EZniEEEETERS RIS R RESE
2019 £ 1 FRME

201943 A 31 H

HEBEEN: BEEZWHESEHARAH
HETLEN: FERWRITRSLERAT
WREXHHER: 201944 A 22 H



= PR A E TR A TIE TR R 4 2019 AR5 1 TR

§1 EERR
S E AR EHE S REFRUEARR S 8B RICE =S IERRR B E KR,
FEXT AR ESPE L HERf AN e BEPE 2 AN 1) R A 54T
FEEAEE NP EARVRAT RO AR A AARE AL S S FME, T 201944 7 18 HEZ T A
G RIS iEbR . ERIAEHEMEFENE, RIEEZANBAEERRICE. 3P
B NS Ud) S
SR LSHE . B 57 00 A BRGS0 7, AR &— e & A

E

SRR SUF AR AR KR A KK, B AR A W AR08 DR ST AT 20 ] 32 A
2SN EE ST
AR IS ERR A W 1
AHEE 2019 £ 1 A 1 HilgE 3 A 31 Hik.

=
[\
=
¥
3
=



&
H

= PR A E TR A TIE TR R 4 2019 AR5 1 TR

§2 H &7 ML

B4 AR [ & s iR A
H 4 TG 450002

oG 450002

A (N S LEALICDID Gy
A FABH 2006 46 H 14 H

T AR I e 7y B A

4,301, 101, 649. 88 {1

BB A bR

ANHE 4 DUR 22 SE MRS M A3 5 B A R B 7 A 2T
NI, fEFE 0 4o B HRIESF TR R
W, Ol R T R B R e g
AR BA PR BT A RIBEEE, Wi T
B EARM K BT ARIER, DUARIE & K
W ER H .

B R

— BT, BRSNS R
S, IR B B T 2 A AORSE i, PABE
7 HC B 3T 2 B AL SO 2 ORAIE B2 e B DR 5 10 1
PERRFATE. B E o & m st B R,
LB TS S .

FERR R R ELRE T, AIEERA"E T L

"B E I, WA R R R AT S AR
KEA T, BT R RS, R WAt
4, e KRB I E .

RIS 77 B T L s 2 )5, AR AR T I B AR
e T B R ERIHL S A AR K K e 35 1)
Wr, B E AN g IV e B B R I PR AR AE

i S P -

ARHE 4 1A W 2 MR BB SR R PR AR AT
ek a P SN S B W e R iy i

(1) K5 IH A

I AN S BV A T A o R T B AR DL

FE T2 BF RIS AN AT BB 2, Bl
SRR RN, F74 FHSAT L T R A AL
eSS IS Sl

(2) S R BR N A5

FET BRAI 0 i 52 it Ja 14T b 13 28 ) B I 3R Bl A 7
oM, BLiE— 2D SRS Ak AR RS 28 4 K B
)5 S S SN 1 i 0 VAT B AN & S B 5 NN
HE I SR R Al BN S AT it
PR ARG KT RE I SEI0%S,  lR PR Ik
KIS AR L, ISR LEAE — 4 Bl
2 YRBN 55 TR A W R AU A F R
H SR BB BRI B S . FEAS BRI NS
IR AT SR Rl R 2 AN IRED R 7 (A il 5 A, A

#

=

17 W




B 2SR S T E R S UE SR I B Ak 4 2019 4R5 1 R

B ORI FAR Y 1 T 2 7] RS2 PR LR
PRI A I K B A 1

(3) PG AR 77 A XU

FEIE I A& BRI I b 5, A G A8 HE A RX
S AV AT RS DAL, PPAG IR EE R AE T PP ALk
T B 5 A P S 2 R A I 55 R TR A AE R I
55 RN 8 A, IR Je AR 2 R L AN 55/ 4
AR R RN T HE R Al RS AR KT o 5 i AR
PR AT AR A 5 A B 75 Sk 1z Ak i
AR Z, IR I I SR S

(4) FH =R R 737 AT TR B Z2 K AR AL
SRR O R T2

AR 4 F R OGUE AL £ HAT R PR B S, ALl
WG RTEE J7 1 R 5 4 SR AE H BT _E A BB A Bk
TIRANBR AL G LA, SRS b, FRATRYE 7
LRI, IR ERITEARFIRMENL 2, ARG
S I BE A RS 4R T2k S RO A 2
TR B B SRS -

ARSI I B BB N ISR 1 2 PP RR,
AN Gy SEHETIUE BB RIS, AR 23 B ORAE M AE (1
B <y PR I

T0%XMSCT [ A JBedadlr  25% X APt fit i 45 4k

AL B ) + 5 ML S
R R TG, BN & OV AR AT
SR 45 TR S, T M S 1 e i,
F o S A 05 e
TNy [0 5 2 2 IR & B I A ]
rreTITyy o R AL A T 6 B A o

=
EN
=
¥
3
=




il

B R L E TR A TR R B 4 2019 AR5 1 TR

§3 EEMF e NESAHERI

3.1 EEWEHER

Az NRMoe

FEW S5 AR bR

W (2009411 H — 201943 A31H

)

L A E s at

98, 566, 676. 85

2. ARIAF]IE

823, 689, 373. 90

3. AT Y433k A7y B0UAS ST A1)

0. 2541

4. JARIE & B 1A

5,423, 244, 286. 07

5. IR 0 BHH

1. 2609

T

1 B SHR bR A ORI NNWBEE 5 2 e 15 5 (Biltn,  FFBEaE G i) H 8 e 2%
), AR LB A EAR T T A T
2. A el e F ik A A BN« Bl . AR OS2 e E e shiicas ) FnkRAH
R HJEHIRE AR A LB as in_EA A se i B AR sh i e .

3.2 B HFHERI

3.2.1 ARG SO FFER R K 5 R AL ST R AW 2R (1 L

X b g bL i R v
" HEEEKE | EEKE | gt g B B
B B - b K25 2O 4&gﬁ3§§r4£2§ 0O-6 | @—®
HE=1MH 26. 03% 1. 33% 20. 64% 1.07% 5. 39% 0. 26%
%517 W




2 MR SR T (R S B R B R 4 2019 E 5 1 ARG

3.2.2 BESEFAABCRE S RITHMEN KRR LI L FNLS R A R

AR B I LB
] B S T i VR e O 2R T e (IR e S ) M 2 L R M i A 1) IR s A

543.37%

475.45%

407.53%

339.60%

135.84%

67.92%

0.00%

PREEAE]

008-05-131f--1-— =
009-01-07 4 -t T T
2009-08-22 |-
012-10-30

014-02-08

2014-08-29

2016-01-08

L
(3]
Lo}
f
(=7
=
'
[
=
=
[}

2007-02-02 4120

L] [}

|— g A O [ v T T el o W | U 1 T o e e i M A

L] [} L]

e ARG MEESGFRANE R 2006 426 7 14 Ho ARHEEELE 6 AN HEOIAL RN, SH#HEELT

BITT R e A FLE .

#
(o)}
p=|
b
3
p=|



B 2SR S T E R S UE SR I B Ak 4 2019 4R5 1 R

4.1 EGZE (RESZE/NH #HN

§4

BEARS

FEAHE G 3 S 2 B IR

24 B4 R T B WEZE ML AERR i B

BRI, FHR
2 MBA. DTS
AAER T H &5, W
AT+ A R w2
LR EFHEARB M H
A FEIR G (FYNCIRSE S g ne s
Bt EEIEF AR EA
QDIT # %t AT R,
M. HR [EE S S e
TR, PRAFBTE . =ik
& WG EE kT
i HIRGREEAKEEH
4. EHE | 2014 4 TR EIRE TS
IR gz 12419 H | 155 SRR, [
REHS. R 300 RO R 4
] Ik E2H, BEAR
TERA Wt AR E i E 2
He K E MRS E HAA R A

B TEH A A 5 B A
I7 L4 1) QDIT # &S, BT
Henw W, EE N

S, [ E AR
iR ERe. EHE
PE TR VR & 2k 2 S
TR 7 2 e ) 2
L

T

LR YRR A “BEAAEBET 22 RIFRIRYE 2 5 JUE i AR B IARES 5 39, Hd, &
2B “AERH” N EE RN .
2. R UEZFMVEERR” THRARHE Y%A 03 TS KP4
A A5 PR AR A

#
p=|

RS SRS G il




B 2SR S T E R S UE SR I B Ak 4 2019 4R5 1 R

4.2 EEANREH N FE GBI T H LU

WAEHIN, ARESEHNHES (PRI EIE SRR eE) LM G, &
AT e 22 s B s e T IR S RUE R R R B G R A R M, AFEMSER . Bt
B AE BRI P 007, AR M U A B b, DR BE G B A AR 2s, e
FREMIFFA AT, RERBASHTEARIEE. ERNIE L e S FNZE.

4.3 AFXEGEDHHA
4.3.1 AP G BERIPATER

AN, ABEDT TR S RAT A SRR R 5 AR, (5 BRI
WREAEPAT (ARG GBI, FAR LI L BRO 57H 22 &) BEAT 1 A it

4.3.2 REZHIT AT

N AR IR CGRH 2 5 s S B EE) A (R H R R 28 5 8 BRI R 7 58 5y AT
o WA R ARG 2 8 R A A H S 32 5y H sS85 iR S0 38 by Bl i i1l 27 2
H RS 5 1 5% 1 o

4.4 WMEHAZESHF RN IEST

2019 4 —Z R, Wi HELEIRE, FAE 700 b3k 33.29%, YR 300 F5 4 ik 28. 62%,
BV AR TR B K 35. 43% . —ZRJERETIHEFEYIRAIE B EBBAF, EFITIE XA B R
AL, DA NEA K KU S E SRk, I BRI B, R e KA ik o [ 39 7>
Pr—ZF AT A SRR, FTREA LU T =/ — R 5 IR AR B I, 1T i i
U — L REIA B B T, 2B AN LR KR s — e [ A KSR — R 4 B LD 2 ) i
Tt SRR, $RE AL TR RE ), SR m R RN =R SEEME R IS, 45
WX A5 OCE IR AR AR, R BB B KFIBY B i 20 1) i AR 4 1 B L. [RIi,
[ g G R AL AR IR A IR R o, 2235 ) b i 30 TR IRAFAE

T, RIS RRAERS TR RGE G AL, AT LA B SR LERR L RIS, BRI 2
TR B E, JRE T RO /NS A . AT 2E A DR A X 28787 () XU



B 2SR S T E R S UE SR I B Ak 4 2019 4R5 1 R

4.5 REWAESKNSRI

BZE 2019 4E 3 H 31 H, AEEMEIFEN 1. 2609 76, A2 WG AFE 5k 26. 03%
[F L S L B e 3k 20. 64%, HBRV ST LLECHEE 5. 39%, VST I I RISk B A Ik AL
(R EERE A

4.6 MEMAZRSFA ABEES T HETE U
To



B 2SR S T E R S UE SR I B Ak 4 2019 4R5 1 R

§5 BEAGHE

51 EPRESEEZZHERENR

Fi=

i H

e )

SBIIEB] Co)

1

Bt 5 58

4,190, 071, 739. 16

76. 38

Hoh: R

as

4,190, 071, 739. 16

76. 38

R

[i] 5 WAL 2 4%

102, 576, 264. 40

Hrp: fige

102, 576, 264. 40

B SRS

AR e

BRI A AR BT

TN IR i B

319, 500, 279. 75

Horpre K RIS NGRS
B

RATAER M s At

856, 318, 705. 03

15.61

HAh 5t

17,597, 634. 56

it

5, 486, 064, 622. 90

100. 00

5.2 REMIREBATI D RHOBREREAS
5.2.1 REIRBATW D RIIBARERRAS

(v

eS|

ARME o

o 5 < B R L A5
(%)

SR N4

KA b

il b

2, 503, 659, 046. 85

7. B UK R
Bl

SRl

R FE &

ALilisk . A hEAERELY

- (& [T (T

AR Ol

G EAR . ARG R
b

BRNR

32,902. 94

0.00

Rk

1, 189, 841, 863. 16

21.94

Bl

AT AR 55 i 551l

212,073,573. 72

3.91

= |0 = |

FBHEWE TR S5

#
—
(==}

=

o
&
~
b=




B 2SR S T E R S UE SR I B Ak 4 2019 4R5 1 R

N | KFI BB A LB - -
0 | BmRMmE. BEAHLARS - -
P | #E - -
Q | PAMMSTAE 282, 144, 352. 49 5. 20
R | Xfe RE LR 2, 320, 000. 00 0. 04
S | &E - -

it 4,190, 071, 739. 16 77. 26

TE: T E R GRS B E R LE B T, DU BN R e i /N R WA in LA S

7R, BREN"0. 007

5.2.2 MEMRLAITUI R EERB R B BR R TAE
ES SoE SRl ie i B INESs

5.3 REWIRIEA FAME G E ST HE AR/ EEF RIRT 42 R BR B4

e | omeEmE | mEsk | HE 0D | skl Go | Do o
Eepl (%)
1 |601166 2ol AT 20, 361, 511 369, 968, 654. 87 6. 82
2 | 002304 FER A 2, 656, 538 346, 465, 685. 96 6. 39
3 | 600036 AT 8,334, 974 282,722, 318. 08 5.21
4 | 002044 F AR R 15,177, 211 282, 144, 352. 49 5. 20
5 | 601966 B 15, 800, 050 281, 082, 889. 50 5.18
6 | 600298 22 PR B] 8,510, 458 230, 292, 993. 48 4.25
7 |601398 TrRAT 38, 880, 280 216, 563, 159. 60 3.99
8 | 000651 AR 3, 539, 537 167, 101, 541. 77 3.08
9 | 600809 Ll PE P I 2, 574, 449 155, 676, 931. 03 2.87
10 | 002142 TRRAT 7,258,078 154, 161, 576. 72 2.84

5.4 REAREFF RIS RNGEFRAAE

s

I

b=

I A

~AHE O

RS R THHEEE] (%)

EESE

AT

w

e EE

100, 160, 000. 00

1.85

Hrb: BORME SRR

100, 160, 000. 00

1.85

Al i 5%

A b R SR 0

AR

N |O |O1 |

A (ATAZ D)

2,416, 264. 40

0.04

#

b=
H
3
b=




i

B R L E TR A TR R B 4 2019 AR5 1 TR

ENZEa: - -
9 | HAth - -
10 | &b 102, 576, 264. 40 1.89

5.5 RE IR A FAME o B S P EE LI K /N HEF BB 42 55 8L B A 4

R | BRI | BESK | MR GO | ARKE GO Engf/z f‘ﬁtb
1 | 180209 18 [H I+ 09 500, 000 50, 135, 000. 00 0.92
2 | 180207 18 EFF 07 500, 000 50, 025, 000. 00 0. 92
3 | 110053 TR it 11, 690 1, 169, 000. 00 0. 02
4 | 127012 TH 2% e 5 7,000 700, 000. 00 0.01
5 | 113019 P e ot 4, 380 494, 808. 60 0.01

5.6 FRAIR I A SUUME 35 4 Y= e IR NIRRT -H 42 S P X RS B
48
AFE G AR WIRARFFA 57 SCHRALE SR«

5.7 MEHARIEA SOUME b 2 S F = FHE BN IR 14 SR &R BRI
WA aFE, AREAHETEE.

5.8 EHIRIEA FOME 5 2 S B 5+E H A R/ HEF BT LA BGER R B4
AT G AR WIAR RS BUIE .

5.9 MEHRAESBRKIBIRIIREL 5700 i 4
WG EF, ARG ABT IR HI5.

5.10 WEHRAESEF K EBUHEE 500 i B
WY G E R, ARG ABTE G5,

5.11 HBEHAAWREE
5.11. 1 AESAPRFEMET-HEEFT, REBARIT EEEIEERRIISLRAER,
RERGHEH BT —EAZRER S ERZHATER. & HIEFDT:

AR AT AR AR (CLURERR “HHrRAT” O T 2018 42 5 7 4 HW B E AT IRES
BEME R (CUNERR “PERARES” O HAER ChERAT R B EHEZE R ST BUETHE
BATR CRIETIRT (2018) 15) ) , SIHRHRAT FEEREMFELAEHWT: (—) A

o122 W37 T




B 2SR S T E R S UE SR I B Ak 4 2019 4R5 1 R

;

EHMEDEESENN; (2D EMMEREEUAN AR EERBA R (=) Rk
POV 5B MBS =T SR E ARG (DD 8 RV AR ORA RV = i B 3 KA U DR AR «
(T R RN S B I ZE AR (O8N N RNMEAR 5 553 L 4 58 =7 Al
MERAEL: B R BTEIE AR IR H s OO &8 N RAERAFEIR
VS ERT R, O R H AR 5 A I AT R S % () R # A H
HRAESMITSLAERRE:  Ch—) ST RA G R R AR i (F )RRk
FALEOER (=) SRR ICSAT RO CHIYD SR 06 R AR F B

o [ SRR 00 A P ERAT L R AT AL Y - SR S N R 3. 024 J37T, ARBATIEON
R0 6,570 576, TG TR 6, 573. 024 J3 75,

AFEEH A RAT R PSR . ARAFMEATHAZ S R0, DO BB EAAOS
TR ER MW, ABCERIREIME. R b TARSEFRAT ORI R 5, B
PESENAERARAT o AR B B A RIZ IR 150 5 1R RO 2 W) (R 150 5% 1 SRt 2

PP ERAT B B IR AT CBURRIRR “XMbERAT” ) T 2018 4 5 H 4 HUSE]H [FARAT ORI
BEMEAS (LURER P EIRARES” O R (b EHRAT ORI B B R AT BUL §E
BaTrR GRS (2018) 15D ) , #ORAT R EEZEMELAEWF: ()
HORKRIRAL 5 AR E i B H L R B F RS () FFRESEFARERE ™ (=) I
S BB S UL B RN 5 s (D) PR B S S A I S I, 2 R WU
RNV S IR A A G (T FNEERB R RS =07 R E a0 O3 i
FFI AN S B R, (B DANB BREEMET OO RERPEZSME: 0w
AR R E SR SELAR . (D) MHFEERSEIRGARAZAERNEIR: (b)) A2
HEEFAED NG D mPYUEA A b ™ 05 H 3R R ot

Hh [ SRR e AL LU RN IR T 5, 870 T3 7T

ARFEGR POV ARAT IR PR A m IR 78 70 0T 78, DO BRSO %
BUTHRINZEAH — W, ABCRKRIHENE. BN BT AR SE FRAT AR KR a5,
RIS APV ARAT o AL 8 BN G2 0 43 % ke SROBLAE 2 W) P45 B 1 S ) 2

5.11.2 AR SHENA T+ EZBET, BERETRHES SR E FEREREZS
IR -

&
b=
H
3
b=



B 2SR S T E R S UE SR I B Ak 4 2019 4R5 1 R

5.11.3 HAhBEF=H R

e AR &% O
1 17 H R UE 4 832, 641. 02
2 | BISGIESRIE H K 500, 000. 00
3| BB -
4 | BWCRLE 3,251, 396. 31
5 | BUSCHIEEK 13,013, 597. 23
6 | HABRISGK -
7| R -
g | Hih -
9 | A 17, 597, 634. 56

5.11.4 &G HIRFFA B T3 BB ] S5 # 5o B 40

y/—' 5
5 R ARG I 2K A SHHE GE) ] %éﬁz;;{)%{ﬁ E 431
1 113019 P £t 494, 808. 60 0.01

5.11.5 W& HRAT 14 B R A2 TIE SZ PR O Ui B
A EE G AR A A 144 IR T A AE LI S PR

&
=
b=
H
3
b=



B 2SR S T E R S UE SR I B Ak 4 2019 4R5 1 R

§6 TSR

ST A
s B4 3 4 17 A A 2,976, 278, 149. 16
5 HA A 1) 35 4 5 HR 4y 4 1, 625, 837, 039. 97
Uk - 5 S 30 V) 3 4 S [ 43 0 301, 013, 539. 25
5 BRI IR) 35 S 7 0 A B 0 (A /b L7~
"I B
5 BAHA AR 35 4 4 A0 i 4,301, 101, 649. 88

&
o
b=
H
3
b=




B 2SR S T E R S UE SR I B Ak 4 2019 4R5 1 R

§7 ZREEHNCHERTREREAZSEN

71 EEEBAREIEERTRIFL

Ay

A I B A AR 0 B

27,921, 520. 25

T ST SN/ H S

7 T30 I 2 L /0 [ i 85

19, 544, 000. 00

AR E B AR S0 3

8, 377, 520. 25
el WIHHR A AR £ 0 80 b 2 4 0 019
b (%) ’

7.2 ZEBFBEANCHERERERELZEER 5 HY

Fe 575 3 T HM TomE () | ZHEH o) | EHHRE
2019 F 2 A - .
1 etk 13 H 8, 376, 000. 00 -9, 340, 915. 20 0. 00%
2019 F 2 A - 4 .
2 otk 4 H 9, 984, 000. 00 -6, 292, 609. 60 0. 00%
20194 3 H -5, 584, 000. 00
3 B i 5 H -6, 884, 513. 60 0. 00%
&1t -19, 544, 000. 00 | —22, 518, 038. 40
% o16 71 317 W




B 2SR S T E R S UE SR I B Ak 4 2019 4R5 1 R

§8 HAENMHR

8.1 ZFAEXMHEX

—_

v R IR M e L R = T AR g 53R P T VRS 15 B IR S S5 B 2 e B ST I S A5
Cof o R S T R A RO R R SR & A H)

(o 22O Sk T B VR A& TUE SRR A A SR U 45D

Cof 2 Sn MR A T (VR & BRSSP I AR )

5 A ENIE T & BRI HAB S

[\\]
v

w
/

N
7/

8.2 TR
REEANMEESIENNEMIFERTRELEE AN : www. ftsfund. com,

8.3 TR
1. WEEARESIHH N2 ST NSRS ILE MET &R, g TARRWLE
B

2. BMIE A B NG www. ftsfund. com .

EEEZAEEEEARAR
201944 H 22 H

&
3
b=
H
3
b=



