EXnEEPFEFREZ B =EFF RS AERE
&4 (FOF)
2021 4E5F 4 Z=FWE

2021 £ 12 A 31 H

HEEEHAN: BEEZAMAESEHERAT
EEFEEN: FEBRITROERAH
WEXHEHER: 202241 H 24 H



B LR 7R 2 B AR = SR IR A R o A G kS (FOF) 2021 4R55 4 s

§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 S FEE N BT IR A TR AL S A FIBE, T 2022 48 | A 21 BT Ak
PSR PRI A SN, REER N AR BRITR. RS ERAR

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 LR 7R 2 B AR = SR IR A R o A G kS (FOF) 2021 4R55 4 s

§ 2 BE&E MR

B & TRIFR HE P g = RS (FOF)
H 4 FAY 008625

oA 008625

F&iEEr LTI
EE&EREMH 2020 6 H 3 H

07 AT A B A

53, 167, 254. 92 1

BB H b

A R AT H AR U M B 5T, A8 ™A% P2 XUz ) 2
fifi b, BRI SRR B ek, IS
B HARSE I RS AN B A AR (4, JB SR IE &
KRG {E -

AT GO — R TR AR RS SR 3, A1
e BT i A ] 5 WAL 2 2 B 7 SRR TR 2 9 < 10
KR B IO b, ARGy H AR UK SR
e, MRS FLE M. BT 1
HbrEC B L AT B I E . R G e PR 5 5 Bt
AT LR ARG DL, A2 5 [F] 20 5E FA 78 il A X 2%
IR OR B - e B LB AT sh A B . R G R
b, RAE EAE MRS & I TEN S H R AT
B, MR S G it MRAR B BB T 5 BB SRN,
M B A SR LR B L], MR SRR A
Bo EREERE L, ARSXBEERHRE, XA “H
B R E R L ARSS G R, X BT AR
fATL R S . B S BB AT, R4
SR GHaAT PR RS ETRIHT s TS
SEWE IR UL EATAT I, FFIEN LA E 3
ASTH )R N BIE TE 075 06 A A% Ak T BT (0 BB 52 AT
B RIS L, ARG EWAR. th
UK B . BB sl It 55 5 0e T I M) 2 () 32 22
RERAATIRAWITE, SEEHFRATHEN, ZEaothh
Sy RIS A Z A shia s, REICAIREE . i
i 24 G AN S A E B A A B SR, SR i T
BBz, DRI A KBTI s

ARSI B T HEAT B SCRF ISR R

b & LB Ik i

HHIE 800 Fi8 H0i 5 Z #40%+ 45t [ 5t e SRS 2 2 (4
) *60%

RS A 2 45 A1

AT GO A ARG, HTUIMCEE A FIUYI XUBS: 7K T
TRERMEE, mThrMRE L MTEE, &
F e XU A A I FRHIE 25 15 5 i

S

R =2 oM S B IR

g e

A
7N

o | T

&
&

P | B

Hh L ERAT I A BR 24 7

H
3
b=l




B LR 7R 2 B AR = SR IR A R o A G kS (FOF) 2021 4R55 4 s

§ 3 EEMFHEEMESHERI

3.1 EEME R
A ARt
FEM 5 FRbR WAEWC 202110 H 1 H — 20214 12 H31H D
L AW Bl s 890, 138. 90
2. AR 1,641, 678. 24
3. IR 35138 4 A AR B 0.0311
4. AR B4 7= 15E. 65, 598, 356. 02
5. BRI S BiHE 1. 2338

T
1 ER G SHR AU AW BT 5 B G 1% g L Ciltn,  THeaaRE <5 0 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 ES A E I R K 5 7 0 55 b v i 2 R H EE AR
\ b &t B
" VKR | KR | R | B B
B B © b ) eIk E Wmi@%/@% - | @@
HE=1H 2.59% 0. 38% 1. 03% 0. 29% 1. 56% 0. 09%
SU AN = | 5.59% 0. 54% 0. 29% 0. 38% 5. 30% 0. 16%
o —F 8. 75% 0. 63% 1. 58% 0. 44% 7. 17% 0. 19%
i 23. 38% 0. 65% 10. 55% 0. 46% 12. 83% 0. 19%
ﬁi&“&ﬁﬁé\ . 0 . 0 . 0 . 0 . 0 . 0
94 0 17 W




B LR 7R 2 B AR = SR IR A R o A G kS (FOF) 2021 4R55 4 s

3.2.2 BEEAFAENURES RiHAEHE KRS A5 RIS R R AR i R
szl ib]aasq

B 5Tl 9 —FiRE (FOF) RS0l S ik Ei e 5 R 4 bE R i
R P S SR e

24 61% | [ VSSSE EESSS S RSESE [ SESE EFSESe /G GRS SESE ESSees[Sese OV Teues aees Beve FSsves Vs Fomes (v B

P 1C | UM COMJUSNS FOUNS U FOU NS OV NSO OO OO O O SO O IO 1 . I »

= | WSO NOUS NN O R L W 5 NOOW 0% NS U O . [ .- O
. | | | I | | I ] I | I | | ! : |

14.77%
12.30%
9.84%

7.38%

2.46%

0.00% {p

2021-09-22 44
1

021-03-10 |- deeme oot
2021-04-07 {4t el e
e 7 T L7y [ R | RSN S AR e o b R o
LR T 0 e S SO S SRR
2021-06-30 4 |—---fr e

b 1 1 R . SRS - S

L 2 o L | AN (AR | SRRNES ERRSE: (o,

1
. T O [ 1 | S [N Rt ERERREN [N D
. o B ) | O SN SN IR 5 SN L.~

oo
=
'
=T
=
'
[} (=)
o
=
[}

2020-06-03

020-07-29] |- cdemme e R
2020-08-26  |--doomemcdemmeea

o e [ ) 2 o ) NN LSRRI SRy

2020-07-01
2020-10-21

[}
[}

[— bl i s =i CPOFD S BPMLE R BB o — BSCF RIS = ORI A CPOF) i S Sl b o |
W ARESIHESEFAEME N 2020 46 H 3 Ho AREELAE 6 SH BT HRES, &%
FraReaRZE.




B LR 7R 2 B AR = SR IR A R o A G kS (FOF) 2021 4R55 4 s

§4 BHEAME

4.1 B&2H (BESLBNH) FHH

(A B 4 ) 4 2 BT
é N TE Al i
e e wmam | mEam | ER Ll

WU XTAN (525%), CFA,
O EWNE I s oo 4
Pt R E
EERIT R, B
R s mim, b
B L R B B
. ESpNGE 5
e 18 & 1 o
R _. 12020 #F 6 H AR A A E
W””M%%)iffg 3 124 B R 2
CFOF) 3 @ﬁ@ﬁ@&ﬂF%
PUETON &ﬁ%@oaﬁiﬁ
- HRATEEE 25

ML AR A A
FOF 5 5% % 43 it 54 s
It e B & T A 7R
X ZAERA (FOF) %
A IOE S

FOF #% %
Eidlib

T

Lo Rrp “ARHRH ) A0 “BAEH 7 230 FE AR 2 7 o€ i € RS AE H A H ), Horpr,
fERE LB “ARIRE I AR ERAERH

2. R AEZFMOLAERR” BT EARME N 1Z 4 R TNFS BT A B e IESR . SR AR K Bl
A AR PR AT

4.2 BEANRE A AR SBEEMTEBRRYH

WA, AL EHN S (P N RIS EIE R A ek ) M IR ik
PR e 22 e bR E P97 2 H A = A R A ARG Uk & 4 (FOF) R 5 1F)D FIRUE,
AEWSAEH S BRSSO RIS BANIS FI R G 08, AR AR I XS R A L, SR B
ANEREANE, T FRSHEEA AT . REREASHTEH RIEE. EIKM
SEMFEEEFILE -

#
(o))
b=l
H
3
b=l



B LR 7R 2 B AR = SR IR A R o A G kS (FOF) 2021 4R55 4 s

4.3 AP HEH LY

4.3.1 AP 5 H ERIPATENR

WA, AFER TR AT A BEBTRSEMSIE ZH AT Ee. 5 SRR AT I
BB PIT (AT EBIEE) M 2 ] B ZER N 5 45 By AT Pl AN it

4.3.2 REX 5T AKE RN

A A kR (RS R SRR A (A H A58 5 B D) X 5 38 5 AT
o RN AT AFAESR A G 2 18R AR H S A58 55 BA 80 () 530 52 5 8 123 S 2
HRAZ B 5% .

4.4 HREHAZE SRR RBAIBIETT
PUZRRE, AMTIAAREE LI T RG A . VIR 300 i 2. 2%, BRI 4.65% . FiETH)
FREk T T RESYS, EEIRECT L 5. 13%, TEARIRECT L 8. 23%, AUETT I BIRE =R .
A T 70 A I BUAE DU 2= AT PITUSCSI, /NI SRR IATI AR AR B i 0 1D, B 8ss &
2 CEED $RECETK 0. 62%. ELTHURHATE, FREACHAKTT, GiZriimirer 7k
RN, AEEGHAT T i, A E GRS 7R . o o1 5 B gk 4
R T AT HIRAC & .

4.5 EHAESFNL SR
A 2021 £ 12 H 31 H, ARIEEHEEE N 1. 2338 76, AR WG 805E Ek 2. 59%, [46
AP g b s e v Bk 1. 03%, Bk G b FL v 1. 56%.

4.6 REHAZR ST ABRE S T PERE RN
RGNS, HEAFREMRB=F, AEH (AIFERIEFRRE SIS E B

) B RE

#
~3
b=
H
3
b=



B LR 7R 2 B AR = SR IR A R o A G kS (FOF) 2021 4R55 4 s

§5 REAGHKE

5.1 REMREEK~HEHR

T H

s (o)

AR B B (%)

A ik 4% 5

172, 082. 00

0.26

Horr: R

172, 082. 00

0.26

G RBT

55, 955, 957. 17

85. 04

I 7 WA o $5 %

3, 080, 372. 50

4. 68

Hrp: figz

3, 080, 372. 50

4. 68

Vi R

R IR

EROATAE AR R

TR Rl

FHorpre SEWr IRl AR SN R 5

G

BT A S e il

5, 646, 140. 83

8. 58

R

944, 206. 89

1.43

it

65, 798, 759. 39

100. 00

5.2 WEHIRIEITI A RPBRERBAS

5.2.1 E KRBT KK ER T A S

v

A7 353

KfetirE G

i 2 < BB L A

(%)

A

N4

5, 336. 00

R

fill i b

73,624. 00

=)

U T IR BOR AP At
N4

R4

40, 000. 00

R AT

ALEIE . A REATHEEL

FAE RO

5 R BATAME BHAR RS

Rl

53, 122.00

73 L4

LG AN 55 A 55l

= |0 NS | = |Zmlao|T|m

BHEWT FORBAR AR S5 L

b
o0
=il

B

=




B LR 7R 2 B AR = SR IR A R o A G kS (FOF) 2021 4R55 4 s

N | KR BRI A LR L - -
0 | ERMS . BEAHAD RS - -
P | #F - -
Q | BAEMMETAE - -
R | Xt EEFBR - -
S | %A - -
it 172, 082. 00 0. 26
5.2.2 |EMREAT W RFBEOER BB ERRAS
A HE 4 AT I HE RO AT Sy ML 4 B R I
5.3 REMRIZ A RME HEE T 7= 5E LB XD HEFF AT 28 R E 5 5 B4
e | omEmem | mEan | 2B gD | At o | Do o
el (%)
1 600031 ——HET 3, 000 68, 400. 00 0.10
2 601318 P2 1, 000 50, 410. 00 0. 08
3 601668 Hh 3R 8, 000 40, 000. 00 0. 06
4 002714 WU I o7 100 5, 336. 00 0.01
5 000651 AR 100 3, 703.00 0.01
6 601601 R R 100 2, 712. 00 0. 00
7 000876 oA H 100 1, 521. 00 0. 00

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

AN, WM €0.007 .

5.4 R EWIRE S PR HEFREAE

5

5155 i Al

Kt G

G BB B (%)

1

BB

3, 080, 372. 50

4.70

2

RAT A

3

BRI

Horp: BORTEER

Al 7

Al TR BT 0

Y S A

A (ATAZ A

[F) b A7 5

O |0 [ [ |01

oAt

it

3, 080, 372. 50

#
©

=

H
3
b=l




Hof

OB 7R 2 B AR = SR IR G R R ARG e S (FOF) 2021 4R55 4 R

5.5 & HIRIL A SMME 5 FE B 13E LB RDHERR AT 14 R 27 B R B 28

i 2 B HEL L

| MRS | GBS | BE GO | ARME GO 5l oo

1 019658 | 21 H s 10 30, 850 3, 080, 372. 50 4.70

5.6 & HIRIL A RME G EE B 1#E LB K HERR BTAT 48 B SRR 33
|
ARSI AR AR RFAT B 7 SCRFIE S

5.7 I 5 HIRIE A RME G EE T 3B B KM HEF FIAT 14 52 & IR B W14
RIEREER, AREARTETEE.

5.8 & HIRIL A SMME 5 E ST 13#E LBI R/ DHERR AT L2 BUE 3R B 28
AT AR AR A BULE.

5.9 |EMREZ ST R RIBIA R Z 1B O HHA
YR AR, RIS AR AR

5.10 A& WIRAE S B K B 5 1% 0l i 3
WIERG AR, ARG EGIR.

5.11 BR A SR EME
5.11. 1 AR S AR HRIESFF, LREHA KT ERPRERLRAE
K, BERSHFE A —ERNZINER S B BT AT R LTRIESS.

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

5.11.3 HALKE =M AR
e 45 & ()
1 FHARIES 7,034. 21
2 MNSCIE TS FH 2K 888, 769. 01
NGl 1.15

10 0 4k17 W




B}

ZOWRE PR H AR = R RS RO S RS (FOF) 2021 £E55 4 ZFRERY

LA JE
2T EH K
Fot SR
HoAt

it

28, 035. 81
20, 366. 71

o~ ||~

944, 206. 89

5.11.4 & HIRFFA B4 T e B30 B T e Be i 57 W A

ARSI AR AR FFAT b T F B RT3 651

5.11.5 & HIRAT 2R A ETIEZ RO B
I AR AR AT+ 42 IR AR TE SZ RGO

oo 17




g

ZOWRE PR H AR = R RS RO S RS (FOF) 2021 £E55 4 ZFRERY

§6 E&EHES
6.1 {5 HRE A RME SEE T ZIHELHI K/ DEEFRET 2 E S B FHA
hRE
FHSE
LN
. ST
. EE&EL | BIEH N . . &gt
FE | #emm | T B WU | ARMMEGE) | Pt | ©
% & gy | N
0 > St
7 T
P )
AN
S
HEH | B4R
1 003859 3, 700, 870. 97 | 4, 619, 057. ) 7
TS A | FERR o) oA
fHwre | RAH
2 217022 ) ] 2, 456, 965. 20 | 3, 987, 654. 52 6. 08 7
s A | H
= [F My
AT .
3 002340 ek ] it 725,111. 12 | 3, 036, 982. 90 4. 63 S
BE
FoK
Wt | LR
4 000386 g 1,833,291.62 | 2,797, 603. 01 4. 26 7
AR | FFRER -
I C K
ﬁ%ﬁ L -
5 233005 W 2 15t it 2,122, 806. 39 | 2, 726, 107. 97 4.16 5
%
KELHg | LR
6 009735 g 2, 187, 425.05 | 2,719, 406. 82 4.15 7
BRERE | TG -
i I
7 519133 BIET Tt 889, 737.24 | 2, 686, 027. 75 4.09 5
s
ShRE
T 5
HRZ
8 008383 | o3k gt 1,548, 715. 17 | 2, 673, 082. 38 4.07 7
s
iz A
TR | R
9 519771 g 1, 839, 302. 18 | 2, 655, 952. 35 4. 05 7
BERC | TR -
LHH g
10 001054 | 4@l it 773,958. 06 | 2, 649, 258. 44 4. 04 7
o
=A

12 w417




B LR 7R 2 B AR = SR IR A R o A G kS (FOF) 2021 4R55 4 s

6.2 XX G AFEEETERFH
A BB Hrep, ZHAFFEREEHEAN
T H 2021 10 1 H — 2021 4 | DARE BRI Irg Bl &
12H31H AR PR
5 015 4 8 e B - 550,60 ]
o)
/ﬁ s I\ ==
f;f%%ﬁﬁimh@% 78, 239. 35 9, 563. 42
M AR FE S A N SCATH A
14, 244. 03 -
RS o)
SOVHRFAT e e A RS 152, 313. 03 7, 190. 56
Hik (o)
SRR R AR R ATHE 99, 655. 70 1,359.97
EJ\ (TE)
HA X~ v N
ML HREETEWNA 5 % 2 954. 04 _
)
'Ej TN % S %
f?%?;<5% C R 115, 292. 95 2,952. 21

TE: SRR SR A RSO IR ST 9. RSO LS, NSO P g Rk ek &
FFZE AN R ARSI S RGBT E,  ERIDRGHUZ IR AT SR 55 5
(S PR R 17 DUAR PR B BT ik 3 G 15 [R) 240 58 MR R SR A AT S5 A

IR IRIFHEI AR G BRI AE, BT AN SIS A 1 8 R

EHR WU G A I B PR, SRR AAMEX I G PR R 1 B ST 1Ak
AR g rh R B I . SRR PN IS FIA GV ™ Il B 5 B A R (ETF B
A1), I LA SR O E AR I 2 . e[l 2 (AR OGVE R i 55 Ui W 20 5E B 2
CER, R N 87 (R BE 0] B F RSP« 85 A 55 2 St 5 9], L el B, B [m] 2R A S P H
W eIl A B IRE AT, B R 55 B R AN BN MR B A e S R A S
B

6. 3 ARk & HIFE HE R &R E R HE
p/

13 0 4k17 W




B LR 7R 2 B AR = SR IR A R o A G kS (FOF) 2021 4R55 4 s

§ 7 A E SR HE

BT Ay
15 B BA) 3 4 0 AL A5 52, 528, 305. 71
TS T TR) 35 4 FR A7 638, 949. 21

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

H I S A BB YR By > Bl

H31))

T IR B < B A

53, 167, 254. 92




g

ZOWRE PR H AR = R RS RO S RS (FOF) 2021 £E55 4 ZFRERY

8 e EFHENCZHEARERESEEFN

8.1 E&EHEANGHARES MR HIL
AL Ay

et WA N HAR R 440 A0 10, 001, 800. 18

57 SIS 1) SN,/ FR 3 3 -

I 75 ) S5z Y /e [ A7 -

A AR BN FEE HI AR S S0 A 10, 001, 800. 18

T HIACRRAT (A < 0 A0 5 2 e A7

18. 81
A (%)

82 B&EHANCHERRERRAREST 5 WAH
AR BN ARAT 2 B S I A R BB A A 7 B 122k e R R 0

15 0 k17 W



B LR 7R 2 B AR = SR IR A R o A G kS (FOF) 2021 4R55 4 s

§9 MEFRKERESRKERSIFEHHF R

FEA AL REHELE | L
UNAT 24 PPN AT YE PPN KK
T H FAMBEE | Reamdl | KEMDUEL | EER 0 R R
tetsil (%) tetsil (%) S
H & [F AR
F ot B .
i%giﬁAﬁ 10, 001, 800. 18 18. 81 | 10, 001, 800. 18 18.81 | ZHEAL
AN
T34
e NG
e o 99. 51 0. 00 - - -
CEENA
SN - - - - -
RTINS - - - - -
K - - - - -
H & [F AR
&t 10, 001, 899. 69 18.81 | 10, 001, 800. 18 18.81 | ZHiEAL
T34

Vs ST S TN B E GO DY e b OB LB TR, D TN R
SR RO N LB, RV 70, 007,

16 7l 3L17 0T




B LR 7R 2 B AR = SR IR A R o A G kS (FOF) 2021 4R55 4 s

§10 #FEXHEZR

10.1 £EEXHEF

1y A IR 2 e =2 Se MR T 972 H AR =S8 IR & R R AR rh R G L S

155
2. (& ZwHEW-FERZ B = FERARA MR ST REREEF)
3. (B X wMEE T RE B —FE R RSN S PR EHEU )
4. (E Z MR EN PR Z Bhs S FERPA R A MR AR &P RETTE I
5. H EIHIE M 2 R A H A S
10.2 fFBHL S
EEEHANNEESITRENNEHTHTESE AN, www. ftsfund. com.
10.3 ER AR

1. WHEEERSFHHNERSEB NS SITE MET R ER, Hrli% AR LE
4,
2. BREEE4E A M www. ftsfund. com B[,

0

EHEE 2N EEEEARAF
20224 1 H 24 H

F 17 0 3k17 W



