EZnHERZERTNGEE
2022 £E58 3 FEMEG

202249 H 30 H

EEEFHA: BREEXTEHRESEEFRAT
EELBAN: TEBITROERAF
WEXEHHE: 20224610 H 26 H



2 UMK B S T T T AR 2022 E 3 FR AR

§1 HEFR

FELE N M H 2 LR EAR S TR EE R I, 3T MR B KOs,
FEXF LA AR LS RN S R AR AN I B T AT

B NASERAT IR A IR A ARG AZE G FRE, T 2022 4F 10 7 24 HE% T AR
I AR AR HERIIR S HEIMEFNE, REERNENAERBICER. RSVERRR e
ey R

R R VR LR F SRS 57 I SR U FRAE PR 5, (BN RIERE & — e A

FESHE A SR AR HARRIL . VA KUK, BB TR 30 SR A0 R 2 e 15 A
e SANEEE VLR

AAR s I 55 BORERE H it

AREWIE 2022 47 H 1 HiE2%E 9 A 30 Hik.

§ 2 FE7E
B & TRRR s 7 E M
A ] 004120
AW 004120
FHeiEE A RLITTF R
HeAFREMH 2017 45 A 22 H
e BHAR B S B 4 27,616, 726, 168. 94 11
- d=k N T TR A% ) RS FE AR R 8 P i sh v g el b, & el Wb 4h be s
FEAER R IR A
Pt AR AT L FE IR NI T B, B AR BE S,

[l 78 0 4EIR T R AT R BRI &, L JahPEAL
i PR 2 [A) TR B P A
NI AT AT B SRR TR R

WA HE A 7 RERAESAIR (BUs)

DRSS 2 45 AT AT NGR TR G, HTUIN RS B U ARG KPR T IR A
& REMEEE KATF A S, JE TR AR E e R AR AR 5T
.

SEEHA [l =2 S MRS e B IR

HEEAN AL RAT AR A PR 2 7]

%200 3k 101




2 UMK B S T T T AR 2022 E 3 FR AR

§3 FEMEEHMESRERI
3.1 FEMEHER

Hhr: ARt
Est JlEas N WEW (202247 H 1 H-2022 49 A 30 H)
L AR L 2 61,970, 418. 75
2. AR 61, 970, 418. 75
3. MR EE G 5 =1 E 27,616, 726, 168. 94

E: AW OO IR S AR B3, N CR & A SR EAR SR $1ER
R JERIREL AWIRNE A S scBlii st i EAWI A e ER s et . BT RMmiigiEe
KAPEREALAZI, Nk, AR EZS A%, A OB AIAS IR ) 5 U A%

3.2 B FERI
3. 2. 1 & MPUHERES % K H -5 RN 51 B R i 2 2 1 EL R

b &% He R R
EEELIETESN AT G e
Brec I EERE RO Wi EprEE| ©O—0O @—®
HEZQ | RO

@

E=1H 0.4511%  0.0013%  0.3183% 0.0000%  0.1328% 0. 0013%
i EANMH 0.9617%  0.0014%  0.6352% 0.0000% 0. 3265% 0. 0014%
i —4F 2.1279%  0.0017%  1.2749% 0.0000%  0.8530% 0.0017%
U 6.9558%  0.0018%  3.9285% 0.0000%|  3.0273% 0. 0018%
itk HAE 14.5745%  0.0028% 6. 7209% 0.0000%  7.8536% 0. 0028%
H 344 [

16.3886%  0.0029%  7.2419% 0.0000%  9.1467% 0. 0029%
ARGEES

T AT A > Ao H 45 A

3.2.2 HESFFEMURES RIHFMEW R RZF) L H 5 RS Ml
R HI R



w2 K22 IR T4 2022 AR5 3 FRPEIR

=2 507 h R A E W GRS F A S LB A s R A SEAE AN EE

16. 00%

14. 00%

12.00%

10. 00%

8. 00%

6. 00%

4. 00%

2.00%

0. 00%

2017-05-22

o =+ (] oo [« [=] (] =+ Ly M~ oo o [=] o =+ Ly oo o (=3
T T YT IYSTTIYSYTTI?YSRTRYRYTOLTOYSYT TN
2 T 2 2 T T 7T T?T I?TITITTTTITICR
[ M~ oD o o o~ o~ (=) [= 3 (=) (=) (=] — - ~— — 4 o ]
— — — — — — — — — o [} o4 [ ] o [} o4 [} o o4
(=] (=] (=) (=) (=] (=) (== (=) (=] (=) (=) (=] (=] (=) (=) (=] (=) (== (=]
o4 o4 o o4 o4 o o o4 o o o4 o4 o o o4 o o o o
. = L] 3 AL g = — 1 L] 3 = el i 3L
|—EszzamRiteakias —EEREEH RN EREE|

e ARESHIHESEFRAERH N 2017 45 A 22 H. ABEETE 6 N HE LR, SO

BITFEHERFLE .

§4 BEARE
4.1 HEAE (RESZIID s

ARG
| W% AR 'ﬁﬁéﬂ i
FEIR A | AT
[E 2 H
WS FH LA, BRI L. [
[l 22 5 05 PR RN T 4R 7 M 7 /A 7 2
M. EE 22 5 Gt R 22 PR A T AT R A 7
R |, (s 5 5t TS 2 A 26 30 K FIE ik
ST = N 126 | BEA MR, REAR S WAL
TSRS 8 2 v b e BT IR A A [ 1
4 0 e At TN e Ut TN
KA 3 IR WIS 4 [ S LB A 4
LS K[ KB A S A e 1,
H,
FEGERE L, CFA, FRMERIFA, HEA
g H A RSB DA TG
ISy AR5 R, Bl I S T
‘ WEEE o019 48 7 AR S R EE s RS
ot | [ - TR el Lo
rsam | F27H [ 257 D46 8 F 6928 30 R
o PRIV 25 5 4 1035 e 2 T R . [ 5 11 2
- 2% 30 RIEM RSS2,
AR TR T [R50 22 A 4
o471 o107




O EE 2 R BT T A 2022 £E5 3 TR,

A BR 2= & HH W 51 2k 1 =
RN GG,

T

Lo R “AEER E Y A0 B4R H IR 43 8 R HE A 7] YeE i e AR E IAARIS H 3, Hod,
YRS AT “AERE ) JeaRA M.,

2. R CEFE MR AR E A Z A R TAAFEE A a4, SR RS R
o R AU ) AR A R AR A
4. 2 WEH N ARSI EEMFE B

A HIN, AESGEINAGET (PN RIEMEER R R ER) LA AR, &
A CE 2R E g Z IR MRS RS AR M, AEWIMSH . BifS o7 ) B
Mg HEEETE™, Rk aa bl S IR Al b, RS ARA NSRRI, Tt 2S04
FEA ANFIZEHIAT N SR THSRFEA 5 BAAUE A& S R E .
4.3 NP5 E YL
4. 3.1 AP35 ERHAT B

WEIAN, AFEF IR KA AT WEPRSERALE L5 Ao 15 R E &7
BIRET AR PAT (PG EPRIRE) 7R FE I P SR St W 22 5 HEAT Pl At
4.3.2 REZHIT AT

AT R FEIR (RS S HI Y A R H R AAE 58 B IMED) 5t 5828 2T Ik
o WA AT AEER BT A AR A A H [ RIAE Sy HAS 8 1 530 58 5y i i ik 77 2
H A8 B 5% L -
4. 4 MEH N BE SRR KB IES T

=FEmzEmRE L T E L 70 8 AR AR R miR, 8 HZJaHEEEINIR,
S Z s 6T ol [l N [ D=l g 574 e o < S 11D | e e R e T D S =70 R NV e e N VA
K, BRI TIEHZ), EEE 9 AREMEE, WHEERGEM, BONEFIEKE
BEAT, HRAR s = 1) B S B W R A S T BOM AR e LA 0 H S i,
T7 IR is AR BYSCRENIVE AN S AT 5 /5 K, T RATHAE 8 H AR U4 MLF A1 LPR #)
#, b 5 AN LPR 2T R AR RRIER AR 7 15bp PARRAICE BRI 55 A, SR A SRR |
KEEE 3 M A EH R KBRS TR, 28 ARFH TR R TR 7. 4%, HH
BB A mlVE, T 2 S S HUR IR B AR . SREEE T, ALRIAE T 3 EEEL:
AR RIE BN A, AHBEAE BURMETT & e fb TR BN R0 FI S5 A AT 0, b Rl T 4

FFTE 10. 5%-10. 8%z, 1 M2 BB -T2 A EL 8 12. 2%,
% 500 & 100




2 UMK B S T T T AR 2022 E 3 FR AR

WA, OB ECN RS, REAEESEAE 7 A9 A IS 75bp HASK IS B IH
K, o135 10 SEEBORIZ I 1200p UL, 75 8 ST HEIR MLF ISR, AR TKIRIZE, %4
BRI 400bp 5 7.2 K1, SPYHPRILEHIIR, SATIEFARRIMTIFI T 38R T

SRR DR KIFRAL TR, B A MBECRR ), B3 2 ME T — TR
Wi, ELEEREAILT 5000 ZALTEH L IV, 1 3000 12 Bh_ LB K Ve ek T LR,
SATBESL 2000 4215 4% FEHTEOE LI BERK WG B BIGEHCRIR A T 0. 7%, BEAE MLF 1 LPR 7% |
BEACERAT AR 2 . B B S AR DRI Z, ok — 4 A BT I s 1 52 5 A9 B 45

eI, B U e R SR G AT AL 5, AT RO EIZ AT I 2 1%, 8 A
AT HARRHARAT M RS PE R g, 7 AT AT TR E AN 100 122 1 30 12, Ja1E 8 H4k
ZERER|T 2012, SRR TR WHENAEER IS, HET SRR TEEERE, 8 Hm ik
BIRRGIRE SR RMLE FAT, RN 9 HRBEhrgH LAT, W& R A RIIR, AHEEK
FRUER R 0 M AR ARAG P, R ARSR M o1 S AF S A T DL R R ZE 42 8 Re 70, TRk
Fiti B RIS o 2 A A1

A HIN, AFEEIO) T RGN ZZ R IR, AR s R v o ) W oK SR 22 28 35k
B BB LR SRR SRR, SRR IR S M I TR BE — A KB i .
B A R R FNEAE BRAE RGO E 3 B, B ATAT RIS B E B,
PRI, A NENEN S
4.5 REPHNES KNSRI

BE 2022 49 H 30 H, AELMHIFEIEK 0. 4511%, RIS ESEHERK 0. 3183%, #1

ok 5 EE AR TR UE 0. 1328%.

4.6 RE AR ERE ANBEE ST ETE Y

T
§5 BEAEWHE
5. 1 MEMRELEE=HEEMN
FFa T H EH o) S ST o)
1| BEEEs 55 14, 735, 035, 423. 39 53. 35
He: iz 14, 735, 035, 423. 39 53. 35
B SCRFIE B B
7%
2 [REANREE@T™ 9, 797, 579, 009. 38 35. 47
o SEWr IR Y B i
SN IR A 4 il




2 UMK B S T T T AR 2022 E 3 FR AR

ER AT A7 KRN 45 5 2%
3 2,643, 842, 834. 19 9. 57
(&1t
HoAh B = 445, 209, 066. 08 1.61
5 f=ann 27, 621, 666, 333. 04 100. 00
5. 2 5 J5 5 6] e Al 3t
Fs i H b 34 TP E ) Ee s ()
1 4 3 PN £33 5 (R ) i % < 4. 95
Horrs SEWT = Bl e Rl _
. b 34 B e
5 Tt S (8D
s A SRR HILLT (%)
2 s HAPR (5375 [ ) i % SR - -

b K m] i %

TE: 0 ST P9 05T 75 [l e R B8 AR 00 o e < W 7 M BB BB 7 D A B2 o I R B R o R <
(ML B A1 1) ] T S8R
5235 1E 1B 1) 3% 2 R AT 2 < B 1 EL ) 20% 9 5 B
A I AR T 31 PN 53 A [ AT FR) 9% < AR R I B 7 1B IS 20%.

5.3 RERHASTFHRAMR

5.3. 1 BEA S FHIRRPIREAE L

13 H KA

e IR P B A - 23 AR IR 68
it A BT A T R A R e e 89
75 91 BB 2 T 23R AR YT R A AR 60

WMEHARREA SR KRB 120 RIE5LHEH
ARFEG AR R B AP R AR IR AT 120 K.

5. 3. 2 W E AR T A AS-F 9T R PR 777 L]

BIBR BT o e B 1

B PR AR 2 B 4

e TSR LB (%) fEE BT ()

1 [30 REAY 37.28 -
Horb: FIRAFEIARE 397 KRINFS) | |
R 2 A5

2 BOR (&) —60 K 12. 36 -
Horb: FIRAFSIRE 397 RIGTFS) | |
R 2 A5

3 B0 K (&) —90 K 28. 58 -
Horbe FRAFLINEE 397 RIS i |
R A5

4 90 K (%) —120 K 7. 44 -

=
=
e
s



2 UMK B S T T T AR 2022 E 3 FR AR

b RIRAFEIIE 397 RAGEFS)

iES
5 (120 K (%) —397 K (£) 12. 62 -
Horb: FIRAFEIRE 397 RIGTFB) i ]
iES
it 98. 28 N

5. 4 MEW N B R A G TR KF ST 240 RIEHL B
ARH AR N BB AL AP T RAF SRR 240 Ko

5. 5 MEIARZ BT A R R A S

e fii gz MERBEA (O i R G T B A )
1 K fii 77 825, 822, 481. 39 2.99
2 PAT ZEHE - -
3 SR 711, 068, 140. 16 2.57
Horb: BURME SRt 711, 068, 140. 16 2.57
4 ik fii F5 - -
5 Al R B 55 4, 089, 326, 853. 20 14. 81
6 R - -
7 [ERIZ 9,108, 817, 948. 64 32.98
8 HAth - -
9 At 14, 735, 035, 423. 39 53. 36
0 Pl RATEE MBS 397 ) )

N ES e

5. 6 R & HIAREMEREA G E S 13 E I R HES BT 42 B B 3 B 4

F5 | i fiFEafR  EdE (5K MEREA o) |(HREEE P EMEIE] G
21 SARAT
1 112108169 HEERAT 8, 150, 000812, 439, 608. 21 2.94
CD169
21 A VAt
2 112117207 TR 4, 500, 000(448, 757, 404. 49 1.62
CD207
22 [ ZK &
3 012281965 IS 4, 000, 000402, 749, 237. 49 1. 46
SCP0O01
21 MV ARAT
4 112110502 ’ A7 4, 000, 000({398, 145, 462. 19 1. 44
CD502
21 Y R ERAT
5 112109301 iHARAT 3, 700, 0001368, 593, 926. 29 1. 33
CDh301
6 220201 22 [EFF 01 3, 000, 000|304, 769, 683. 87 1. 10
21 iR HRAT
7 112109304 i ARAT 3, 000, 000]298, 824, 059. 30 1. 08
CD304
22 LN ARAT
8 112203093 AR 3, 000, 0001297, 422, 103. 26 1.08
CD093
21 T RAERAT
9 112120300 }C;iiﬁﬁ 2, 500, 000[249, 038, 170. 28 0.90

% 8l Ik

10 7T




2 UMK B S T T T AR 2022 E 3 FR AR

|10 | 042100470 21 sz cpoo1| 2,100, 000215, 450, 559. 49| 0.78
5.7 “BWTREM” 5 “WRBAE” HiEKESH = FEKNE

T H i 25 1
T T P i 25 B R 48 0 MELEE 0. 25 (%) -0, 5%[a] R EL 0
157 30 PR i 0 E ) B e L 0. 1380%
157 30 PR i 2 ) A IR 0. 0133%
75 9 P RE AN AR A 88 3 0 A O i P 244 0. 0850%

R A S 2 R B XA B 0. 25%18 5t i B

B G ARH W  B  BE I ZaXHE AR IR F 0. 25%.

R 55 0 A IE A 25 P ) A XHELIA 2 0. 5% FF 5L BiBA

AN AN A ST P L A R S ELRTE £ 0. 5%

5. 8 A HIRBMER A 5 E ST 13E I RN R BT+ 48 B SCRAESR IR

Ek
AT AR SRR B2 7 SRR IE
5.9 BHAGHEME
5.9. 1 BT kL

ARSI G R PR RASE T BT R LSRN AN 7R, $2 S s e A R A8 H 1

AR, FF5 RSN I3 A 5537 A0 1 FLAR A YT PR P~ B0 4

ARIE ARG ITHE IR A HERFAE 1. 00 JT.

5.9.2 ARESAMBRAET +RIUERF, TREHARTEEPRERTIRAE
K, BRERGHmE]HI—FARBER S RS ATFER . LT HES.

5. 9. 3 FAhBE=HI K,

Fs e

e o)

A7 PRIE S

365. 74

PSCIES 5 K

SRS,

ISR IGEN

445, 208, 700. 34

Fo SYSGK

FoAt

N | |01 || W (D —

it

445, 209, 066. 08

§ 6 T AEES MRS

L VARG

075 SIS <5 B

15, 237, 714, 843. 87

07 ST TA] i <5 5 R DU 3 0

32, 143, 475, 324. 92

5 ST ] e <5 B ] 73 20

19, 764, 463, 999. 85

T S AR B <y B 0

27,616, 726, 168. 94

=




2 UMK B S T T T AR 2022 E 3 FR AR

§$7 ZEEEANCHERREREALE S5 W4

Frg L5 77 A2 5 H 4] LHBE ) | KHe@mon) | &R %)
1 HH i) 2022-07-06 | 55,000, 000. 00| 55, 000, 000. 00 0. 00
2 I [ 2022-07-14 | 25, 000, 000. 00| —25, 000, 000. 00 0. 00
3 B[] 2022-07-21 | -12, 000, 000. 00| —12, 000, 000. 00 0.00
4 HH i) 2022-08-04 | 46, 000, 000. 00| 46, 000, 000. 00 0. 00
5 B[] 2022-08-22 | —21, 000, 000. 00| —21, 000, 000. 00 0. 00
6 FH 2022-09-06 | 50, 000, 000. 00| 50, 000, 000. 00 0. 00
7 2 [F] 2022-09-21 | —10, 000, 000. 00| —10, 000, 000. 00 0. 00
8 AR - 1,844,898. 78 1, 844,898.78 0. 00

At 84, 844, 898. 78| 84, 844, 898. 78

TE: AL o Fo% HZ5 A, AR W e 20 Fo s A2 LA AR BB I N VA 4

§8 ZANMHER

8.1 FEXMFER
v VR 2 L B 2 SO R 2 T B T T 2 BT R S

2. (EZWMNERZZEMTREREGR)
3« (& ZIUMEE R F I M e S )
4, (E ZTORER 2 E IR S RE 0
5+ H FENE M 2 BRI HA S

—_

8. 2 FEIBCHE R
HEFH ARSI E NWAEIESR T REEEEHAME: www. ftsfund. com,
8.3 B AR

1. BREEIESTFH N B R BB S8 NMEPT R 2 BB, JF % TA R LR,

2. BEIEEE AW www. ftsfund. com 2.

ERE 2 RS EHEARAF
2022410 H 26 H

10 3L 107




