EXAAREER NERERIES R RS
2021 4E58 1| FEM G

2021 4£3 A 31 H

EEBFHAN: EEEZAAESEEERAT
HETEEN: PTRHBITROGERAF
REXHHER: 202144 21 H



2 ORI RN BB SR ISR £ Bk 4 2021 S5 1 AR,

§1 BEERR

FEE NN EF S LEFRIEARR S PR RICE . 13RSV MRR B R is N,
FEAF LA A A BLSEE  HEAER E BA AR A AN J A AT

FEFEE NP EIRIT R A IR A AREAEESFME, T 2021 4 7 19 HEZ 7 ARk
T S HRAR . R ERIAN A SR FEAS, REERNEMMAAEERICE. RS

RSN LSS H B 57 10 J5 08 BSR4 5 7, (HAGRIER: & — B A

g I GOF AR AR I BBH WS, BB EA B 58 ISR RN AF A ] 1A
e EE SR

AR I 55 BORER 2

AR 2021 21 H 1 Hilgs 3 A 31 Hik.

&
N
=
H
5
b=l



2 ORI RN BB SR ISR £ Bk 4 2021 S5 1 AR,

§2 EEF=HMN

He 4 TR ' /N 5
e AL 450009

AN 450009

e A (i LT
HEAFARMH 2010 4E 11 A 23 H

T IR I 4 B B0

1,772,775, 616. 62 1

% HAR

AR BRI A R R R AR T ) A
52, JISRAER Razhl KIS ATIE T, SRS HE 5™
A SRS E Y 1R

<
=
=
o

AT Gl AT E TR B AT RT3
RPAE S5 PR 2R, AR o B e v e P U R A
5 figE. i AN HARVE AN fo v R
TRRHR . RS L, eI ETE
IR [ E MR AL T, EEER RS ATk AL
(FIBCHE SRS, IR0 T R RIFA B ik
PESF . AtE & B BA B R i /N R BT
N} ARIEE BTN BER BB 5 St TIUE 13
BE A I P B <7V

AT G AT R BTALIE .

Ak & e AR

FRAE 700 F8 B35 2R X 90% AT [F) MV AF 2R 28 X 10%

IR HAC 2 45 i

AT ORI g, HAUYICEE S U XU 7K g
THREMEE, fFMUEEARTTYES, BTR
ey PSS 2l AR A FRIE SR P 5 B <o

s

[ 2 oM S B TR A A

mf | {5

A
A

o | IR

&
&

i |

Hh I ERAT A AT PR 24 7

b

H
[EE
~
A




2 ORI RN BB SR ISR £ Bk 4 2021 S5 1 AR,

§ 3 EEMFHRIENESHERI

3.1 ZEM &R

ffz: NRIT

Bt B R LN

WA (202141 H1H — 202143 H 31 H )

1. AR C S Bl s

451, 055, 228. 39

2. YA

363, 173, 341. 35

3. IR $5) 3 4 4 A B i) 0. 2410
4. PR FE G T 1 4,907, 355, 353. 01
5. WK I S B 2.768

T

L B SR b AR AW B 5 2 & 12 2 A (B, I Rt 6 0 i e ] 5%
EDNRIN S IR IN e S S AR DRI

2. AW C LR R A RSN . Besilicas . FAtiN CRNE A i EARshiias) fHkkE
RYPRJERIREL,  AIRNE A S B at n_EA 2 fe i (E AR s e -

3.2 EEHERN

3.2.1 ESMBUFEM KR KI5 FHNL ST BE AR 28 R 1 L

NG Ra3
MK | PR | s | LR

B B e e e WEEREEZ | O—0@ | @—@

® PriEZR G EnESE) @

TE=AH 10. 85% 1. 45% -2.70% 1.29% | 13.55% 0. 16%
I ESNH 26. 16% 1. 24% 2. 89% 1.17% | 23.27% 0.07%
o E—4F 84. 66% 1. 22% 26. 85% 1.25% | 57.81% | -0.03%
U e 105. 42% 1. 29% 12. 58% 1.36% | 92.84% | -0.07%
R TR 176. 83% 1.17% 14. 72% 1.20% | 162.11% | -0.03%
HE4L4F
Eii%i@gé/\ 400. 23% 1. 50% 25. 20% 1. 45% | 375.03% 0. 05%
% 5




2 ORI RN BB SR ISR £ Bk 4 2021 S5 1 AR,

3.2.2 HE S A FAEMPRE S RTHMES KR35 L5 RS B #E e

ZHHI B

Eﬁ*$ﬁﬁ%%ﬁﬁ%ﬁﬁ@ﬁﬁﬁ$ﬁﬂ%ﬂ%W%%%%ﬁﬁmﬁiﬁﬂﬂ
ke

43272% ; ; § ;
384.64% : : : ;
336.56% ; 5 ; 5
288.48% : : : ;
240.40% I 4 ' I
1892.32% : : : :
144.24% ' i : : '
H96.16% : : : : : :
48.08% r H H H T T T
0.00% | My R : des W At
-48.08% ; : ; : : : ; : : ; : : ;

M o~ & o W — M — o I~ mh o Mmoo e O

(o] ™ L] -— — (o] ™ = — (o] (o] = L] -— (o] [ae] ) -— — (o] [y

-— Yy} (o] w (o'} [{=] (o] [ -— [ -— o0 [} [mu) (o'} [ux] () o [} o ()

-— L] — ) — L] -— = L] ) = = L] ) = L] ) = L] ) )

) — -— (o] (o'} (3] (o) =t [Vl Lo w [{=] [ [ (=] [uu] o o [ ] = -—

— — — — — — — — — — — — — — — — — — In] [ [

= (o] L] = = L] = = L] = = = L] = = (o] = = (o] = =

(] (o] [} (] (o'} [} (o] (] [} (o] (] (o'} [} (] (o'} (o] (o] (] (o] (o] (]

[ Bl o G B L IR Kot — e R Ml 56 L 5 Bt L e
T AREEREE A FAEH N 2010 4 11 7 23 Ho AREEAE 6 RO RN, St

PITF IR ERFLIE .




2 ORI RN BB SR ISR £ Bk 4 2021 S5 1 AR,

§4 BEEARSE

4.1 BE2E (RESZLE/PA) i

EARRE I SZ MR | | .
4 B4 e T UEZ5 Mol 4 fR i B

BRI, FBK

= MBA . PAR IS A

LEHTH 4B, Wil

EHAHT o, RiAS

N ) R o K s H AR A R
E gl P AT mBF R LR,
W, BT E IR S5 BR 5T A
e, H AT AR 0L,
BN B ESEEA
e &% NIRRT =T
&, BE G AR E= N R LR}
£ IR ) HRAHE S K EE
R’ & % NHEREFHE W
&, BE S, Hg )
FPETE | 20104E 11 H R 300 FREY RIS
R w4 3| 23 184 MG, HEE
&, BE IS EF AR
18 5ty 5t 75 NA] QDIT $#E sl
&, H HE AW R E
=¥ N1 TR O o
ik R A A PR A 7B 5 A
| W, RITHE, B8
B A HUNBE IR R S
iR & & W AR IR B R A 2
AR & s TR
2 GHRE . B E EH R

A, EHE A
PRitie &3 e X EE
P [ TR A B e 1
FGaH,

T

LR “ERIHIY A AR 72 RI3EIRGE 2 =) SUE € AR FWARES 1Y, Ho, &
ERELER YRR NEREERAENH.
2. R UEFFMLEER” BTHEARHENIZA A TINF S T A A G IESR . SRS K Sl

%6 17 W




2 ORI RN BB SR ISR £ Bk 4 2021 S5 1 AR,

AU AR PR A

4.2 BEANRE A AR SIE/E MR A B3

RN, ARSEHNAR RS (PN RIVMENESF SRR 05 Sl ik, 3%
AT e 22 ro bk g N BCR RN B R e S A R HIHUE, AFWSHEN . B35
JEUAE BEAE FHEE G 0077, 7R M XU AL L, DRSS A A N BRI 28, TEiH
B MAEE AR TN BRERTHETTEHREME. FNIE e a FNZ25E.

4.3 AR GET A
4.3.1 AP 5 H ERPAT B R

E N, A FEIERT TR R AT AR BRI S5 Al 5 B R RS T5 T
BIREI AR AT (ARG EBMIREY A% ] B BESR J7t H 58 S EAT 4 il AN e 4t

4.3.2 REZ BT AT HUL A

AT URALTR (RHRZ S SIREHIEY A CF BRI 58 ALY X752 53T I
o WA AR AEER R A 2R AER H R A3 5 HRRSE B0 81058 ) S il ZE S 24
H A8 B 5% 1E L .

4.4 WEP A ZE SR B RIETBIES T
—ZFE, HIE 700 K 1.25%, PR 300 FRECT K 1. 28%, AIMLARIEEC ML 4. 90% . —F
IR IE LE R AR B E S, (BT G2 B TR 10 SEfiilas R Pk _ETH R
W, R EK IR R N BRI RS AL R B, ¥ S A7 I 7 RO [ 9% o LA T L RIARAT 45 52
AT E IR, ERRL . ERTEHE b, ORI RS, WRRERA LT .
—E, ARG SRR TP RS AL, OB R AT K .

4.5 WEHNESER SR

BE 2021 4£ 3 H 31 H, RIESHEIGEN 2. 768 70, A MIGEUFE L 10. 85%, [HHA
A SRIEUE R 2. 70%, AHE 4 BR L SR LA v 13, 55%. b SRAT S i J PR 3 B 4 R R BB A
A P R I T -

&
~
=
H
5
=



2 e MR RN IR SRR SR BB IR < 2020 AR5 1 IR

4.6 REMARETHFHABBE ST HETE R
o



2 ORI RN BB SR ISR £ Bk 4 2021 S5 1 AR,

§5 BFAHE
5.1 5 IR ES B A A B
FFe i H &8 (OB R S TR ()
1| Bas 4,229,915, 009. 33 84. 86
Hodpe SR 4, 229, 915, 009. 33 84. 86
2 | HeH% - -
3| MW et 250, 729, 401. 48 5.03
Hrp: fiigz 250, 729, 401. 48 5.03
BE 7 CHFUESF - -
4 | RERR®E - -
5 | GRfTA SRR - -
6 | FENIRE ST - -
Forpre W= R0 1 SENGR
SRy ) -
BT ARG E /AT A1 470, 464, 030. 38 9.44
HoAth 55 33,317, 005. 44 0. 67
ait 4,984, 425, 446. 63 100. 00
5.2 EMRET WA R R ERRAE
5.2.1 MEMREATV T RPBEANRERRAES
R e AR G 5§$ﬁ@@ﬁww
Ay BRS HL lk 20, 600, 000. 00 0.42
B | Rl - -
C | gk 2, 467, 186, 542. 85 50. 28
D i!;jj\ W7 R oK A PR AR 24, 036. 12 0. 00
E | &30k - -
Foo| i mEEI 25, 399. 76 0. 00
G | ZZdmizk. SAEAIEELL 32, 851, 908. 58 0.67
Ho | 1AL - -
I 5 RAES . RS BEOR AR S5 136, 052, 747. 56 2.77
T | ERl 940, 144, 724. 54 19. 16
K | ik 331, 854, 224. 49 6. 76
L | FBTAIR 5 R 25 Ik - -

M
©
p=il

O

=




% UK /NSRBI S5 4R W S G 2020 AR5 1 R

M| BEERE AR RS 86, 963, 296. 84 1.77
N | KR FREERI A Bt 41, 091. 51 0. 00
0 | ERIRES EEFIHAD RS - -
P | #E 12,171. 22 0. 00
Q | PAEMtaTAE 214, 158, 865. 86 4.36
R | Xt RE R R - _
S | &b - _
it 4, 229, 915, 009. 33 86. 20

o ST B B R A TR P A () LA

e WURREN €0.007 .

TN,

IESE IWNEP RES il

5.2.2 MEFIREATIL 0 RERER B R R F R RAS

ARSI R IE

ARl

A2 ML BB HE L -

NSRRI 7 i in LA

5.3 MEWIRIEZ A RME G H S F#E AR/ N HEF IR+ 42 BRI R B 40

e | mEeE | mESR | HE 0D | AnhE co | T
teB (%)
1 601966 SR i) 7, 381, 368 345, 448, 022. 40 7.04
2 601009 B RERAT 27, 857, 632 281, 919, 235. 84 5.74
3 000338 Y LEzh 77 13, 808, 118 265, 668, 190. 32 5.41
4 002044 F AR R 13, 888, 383 214, 158, 865. 86 4. 36
5 601166 MAVARST 8,829, 718 212,707, 906. 62 4.33
6 600298 IR R 3, 682, 751 203, 435, 165. 24 4.15
7 603899 JRIGCH 2, 184, 004 186, 535, 781. 64 3. 80
8 600036 A RAT 2, 865, 489 146, 426, 487. 90 2.98
9 600201 Ay 6,991, 873 133, 614, 693. 03 2.72
10 002142 TUARAT 3, 208, 137 124, 732, 366. 56 2. 54

5.4 HERE G M RN GEFR R A

FFe i il ARME G i B4 T PR E ] (%)
1| EEGiF 1, 614, 389. 40 0.03
2 | JUTER - -
3 | ez 190, 217, 000. 00 3.88

Horp: BURME SR 190, 217, 000. 00 3. 88
4 | ki - -
5 | Ak L R - -
A S 4 - -

%10 W S 17

=it




2 e MR RN IR SRR SR BB IR < 2020 AR5 1 IR

Al EEAT (ATAZ i) 58, 898, 012. 08 1.20
R MY AF 5 - -
HoAh - -
10 | &1t 250, 729, 401. 48 5.11
5.5 REMARIZA M E 5 S FH = 13#E B K /ADHERF R L2 s B R i 4

s . i _ bR B e E

T g Ang i 2 a5 ARME o) i%1y)

0
1 200211 | 20 EIF 11 800, 000 79, 920, 000. 00 1.63
2 190202 | 19 EFF 02 600, 000 60, 174, 000. 00 1.23
3 110059 | ¥l R¥ 390, 000 40, 053, 000. 00 0. 82
4 180212 | 18 EFF 12 300, 000 30, 159, 000. 00 0.61
5 210201 | 21 EJF 01 200, 000 19, 964, 000. 00 0.41

5.6 R ERIZ A FOMME o 2 & 7135 LU R/ HEFR BT+ 48 B SRS B R

4

I AR AR R RFAT B SCRFIE SR

5.7 MEFARIE A SE o 2S5 75E LI K/ N HERR RO B 45 Bt e IR BB Al

WIaREE R, ARESARHETTER.

5.8 M EFARIZ A RMME o 2 & 7138 LI R/ HEFP TR0 T 4% BUIE S 38 A 40
ARSI AR AR AR FF ARG

5.9 MEYKREFE BB BRI S 1B O
TR &, ARSI RGRIRI.

5.10 R EWIRFEE BRI E RS F L Ui
RS, A S A E U 5.

11 W JL17 W




2 ORI RN BB SR ISR £ Bk 4 2021 S5 1 AR,

5.11 BHEHAARE ME
5.11. 1 ARESAMKRH NI+ IEFT, MEMPARIT EZEBRERILRAE
K1, BRERGRE] AT —FEARINER S IEFR S ATF B, 49 rES
T

KRR BB BRA T (LLURRIRR “EAEMBE KA SFE AT 2020 429 A 15
HZBIRYIBERAE ST (LR R “3E5 57 BIRrab sy, FEEMFRAHEWT: — K&
LSS . BRRAELELERE S A ST LREMFLLET, KIEZSHT (K
SRR (2018 4F 11 MBI 58 17.2 % 58 17. 3 5 MAZ 5 i ( bii A m) 2 b oy St b
GRIPY BT BT &ME, K85y Z R HGaT, 225 Bk i T ks
PGB —. XEERMERF AR A IR A 724 TEMAAT AL 7o o X EERAE R 4%
P B PR A F) s I R R RAC B P B PR W 45 TB AR PP Ak 53 0 = S SR AR KA R
WA A A IR A F SEBrfEhl N FHRACATIEL TIBIRAER b5y . VUL XS R A R A% i
FR A PR A ) REARTT L IR 55 8 S T R4 Tl IR I Ab 43« % TS 4R KA B A% It ik
A PR B FAR RGN LR AT S 38 5 s T4 3, 28 5 B e N LT A Rl B RS 8,
Frrtt e AT,

AHE LN A R B SE U . AR A R T A NG I T F, AN R A K
SRR ANE . [ R T AR S B A SRR R R R, BRI SEN o AR TR A5 T A0 I (¥ 430 5 Uk
SR 2N F B PRI

5.11. 2 AR SR EM T+ BHBEF, BAERETHEESSFAMERFEREEZS
HIBER

5.11.3 HALBE P

e b4 &8 o)
1 A7 PRIE 4 651, 826. 30
2 | MUSCESEE K 19, 316, 300. 89
3| MUBEF -
4| RYSCRE 2,165, 001. 15
5 | BIYCHIER 11, 183, 877. 10
6 | HAhRIKGK -
7| HAt -
8 it 33,317, 005. 44

12 W 317

=




2 e MR RN IR SRR SR BB IR < 2020 AR5 1 IR

5.11.4 5 HIRFFA B TR BSA K P B 357 Bl 48

?% ﬁ'ﬂf#'fﬁﬁg ﬁi%’?%%ﬁ; Z\ﬁ,{ﬁ{ﬁ (flj) ﬁg{ﬂ%f‘glg/h{)%'fa Hﬁﬁﬂ
1 110059 i e fit 40, 053, 000. 00 0.82

5.11.5 M EWARAT+ 2 BE P AT IEZ RGO B

ARSI G AR AR BT+ 42 B A AR SZ BRSO

% 13 W 17

=it




2 ORI RN BB SR ISR £ Bk 4 2021 S5 1 AR,

§ 6 THAZESHHES

B
i 5 AT A A 1, 455, 271, 902. 47
i 5 HT A ) S 45 A B g 3200 877, 541, 346. 66
U3 - R BT HA 1) J55 45 S U [R] 473 01 560, 037, 632. 51
5 BRI R SR B B A (A b L7 -7 -
HED
i35 HH B AR T A B 1,772,775, 616. 62

14 T 17 W




2 e MR RN IR SRR SR BB IR < 2020 AR5 1 IR

$7 REEHENZABEARSHREFESHN
71 REEBEAFEEESHBRIHER
AR 1A A o I P L W e 5 A 0 ) P 2 e L

7.2 ZSEENEZHEARERR AR S5 WA
AR A ARAT R B B I8 A B e R A A R B 2R & 1 DL .

=it

% 15 W 17



2 ORI RN BB SR ISR £ Bk 4 2021 S5 1 AR,

§ 8 MR HE SR AMMERER

8.1 MR R E SR M EERF R

ST TRHIBOBCER , SmIGRHEIRALE] N RSRARK . il B LA S B B A5 22
Sl R IVREA AR, O EAR T ARNAER . Aah RS GBS e s RS,
S5 T ARG P T SRS 5 B BT S A AR A, SN B 70 2 < TR PR TR IR e S B AN 2
SRR T RIS, eI AR AR  T RIS

% 16 T 17

=



2 e MR RN IR SRR SR BB IR < 2020 AR5 1 IR

§9 #AEXMHFER

9.1 HEXFER

—_

v R R S E = b N SR Y
(e 2 ORI A /N R SR TR T 43 B 2
3y (8 O MR I IR
(o 2 MR N BCR RNE R RS S E T 0)
5 ENIEME & BRI HA SO

>2“’5
E!}*:
5 b B

o~
7

9.2 TFJiHh &
4 AT N R AT AN IO BT E B8 T2 455 B M3 www. ftsfund. coms

9.3 X
L BER B LRGP W 2 S B N B G4 N BT S 3 8 B, 6T 1A 3 S AL B
.
B 3 4 F A3 www. £tsfund. com 75

ERE 2 ESETEARAH
202144 H 21 H

17 W 17 W



