EZnAEREAENGRSRIEFREES
2021 555 4 FEM G

2021 £ 12 A 31 H

HEEEHAN: BEEZAMAESEHERAA
EEFEEN: HERITRODERAH
WEXHEHR: 202241 H 24 H



B 5 BRI AC T U VR A RS BB 2 2021 SE 58 4 TFEAR

§1 EERR
G BN\ (BT B ST AR 5 AR B A B A R PP s R,
Rt SL P AR B M 5 AR A RS 74T
S FEE NIRRT A TR AL S A FIHE, T 2022 48 1 A 21 BT Ak
PSR PRI A SN, RN A AR BRI, SR

i

ORI
BB H KU LLISEAE iR T JE U BN E F R B, (BAVIRIERE & —E A
FE AN BUFAMCR AR LI . BA XU, BB AR 55 PSR AT S A28 B 1 A
2R SR TR
ARt il 55 SRR A I
AAREWIE 2021 4£ 10 A 1 H&2Z 12 A 31 Hik.

i

#
[\
b=l
H
3
b=l



B 5 BRI AC T U VR A RS BB 2 2021 SE 58 4 TFEAR

§ 2 BE&E MR

B & TRIFR ' AR IR A
H 4 FAY 008515
5 o AR 008515
F&iEEr LTI
EE&EREMH 2020 £ 2 H 13 H
A5 IR BB 1, 078, 045, 925. 72 %
AT I AR T PR AR AE I AR R A F], B4
7 Bn HAE R L E R RTIR T, BRI SR

FUERIR BRIk, TR 0 R SRR I 1 .

A Il A A IR AR IE BB R AR, 5%
A RS 2 &I TE R T 3R N, 18 SR ST LT
FHERIR BRI, Sk ST IR . 1E
JRC SRR R b, AT R0t A MR R B B AR R
1 FIAK JA R0 EL AR 5 1) ok A T 308 B4 A 0 A BB AT
ik, FREE— LTINS, PLIEEE R0 R |
PG BRIRESI RN I REE RN AN A BB A
A B A A P AU B e, 4 ) DU (19 TR e A K
FERERAFIES . FEGORIEE b, AT il X [ Y A1
FEMAGEES MEGEH . i i 2B mE
PR AR A S5 R R AT 435 70 W, R SR 3 B [ 5 WA
SRR AL, SRR R BRI R .

AT e AT HEAT IR B b UM B AR R

VR 300 FEEUR 25 R X 50% +1E AE FS Bk 25 R

Nz isse 3 e
it LA X 20% -+ AR A IR B % X 30%

AT GO A ARG, HTUIMCEE B FUYI XUBS KT
RS A 2 45 A1 TRERMEE, mThrMRE L MTEE, &
T b XU A A FRHIE 2 P B

AN [ ¥ =2 g R A TR A )
FEIE N FH R ARAT e A7 BR 2 =)

#
b=l
H
3
b=l




B 5 BRI AC T U VR A RS BB 2 2021 SE 58 4 TFEAR

§ 3 EEMFHIEMESHERI

3.1 EEMF R
A ARt
FEM 5 FRbR WAEWC 202110 H 1 H — 20214 12 H31H D
L AW Bl s 28, 448, 220. 48
2. AR -19, 579, 847. 90
3. IR 35138 4 A AR B -0. 0183
4. AR B4 7= 15E. 1,561, 556, 372. 27
5. BRI S BiHE 1. 4485

T
L ER G SHR IR AR AW BT 5 B & 1% T2 L CBiltn,  THeaaE <5 i H I e (] 3%
S8, TP B E B as KT B T T B

2. AW DR A TERE S AR BN . BER IR . HION OR & A R B8 30IaE) AR
S BRI AR A 9 2 S A A St A s ik 2
3.2 B HERIN
3.2.1 SR E I R K 5 7 3 25 b e kv i 2 R H ER AR
\ b &t B
" VKR | KR | R | B B
B B © b ) eIk E Wmi@%/@% - | @@
HE=1H —1. 09% 0. 84% 0. 03% 0.53% | -1.12% 0.31%
SU AN = | -9.61% 1. 15% —6. 12% 0.71% | —3.49% 0. 44%
o —F 0.01% 1.21% —4. 48% 0.77% 4. 49% 0. 44%
i 44. 85% 1. 23% 9. 04% 0.83% | 35.81% 0. 40%
ﬁi&“&ﬁﬁé\ . 0 . 0 . 0 . 0 . 0 . 0
94 0 17 W




B 5 BRI AC T U VR A RS BB 2 2021 SE 58 4 TFEAR

3.2.2 BEEAFAENURES R EEH KR AD) L5 RIS R R AR e R
szl ib]aasq

Bl & S AT e TR A i gt B 2R ?%Lﬁiﬁftilﬁllﬁ [i] SRl 23 b o A i 2 11 1 SR
Hnf LB

79.47%

T0.64%

G1.81%

52.98%

44.15%

35.32%

26.49%

17.66%

5.83%

0.00%

-5.83%

w
=2
o
o
e
FEL S il o 07 £ 8 SR o5l 2t P Rl 36 vl i o

W REESIHESGRAERE N 2020 4 2 7 13 Ho ARIEELE 6 MRS RN, SHEELT
BITF AR ERFLIE.

2020-11-11

i
o i I < | OO SRR 15 NUOR | S
2021-02-21

I020-08-04 |ommme b
21 R O SRt o

2020-02-13
2020-03-18
2020-04-21
0-0
0-0
2020-08-01

[} =
[} (] L]

| — DB Sy Rt 0 O 24 368 ¥ KL S G USR oip (UMD 1o

g

&



B 5 BRI AC T U VR A RS BB 2 2021 SE 58 4 TFEAR

§4 BEAME

4.1 B&2H (BESLBNH) FHH

EAFREERFESLER | . .
4 BR% T SO WEZF MO AR L]

B AR A, FHK
5 MBA . JATI Ak
LR HSH, WL
A FIA & ST 5L, iR
7o K R A 7 TR
W, BT AF B HEREH,
WHE, @ B IE 5 A IR 5T 2
&N AT L 5L, i
e 2 B EEE
&, BE FRAFIBEF 2. gk
£ IR 3 WA B g T
R & & HREGEE NEE
& BE NEGREREENE
g0 T SAMYHE., HEP
R & & R 300 A R 4
A %LE% 2020 2 A 19 4 T%Q%E;Eﬁﬁ
e i fi %5 | 13 H ZTMRESE AR
e, H O] QDIT $Ews S,
EEENI] BE AR A AR E
ik R & e\ S
& H A PR A FA 2 #5255
B D A W, RTIE, BE
IR A HNBE I R 4 E
&M EE WO KSR A
TG & HE T E R
SRR A4, B E 6
IR & 3 FHH4. BHEEAm
EMESE kR ARE. BE
23 L R R VR A 4
B & A = H
HFWRAREENES

ZM,

H:

Lo Rrp “ARHRE ) A0 “BAEE 7 230 FE AR 2 = o€ i € RS AE AT H ), Horpr,
fERE LB “ARIRE I AR EERAERH

Foe ol 17 i




B 5 BRI AC T U VR A RS BB 2 2021 SE 58 4 TFEAR

2. R AEZFMOLAERR” BT EARME N 1Z 4 R TNFS BT A B e B2 SRS K Bl
AT AR R AT

4.2 BEAXRE A AR SBEEMTEB RO

WA, AL EHN RS (P N RIS EIE R A ek ) M IR ik
PR (e 22 Obk MR A T G VR 5 RO SR S R R S A R IORE, ABWSME M. BfR
DT EAE BN FHEE G 087, AR R USSR L, DR A A AR 28, B
PHERE R AMEHT N RERRAGTTEHIIER. FHIHIE L&A FNAE.

4.3 AP HE UL
4.3.1 AP 5 HF ERIPATENR

WAEHIN, AFER RS AT AT BRI ZH AT le. 5 BRI
BB HEPIT (AT EBIEE) M 2 ] B 2R 5 45 By AT Pl AN e it

4.3.2 REX 5T AKE TN

A ARSI (RS SRR A (A H A58 5 B D) X 5 58 5 AT
o RN AT AFAESR A G 18R A R H R A5E 55 BA 80 () 530 58 5y 8l 123 S 2
HRAZ B 5% .

4.4 HREHAZE SRR RBANIBIETT

VUZERE, Wi 7EimEY, QDBUE R R TU % 300 8%, DUZEREHIE 700 L5k 4. 06%,
PR 300 48 EL K 2. 2%, A ARFE S Bk 4. 65%. TIHRIL L, T SRS HEZ R FT 46 5
WA B RR G BUR, BORETS, SAUMRRFEELF, SRR A . WFE
[E 220 2 B RGBS I, RS TUY: ZHTBORER, HrE O
AR RS BN I BRI R TE RS, WA IR BN SRS, HANATT IR 3R

VUZERE, ARFEEMRYERE T BRI 0L, dE BRI, A B E S 7 4,
VRIERCHSAT L, MR E SRR E S, BT,

#
~3
b=l
H
3
b=l



B 5 BRI AC T U VR A RS BB 2 2021 SE 58 4 TFEAR

4.5 MEMAEEFN SRR
BAE 2021 £ 12 H 31 H, AFEESOMEAEN 1. 4485 70, AR & W0 E T2 1. 09%, [F)
WS Eb AL vE Bk 0. 03%, BAL ST LI HE 1. 12%.

4.6 REHAZRSTHFHABBE S T PERE RN
p/

#
o]
b=
H
3
b=



[EEAAVA
=)
H

4 ORIV TR £ RS

B

42021 “E3F 4 RIS

§5 REAGHKE

5.1 REMREEK~HEHR

¥ it H SEH () i B S B ERE] (%)
1| BGE 3 1, 406, 350, 047. 49 89. 50
Hrp: RS 1, 406, 350, 047. 49 89. 50
2 | HAeHRE - -
3| WEE s 105, 048, 000. 00 .69
Hp: g 105, 048, 000. 00 .69
BE 7 S FRIESR - -
4 | RERBEE - -
5 | &RbATAMELTE - -
6 NS - -
Horpre SEWr R SE R
e i .
BATAP IR FLAE AT it 57, 984, 671. 16 3. 69
HAth 7= 1,998, 511. 67 0.13
Ait 1,571, 381, 230. 32 100. 00
5.2 MEPRIZITW G RN KERTHE
5.2.1 MEHIRZAT D K BEARERTHE
R e ARBHE GO i %gfﬁwm
A | R RS B D - -
B | R0k - -
C | ik 401, 837, 223. 03 25.73
b BT 7 S BOoK A = R B - -
Mk
E | &350k 11, 519. 99 0. 00
Foo| ARSI 169, 966. 38 0.01
G | KiBBH. EEMIEL - -
H | fEfE ok 4, 608. 00 0. 00
I 5 BEAE BRI S 61, 359, 072. 61 3.93
T | &Rl 236, 618, 172. 28 15. 15
K | ik 19, 877, 176. 00 1. 27
L | SR 55 5l - -
M| B FAEAR RS 14, 345, 692. 70 0.92

b
©
=
Pz

=




B 5 BRI AC T U VR A RS BB 2 2021 SE 58 4 TFEAR

N | KRS BREERI A L 21,351. 71 0. 00
0 | ERMS . BEAHAD RS - -
P | #F - -
Q | BAAITAE 18, 161. 78 0. 00
R | 3Cfb. R E MG R 46, 409. 59 0. 00
S | %A - -

A1t 734, 309, 354. 07 47.02

T ST R B A A BB T, DU TN R JeigE i N s P B in PAS

AN, WEREN €0.007 .

5.2.2 EWREATIL > REERE R R B ERRAS

1725 AfRME (NRFD i B4 U B B (%)
HREAEL T 81, 936, 977. 70 5.25
AR - -
CERENIES - -
ERSETTN 120, 710, 382. 24 7.73
AT 303, 433, 971. 55 19. 43
BRI IR f 57,735, 298. 21 3. 70
JE AR - -
Tk 20, 998, 077. 41 1. 34
AR - -
H P - -
5 e 87, 225, 986. 31 5. 59
At 672, 040, 693. 42 43. 04

FE: DL GICS 47k sy Kbt

5.3 I & HIRIL A RHE G EE T #E LB DM HEF R R0+ 2 B E 8RR 48

| mEEE | REsR | HE (D | Al G | e
el (%)
1 01988 HK RAHT 37, 685, 000 91, 817, 542. 88 5. 88
1 600016 RAHT 5, 200, 000 20, 280, 000. 00 1. 30
2 002142 TRAT 2, 862, 375 109, 571, 715. 00 7.02
3 601166 MAVARAT 5,607, 482 106, 766, 457. 28 6. 84
4 00700 HK ieatiElil 268, 000 100, 092, 554. 24 6. 41
5 601966 Bk 2, 381, 577 87, 046, 639. 35 5.57
6 00998 HK S ARAT 30, 150, 000 83, 319, 163. 20 5. 34
7 000338 HESE D)) 7 3, 386, 837 60, 590, 513. 93 3.88
7 02338 HK HESE D)) 7 1, 683, 000 20, 998, 077. 41 1.34
8 01658 HK MR AR AT 18, 120, 000 81, 037, 568. 64 5.19

10 0 4k17 W




B 5 BRI AC T U VR A RS BB 2 2021 SE 58 4 TFEAR

03690 HK EH—W

368, 000 67,817, 630. 72

4. 34

10

688018 REERHE

270, 433 51, 393, 087. 32

3.29

5.4 R EWIRE S PR HEFR LS

¥ i 75 b o ARWME O iy B 4 U P IE B ) (%)
1| EZxfiF - -
2 | JATER - -
3 | &Rz 90, 077, 000. 00 5. 77
o BURME SRl 90, 077, 000. 00 5.77
4 | ks - -
5 | Ak R S - -
6 | FHAEESE - -
7| Al (TR R 14,971, 000. 00 0.96
8 | [AMLAFH - -
9 | HAth - -
10 | Ait 105, 048, 000. 00 6.73
5.5 &G BRIE A RME HEE T 7= FE L KN EEF ET A A R R 4
| BBRE | BEAR | HE GO | ARBME G E%gﬁ(z i
1 210206 | 21 [EIT 06 500, 000 50, 035, 000. 00 3. 20
2 210201 | 21 [EJF 01 200, 000 20, 006, 000. 00 1. 28
3 113052 | Mk 149, 710 14,971, 000. 00 0. 96
4 190207 | 19 EJF 07 100, 000 10, 032, 000. 00 0. 64
5 190202 | 19 EJF 02 100, 000 10, 004, 000. 00 0. 64

5.6 & HIRIL A RME G EE B 1#E LB KM HERR BRI 48 B SRR 33

H

ARSI AR AR RFAT B 7 SCRFIE S

5.7 ] H HIRIE A RHE G EE B F#E B D HEF FAT 14 5 & R W4
WRIEHREE AR, AR AT TiE

5.8 & HIRIL A SMME 5 E ST 13E LB D HERF AT L2 BUE R B 28
AT AR WA RSTF A BULE.

oo 17




B 5 BRI AC T U VR A RS BB 2 2021 SE 58 4 TFEAR

5.9 |EMREZ SRR RIBI R Z B L HHA

5.9.1 R & WIR A G BB B B A4 2 B 40
I A AR A IARIITL

5.9.2 A& SRR MR RSB EBUR

ARREEGTEIAT AR I BRI, B AR RS A ), DOEIIGRME N EZAH K, RARsE
I ZOERIII L), EHESR T A B s T BRI T, S5 & B B 58 fir st
RFREGH PR, SERE AT UL, 8 2 ki S B W R B S5 Ss AT B R
s (B

FEG N K 700 5 FE R HR BB R i v IR BV B S VERRAE, 32 P IR A B i R Gk
JURE S FRFIR G DL T B EH P AR, A K R AL e 55 R FH < AT 2B AT AT, DAIA 2
BERARAR TR AL A R B A USSR H T

5.10 R WIRAE S B K B 5 1% 0l i 3
ARSI AR AR R AT [ 1 62

5.11 BB AGREME

5111 AEEFMBRBMATHH2IEFF, REFRETERERERILREE
), BERGHE B —FARINER S R A AT AT KRS
T:

S 5 BT IR AT PR A R IR 4047 T 2021 48 2 H 25 FIZ B GIIE MR RN 55 425
IESEHERPE , EEEMAT AW T % BT R IAT R AR W B A MR
IRANEIRL 5T A0 4 N\ SATE MU B A F R 0 B0 AR A0 R T T e L
BElGN RS AT S A ST RIS R AT, AR GRS
HIEFIINEY B2 GERRRESR S EINE 5/ Tk, (ARSI
SR BB HNE) GEM R 175 %) SR+ =R000E, WIHLER R JeE st ishs
BT 44T RIS 4 BRI IE (9T B AR . BB AR AT WAL 53T REAE A M AR i T Rz 1
#2 60 F P SERER, I M -ALE R R T4 T B e o «

E2pt
5

?/—t
o2y

12 w417



B 5 BRI AC T U VR A RS BB 2 2021 SE 58 4 TFEAR

ARSI BT WA ARAT BB R AT . AR BT RIAN T E7T, YO8 EIR SR A AR K
W E. R T A S E IR AERAT KR R, ISR . A S PN I 5 8 ok
SRR 2> 7 (K10 SR L

5.11. 2 AR EHRMM +RKEF, BERETEHES SR E FEREEZH
I EE -

5.11.3 HAL B =1,

s ey s o)

FHARES 170, 546. 06

JSIUSCHIE S35 SR -

YR -

NS 1, 827, 965. 61

S .

S UIVLNE N -

HoAth -

RO | N[ || |W|DD |

&t 1,998, 511. 67

5.11.4 & BIRFFA BIAE T 3 B30 B9 T e Be i 57 W A

I AR AR FFAT b T F B RT3 652

5.11.5 WG HIR AT+ 2 B EHFERBZRB LR WA
ARSI AR AT+ A4 IR T ARG 32 IR L

13 0 4k17 W




B 5 BRI AC T U VR A RS BB 2 2021 SE 58 4 TFEAR

§ 6 FIRAAEEHHES)

LR DANE

07 S5 < B A

1, 080, 437, 052. 63

0 ST 1] e <5 5 HR DM 73 4

145, 590, 905. 76

0 - e 75 S 30017 5 < B [ 47 200

147, 982, 032. 67

H I S A BB YR By > Bl
5D

T IR B < B A

1,078, 045, 925. 72

14 71 317

7




B 0 BRI A T U R R SR B I

42021 556 4 RS

7 BReEENZHERREREAEEFN

71 B&ERAFGHARES IR HEIL

ARt WA R e P IE YA B8 e B A F A B i 2R 1 L

72 B&EHRANCHETRERR ARSI 5 HAH

ARt WA R R e P IS YA BT e B A m A B i 2R R 1 L

15 0 k17 W



B 5 BRI AC T U VR A RS BB 2 2021 SE 58 4 TFEAR

§8 MMBRERRNEMERRFR

8.1 M R & BRI M EEF R

Fe GBS T RMUBRUBCE AL SUIESR 22 5 T, 2 s AR L st IESR 52 5 BBl
TSR T DL ST S O 55 22 S R AR AT U, AR (EANER T2 "B XS . R
BRSBTS BN AR N E KU FRRE TR RS BURR
Br 4t o BT MR AR AL BT SRS 5 E T I AR A, B BERE AR R B B R TR BIROBCE . b
RS 5 P BER BOE S AV 3L & B 30 T RHUBUREER . AERGIER A 5 eSS, e B IRk
RBEE T RIS . AE SIS 38 5 I

16 7l 3L17 0T



B 5 BRI AC T U VR A RS BB 2 2021 SE 58 4 TFEAR

§9 BEXMHAXR

9.1 H#AEMFER

Ly IR M e v 2 T A A A T 10 e 8 5 TR I3 43 W 2k < B S 1R S A
2. (& ZwHEEREA NGRS IR R EREREEEH)

3. (E M EREA M ER & AN R B R G S R )

4y CE 22 O E A T AR VR & ROESR BB AT i)

5+ ENIE ML 2 ORI H A SO

9.2 FFJiHh &
HEFH AN ESIEE NNEFIESETREEEFHEAMEL: www. ftsfund. com.

9.3 & H R
1. WHEEERSHHHNERSEB NS SITE MET R AR, Hali% AR LE
%,

2. BFEIEEE T A MuE www, ftsfund. com 2.

EEE 2 AAEEEEARAF
20224 1 H 24 H

F 17 0 3k17 W



