GRS ot B AR L BT AR MO &, ™z 4l
EHE R, SEIZHFAT, CREMRGIB B Sl KEesr et Z 8, =5
ERENINESUN SV G

4.5 REHNES KGRI
BEARE AR, Eo0mE0 A KB K 0. 84%, [FIHANL S L E FEUERI K 0. 60%, F=4 @4k
EH 0. 24%, FEL A C KRB K 0. 85%, [A) BAME 45 L et K 0. 60%, JE 4B ZE % 0. 25%.

4.6 REMARESTHFH ANBBE ST HERE R Y
o

ﬁ;
(o]
b=l
H
&
b=l



B RS D E A DT R R BB & 2017 458 2 TR,

§5 BEAGWE

5.1 |REPREEH=AEGHER

F5

i H

s o)

e BB B (o)

1

B i 45

Hrr, ZE

2 | HEeRT - -
3| Wit 401, 999, 794. 42 90. 39
Hrp: fiigz 375, 965, 794. 42 84. 53
APRES &SRl 26, 034, 000. 00 5. 85
4 | & EE - -
5 | &RbATAEMIRTT - -
6 | ENREERT ™ 32, 280, 000. 00 7.26
Fodr: KW ma ) EGR
S ) )
BATHER MG E &M &A1 2,697, 416. 12 0.61
HoAh g5 7,784, 580. 86 1.75
At 444,761, 791. 40 100. 00

T AR SR I BB AL S WL BRI o

5.2 |EHRZAT A ROBREREAE
5.2.1 MEHRIZEATIL I RPFARERRAS
AFE AR WIRARFFAIEE

5.2.2 MEFREATILI RIS RBR BB RERRAS
AR B G RV IR 5 L SV

5.3 I EHHIRIE A RMHE G E ST E A RN HEFRIET 22 BEE SR R B 40
AR A WIARRFFAT B

5.4 HEMREF MM RN GEFR R A S

P fiie 75 i A ANRME OB B S T E ] (%)
1| EEfGFH 3,076, 800. 00 0.97

2 | TR - -
3 | &Rz 48, 225, 000. 00 15. 21
Horb: BURME SR 48, 225, 000. 00 15.21

4 | kg 151, 957, 050. 42 47.92
5 | ANvAHEL T I 70, 194, 000. 00 22. 14

s

H]

10 71 316 W




6 | "R 29, 740, 944. 00 9. 38

7| AT (ATAC AR - -

8 | [AMKAFH 72,772, 000. 00 22.95

9 | HAb - -

10 | &t 375, 965, 794. 42 118. 56
5.5 MEBARIZA RWME HEE T =3 E AR /DHEF AT L4 fior $r s B 4

R | BBRE | BEsR | HE GO | ARRE Go | Do e
EeBl (%)

1 170210 | 17 EJF 10 200, 000 | 19, 750, 000. 00 6. 23

2 170405 | 17 4<% 05 200, 000 | 19, 300, 000. 00 6. 09

3 122200 | 12 &224% 156,040 | 15, 561, 869. 20 4.91

4 122830 11 JRE % 150, 460 15, 432, 682. 20 4. 87

5 101651016 16 HARR 150,000 | 14, 856, 000. 00 4. 68

MTNOO1

5.6 R EHARIE A SRME 2 S B 73E EL I K/ HERR RO BT +42 B SCRFIES B R A

it
o o - s 5 AR
== 210 FHLAHK | BE (D | ARMHEGD) o
1 451 (%)
1 146154 17 TR 4A 100, 000 | 10, 000, 000. 00 3.15
2 1789045 | 17 A1 1A1 100, 000 6, 034, 000. 00 1.90
3 146129 el 27A1 50, 000 5, 000, 000. 00 1. 58
4 146126 el 26A1 50, 000 5, 000, 000. 00 1. 58

5.7 & BRI A RME G E ST E B RN HEF R ET T4 5t &R 803 B4
RIS EF, AREAHETTEE.

5.8 & BRI A SOMHE o5 F & B E LB RN R BT TL42 AGES 3 B 40

AT A WIARRFFABULE

5.9 M EHIRFE ST R K B 5 1B 0L i
ARG A, RIS AT E 65

%11 71 16 T




B RS D E A DT R R BB & 2017 458 2 TR,

5.10 B EHARE HE
5.10.1 AESEPRFOIHRBESTD, MEHARIT EABIEER I LRAER,
REREEH HT—ENZIER S IERRXHHTATFER. LTRESRWT:

76 22 FE R A A A IR A 7 (LR RIFR “ 224681817 T 2017 45 1 A 3 3 iE %
VR B I PR R (LR RIRR “ LIPS ) R (e Tl pe 22 PR G e A
B R SR A B E RS M 52 ), L1 PEHIE A JR T 2 AR B R A e I R s —. 2246861
RAPUIE L AEF T . AL AL R LR PG 19 BEEER T 2015 SRR (8 @ f i it 47
FREMTE. = AERONATT AR S 8T i B EBUR AT HOE A RBE I, (77 e R
VG LS AR AR I . = AR 5 LR . R ST B SO IR (b
FEOL), A7 LESRSERE S FLAS A A R MR, DU, 2 AR T 3052 T H {5 T4
DUHAT B, FAR TP AT IR AR AR

LT RERT (ARG BB EINE) F %, BT BE % BT
SIMISEHE . MR (LT A RIS BB BANE) BT, L PEIE IR v Xt 24 18
BRI ST 2 ORI E e, It NIRRT i E R 2 .

AR IR L P MR SR, BRI S . FEA S AR, HE— BT A FIA L
SER AR, PR BRI, BRE BRI S, . SR, R

ASE G0 12 W A AEM B RSV AL T BT AL R TEIE, AN IR F x> 78
FHIIZ B A IR, XA AL 13T K T

5.10.2 AEEREKET R BRET, BERR THRHEES S FME FIEREEZ I

Bz

5.10.3 HALE PR

S FHK & o)

AR S 19, 262. 95

IESCIE S K -

SR -

IVEA&IDSS 7,765, 317.91

USRI ER -

FoAt MR -

R -

HoAs -

Nel ool BN I [Nepi (N Iy B - INGCRN I NO RN e

f=ann 7, 784, 580. 86

b
o
=
P
>
p=|



B RS D E A DT R R BB & 2017 458 2 TR,

5.10.4 R EWIRFFA BI4E T H B A T e i r B 40
ARG AR WIAR A b T PR T 5 5%

5.10.5 M EAR BT+ 42 BEE P AT IEZ PR IE OB BB
I SAARE IR AR

p=t

% 13 71 4t 16



B RS D E A DT R R BB & 2017 458 2 TR,

§ 6 THAZESHFRSN

Bl fy

i H

[ & 1E = i Tz A

[ & 1E = e Wi d7 C

T S5 < UL A0

276, 880, 738. 61

35, 103, 843. 95

5 ST a] i < 5 ER A 3 20

364, 077. 56

18, 424. 02

ol - 757 30 1) 5 < A D [ 473 4

T I R) 5 g HR 0 AR BN A (43 BTG

U3

0T S AR <y UL 0

277, 244, 816. 17

35, 122, 267. 97

b

b=l
H

p=t



B RS D E A DT R R BB & 2017 458 2 TR,

$7 ZEEEANBHEARERHEAEZESENR

71 ZEEHEAFHAZESHIRANFIL

AL
i H [ B 1E 7 A I & 1E 5 7 C

5 W) N REA (AL & 1y 11, 130, 797. 77 -
5 A (] SE N/ R A7 A0 - -
5 5 H 3 [0 S5z 1 /2 [ 47 0 - -
5 W AR B I NREA (AL &y 11, 130, 797. 77 -
A AR R A AR S0 A0 5 A 4
wraLes %

4.01 -

7.2 ZEEENEZHEARERE AR ST H YA
AR I ARAT R B8 A 58 s B A 8 ] B 12 T O

b
o
=
P
>
p=it



B RS D E A DT R R BB & 2017 458 2 TR,

§8 HAEXMFEAR

8.1 #EXMHHEZ
1 R St S 22 v bk [ & 18 3 5 T I3 25 AR 257 4% 5 i < B ST 1R SO A
(& 2 E S S8 PTG R R 5 i e e s [ )
3. (8 = E G2 D a8 T 27 AR SR 45 o e A S )
(& 2T E S 2183 HIT G 7 RAIE S 45 5 3 BB E T )
5. H EIIE 2 SR I oAt ST A

[\\)
v

S
7/

8.2 fFJih &
4 AT N RS HEE NI BT 9F B T 45 B3 - www. ftsfund. com.

8.3 AN

Ly BER B LRGP M 2 S B N B G4 N BT S 3 8 B, 6T 1A 3 S AL B
.

2. BREEESE M www. frsfund. com I,

ERE = ESTEFRAH
2017 T7TH19H

b
>
=
P
>
p=|



