EZRMAEBTRERKRERERIER R REE
2023 E58 4 FEM G

20234 12 A 31 H

EEBHAN:. EEEZAAESEEERAT
EEFLEN: PEIHBRITROERAT
WEXHHER: 202441 A 22 H



B 2 TR LR PR KR B I SR TR R B k4 2023 4SR5 4 R

§1 BEERR

G N (K 3 0 O S ORIE AR, TR B/ R R B 3R PRI s 8,
FEAF LA A A BLSEE  HERER E BA ARAE AN B A AT

FEFEE NP ETHEATROARAAREARESSFRME, 72024 41 H 18 HEK T A
A P SRR ERIAR A GG TN, REERANBENEERICER. RPIER
NN PNt S

B BN A& LLWSAE F L SR 57 19 S5 0 B B4 5, (EANRIE RS & — @ A

B M SO REIARRIL . STTE KUK, Bt e H 30 R A BT 4 ) A
e RS IR

AR I 55 BORER Z 1T

AR HIE 2023 46 10 A 1 Hig% 12 A 31 Hik.

§ 2 BE 7= Mg

FE &R ] P TR A A e 5

F 4 F A 001605

R (S LT

ity VeS| 2016 4£ 1 H 20 H

et BIR B S A0 B 300 729, 546, 389. 85 {7

B Hbs RE G FER T T HA RS AT S AL O e A 1)
AT, TR R RS A, SISk
B K AR e A .

P A A FE AR 25 AU S5 S S 25 R AE (AR X AR 4k, 3
VR e R e R e S i A& SRR 15y
fic E )

AFEGRIE AT B 5P WBER AT
AT TS R A IR BEATIR A 0T, G S ATl A
F ATV BEAARAAE A TS RAE S, BEATSR G
AL B E VA -

T EAMEET SN, ARkl g T R
BRGNS, MATMR FRRAT S KRR . K
JAR B S PR 2R3 DU AN P2 Aol (R AT 4 S R K e T AT
PP

AEE G EMETE . FUMEGR . WBEGE. B8R
ENPESER T A R B HFEATIRAN T, 4558
T RAT DL, E3G  HT T I A RS AR Z 1 A2 s s
RECA SRR it 5 i 24 Pic B AN 7 G 2B S AR %
g, LRGTF TN, PSRRI B BTG -

%20 k121



B 2 TR LR PR KR B I SR TR R B k4 2023 4SR5 4 R

AN e AT HEAT BRI B
PSR -

PP SCRRIESR . Sl

g L S v 85% X YR 300 feEUk A E + 15% X i
(EUSEER &k WE D)

PABS AL 2 4541 RIS MR S, UGS S B A K 1
RERIEE ., MAERESAIMTTES, BTRERN
SIS R FIE R R 3 4

HEEEHA Eifg & = e RS R R A A

HEEEEN o TR AT R A IR A F

INER S E S AINE E AL

[ B AR R AR BT A

B PR A I B C

N B R FEE I S Y

001605

017946

IR N R 2 Sk < 40 U A

722, 640, 962. 09 1>

6, 905, 427. 76 i

§ 3 EEWM SRS HERI

3.1 EEMFHER

fz: AR

AR (20234 10 1 H

-2023 12 A 31 HD

\ .
RS BRI KR A | SRR KR O

L A s Bk s -119, 188, 022. 06 -1, 127, 297. 45
2. A HFE -128, 067, 855. 73 -1, 258, 261. 87
3. ALY 3515 4 A B A R ) -0. 1585 -0. 1606
4. AR L 4 08 = 1 965, 287, 105. 28 9, 197, 602. 00
5. AR I 0 B 1. 3358 1. 3319

e 1 EIREEE W SHR bSO NAWEEE 5 2 e 1% T2 (B, P et < 0 H i
81255, TE ARG PRI R AT ZAR T P I8 T
2. A S s FiR A A AL RON « Rt N (S A SeMEAR SRS FHRRAR
RPERIREL, AR A S eIt in_EA 2 fe i (E A2 s e -

3.2 e FERI

3. 2. 1 BB ERC R K5 RN S bR el 2t 2R (1 LR
FE & PR AR A B A

Mb &5 b B v
‘ VR 1 K PR 5 H A FE U -
e [fREIEKRO » W RhEZE O—0 @—®
HEZD &S ELE)
@
HE=EAH -10. 39% 0. 80% -5. 85% 0. 67% ~4. 54% 0. 13%
TEEATH ~17.08% 0. 81% -8. 99% 0. 72% -8. 09% 0. 09%

Fo3u o121



B 2 TR LR PR KR B I SR TR R B k4 2023 4SR5 4 R

oEk—4F -23. 84% 0.91% -9. 35% 0. 72% —14. 49% 0. 19%
HE=4F —46. 95% 1. 28% -28.93% 0. 95% -18. 02% 0. 33%
R HAE 38. 28% 1. 35% 14. 02% 1. 03% 24. 26% 0. 32%
HE 4 AR
33. 58% 1. 30% 7.96% 0. 99% 25. 62% 0. 31%
R RS
& PSR AR AR 2 C
‘ Mk &g b B FE v
VR 3 K R L 7 LE A SR v -
B [ EEK RO ‘ W RrEE @ O—0 @—@
T =0) I EhE1E)
@
HE=ANH -10. 48% 0. 80% -5. 85% 0. 67% ~4. 63% 0. 13%
LA B ~17. 26% 0. 81% -8.99% 0. 72% -8. 27% 0. 09%
SR AN
-21. 68% 0. 83% -12. 37% 0. 71% -9. 31% 0. 12%
e

3.2.2 HES & FAMRE S RTHFHEM KRR L H S RS R E Y R

RARFHI R

E] W 97 AR AR AR B ST A BT T Y S S 55 R A Ml Sy B AR B SRR SR SR wrd 55 S S 3w

K E

200
180
160
140
120
100

80

60

00%
00%
00%
00%
00%
00%
00%
00%
40. 00%
20. 00%
0. 00%
=20

o
o
2
-
I

:
i

-,-N"‘“""'

%
S
..

2016—06—20

2016—11—19

2017-04-20
2017-09-19

2018-02-18
2018-07-20
2018-12-19

2019-05-20
2019—10—19
2020-03-19

2020-08-18

2021-06-18

2021-01-17
2021—11—1?

2022-04-18

2022—09—1?
2023-02-16

2023-07-18

EE 2016-01-20

F;&mﬁ'ﬁtfﬁﬁﬁz—.—ﬁ.?ﬁ'%ﬁiﬂﬂti

EZir#RA AR FAZR T S e & 3

=
pes

=

2023-12-31



B 2 TR LR PR KR B I SR TR R B k4 2023 4SR5 4 R

W SRR AR T AR R SRC ST TR S T 5 e A Ml 5 HC At B SR SR SR ard Th S S 33

HE
3. 00% A
=\
0. 00% f |‘ (SR Y VS
T ~ ] \
-3. 00% R AT N h
—&. 00% L\/f‘._/‘ ) Jl(\f“ \\. r/\’\ \"",‘V; F - "
\\‘Il"b("' | ! W
-9. 00% J/\ T
. WV N
~12. 00% N\\Wﬂ - .
o |
~15. 00% B /\/\L Bl
| An
~18. 00% - W\\
-21. 00% M\«.Jﬁ
=24. 00%
-t M — [T o o O [=] -t o — [T o o L [=] o [ — =] —
o (=) o (=] -— o -— o -— o4 -— (o ] (=) od o o o -— (=] -— o
N S L e A
(=] (=) (=] (=] (=) (=) (=] (=] (=) (=] (=] (=] (=) (=) — — — — — — —
A
o o [} o o o4 o4 o o o4 o o o4 o4 o o o4 [} o o o4
[=] o (=] [=] o o (=] [=] o (=] [=] (=] o o [=] (=] o (=] [=] [=] o
o (o] (o} o (o] o4 o4 o (o] o4 o [} o4 o o [} o (o} o o o4
|- EZrtRR SRS RIS — B AERR KRR ECRIT IS g %]
e AREMEEEFRALE N 2016 1 H 20 H, FHF 2023 43 H 24 HIEE C K pai. At
SAE 6 N HEREIAG RN, ST B LI & R A R Z05E .

§4 HEARE

4.1 RELHE (RESZHENA) i

AT 4 9 4 2 T TR [ 2 )
2\ — H

e o FEREY | BAEE MR hl:
AT QDIT 3 ‘ e ey
géfﬁgzw IRBELE, CRA, FNEERTR S R
My SR AL . AR AR
n E G AR 7 _Ef IS AL 52 5%,
A B AR B b R A P A R AT IR A
@ngé - 7 RGN EA IR . B A
o3 e HRERE, ik e
e QDID) Bl PR QDL #E SR b, AR

L DOITHET A8 LA [ g T 22 SR R B TR

tRE | P HEAR K - 17 o o

Rk zﬁﬁﬁﬁfﬁ A F |5 011 s, E LR
£ ODID) e, g AP RIS
PR (@D Hdr . 52 ST WA 2
;gﬁﬁﬁ;A (QDIT) 34, B3 I MR K RS
@mDﬁAgé e, EEAEEBRESES. H
ﬁﬁﬁgéﬂm B A H IR A (QD1T) 34 %
. iy I T 9 2 S e e 42
9 2 A @/%Eﬁﬁﬂjwlﬁ/ﬁ S HIFHE 42
&4 ’

V-

Lo R “ARHNH I A0 “BAE H I 23 B3R RS 2 =) P i AOHSAE H AT RS H 351, o,

312

7N

%5 U



B 2 TR LR PR KR B I SR TR R B k4 2023 4SR5 4 R

HATFE LB AERH ) e aRAERH .
2. RH UEFFHOLERR” BITHERME N IZ A R T AFER A I e ISR BB OR
BRI AR SRR R A0

4.2 BEANHRE A A E SZE MR TE BRI A

A, ARSEHNAR RS (PN RITMENESF SRR 0E) Sl k. 3%
FUAT o 22 oMK FE P PR KA I B 2 RIE T R R R i e B D) ORE, AE WG B
R T SN B A S P B, A T A P RS (0 Bk b, Dk e IR AT N RSR BR R 2k »
TeAE R ARA AR AT N R R AT &H R ERIE L EE S FNZAE.

4.3 AR HE TR

4.3. 1 AP B B HHAT BN
N, A FEIERT TR R AT AR BRI S5 AT 5 B KBS T5 T
BREI AR AT (AP G EBEHIREY A AL BER 7t H 58 5 EAT 4 il AN e 4t

4.3.2 RERHIT AT

AT ERALTR (RHRZ S SIREHIEY A CF BRI 5 ALY X752 53T I
o WA FAEER R A 2R AER H R A58 5 HRREE B0 51058 ) B il ZE S 24
H A8 HE 1 5% L -

4. 4 |5 A E S HIBR RIENZED BT

2023 4 A I, [N TR, HARE R T, R A
LR AT 5 — LT = 4 BB T A9, {0375 TR, ST, th DV ECRT
Fho HOHT PUL EVEE] 49, SRURZ R —E ).

AR A BRI, EEAIIR 300 FECES I T . A7, HOre, WO, Tk
DI BT AR BN R, RSB B O, (BB
B, TR R

A BRSSPI F R SOGESCTA0 . TR, . . R TSR
HFLe . ARBRAH HIRME . BRIES S BR: 28T AT IS A
EREC BATRR AT e AR VERR BRI RS, i 47 IR L
S AR ERAL T SR EE . i B

VBT A BRI K HL2, AT 3 AL T S AR, 2024 465 2

Foen o121



B 2 TR LR PR KR B I SR TR R B k4 2023 4SR5 4 R

AHEMRRETE, FEAMNRSIPETIHE 2024 FEBA R RNGE, H A BRAEB 308 A D PARA )
MRS -

4.5 MEHANES ISR

B 2023 4F 12 F 31 H, ANHeg A LA 1. 3358 7o, AR MR ALAHE T 2 10. 39%,
[E L G LA IR T 2k 5. 85%, BRIk Gt bb R E 4. 54%. AHEE C RMAUFE 1. 3319 76, ARk
T AAHE T 2k 10. 48%,  [RIIME 27 EL AR AE T 2k 5. 85%, BV £t LU AR 4. 63%.

4.6 MEHINEERA ANHEE & F ™ ETE U

T
§ 5 BAAAWHE
5. 1 EBIREEH=HARBMR

e it H & ) S R B (%)
| Bt 839, 665, 284. 14 84. 49
Hrp: M5 839, 665, 284. 14 84. 49
FewT - -
] 5 WAL 2 5 % 49, 289, 986. 85 4. 96
Hrp: fiigz 49, 289, 986. 85 4. 96
B SRR SR - -
Dit AL ariy - -
S RATA R - -
SEN IR Rl 7 - -
Horpre SR 1 SN IR 8 4 fil % B i

ﬁ
BT ARG H /AT A1 88, 658, 304. 72 8.92
Hoptr g7 16, 162, 231. 81 1.63
it 993, 775, 807. 52 100. 00!

VE: RIS AR BRI @A 7 ML R I A e B 8 N R 254, 497, 283. 27 7T,
FARFE L) 26. 12%.

5. 2 MEHIRILAT WA RPBREREAS
5. 2. 1 EWIREATW A RIIB AR ER R LS

He & T
foi A2 ARHE GB) & iﬁjﬁﬁw
Zz\ j;)t(\ #&\ @j.k ] -
KA 30, 208, 000. 00 3.10
il i b 537, 444, 997. 99 55. 15




B 2 TR LR PR KR B I SR TR R B k4 2023 4SR5 4 R

M #7 BVRSOKAE PRI
I

I

LR AN

415, 365.

50

. 04

ALl isk . AAEAIEEL

155, 955.

24

.02

1 FE Ol

5 R A BRI SE

613, 947.

32

. 06

B4

Bl

55 RRE 55 I 55l

15, 836, 981.

40,

FHERE A A MRS

298, 933.

73

KA RSN 3 it B,

193, 819.

69

JE R R SS < BEAEA R 55l

HE

PAAR 2 TAE

A R E AR R

n|mlo|v|IolZ2I=2O0"N9|H|l=Ele|T|E

G

it

585, 168, 000.

87

60. 05

5. 2. 2 EHIRIATW A R ER R ERRAS

AT ARME NRTD AR BB T (%)
SRR R} 41, 429, 550. 99 4.25
VH e AR TR 32, 860, 334. 67 3.37
VH B - -
eV 19, 049, 650. 62 1.95
Gl 12, 333, 654. 20 1.27
R T PR fi 13, 014, 905. 09 1. 34
Tl 18, 289, 037. 52 1.88
RSN 65, 251, 464. 88 6. 70
FLAE R 55 10, 791, 992. 74 1. 11
N Y|4 41, 476, 692. 56 4. 26
5 HL e - -
ot 254, 497, 283. 27 26. 12

TE: BLEAYZEORHA GICS 170k sr2brik
5. 3 FIRIE A SOMHE & HE S E LU RN R B R BR B 40
5. 3. 1 IREHIRIEA SO E 5 2 F ™ M LB /N BRI 48 BCR 8UR HA

e | REA EarR (HE B | ARME o | HEESTEERE (%
1 300308 R e ) 350, 000 39, 518, 500. 00 4. 06
2 600519 DOMERE 20, 000 34, 520, 000. 00 3.54
3 002371 77441 138, 050 33, 920, 265. 50 3.48
4 00285 EL P e 1 1, 000, 000 33, 167, 652. 00 3. 40

o8 u o121




B 2 TR LR PR KR B I SR TR R B k4 2023 4SR5 4 R

5 300274 FH ' HL Y 375, 000 32, 846, 250. 00 3.37
6 300750 THERAR 200, 000 32, 652, 000. 00 3.35
7 603979 LIS 800, 000 30, 208, 000. 00 3.10
8 300782 R 193, 660 27, 306, 060. 00 2. 80
9 000338 HELES) 7 2,000, 000 27, 300, 000. 00 2. 80
10 01818 e 3, 000, 000 26, 398, 188. 60 2.71
5. 4 MEBIRIEBF MM R HFRBLHE
e i 75 b A ARME o i 4 T R E A )
1 K fii 77 49, 289, 986. 85 5. 06
2 JAT AR - -
3 G5 - -
Horbr: BURTE SR - -
4 (0|4 Diess - -
5 i Ml R B 55 - -
6 O - -
7 Al (A A2 it - -
8 [ERIZ - -
9 HAth - -
10 it 49, 289, 986. 85 5. 06

5. 5 METARIE A FAME o 2 & 57 15E b K/NHEFP B B 42 57 305 PR 4

Fe | G | e ([ BE K | ARNE Co) | SEEESEERE] G

1 019703 23 [H i 10 486, 000 49, 289, 986. 85 5.06

5. 6 I FHIRIE A RME 52 S T ™3E HBI KM HEF R BT 48 B SCRRES U5
K
AT AR IR AR FFAT B SCHFIE TR

5. T MEWIRIE A RMHE & B F 1 E IR/ D HEF R RT LA Bt R B R B4
RIREEFE, ARESALHETTER.

5. 8 MEHARIZ A SMME b 2 &3 7158 H /N HEFF I BT A48 BUIE B3R B 40
AT AR WIRARFFABGIE

5.9 MEHIRAR SR E MR AT BN

5.9. 1 MEHIRAE SBR KB R B 317 A8 2 B 20
AT AR AR AR FFAT AR 0

5.9. 2 AHSHB B R BRRBUR

AT GAEBEAT AR I DT IN,  ReAR S UG BRI, DLEMIRME A R H B, RAR S
% 90 3L 12 1




B 2 TR LR PR KR B I SR TR R B k4 2023 4SR5 4 R

U ZHIERIIINT A Y, W XHESR A ST I2 AT B R IT, 45 A BRI BT 2 fir pse
RFREGBEMAEART, SIOLH AT ILAS, 8 2 kol Sk 2 R S SRS i AT B IR M
(S

BN H B AR T USRS e . TSl e BRI MERFAE, 12 F AR BB b R Gk
DL X RREIR T DU RIS PR RS, n K0 R e [ 4% s R P < AT 2Bl AT AR T, DLIR 3
B AR o 2 A5 PR B A XU ) T

5. 10 ] H AR AZS BB 1) B HFUH KL 5 F O v A

5. 10. 1 ZHE BT BB BUR
RS O, A S ARt E G0 5.

5. 10. 2 #RE AR AT SH A A7 30 B2 30 A4 28 W A
RIEHEE S, ARIEEALT H A,

5. 10. 3 231 H AT LA BB V-
WIEREEH, RIS AT E G

5. 11 BEHSWMEME

5.11. 1 AR ESAIIBRE AT +HBIESHF, LREHART AP ERILRFE
K, BREEREHS]H I —FANRBNER & EFZH AT ATHIES.

5.11. 2 ZEERHWH TR REH, BAERETBUESSRMEZERRREEZS
HIBEE -

5.11. 3 HABBE =4 %

5 R EH ()

17 H PRIUE S 548, 675. 22
JREACIE 77 5K 15, 374, 131. 96
INAidibel -
RS IS -
IR AT R I 3 239, 424. 63
oA SR -
HoA -
it 16, 162, 231. 81

5. 11. 4 REWIARFFH KA T e B AT 8555 B 40
AR AR WIAR AT b T He ) T e 55

o100 4k 12 51

F
d

(N[O |1k W ||+




B 2 TR LR PR KR B I SR TR R B k4 2023 4SR5 4 R

5. 11. 5 | EHIRAT 148 = P AA R T8 52 PR 1B L B 1 B
ARSI AR AR AT+ 4 B S AR RE SZ BRSO o

$ 6 FFREE S 1 HIE )
BT
TR . & VP TR A 1 i 5
15 H E g m s iem=Ea | . el
e 15 A A 35 4 40 B A5 864, 233, 952. 76 6, 790, 472. 96
e 15 T A ) S5 4 i R D 47 0 13, 159, 242. 51 3,915,511. 88
Rk - T HH 3 e 25 4 i JE [m] 4y 0 154, 752, 233. 18 3, 800, 557. 08
5 B BA (] 2L S PR R S B (A B | i
/DLL“=7 3HB))
i A HH R I 4 0L 00 722, 640, 962. 09 6, 905, 427. 76

§7 ZEEEANCHERERERRAESHIL

7.1 B&EEARFHFEESHHRINIER
AN A RAT R BN S A 3 e B A A R BRI 22 R O

7.2 RSEENZHEARSRERREEST 5 A
AN A AR AT B B8 AT 58 s BEA 4 ] B 122 A O

§8 MR HEEPRPMEESR

8. 1 REMAE—RRERFHESHFLPIERBET 2058 1F 5
T

8. 2 MR & R M ERER

He e BRI TR IR EE AN AIES R A 5 T S, 2 T R BUAR AL 5 iE 2758 5 P L)
R ARE S T R DA S AE B I S8 22 Sty R A U, AR EASIR T A "R B .
ZPE AR GRTTRRG AIB AN AR . /N8 R B AR R . RGERUR . B R
Br 5k o ik g ] MR 0B SRS 5 EE BT I A B AR AL, R PR AR 0 2 B 0 T RHUBRUBE . b
TESRAE 5 P R R FEAR S & B BeR TRMIBUBCER . ALRUIER 5 TR, & 507 IF Ak
WARBLTE T R ER « AESTIESR A2 5 T

89 REXHEZF

%11 3k 12



B 2 TR LR PR KR B I SR TR R B k4 2023 4SR5 4 R

9.1 FEXMHE=R

Lo AP I M 2 v 2 T R R PR R K s S AR IR S 1505 3k < W ) ST A
2+ (B BRI BRI R I S R G B F)D

3 (' ETUARE I R BRI I RNE SR B B R e S U )

4y CH OB IR B RS R BCR RIE A R S P

5 A ENIE T & ZOR A HAB S

9. 2 T R
R EH AN SILE NREIIF SR TR EEBEAMEE: www. ftsfund. com.

9.3 EFE AR
1. BEEERESTFRHANERESE NS STEE NETRBRE R, Fnl % LA LE .
VBB SEE AMES www. ftsfund. com B[ .

EiRE 2 EEEHARAF
2024 % 1 H 22 H

% 1200 3k 12



