EZRMERERRREFEERSHIEFSRES
2018 £E58 2 FEMRE

2018 4 6 H 30 H

HEBFHA: BEEELAAESEHEARAR
HELEN: FERVBITROERAF
WEEHHBE: 201847 H 20 H



2 v R T A R BR ) RTC B A TR R R B & 2018 4R 5R 2 TR

§1 EERR

Fe G PN S N SRR & TR B R RC B R SRR B KR
FEREH A A ELSEE L R 1 T 58 B AR AN Sl SO 54T

HEIEE NP ERVART RO A IR A AR ARG S FME, T 201847 H 18 HE&Z /A
R PRI SRR (FERIAREFHEMREENE, REERNEAAAERRICE. RIS
B ORI .

B PR CLSEAE F R T A R U B R S ) R B, AEANORAIE S B —E A

BB R SUF AR AR KGRI B0A MG, BT R AT W BB R SRR AT 4 B 12 A
2 EE AR

AR TP 55 TR R A T

AREHIE 2018 44 A 1 HiEE 6 H 30 Hik.



2 v R T A R BR ) RTC B A TR R R B & 2018 4R 5R 2 TR

§ 2 HE&F RN

FE & A PR s S IR A
e AN 000065

5 5 Y 000065

e A (S LTI R
HEAFAMH 201345 H7H
A5 JHAR B S 3 A 1, 045, 114, 920. 20 4

A% Bt o ARUREAT BE 7 e BN RS I T 2 R
S, FFE I IRASZIR AT IR T BB 2K E A
B RBTT R ,  [IN A BAE A RS, 5 ERE
B X a4 o

BB HAR

(—) V=i B R

ARIEE T B B R BRI E R, B
MG EREGR. EHTRsitE. K=t
W B HE S R R I G55 AT, AR SF K= Bt Lk
BIPR AT TR S PR B, XA A
M S i A4 T E A B LA g AT U R A
1, “PEHRRHA IR SR . AREES RT3
FCER, AR EMATIR . EREE. BER
VL BB KR T 37 R 265X AN T 18

(=) BBk

AR 4 T TR BB B a5 . USRI B
IR AT S AT A FVE B R A B PE A
Bobss g /1. BRIRE RSS2 A A R TI208
(=) Rk

ARIE GBI EMATF RMBE. WEBUOE. %4
Pt s ISR T I R ) B R AT IR T, 45
B RATIEDL, GEE AT AR RS R 2 1048
Bfadh, RIS . U ok 2 i 20 B AN 5 Rl e &
SRR TR, RGNS, DRI
fR AR A

(PUD P8 D45 % e

AR FE G AEAT I8 W SR BRI, K AR A XU 7 B
W, DEMMENEEAR, RARIMG. 5%
ERIIATR &2, B S MR T iiigie 17
T, 256 IEFE A R s N AR A R A 3 ) 1 1
P, PSR PTG, Wi % kel kB B
(B 5 SR AT I R B A

(FL) B S

AR 5 4 38 ISR B FRIAIE F5 B AR T (A 7, SR T 3%
ANIBGIEE BT SR LA B KT, 1Rtk
S PR BGIE R E B .

60% X YR 300 FEEUREEFR + 40% X FRRREfR R

M 23k b 3
b G5 b A i v Bk R (e

H
w
=

18 I




2 v R T A R BR ) RTC B A TR R R B & 2018 4R 5R 2 TR

AIEE RGBS, HPUIC R SRR 7K PR T
JRUBS A 2 5 IE EMEEE, T NEG AT ES, BT
e RS A B R A P 2 < it
HeEEA B Vi ) =2 SO M < B R 2 ]
G N Hh ARV ARAT B 47 R 23 W




2 v R T A R BR ) RTC B A TR R R B & 2018 4R 5R 2 TR

§ 3 EEMFEIFMESHERI

3.1 FEMFRIR
Bfr: ARt
FE 55 Fabr WEW ( 201844 1H — 201846 H30H D
L A HI B 2 -6, 284, 186. 18
2. AR -43, 953, 926. 32
3. BT 3515 G A B A B -0. 0420
4. FAAR LG 0 1A 1, 460, 761, 870. 61
5. FAREE A i E 1. 398

E:

L RV SHR bR AN EAE A NN 5 3 &SI (B, T8k < 10 HR 8 ] 9%
S5, TG LR AT BT T A

2. A C SR PR AR A IR SO . BesE e

HAbWN ANE 2 SRERE S HERAH

R HIAREL AR A s Bas in_EA 2 e AR sh I e .

3.2 EEHERN
3.2.1 ARG HE S HPIAEM KR RIS RHAS LB R R
X X Mb 435 b e v
n HHEMKE | REEKE | SRk . . .
B @ b2 25 2B Wﬁi?@% O-6 | @@
HE=1MH -2.92% 0.31% -5. 40% 0. 68% 2.48% | —0.37%
25 T Jti1g W




2 v R T A R BR ) RTC B A TR R R B & 2018 4R 5R 2 TR

3.2.2 HE S A FEMURE S RiHHER KRR KI5 RS b B fela &
AR L

G3.46%

55.52%

47.59%

J0.66%

INT3%

23.80%

15.86%

7.93%

0.00%

-T.93%

-15.86%

FE] B sl TR A i 0 00 A0 R TR R R s [ U b 4 LG R 2 3R ) P sk e 3

*F G B

[== (=] — [ar] el [ (o] — [ar] = == (=] =
[} = — — -— Loy} Lay'] Loy} - Loy} o] [} = — — -— —_ - [} Lay'] [y}

1 ' ' ! 1 | ' ' 1 ] 1 1 ' ' ' ' 1 '
L =] — (] L [=x] -— [} Lo [=nl ('] [ar) (=] o (] [ar] w (=] [} [ar] [{=]
[} = — o] o] = -— [} o] [} -— [} = [} — o] = o] — = [}

1 1 [ | | 1 1 ' 1 1 1 ' 1 ' 1
[ar} [ar] [ar} =+ =+ =+ =+ o Lo o Lo [{=] [i=] [{=] w == == [ [ [==] [=n}
— — — — — — — — — — — — — — — — — — — — —
[} [ ] [} [ ] [ ] [} [ ] [} [ ] [} [ ] [} [ ] [} [ ] [ ] [} [ ] [} [ ] [}
[} (] [} (o] (] [} (] [} (] [} (] [} (] [} (o] (] [} (] [} (] [}

[ il 20550 - 5 UL P RO e — il s A8 e SRR A |

e ARGRFESEFENHA N 201345 H 7 He AFEGAE 6 DH RGN, S0 % )

FrEREeaRZE.

%6 7 k18 W



2 v R T A R BR ) RTC B A TR R R B & 2018 4R 5R 2 TR

§4 HEAME

4.1 B&E2E (RESZLE/N) i

ARSI ELEHIAR | .
4 A% e L WEZF MO AR i 1]

B AR A, FHKR
22 MBA . AT AL
£ EHSH, Wi
WS 5L, Rl
NEI Y § K BB A A B
w® A AW R FEH,
5. QDIT EHIE A R STE A
w® A AATIL AL 52, g
W, BT BRI SR
W, H FRAFEF G ek
BN WA EE T
e 5k HIRGEES KEEE
4. HE | 201345 A JTH ARG 4 ) 2
R fe iz | 7 0 ] 1 SN I
MRS S 7 300 A AL 4
&, HE I EaH, BREAR
HPE T E i 2 BARAT B g = 2
BEHRSE TOMRIE S A R A
N H ' E GRS R SRS E AN
Hify o1 77 Bk QDIT ¥rZals, BT
EAIE W, HEE /N
27 T4 BEEE LK
SREE S, EBE
PEERA RS KE
B 1 B 57 55 4 11

SHH,

T

Lo R “ARERHI A0 “BAEH I 22 BRI 2 =) JUE i E RSAE H AT RIS HY, Horh, i
R LB AR H I k& aRAENH .

2. R UEFFMVAERR” BTHEARHE Y124 A T INHS T A B G SR, R SR R Rl
A AR A R A AT



2 v R T A R BR ) RTC B A TR R R B & 2018 4R 5R 2 TR

4.2 BEANR G HAAE B EEMTEH K3

WA A, ARSEEN IR (PN RISMENESF SRR L) R Gk, &
PR (o 22 TOobk [ i A RS RS IC R A RS B R e R S B F) IIPUE, ABSE
B R ST BN P BE B, AR U B b, DR BE e i B A AR KA
m, EBFREEOEFRA AR AT RERBA G EAIGER . ERIIE LS FI

215

4.3 AR GE LA
4.3.1 AR G BERRATIER

WA, A FRIER TR AT AT SBRFIALE . S ATl 5 B MR S5 T
BREIAR AT (AP EEHIEEY AR AL I ] BERN 7t 58 5 HEAT 4 | A e 41

4.3.2 B ER GAT AR T T

ANEERR LR (RS M SWERIE) A (R H &R ZEEIMNE) R85t ik
o E AN A A AR BTG AR A A H R AE Sy HAS B 1 50 58 oy B i ik 7 2
H R AZ =1 5% 1

4.4 WEHNES R FBAEIES T

2018 FEZRJE, Wil P ER G A E VR M A Z WA TR HHE, WA mhmEyE. —
R, IR 700 R 13.61%, YR 300 SRR K 9. 94%, BNVARIEE T 15. 46 %

2018 fE ZEFELIR, HENAG APPSR RGE AT, BE S MBERAE T,
RFELFEIRC A M T RIS BAERETH e S AR T, H SR b
BEZWT G, MW7 G R BRI SRR . Fiih T 5 8 G IRSM R T A AR A5,

2018 FEZRME, ARG ARG T HACIBE &0, 1T E S AR — R4, &Rt
BB Z: G OArgERs 60%Lh I, FIZ G EITHAE H G RFHR @i E .

4.5 REMAEES NSRRI
A 2018 4F 6 H 30 H, ARESMEIAEN 1. 398 76, AHE BRI HE T 2k 2. 92% , [FHA
M SEIEE Rk 5. 40%, FEERMLSEIEE 2. 48%. B w4k B v 1 O B DR RS AR

#
(o]
b=
=
&
b=



B 22 TP A IR R G BV S BRI P B AR < 2018 AR5 2 FRFTR

4.6 REHAR ST ABBE S FE - HERE RN
To



2 v R T A R BR ) RTC B A TR R R B & 2018 4R 5R 2 TR

51 MEWREESEHE=HEBMN

§5 BEAGWE

i H

e o)

R R BT (%)

1| B BBt

437, 370, 850. 49

29.

Hrp:

XZ?

437, 370, 850. 49

29.

2 | HEHHE

3 | MEa

934, 639, 405. 10

63.

Her: fii

854, 639, 405. 10

58.

Vi SRR

80, 000, 000. 00

5. 47

4 | stElmi

SERATAE AR

6 | KNIRE T

49, 900, 224. 95

SR

Horbre KR A S NGR 5

T | BATAEOME AT

21, 593, 829. 58

HAh 5™

19, 645, 764. 90

ait

1,463, 150, 075. 02

100.

T ARSI W BB AL ) MU 355

TR o

5.2 MEHREATI A RPBREREAS
5.2.1 MEHRET I RN B R A S

(v NI~

AfehE G

i 5 G B R L A

(%)

ARG R B il

R

20, 704, 594. 69

1.42

il

146, 753, 291. 69

10. 05

)

I

R I T0 YR ROKAE P R

71, 559. 85

0.00

N4

HERFIZ

ALl A REAIREL

A A Ol

B R BAAE

B S5b

Rl

255, 121, 373.72

17. 46

D=l

14, 638, 804. 40

1.00

R BRI 55 I 55k

= I anll - NS B Be ol bl eyl Hes)

RHABEFEAEANR 55

% 10 5 #L18 W




2 v R T A R BR ) RTC B A TR R R B & 2018 4R 5R 2 TR

KA FREEAN 2 FE B0 B,

81, 226. 14

0.01

JE RS A A A A 55k

oA

TPHMM2TAE

e RE MRS

| ™| o|T|o|=

=
oia

it

437, 370, 850. 49

29. 94

e BT R S S A R BB TR, DU TN R eI i NS P n A S

T WURREN €0.007 .

5.2.2 MEHRIZT I REERER R BREREAS

AT g AL BB AL Z HL I B I

5.3 MEHIRIEZ A RHE &S TP 1#E IR/ MR KRT 42 BER R A4

| omEmE | mEsk | HEGD | AnhE Go | Do
tesl (%)
1 | 601009 P ARAT 12, 053, 832 93, 176, 121. 36 6. 38
2 | 601966 BRI IG 5, 609, 485 88, 461, 578. 45 6. 06
3 | 601166 PVARLT 4,393,971 63, 273, 182. 40 4.33
4 | 600036 AT 1, 499, 909 39, 657, 593. 96 2.71
5 |601398 T RRAT 6, 409, 300 34, 097, 476. 00 2.33
6 | 000426 |z om4 3, 005, 021 20, 704, 594. 69 1. 42
7 |600048 LRF = 1, 199, 902 14, 638, 804. 40 1.00
8 | 000651 AL 300, 000 14, 145, 000. 00 0.97
9 |601939 BWHIT 2, 000, 000 13, 100, 000. 00 0.90
10 | 000001 P HRAT 1, 300, 000 11, 817, 000. 00 0.81

5.4 HEWREF T MM RN GEFER R A

FFa i ol ARME o o7 J G T B ] (%)
1| EFE b 2, 479, 000. 00 0.17
2 | JUTER - -
3 | &Rl 398, 610, 000. 00 27. 29

b BURM: SR 398, 610, 000. 00 27. 29
4 | kfigz 74, 762, 516. 20 5.12
5 | ANVAT AR 5 160, 193, 000. 00 10. 97
6 | 179, 889, 000. 00 12. 31
7| AR (AT 38, 705, 888. 90 2.65
8 | [FEAFH - -

11 T Jas

=




2 v R T A R BR ) RTC B A TR R R B & 2018 4R 5R 2 TR

9 | Hitk - -
10 | &t 854, 639, 405. 10 58.51

5.5 IMEHIRIE A SRMHE b2 & T 7 13#E Lo K/ HERF B0 1042 B 308 A 40

v e " o _ R SR FEIRER
F5 FRFAREG ffiF R e (5K ARME o) im1y)
0
1| 140202 14 EFF 02 1, 000, 000 101, 090, 000. 00 6. 92
15 #M
2 | 101553022 T 500, 000 50, 410, 000. 00 3. 45
3 MTNOO1
3 | 180201 18 [EJT 01 500, 000 50, 150, 000. 00 3. 43
18 P 2
4 1011800713 500, 000 50, 125, 000. 00 3. 43
SCP0OO01
5 | 170211 17 [EJF 11 500, 000 50, 065, 000. 00 3. 43

5.6 & HIRIE A AMHE G E ST #E WA R/MHEF BT +4 B SCRIESR R R

4]

s - o . o A R Y

Fe | iR F% 4K BE A Fairt ) itt 1;]J )

0
1 116686 —JyZE 15 200, 000 20, 000, 000. 00 1. 37
2 116713 TEEL— 2A 200, 000 20, 000, 000. 00 1. 37
3 116712 —yE 17 200, 000 20, 000, 000. 00 1. 37
4 116768 TEEh— 3C 100, 000 10, 000, 000. 00 0. 68
5 116905 2 01A 100, 000 10, 000, 000. 00 0. 68

5.7 MEHARIEZ A R E G2 S F F#E LI/ M EF KR L4 St e BB A
WRAEEEEF, AREAETEE.

5.8 5 BRI A SMHE G T 53E B /N HERF BB L2 BUE SR W1 48
AIE G AR WIRARFFABGIE

5.9 M ERFEE TR MBI 5 1B 0L

5.9.1 MEHIRFE ST R KBTI R M2 4
AEE AR RS A AR BT

5.9.2 AR S HBHE KB EBUR

AR GAEHAT AR BT B, R ARE XU B, LR EDV EEH K, RAREE
% 12 B 3618 i



2 v R T A R BR ) RTC B A TR R R B & 2018 4R 5R 2 TR

U GRS 2, EIEIESR T A B i Is AT @S It 7L, 45 & iR B A E A
I RIABMMEART, SBHEMHEATILR, 82 kea Sk E W R E S g 34T E R ME
#AES

S EHE NG TS BRI B R 1« B PE S S PERAIE, 3 R I B o R G bk
R 0 PR R DL T BN PR AR, R R e [l 455 R P < AT 26 i AT AT AR, LIS 3
BEARAR B AL A R B A XU P A

5.10 M ERFE ST E KB FIHE 5 1B 0L i
WIS G, AEEALTHE G,

5.11 BB HAESWEME

5.11.1 FESFMBEHF+LIESFT, MEMARTERFREMITILRNE
B, BRERG R T —FNRINER S RS ATFES. L5 RERT

MOARITRA A IR AT (LU REIFR “XOARIT™ F 2018 455 [ 4 FC) dr FEARAT (R B
THER S (LURRRR <P ERARI S O MR Coh T (R IR B2 51 2T B T4
AFFR CGRIGIRTIRT (2018) 15)), #POAAT HELEREMFL AT (—) EAX
A0 5 AL o A LR LRI () AERSRERL R IR (2D RS
A AU AP DAL S5 (DY) Py 7 i b A B MU, 2 5000 SR SN AR Bl 55 030
RPN (R RN GBI 5 = 07 S ARG OX) B B
SB M (B MAFEM SIS OO RERBIBEEIME U ARk
AU 5 FARE; () MRS ER BRI, () AR A%,
CE 1 PUEAS A 55 72 51 H S R

e [ R 22 b LU RN B 7T 5, 870 T3

AIEGRIAARAT B RSB A T OB A 23 7S A B TT, YO iR U Dlk
TR AEA — W, NSRBI . [ T A A SRAT B KR TR 5t
PRI SN DM ARAT o A% 7 3\ 22 1 5 MR 24 ) 043 % YRS

|

% 13 5l 4L18 W



B 22 TP A IR R G BV S BRI P B AR < 2018 AR5 2 FRFTR

5.11. 2 ARG RRHAI+BKEF, BAERE THEHESSFNE S EREE
Z AR -

5.11.3 AR PRI AR

3
d

=

HHR

e o)

A RIE

254, 153. 74

JSCIE S 5K

1, 004, 005. 39

IS A

JS2YSCA) S

18, 383, 452. 83

JSZUAT K

4,152. 94

HoAth SYSGK

TR

HoAh

O | 0[N | [(O1 | [W|DD |+~

it

19, 645, 764. 90

5.11.4 HEWIRFFE KA TR B R T B 6 HA

AR AR AR RS A A T H B R AT #e it

5.11.5 R EWR AT+ RE P ERIEZ R SLEI DN

N g | VORI | SRS
Fe | BER S i o | vt o | ORI
1 000426 a2 NI 20, 704, 594. 69 1.42 | #HRKEFHHAEH

14 5 18 W




2 v R T A R BR ) RTC B A TR R R B & 2018 4R 5R 2 TR

§ 6 THAZESHHRS)

BRL: iy
35 S ) A B 1, 047, 036, 381. 68
i 5 A ) s 45 A ER D 40 308, 409. 61
U3 - R BT A i) 4 A s [m] 40 2,229, 871.09
5 AT R S 3R AR Z 8 (Aisi b LU -7 B
B
i 5 AR I A0 AL 1, 045, 114, 920. 20

% 15 5 18 W




B 22 TP A IR R G BV S BRI P B AR < 2018 AR5 2 FRFTR

§7 ZEBEANBHBRERERREZESEN

71 & EEARFEAESHIRINHIL

At N R A < BN S A 3R e B A A ) B 2 e R L

7.2 ZEEBENZHBEREBRRALE ST H AL
AR W ARA R BN IE A B G B A 2w B S R L.

% 16 5l 4L18 W



2 v R T A R BR ) RTC B A TR R R B & 2018 4R 5R 2 TR

§ 8 MR EE FSRMEMERFR

8.1 MEWNE—BRERFFESMOTHHIEBIEET 20%HE R

5 0 A S e S LR 5 A b
o T
wn || s i) I U D
R e w | pm | OB BELAH
I )
2018 E 4 H1
HH‘/&J 1 HZ 2018 E 6 | 785,979, 737.61 - - | 785,979, 737. 61 75.21%
H 30 A
AT

L sl R

PR RGBT A O A AN, Oy 1 SRR < B IR AR I, AEFE AT By A W] REAEAE TS
RSB Gy kg el s TR BT B B O S Y B PR, i B 7 A e AR <, 7 AR B 1 XU o
— B SR BRSNS AT TR B ] B A PR, A S A SR B e [m] FR
BEAT A7 A B AT R Ao 20k i B8 1 EUR AR ORI NI, AT RE B ELBRER] L S 0 SR IRk S 1
BN BURYE AT & R AE SR BRI Z0E , J T30 DRy R0, {5 BAE 4 FR W . 275 R[]
2. A EL IR

P T KU (0] BT AT (0 B A0 BN, 2 o O L4 BRI A 52 1 JR8 2 T 0 e [ Bl A Nk < B 7 U 5
i, T 3 S T 3 R e 5 30

%017 5i k18 W




2 v R T A R BR ) RTC B A TR R R B & 2018 4R 5R 2 TR

§9 EEXMHHER

9.1 FEXMHER

v IR M S A B 2 v b i A IRl R IC B R S R UE SR AR B I S W ST A S A
(& Z TR e R BKEh RS I B R & RN R B G e A A
3y CE ZEUARIE AR AT AKEN R R I B R A R IR R B S )
(o 22 TR A i B R IC BT & BIE R BB B AT )
~ R R 2 BOR A HA S

—_

I

)
Y

\]

e

o~
7

\3

'~

1

9.2 FFTCHE &
BB AMELSILE NOEIF SR TRESE AL www. ftsfund. com.

9.3 & HR
1. B S eI ST H N % 548 BN SR ST MEFT et b, Rl TAS S0l LA E
4,

2. BEEIEEE T A MEE www. ftsfund. com ZX[ .

ERE 2R HESTEERAT
201847 H 20 H

% 18 i 4L18 W



	§1  重要提示
	§2  基金产品概况
	§3  主要财务指标和基金净值表现
	3.1 主要财务指标
	3.2 基金净值表现

	§4  管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 公平交易专项说明
	4.4 报告期内基金投资策略和运作分析
	4.5 报告期内基金的业绩表现
	4.6 报告期内基金持有人数或基金资产净值预警说明

	§5  投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.3 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
	5.4 报告期末按债券品种分类的债券投资组合
	5.5 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
	5.6 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
	5.7 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
	5.8 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
	5.9 报告期末本基金投资的股指期货交易情况说明
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 投资组合报告附注

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

	§8  影响投资者决策的其他重要信息
	8.1 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

	§9  备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式


