ol

2021 3 4 Z

ZRAERRER M EE

S

2021 £ 12 A 31 H

HEEEHAN: BEEZAMAESEHERAA
HEEFTEN: ZERITHRBERAT]
WEXHEHR: 202241 H 24 H



2 BB S T T e e 2001 4656 4 LS

§1 BEER

Fe B PN TE o L FRIE AR S TR R AFAE RERC B VR IR B 8
FERT LB B S VR 2 B AR AN ) B AT

HEEE NDERT RN ARAAMREATESSFRME, T 20224 1 H 21 HEK T A 4HRkE
I S5 4R bR . HERIIIBR A SR E SN, REERNENMAEERICE. 1RSERIR
ORI
BB BN R LLSEAE F L S5 5 i S0 B NS B 6 55, (HAVCRIERE S — 2 .
F AN BUFAMCRHAK R I . B A XU, BB R A 55 PSR AT S A0 B 1 A
2R SR TR

ARt il 55 SRR 1T

AAREWIE 2021 45 10 1 HA&E= 12 7 31 Hik.

i

i

#
[\
b=l
H
b=l



B R I M3 6 2021 4R 5 4 TR

§ 2 BEE= MR

B & TRIFR B s 2t m

H 4 FAY 004120

5 oy AR 004120

S (i LI
EE&EREMH 2017 F£ 5 H 22 H

57 YA T A B A

9, 428, 622, 089. 58 11

BB H br

2P AR 2 XURSE DR 58 7 s PR ) 2 =, o5
SEIL A Ml 25T L B ) B U s

AN E BN R A SR B TR, Sl I AR
AR A A PR, RN 78 7340 T 7 R 0 2R Ay >R

BB BN, fELANE, WM 755K
AR R
ARSI B T HEAT B SCRF ISR
A &b i R v A 7 REFIAFRRIER (BUR)
AT GON TR I3 G, U RS S T RS 7K
RS A 2 45 A AR TR R & IR MRS, B
TR A E W AR AR AL R IE S SR R 2 4
AN [ ¥ B =2 g bR G FA [ A )
FEIE N SLIBARAT B A7 PR 22 =)

b

=

H
&
b=l



2 BB S T T e e 2001 4656 4 LS

3.1 EEWM LR

§ 3 EEMFHIEMESHERI

Bfz: NRMIT

BV BRI

WER (2021 10 H1H — 2021512 A31 H )

1. AR C I s

50, 335, 813. 34

2. A

50, 335, 813. 34

3. WIREEEHHE

9, 428, 622, 089. 58

e AW O IGRIR RS AR 35as . Htblon CR &2 e EAEshas) Mk
FRBE R HAREL, AWFE AR S LB atin EARIA fe B s et .t 5t Mgk e
RAPEREAEZSE, Bk, A SRMEESEAE, A OSBRI 1 e AR 5

3.2 ZEHFERI
3.2.1 EE& M HFIHEWNE R L H S5 RN G LB R 5 R ) i
Ml G Ll A S v
EIRS | EEIER | Sh "
B Ex o > W EbREE | DO-0 @-@

ZQD FREZEO | miki%E @
HE=NH 0. 5909% 0. 0020% 0.3213% 0. 0000% 0. 2696% 0. 0020%
FENH 1. 1556% 0. 0019% 0. 6448% 0. 0000% 0. 5108% 0. 0019%
i FE—aF 2.4022% 0.0017% 1. 2872% 0. 0000% 1. 1150% 0.0017%
E=E 7. 5409% 0. 0020% 3. 9673% 0. 0000% 3. 5736% 0. 0020%
HEE A
A T A 14. 6370% 0. 0029% 6. 2322% 0. 0000% 8. 4048% 0. 0029%

i ARSI IR H 4553

b
N
=il
Pz
=il




2 AR 2 0 T 4 e 2021 4R35 4 BREIRY

3.2.2 HEEAFAEMURE S Rt #ER KRR KSRGS R R il R
A2 Bl I EEB
B 5 %2 5 0% Th Ak 4 S v R 32 A5 RV b 40 b A i ik 5 1 ) sk A EL I

14 G e ....... ....... ....... ....... ....... ....... ...... ....... ....... ....... ....... ....... ....... ....... ....... ....... ....... ...... ......
fagag e ...... ....... ....... ...... ...... ....... ....... ...... ...... ....... ....... ......
11719 41— ...... ....... _______ ______ ______ _______ _______ ______ ______ _______ ______ ______
T I B T
AP S S S S S O O O A
poqang || ....... ....... ....... ....... ....... ....... ..... ...... = ....... ....... ....... ....... ....... ....... ....... ....... ...... .......
506% || ...... ....... ______ _____ ______ _______ _______ ______ ______ _______ _______ ______
PP T 1 0 T O T O W~ W
2 03% || ...... ..... ....... ....... ...... ...... ....... ...... ...... ....... ....... ...... ......

1.469% 41 ety et st ...... A e e b {ozns] ...... e L o ooy pograediongn!

0.00%

-

019-12-024 --------
020-05-184--------
i
2021-04-194|-----
2021-07-124|--------
2021-10-044 -

2021-12-2

2020-08-104|--------
2020-11-02 -

2018-04-23 -
2018-07-16 |-
2018-10-08 4 |--------
2019-03-25
2071 9-08-17 4 |--------
2019-08-09 4 |--------

2018-01-294}-----%-
2018-12-31

2017-05-22
2017-08-14
2017-11-06 1|4

o
B e ™

— B A e B PP OB AR — DR S S e Rt S e R
T ARHEASESSFEAENAN 20175 A 22 0. AREAE 6 AN H B RN, %S H

IR & B R ZE




W E N 2 0 I B 2021 SE5E 4 TR

§4 BEAME

4.1 B&2H (BESLBNH) FHH

- EAREMFEZHIAR | EFMLE 5

e W EHE | BAEE W 5 L
FeEEE 4, CFA, FRM
FREN, HEANRKE
SRbEmL . PR
T EHARA RS
R, B LTS
EHAARAFZE 5 A

= 241

i H A H R R n
25 18 T 4 4. %ﬁ%ﬂiﬂi%ﬁ
e | 20197 - 144 &Esﬁ%ﬁﬁw%
A 27 H I i AN EE
Ny B, EEHEZEAM
30 RIW i 75 H 4 1)
Resnm, HEARSE
HIARAT B & =2 e bk
SEHARAREEH
Hfas Bt A4 & EE
ZERMEENEESE

ELIEN
FHI&t, EEMEA
e gt . PIER
E'= HHik DU M ARAT A
a4 IRARMGHFALS . H
& 2 o W E L MRS
miEs. BE IRARMGHALS . |
EE =R 201745 A B H#EH 2 30 REY
T (EE& HE 29 [ - 12 4 RS MEEEH,
HHLE RS B A WKL E
e kEE BT S G AR
RERA % AFEEHHKE R
EMEES e, EEwEirimik
H, & HEEE GRS
4. BEEERs
B o K BB R IR A 4

Foo 15 i




W E N 2 0 I B 2021 SE5E 4 TR

| | | | | D

i
Lo 3k “AEHAE 7 A0 “BAEE 17 200 $R AR 2 7] kg i AT AR IS F ), o,
EREGLHEN “ARRE ) NEGE RS
2. R “GUEFEMAERR " T E RN IZ A R TN T S iR S UETR . BB AR S il
AU A4 R R B AT
4.2 EE ARG A R E SIE/EEMTFE1H 5 B

AN, AFESEINHES (h NI ERES R R R eE) MHAb A REE. &
A CE 2wk EZ MM REEEE SR KE, AEWSHEH. B 51 ENE 2
iz FEEE 5™, (R AP XU AL b, BB BT N BRI &, T R
FPA NFIZEHIAT . FEERBHAERT ARG ERIIE L3 EE FZ)E .
4.3 MR HEHURH
4.3.1 AP B H B RIHATE R

AN, AFEDT TR RAT AT R RSN R 5 AR (5 B R AE T I
BJREFARHAT (AP E BRI L), PAR AL REERO 57  58 By BEAT Pl A it o
4.3.2 RE X BT AT UL A

AT AR (R 5 i SREHEY M (R H RS EEIME) X7 5T IR
o WA BN A R AR B & 2 0 R AR R H SR 58 5 HS A/ i Bl 58 by sl i il 27 24
H R sz & 1) 5% 15 Ot
4.4 HREHAZE SRR RBANIBIETT

VU= i s R A 2% h T AT, FREEENRIC. Z0E, WFREEFRENERE, &
DA ZE I R W . PMT B AR, B 7 PML AE 12  ERIZRARZ DL, PPT 7E 11 H 8
13. B%RI T e 5 HE A W, CPI P8 EAT R 2. 3%(H A B KR LAT ARG, DGR IREE, il
Blata e, FREEWBEITIEK ), MR =KL TIRIE BRI, RAR ™ Al E
BT ATV R AR, B R B ORR A, BRI Rl E . AR IRAEAK I B4 5 AN
W, TRMAGBURIS AL . TR AN, W RBdEEaEC. Wso7m, EEEF
W, BIKFEAERRK, RBGER R QE BB E IS B T2 16 71 .

TR MBURITIH, JATELE B AMEBCR LR, Boa M7 B RAT, FHIOCBR N RO B 65l
GERTEBUR R SR ), BRIRHE SR TR BRSSOk D . 12 Ah A, sdassfs s
R RAR LR G R B AR A 1%, N IRAE RIS B 0. 5%, BB L) 1.2 Ji1L, ZEAERm,

F 70 15 i



W E N 2 0 I B 2021 SE5E 4 TR

12 H MLF % E1%8 7 4500 12, 1 4FH] LPR FIZ 4 N1 T 5bp & 3. 8%: WMIBBUE 7 HAMA N, K
U R S 5 B T SRR T WU i R AT A, B B 2.

VU2 [ by = A A FH RS 4, 2 58 s AR 2y, TR 3132 204 SRR . XAk
PBAE RUFHE S AL S LR ZZ B A AT A Y, R A s imt sl i
A AP AF IR S5 K P R A . RIS SR, AT S AN T MR X (53 25 S A7 R it A ) 45 F DA
FAESZYERE ST, SR BEARANAE RS o

REHIN, AIEEIO)THENECE MR Z R IIRCE, 72 N7 A i W R kA 22 28 %
FEEAMEN LA IIRACE, CRAFRIIIRS)IEIE IR BE — 3 KB i e 2 . 33 b bk
B VPR NV AR RO E 3 g A, AT A AR K S BB B, R B R, RS
R A& et

4.5 HREHAZE SR SR

WA 2021 4F 12 A 31 H, AREESBBUAERIK 0. 5909%, [FIHMLL: L B SR K: 0. 3213%,
e 4 FRATS 2R % 0. 2696%:
4.6 WE AR EFE NPEE S H - HETE RN

T

#
o]
b=
H
b=



W E N 2 0 I B 2021 SE5E 4 TR

§5 REAGHKE

5.1 REMRESK~HEHR

e I H SR () b 2 A B PRI LR (%)
1 [ 5 WA 7 45 4, 318, 540, 254. 88 45.79
Hrh. fik 4, 318, 540, 254. 88 45.79
BRI ) -
2 . o 2, 790, 385, 725. 58
SENIREE SRl gt 7 29. 59
o SEWT AR ) SE IR B 4 - -
il gt e
BAT MG B &AM &A1 2,198, 921, 052. 41 23.31
4 HoAth 5 7= 123, 708, 264. 19 1.31
&1t 9, 431, 555, 297. 06 100. 00

5.2 3 & W55 [l Wy B 6 0

¥ it H i 4 B B I A (%)

1 [t I (527 [ D i 5 R A 2.57
Fodpre S e e R 7% -

75 |WE S (B | RS EEI I (%)

2 |[#RAE AR G5 B Rkt R A - -
Forpre S e e R 7% - -

VE: 0 TP 05175 [l R B8 AR o R < 7 ML L B R o SO LB A 5 B I R 8 AR o B < B
19+4EL EE A1 P ] LT S4B

3 IE [81 W 1 B8 & RAEIT 2 & 3719 E I 20% 3B
AT AR A S N 5005 L IR ) 9% < R AT B I B3 71D 20% o

5.3 2R RHAS TR KRR

5.3.1 HEA G FIIRIRHIREARF L
| 5 H | RH

%9 W 15 |




W E N 2 0 I B 2021 SE5E 4 TR

T IR BB 21 1253 AR IR 64
7 I BT A A1 R R YT R B i 64
7 I BT A A1 R R IR e AR 44

REHABRBA S PR RMRET 120 RIFHLHH
A B AR P R VAL 2 TR A IR A AL 120 K
5.3.2 R EHIRE R A AP HRIR IR 77 A

P E AR YIRR

B HIPR G ok S  BE
ERTEEE] ()

BHARR 5t 5 2 4 W P 1
e (%)

30 KUAA

48. 15

Horpr: IR AFSIHES 397 R
B A R A

30 K (F%5)-60 K

8. 88

Horpr: RIRAASIHES 397 R
B A R At

60 K ()90 K

20. 74

Horpr: RS 397 R
B A R At

90 K (¥)-120 X

1.59

Horpr: R RAASIHES 397 R
B A R At

120 K (%)-397 K (&)

19. 35

Horpr: RS 397 R
B A R A

it

98.71

5.4 |EHABRAS TR KRF LT 240 RIEHLHHA

AT AR W TR AL AT TR AR SRR 240 Ko
5.5 M EWIRE S MM DR HEHFREAE

e 55 hh A FER A o) o 3 4 Bt P VA L (%)
1 H XK fiF 527, 867, 314. 20 5. 60
2 AT - -
3 SRR 110, 033, 467. 10 1.17
# 1.17
Hrp. BURYES R 110, 033, 467. 10
4 k5 161, 015, 585. 73 1.71
5 A\l F HA R %t 5 1, 249, 641, 150. 14 13.25
6 A 2L - -
7 A b A7 5 2,269, 982, 737. 71 24. 08

10 7 4L15 0T




W E N 2 0 I B 2021 SE5E 4 TR

oAt

it

4, 318, 540, 254. 88

45. 80

10

Tl BT 397 KM )

LESTes

e bBRT, MEGUR SR SOR AR, WIS R R U AR AR
VLV
5.6 R WIRAEHER A o5 2 & 3 7138 LI R/ HEFP YR+ 42 (27 450 58 A 40

. o7 3 G R
= D AW i35 44 R FEHE (k) ¥-0)
e ARG i 44 % fHE Gk P& A o) BB (%)
21
1 012103757 st 2, 000, 000 199, 898, 074. 13 2.12
SCP035
21 VL IARAT
2 112114029 AT 2, 000, 000 199, 234, 312. 80 2.11
CD029
21 feMVERAT
3 112103015 AALRAT 2, 000, 000 199, 202, 212. 89 2.11
CDO15
21 /‘]/I‘% S—
4 112176514 Ll 2, 000, 000 198, 991, 844. 00 2.11
CD320
21 EWRARAT
5 112105116 RBRAT 2, 000, 000 197, 755, 336. 56 2. 10
CD116
21 B A M
6 012180025 HH R A 1, 300, 000 129, 871, 802. 15 1.38
SCPO01
19 7K FH 5%
7 1922011 ﬂiﬁf* g 1, 100, 000 110, 703, 714. 08 1.17
Al
21 iy
8 012101789 1, 000, 000 100, 037, 743. 85 1.06
SCPO01
21 JI|7ZKH
9 012105109 1, 000, 000 99, 975, 784. 78 1.06
SCP004
21 %
10 012104077 e 1, 000, 000 99, 974, 407. 55 1.06
SCPO17
5.7 ‘T EM" 5 MRBAE"HENEESR=IHENWE
T H i B 175 45
4 1 P O 8 B R 4 S LE 0. 25 (557) —0. 5%[H] V8 0
o 309 PN A 2 P 1) e v L 0. 0492%
o 39 A 2 P ) B AR AL 0.0115%
5 BB TAE H e 25 P 248 X5 ) 17 B (i 0. 0307%

R HI P9 A7 A S B ) X ELA B 0. 25% T L 1 A

oo s




W E N 2 0 I B 2021 SE5E 4 TR

AN AR S0 P 0l 8 P RO ELOR AR 31 0. 25%
e H P IE A 2 B RO A XRHELE B 0. 5% 1508 U B
NI AT 31 P L Al 8 P PR R ELRIB 3] 0. 5%
5.8 T HIRIGHER A o 5 B 719 E LB K/ HE R BT AT+ 48 B SCRFIE SR 3L B W

H

ARSI AR AR RFAT B 7 SR IE S

5.9 B ASMEMIE
5.9.1 EE M ITiEw A

AT G RAFERRANE T, BITHI X R DN RATIR, 2SR 23 s 2 A R4 H iR

AU, FF5 RSN 1A 5 37 A0 7 LR AR BT RR P S 34

AT ARG P HEIR A UERRAE 1. 00 JT.

5.9.2 AZE AT RKIET+RIESFT, TREHARIT ERERER T IRAE

B, BEREGHERF B —FARZINERS. EFXGHAATFER. AITHIES.

5.9.3 HAh B =M

¥ b4 i SEH ()
1 17 ARIE S 1, 203. 94
2 | MISGESREHE K -
3| RIRE 22, 096, 994. 25
4 | RYERIE K 101, 610, 066. 00
5 | HARRIHGK _
6 | HAh _
7 &t 123, 708, 264. 19

b=l
H

=



W E N 2 0 I B 2021 SE5E 4 TR

§ 6 FIRAAEEHHES)

LR DAN (Y

075 )5 < 0 UL A

11, 581, 269, 812. 35

5 ST 1] 2 <5 5 HR DI 43 00

7, 889, 454, 012. 88

5 ST 1] e <5 5 DR ] 73 400

10, 042, 101, 735. 65

075 IR B < 0 UL 0

9, 428, 622, 089. 58

13 W

H 15 W'

7N



W E N 2 0 I B 2021 SE5E 4 TR

§7 ReFEANZHEGRERRAR ST S WA

5575 3 52 5 H oA ) | ZHhem Oo) | ERRE
HA 202114EEE}O 4 25,000, 000. 00 25,000, 000. 00 0. 00%
HA 20219@511 4 32,000, 000. 00 32,000, 000. 00 . 00%
JEE [ 202 lleE}I 4 -30, 000, 000. 00 | —30, 000, 000. 00 . 00%
JEE (] 20212?%51 4 -6, 500, 000. 00 -6, 500, 000. 00 . 00%
JEE (] 202 lzgzﬁE}I 4 -30, 000, 000. 00 | —30, 000, 000. 00 . 00%
HA 2021;‘;12 A 30, 000, 000. 00 30, 000, 000. 00 . 00%
JEE (] 202 IITE}Z A -22, 000, 000. 00 | —22, 000, 000. 00 . 00%
JEE [ 202124EEE}2 A -3, 000, 000. 00 -3, 000, 000. 00 . 00%
JEE (] ZOZIZ:EE}Z A -4, 500, 000. 00 -4, 500, 000. 00 . 00%

-9, 000, 000. 00 -9, 000, 000. 00
14 0 4L15 0T




2 BB S T T e e 2001 4656 4 LS

§8 ZFEXHAXR

8.1 H#ANMFER

Ly v IR M 2 A v 2 T b VA 22 2 B T i 2k e B 1R S
2. (EZWNEEEZEEMTkekea )

3 (& ETOMEE I M WA S

4y (& IO E 22 18 M ik SR E 0

5+ ENIE M 2 ORI HA SO

8.2 FF/iHh &
HEFH ARSI NWEFIESETREEEFEAMEL: www. ftsfund. com.

8.3 &l X
1. WHEHEERSFHHNERSEB NSRS ITE MET R ER, Hrl#% AL ZEH
%,

2. BIEFEEE T AMuE www. ftsfund. com £

0

EEE 2 AAEEEEARAF
20224 1 H 24 H



