e AR GAFEIEFRERE S

2017 4

—
N
l—a

5 0 Z

=R

2017 %6 A 30 H

HEBHEN: ZREXZESTEFRAF
HELEAN: PERITRHERAF
WEXHHBE: 20174 7H 21 H



TAG 0 AR 2017 4R58 2 R FER

§1 EEERR
AT G PN S R AORUE AR & AT B SR AN AE R AR 8 1% VBRI B KR
FEAF LA AR BLSEE L HER T R E B AR AN S A BT
REGIFEE NP EIATROARAAREESEFRCT 2017 47 7 19 HEZ 7 ARG+
[ S5 4hR . AR A GG SR, RERRN SR RICE. R HERRR e
R
S PR DLISAE FH L S 53 10 R ) A8 BRI B 4 8577, (EANMRIE 2R & — 2 & A
SRS ARIIARREI. BBA KUK, R TEME BT R SR R4 bl A 4
MRS
AR h I 55 BERER Z 1T
RN 2017 44 A 1 HEgE 6 A 30 Hik.

§ 2 B MR

FL G THRR ZAF 55 i BA [E 4
I 290009
é@%ﬁﬁ LTI
GEFENH 201142 H9H
%Wtﬁﬁﬁ%“%@i 2 46,617, 338. 07 17
W b fﬁ%ﬂ%ﬁ%#%ﬁm%ﬁ%m%T,ﬁ%%m%
t 25 L A HE R R U A
$%%ﬁﬁﬁz%%%%%\ﬁﬁﬁwﬁﬂ%§%\
R R GE S ARG BRI . JE 400
HE R FIEIEOLE R 2R BN i, 8 BB & A T % 5
) PRV, PREERZA BT 7 HE R T B % Fh R 3
A4, SRR E B, AT B MR BB
i), SREBETTU A, PRl ot KU o
b4 b A J v A HE 4 I 4 LR SR 1 S R IR A 4R 20
AL NFHEIEE, JBIEHRIE IS KA.
PSTERE S WAL 2 e ) P, A e R RS v T B T T A
& KTREG RS RS,
A= N RAGHEEIHAIRAF
EEFEN HEERAT IR A PR A A




TAG 0 AR 2017 4R58 2 R FER

§ 3 EEUFEIrINESHERI

3.1 EEM LR
Bfr: N
FEM bR WEM (2017FE4H1H — 201746 H30H D
L A S 2 -411, 309. 44
2. A HFE 340, 164. 54
3. BT 385 & A A AR 0. 0062
4 AR I G T 52, 543, 607. 81
5. JAREE A BB 1. 127

e 1y BIRIESNEHR IR A EAERE SR AT A A R IWEEE 5 e i g i (Filn, THsetlEe

F1Y B B ] B . L) P 9

BT, PSR Bt AT EAR T A T

2« AWIC SR R AR RO . BB . HliN OS2 et AR shIas) 40

BRAR G o G AR, A IR Dy A< 0] E S Bl ot n_E A 28 Fe (B 28 s i i

3.2 EEHERN
3.2.1 ARG RS MR ENE KR KR5S FHALS L R e 2 0
X X M &5 b B vk

" HHEMKZE | PEEKER | SRk - . .

RS ® FREED | RIE%EO "&ﬁﬂ%’w% = =g
TE=1MH 0. 54% 0. 05% 0. 13% 0. 07% 0.41% | —0.02%
i RIS S LRy IR e R

30 k12w




FTAE i AR 2017 4R5F 2 FRPE AR,

3.2.2 HE S A FEMURE S RTHAMER KRR KI5 RS b delias &

AR L
M 00V P RTINHC a) J M 45 L A WA 2 36 1K) Dy e oz Fnk L B

44.84% -

309.86% -

34.87% -

29.89% A

24.91% -

19.93% -

14.95% -

4.98% -

0.00% |

-4.98% A

2017-08-17

204044 b

=
=
o
=]
(3]
|
=)
(¥

2011-02-09
2011-08-05
2011-00-20 1 |-
2012-01-23  f-4emmmee

2
2
2
20

o N R DO SR — N L R B
e 1. AREHEAFT 2011 F 2 A 9 HIERRARL.
AESHCHIAANANH . RO, EERRAS ST SRS ERNAE. AHEE
P T R U a5 2 I L) N JE 4 R 77 1) 80%—95%; 25— 2 T 37 T It FR A B T 388 A (1
SRR AT I I T B R S A R SRR, PR T 4y B SR T 7 A IR S [ i 2
KRG (ANEUE) NS EEE =0 20%: (EAKES WP O, P& B HE—F LA
MIBURF G AT SRR RS R TR, AMETHEEES =15 {E 1 5%,

s R L L L

[\l

§4 BEHEARSE

4.1 HELE (RESZLE/ND) f{ifr

| wms | mE | EAReHRSBENIR | ik | B

40 3L12 W



TAG 0 AR 2017 4R58 2 R FER

JIXT

N=p! BAEHY
(ERIEE AT H o

TSR+, BAEENL
Tk . HATIRT LGPy 24 ot
KHARAR . FEIES i
R EEER. 2002 4 12 H
AR EEEEHARAF,
P JE PR ZRAE RR U s FE 448
S ZHEE, TERRI
mAEELE. H 2008 4 10 H
10 H E4HAT 2215 XUEXUF i 25
- 21 4 | BG4, H 2009 £ 7 H 29
H AT 2R3 o177 1Y s i o 2k

W ARIEGLH
R R R
MR mIESE R
il 12 F | EXE BB | 2012410 H
&t FrHe. FE6| 25 H

e
f%gg%;% LU, 201347 A 17 [
;‘}F’ﬁ;yﬁ ; R AT 245 £ 0
%gﬂ%;% SEAATE: F 2016 4E 10 H 11
= %5 o 2o g

P H T2 (5 R R a7 2%

L%, [ 201745 H 25 H
EEREEMRERAREEH.
U1, ] B EA T 35 4 45 % 350 ] s WAL
M.

E: L BLEH SRR AR A S H .
2+ AEZF AL SCEMATIE 2 GIEZFMO A G B0 B BIMED) B RRE -

4.2 BEANIR G BN A E GIBE-MATEFH K3

AN, ARGEHNREME QEFRREEE) « (AFFRIEFRREEEFE
BIME) «  (RERIRER G R G REGE F) A SSEREIRIE, AW
SAE M BRR T, BUE T, BUE TSR RN E BN I SE 07 . Ak &8 BNAE ™ 4%
PR AR RO b, NI S B A A BOR I KA, e R S B AR i, A
BRI IBVERT & A RGN G S R RHUE -

4.3 AR GE LA
4.3.1 A PR G BT

s GEFHRRESERAF AP HHEHRIFEL) (PEIERSA® (2011118 5) , &
mfE T (PR HHEEY) » EHTIARB A, DA REEEES), MR B
Pro BERE ZHPAT. WESTFEE R E PGSR &I, M. &R, 550
WA, ORI BEAE By LRI, I e XUBS Y BT S SRS 152 5 17 DLREAT T8 AN AN 8 JI PP A o

5 0 312w



TAG 0 AR 2017 4R58 2 R FER

O T AR TURSCRAS 2 7 B BRI A 7 i AP ITIG S B M S A A TR BT
R TS BHR 2, A RRIESAERET LS EEPIIT, BRLHERATAILE, #RLY

Wik L TR LR,
AP, AU S TR RIAIE S 5 U o 2 AR R T, 4
Y3 L BT 0L B

4.3.2 RERX 5T AKE A

A w RS RIAN FIRR AE 2 R H S5 5y, A ER IR T E S B0 241228 5 A0R 2 il
BRI H RIS S . AREN, KESS 55 ATT N R RIS, RS ED
R A By B AZAIE 25 2 H RSB B%AITS L, IR HAR R AL 5 AT N

4.4 WEHNESRE RBAIBIEST

2017 4F 2 R, SMAFTHAIR I AFe, HoR PMI 4k 4. 5 HIESE MIEJE, 6 AL,
W 51,7, T AN 2 E RGO 3 PMT U — B+ 5 F BB 50 fOZRAELE, SoRgsrdii
Pl A7 2 ZRREM = A AR B8 TAT, BRI L B R EAN R AE T B A i, (HIE
SE BB SE AT ARG, 2 A G0 TE ABUNMETAT, Mt mia
B T DU TR, (R LR R A R I LSS, IR RS . 2 A
MK, PPLEH FAT, SATARGHEEEATH, B8 BT B s, #hah e 0 f gt E 55,
M2 [FILE AL 10%, SRR AR R B G Bk s I, A TP R Gk 4502 12 7T, 2 FREEMgAMAVE
AR, W2 E I MECREE, HRBOME, SRk 6 H bl g 25 2.

2 ZERE, IHBARERIETS, FUFSEE NIk 0. 93%, FIHER MIRE Nk 2. 89%, FuFN L,
B R ARM TR L 44%, PRI ERECTEL 0. 17%, FIEER T 2. 5% 05, i1y
JERRIEEK. 4 A ah b RARME 2 RG S SIS RIRE R, AT E A A 2R SN
ISR, Tigiais% 147, 5 3 LA 10 FE A AR L 3. 6%k DR %, 6 A%
MATFHIESS, RATIEL AFF RSP R T iigmshiE, Wecs 7 i BeE Y,
AE 5 BB HIES) T 10 R E Gk st R AR R Y R RE, AT 3.57%, B3 HARZA EAT 29
ANEE e LA S R i A R U FE SR ZATAT IR /R, BOAHUM SRR ZI R i, a1
BIRERKR, — SRR AR S oL 2R 1 EIE G RT3, 46%, %3 AKX B
ATHE 60 NE R E T 2 EFERIRESE R Bk S, Wi Bk bAT. b, BOE P EERRGH 3,
5 AR R R IA AR E, PREERAE L GURIUAF T rh s S . 4 AR i, SRR

6 7 JL12 1w



TAG 0 AR 2017 4R58 2 R FER

AT BB WARRCE LG5 R Ak ek i8R, ik RSN — AL 5 R BT SE
PR S T 32 BRI e, ASTRE A7 . $efit 6 AERGONE 2 T RIRL, Hzm. 3
IR G RR S A Il 23K, — W BURAT R AT

2 P, MR E DR E O, BAROREE TR AL, IEREEERE 7 E R b
i, BINS 5 T O6KREGEEB A AT # i — R

4.5 MG EEKL SR

BEAREIER, ARESMHEFEN 1.127 76, ARG SHFEEEKE RN 0. 54%,
SRR EE TN 0. 13%.

§5 BEHEWE

51 REHKREESEEZHABM

Fs i H e o) AR R BT (%)

1| B et - -

S R - -

2 | HEHHE - -

3| [ A # T 49, 219, 826. 70 92. 40

Hr, fiik 49, 219, 826. 70 92. 40

Vi XIS - -

4 | tElmi - -

S RATAE AR - -

6 | LNIRE T - -

Horbre KR A S NGR

Kt Lok
7T | AT E &M AT 3,215,412. 94 6. 04
HAh 5= 833, 888. 33 1.57
9 | Ait 53, 269, 127. 97 100. 00

5.2 MEHREATI A RO ERFAS
5.2.1 MEHIRTATL T RHENRER T A S
A IARAIE G AR FFA B




TAG 0 AR 2017 4R58 2 R FER

5.2.2 REHIREATIL KRB E R R B ER B A S
A IR AT SR IR

5.3 MEHIRIEZ A RMHE G2 & TP+ E IR/ MR KRT 42 BER R 4
A ARAIE AR A B

5.4 R ERE T MM RN BEFR R A S

FFa i ol ARME o o G T PR B L (%)
1| EEfG% - -
2 | JUTER - -
3 | &R 19, 797, 000. 00 37. 68
b BURM: SR 19, 797, 000. 00 37. 68
4 | kfigz 9,510, 523. 20 18.10
5 | Ak Rl S - -
6 | R 19, 617, 600. 00 37.34
7| AR (AT 294, 703. 50 0.56
8 | FNEAFH - -
9 | HAb - -
10 | Ait 49, 219, 826. 70 93. 67
5.5 MEARIZA RAME HEE T HE LB K /DHEF AT B4 s B B 4
FE | BERE | BRSK | KE GO | ARKE G Egﬁ%ifﬁw
1 150203 15 [EJF 03 100, 000 9,931, 000. 00 18. 90
2 150223 15 [EIF 23 100, 000 9, 866, 000. 00 18.78
3 101654010 | 16 y {1 MTNOO1 50, 000 4,906, 000. 00 9.34
4 101651006 | 16 f5ZREYE MTNOOL 50, 000 4, 899, 000. 00 9. 32
5 101651005 | 16 H473H MTNOO1 40, 000 3, 928, 000. 00 7.48

5.6 M EFARIE A RME G2 S H 7= 15E LI R/ BT+ B R R R 3

il

A R A I G R R B 7 SR IE S

H
[0}

=

H
=
~
=




TAG 0 AR 2017 4R58 2 R FER

5.7 WG BRI A RHE GRS T 3E B /M HERF RIRT T4 5t &R 3R 9 40
WE RS ERBH TSR

5.8 M EHARIE A SMHE o 2 & T 7 13E Lo K/ HERF BB TL A2 BUIE BB B 40
AR AR AT SR AU

5.9 55 HAR A EE S8 Bt (1 AR A 25 2 5 1 VoL o A
5.9.1 A3 E R R B A BUR
BRI IR AR I G B G 17
5.9.2 & HIAR A GBI E H RIS SR E A
BRI IR AT SRR B 17
5.9.3 A E G R B FE P
BRI IR AR I G B G 17

5.10 BBEA AW EIHE
5.10.1

055 0 P AR R T 44 005 10 S AT 2 AR5 A S 1 ST S R A AR o o
—ERZ R AT AT,

5.10.2
ARG AEEN LN RN POEER T .

5.10.3 HALE =R

P A5 SH o)

1 HARIE S 2,343.31

S YSCUE 3 Sk -

YR -

SRR, 831, 545. 02

2T TR -

FAl SRk -

9D -

FoAt -

Noi ool BN I e >IN IS) I - (NGO I N\ R e

&1t 833, 888. 33

#
(o]
b=
=
o
b=




TAG 0 AR 2017 4R58 2 R FER

5.10.4 M EWRFFH A THEBI R AT B 6T HA

T HIAR AT G R AL T O AT S 0%

5.10.5 &5 IR AT +42 B P A ERIEZ R BRI 3
RS IARATE S RILTR

5.10.6 ARG W R A THEAMRLAIH, HIPAETHEFR UAEREER TR, TARXA

A EL BT B v

§ 6 THAEZESHHRS)

ST Ay
e 15 B AT 32 4 4 B A5 88, 488, 592. 08
5 A A ) R 4 s A D 473 40 79, 493. 92

0 - 757 U 300 [0 i < D [ 47 4

41, 950, 747. 93

R S ) A R A A B 0 (/b L=
W)

e ST A S, < 3 00 A

46,617, 338. 07

§7 ZEBEANCHERRERREFESHEN

71 ZEEFEAFHAE SR FIL

At A e B AR B AR 1 A

7.2 Z&EENBHERREREAR ST 5 WA
ZS = FIE S e YN S el EE R 2ot H A A BIp o

%10 51 k12 W




TAG 0 AR 2017 4R58 2 R FER

§ 8 MMHEBH PR M E RSB

8.1 REHNE—REEFRFAESHBLHE BB 20%H1F 5

e e AN FEA e AR E O R AR FFA RSN
#? i
SRR S Xy laal , N
H | pp | MHEEDBCLY wy || | L
gﬁA% IS BB T 20% fo " i ESRER el "
5] F S} 1] [ ] ; ” ‘
i
i{ﬁ 1 | 20170401-20170411 | 26, 430, 837.00 | — | 26, 430, 837. 00 - 0.00%
2 | 20170517-20170630 | 10, 243, 620. 13 - -1 10, 243, 620. 13 | 21.97%
/I\ _ _ _ _ _ _ _
A
7 i R XU

ARHE B T AR WA L — S A A S AL 0K B BE I 20% 016 7, AR EEA
CLZR U, R A KA I 5 UL (B, (5 427 Al sl 1 UL I A P X A IR B o AR
RN R R — BB R 2 e U T 3 B 7 A RS PR AU [ RS A
LA R B0 RS S R A KU o

8.2 MR HEE BRI M ERF R

Too

9.1 £ABXCMHER

A IR 2> HEAEZR A5 A T[R4 e B RS 35 B8 2k < e ST AR S AF
CFRAS JA R A 2 BIE 3 P R B A B[R]

CHRAE A R A7 BLIE SRR T
CFRAE J TR A3 55 FRAIE 23 P R B T W0
S ML ST AR LA BT A 7] E AR

§9 FEXHFER

oy

o119 k12 W

i SR VLR LY




TAG 0 AR 2017 4R58 2 R FER

6. LB NS B AL AE AR

9.2 fFiHh &
AWESHNEGETREEHN. HEFTLENNH AT, IRE RHAER. 72T BER
TR G, HEEH AR R TAERS [a] A UG A HR 15 S IR 2 B SO I &= il B R BN

9.3 AR
WS T HEEFAELSETE AN T ML (www. ftfund. com) 2 7] EiRAE IS, BRI &
AR 5%+ BRI (400-888-5988, 021-38784566), FIAKL 4T N HEEER.,

REEEEHERAH
201747 H 21 H

% 12 5 k12

=



	重要提示
	基金产品概况
	主要财务指标和基金净值表现
	主要财务指标
	基金净值表现

	管理人报告
	基金经理（或基金经理小组）简介
	管理人对报告期内本基金运作遵规守信情况的说明
	公平交易专项说明
	报告期内基金投资策略和运作分析
	报告期内基金的业绩表现

	投资组合报告
	报告期末基金资产组合情况
	报告期末按行业分类的股票投资组合
	报告期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	报告期末按债券品种分类的债券投资组合
	报告期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	报告期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	报告期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	报告期末本基金投资的国债期货交易情况说明
	投资组合报告附注

	开放式基金份额变动
	基金管理人运用固有资金投资本基金情况
	基金管理人持有本基金份额变动情况
	基金管理人运用固有资金投资本基金交易明细

	影响投资者决策的其他重要信息
	报告期内单一投资者持有基金份额比例达到或超过20%的情况
	影响投资者决策的其他重要信息

	备查文件目录
	备查文件目录
	存放地点
	查阅方式


