Hf

TR

2023 4

—
N
f—a

&
532

\7U

i

2023 4£9 A 30 H

g TH AR A RIRE

ER &

EEBHAN:. EEEZAHAESEEERAT
EETEEN: PRHBITROGERAF
WEIXHHR: 2023410 H 25 H




B}

B R R D) H R e TR SR Rk 4 2023 457 3 TR

§1 EERR
B N 2 T SR AR 5 TR R R AR (BT AR 8 SRR S K
JEEFC AT EOI L R P 5 B AR B AT
S B AP EUT I G IR A AR A S A TBE, 2023 4 10 A 23 BH T AR
HOTE 50 VBRI AR S A, (RIS SRR G B BE AR R S A
PN

E=

o

S TR RV DRSS A B St 0 U RS RS & 90, (B RIEE & — e BRI
BE AR SRR I AR I BVTA MRS, $ 082 7EE H 1 08 P 5 B A4 ] 152 A%
S SANEEE SR VR

ARG O 5 BORER G E

AIRAEWIE 2023 467 A 1 Hi#EE 9 A 30 Hik.,

bUzd
X

§ 2 B& 7= Mg

FE &R H &g I HERE

e TR 450003

R (S LT

ity VeS| 2007 4E 3 H 22 H

et BIR B S A0 B 300 1, 864, 565, 141. 66 1

EPAN=R FEES T KIIGE, BSARRIGES B K R 5
FEMEARAE Y BT A RIS, B B AR E 1
BE A AH

P SRS ERRLE b, AEERH “H ML MAGHET

%, MW ETA R RO AT SRR B A 4, 2
IR e, MREWAETILS, #g KK
L=

FEIZH Y “E WL SRS, AR T BRI AR AL
3 MBI B A E RN MUK K SR I, 52
ANFE B B B A R AR A

FERCEA T b, ARGz e e E B 7575, il
T A E I 5 o A ATy e b, ks R A
RS AR L ) K B SR M BAR O SR A
I

FEMZFBEEE b, ARSI BT B R T
SEAEPIBR, AN 5y SEHETIUE 558 M I, s 80 70 97 R4
SEAELAIBIT ST PR it

V&S {En e 2z 85% X MSCT 1 [H A BFe¥+  10%X i E 5 a ek (4
)+ 5% X FENLAFERE R

%20 k121




B M S ) SR S TIE R Bk & 2023 £R57 3 R

IR UL 2 R AFEGNRA TSRS, H IR R T XS KPR T
JREERIFE G, BT HAEMNESE LT ES, BT+
IS U 2 R AE FRIE R X e e 4

FEEHAN EHE & 2 I S B AR A A

EETEN HhEERAT I A R A A
'é;*k gé\\‘ﬁé > ‘;E;%}e gAB% K

KR A 4 3 4 TR & v 4H g AF-ANR(E mﬁﬂmg HE-AR

NE RIS S 450003 960021

5 BAAR T i 43 2 35 4 14 A A 1, 861, 371, 403. 26 13 3, 193, 738. 40 4y

§ 3 EEMFIIMESHERI

3.1 EEM SR

A ARt

S % 4T _ i‘l%’c%,ﬁ\}‘% (202?5E7H 1 EI—iE)‘ZBEE9H‘ 30 EI%
B SIHERA AR-ART | HEBHHGREG HE-ART

1 AR S s B -59, 919, 842. 64 -125, 865. 11
2. A HFE -56, 159, 195. 74 -110, 328. 20
3. IAARCT- 355 G A B AS HHR -0. 0292 -0. 0346
4. AR B 4 5 1 1,969, 671, 694. 04 4,241, 666. 44
5. HAR I & 1. 058 1.328

= 5
g

P L RIS RR A SR A ISR B G M TR (B, TFRGRAE G e
134, AT R SRR AT B T T T
2. AMIDSIURSHIESARLEBO . SIS SN CR & A RIMEESIER) HIbsh

KRG A, AEAFRE A AR L s2 B as in _EA A Sa i B A SR Rs
3.2 HEHERN

3. 2. 1 BEHMAUHEN KR LS FEML S B R AR R Y LR
EE R A ARA AR ART

Vb g b R v
VR E 3 K R L 57 LE A SR v -
B [EEEK RO ‘ Wai EhrEZE @ O—0 @—@
HZEZQ i EE3E)
@
HE=1MH -2. 49% 0. 92% -4, 07% 0. 76% 1. 58% 0. 16%
AN H ~11. 17% 0. 96% -8. 63% 0. 72% -2. 54% 0. 24%
itk —4E -5. 37% 1. 10% -3. 62% 0. 80% -1. 75% 0. 30%
o= ~7.69% 1. 22% ~13. 96% 0. 95% 6. 27% 0. 27%

Fo3u o121




2R EEE S H AR A AN SR B R 3 4 2023 £33 BRERE
pUlI e ke 91. 08% 1.32% 14. 63% 1.07% 76. 45% 0. 25%
H#E & AR
316. 88% 1.51% 33. 23% 1. 39% 283. 65% 0. 12%
ERGER S
EEEIHGREHE-ART
Ml %5 B R v
‘ EMK RSB
B [EEEKEO » " W EhrEZ @ O—06 @—@
HZQ lr§E6)
@
HE=AH -2.57% 0. 92% —4. 07% 0. 76% 1. 50% 0. 16%
TENNH -11.23% 0.97% -8.63% 0. 72% -2. 60% 0. 25%
I E—4F -5. 41% 1. 10% -3.62% 0. 80% -1. 79% 0. 30%
U e ~7.82% 1. 22% ~13. 96% 0. 95% 6. 14% 0. 27%
U 91. 22% 1.32% 14. 63% 1.07% 76. 59% 0. 25%
B H 2
104. 61% 1.23% 3. 49% 0. 99% 101. 12% 0. 24%
-

3.2.2 HESEFAEMURES RIHME KRZZ) LIS RS A dE i s

2023-09-30

B St 40 S-SR -G A 26— A BT s E LA % S 155 ) U e £ B AR 30 G 3R M6 5 S s
>t H E

480. 00%

420. 00% ﬁ‘

360. 00% rﬁﬂw

300. 00%

240. 00%

180. 00% M

120. 00% MH%M i/

60.00% M’V a e

—60. 00%
[l [ Ly o [=] =t Ly oo — ] Ly [ =] [ O =2] o [ ] =t
[} (=] ~— od - (o] (=] — (=] - od (=] [} (=] ~— od o [} (=]
2 8 & 2 §5 3 338 5 - 2 85 % 33 o
L & & & & & &b F b b &L b4 & L L
[=3 [=3 [=3 o — — — — — — — — — — — o~ o™ o™ o~
(=) (=) (=) (=] (=] (=] (=) (=) (=) (=] (=] (=) (== (=) (=) (=] (=] (=) (=)
o o4 o4 o4 o o o o o4 o4 o o o o o4 o4 o o o

[—EZEHEERAAE- ARTRITPENKE —EERNESRAAE- ARB RIS EuEE %]

o4t 12,



B M S ) SR S TIE R Bk & 2023 £R57 3 R

A VS R-GHIE - AR T ST T S He 55 Sl A Ml 57 PO AR SR OB SR HEnd F LG

5 HE)
200. 00% F
1 %
80. 00% ;’ W
160. 00% |
. L
1 % /
40. 00% ; o N V‘N pﬂ\
120. 00% f‘ W " ,LW&"-
100. 00%
80. 00%
60. 00%
40. 00% M .m.r ""\wwwmm
20. 00% e ol et LA WV .
0. 00% W P st P
Mg/
~20. 00%
5 2 2 2 5 % 2 3 8 2 5 % 2 2 3 8 @ % & 3
L
(=] (=] (=] (=) — (=) (=) (=] (=] — (=) (=) — (=) (=] (=] (=] — (=) (=)
R T T O S TN T T T
5 5 & 5 & &5 & &5 5 & 8 8 8§ &8 8 8 8§ 8 8 5
o o (o} o o4 o4 (o] o o (o} o o o4 (o] o o (o} o o o4
|— E=E#NESRSHE- AR EITHEIGKE — EE}“E‘J’]ZE%‘E%H%@-AEFE%i‘l‘ﬂtéﬁ%?&l&ﬁﬁ|

E: AEEMEESSFEAZH N 2007 4 3 A 22 H, A4 H 2BMEHEAMEME H N 2016 4F 4
H7H. AFEEHE 6 NHBRCHS RN, SR EHTEHRESRZE.

§4 HEARE

4.1 RELHE (RESZHENA) f{ifr

AR 22T | JE2 Holl i}

E L BE Trmam [ meam| R s
N E
Eii: G, CFA, CPA CIESRL), I
. CHESAL), o eI S e T
s, EHE AT F A 33 I ] < S
b 25 S, BB A RS AHE,
o 5 B 4 PR TR A ) (B o1
P EHEGHRATR AT ) s, Wil
W TR B S B

o e [OMAF2ZA2 g s | AT, IR
4. HE H B FRARLEA, ARG,
. B W SR
iyl FRAT IR R AT R
P Ve, [ R R A A [ 4
P, iR I MRS, W
P R KA T T B
SR A Al — 4 A IR A B B 4 A
4. EHE [ T A 4 e 3
e 5 Al




B M S ) SR S TIE R Bk & 2023 £R57 3 R

—ERA
W & %
e ME
TR
A B
B AIbE S
s

T
Lo e AR E I A0 B4R F Y 23 I3 ARE 2 = P € AORS AR H AT RS H 351, o,
ARG 2B AR A7 RS FAERH .
2. R CEFFAOLAEIR” MTHEARENIZ A B TS M E I . IS SRR
< U A A PR IR

4. 2 EENX RGN E S EEM T E R I3

WA, AREGEHNHEST (PRI EIEF R e ) S AMAT IR
AN (e 22 ORI DA SR G RIE AR R R G F) MME, AFEWLER . BiR5t
BRI AE B IE P JE g 087, AR A P XU IR b, DA e B A NSRRI, ot
FREMAFFANARIAT N A GRGH G ERRHIE KR e G RINAE

4.3 ARG ETIHA

4. 3.1 ARG H ERHATER
AN, AFITERF RIS RATA T BEREMSIE. S5 A TR 5B
IRE M PAT (AP BB BRMIREY , A 42 [ il JBF S SR O0) S0 52 2 AT Fs il AN el ik

4.3.2 RERXHIT RN T

ONF TR AR (A8 5 e SRS RIREY A (IR H R 058 5 R BN X S 38 5 HEAT M
o RN AR AT ER R AL A 2 10 5 2 7] FUR RIS 5 LIRS B0 BB 58 5t 3oL I 3524
F st 5%

4. 4 |5 A E S KR KRB EL T

=F BRI BARRIURE, SRR T EIRGEMAIER, RREEHELMEN, WK
R T BRI T . T AR 45 S R B TR v [ 28 B R 2 vh K S 45 A ) R
VAT (I i U, RIS PR B A sl I R KV R B sloxt 53 e AT 71 26 A 42
SRR BT o BAT TR v [l 22 G ATEEE T 0 AR R = B AR A K e 5 0 AFNIE R R

FATIEE BUR Z TAT I AP AR B A RIRFELA KT8 AT 3 R B i B iz &, RIS i
% 600 3% 12 7



B M S ) SR S TIE R Bk & 2023 £R57 3 R

LF RN EE Z AR, XL R A R IRE I A B H AR RSEEL, AT SRR T
E AR I KR et . NI B BLORE, IS4 Bz b WL, iy [ 22 5 i) R 5
IEH BT, BEERRZIBECRNZ D IAT, 2R LG G HIZ P . mh K
SR ) EOR AR R R TP R R D B, IR IO A8 ORISR dy i BESE L [ 5 21

AFE AL = F IR AR AR BEAT T P8 RF, BRI —Ewah, HEAITIRE
FARZ A R VA XS B4Rk e AR A WS 0, AR RAH G S E AT T, RATEEHE
TNT %6 A SRR AN e IR SR A R I B, P AR AR I A A (5 5% [l 41

4.5 REPAES KSR

A 2023 429 H 30 H, AHES A BMEUAE 1. 058 7o, & HIABAUGE Tk 2. 49%,
[F ANV 2 LU A T 2k 4. 07%, B iolk St LU RCRvE 1. 58%; AK:4: H R AN 1. 328 7o, ki
SHAN AR A TR 2. 57%, [NV ST LURCREAE N 2k 4. 07%,  BL & LEACREE 1. 50%.

4.6 MEMAEERH ANBEE ST ETE R

o
§ 5 WEALGHE

5. 1 REBIRESH=HEHMR
e i H EH () G S BRI (%)
1| Bt 1, 847, 829, 004. 71 93. 37
Hop: i 1, 847, 829, 004. 71 93. 37
Fee gt - _
] 5 Wi 7 % 104, 629, 680. 74 5. 29
Hep: iz 104, 629, 680. 74 5. 29
YRS &SRl - -
e B - -
SR ATA SR - -

6 | ENIRE G - -

Forpre SKr IRl (10 SN 3R B < 5%

I—ﬁz

AT B4 &A1 25, 849, 716. 28 1.31
HAth w2 r= 704, 974. 83 0. 04
&t 1,979, 013, 376. 56 100. 00

5. 2 MEMIRBIT A RPOBEREAS
5. 2. 1 EHIREAT W RKH AR ER T A S

BT o121



B M S ) SR S TIE R Bk & 2023 £R57 3 R

R R ARt (o) 5%?;]%;: f’ﬁ“ﬁ
T VS 7 NN QX[ - -
B [RAM - -
C [HlEk 1,507,323, 472. 31 76. 36
D M. #T7 B SOKA R

N4 33, 563. 97 0. 00
E [0 11, 369. 83 0. 00
F oo tRAEE 370, 951. 68 0. 02
G sk, oeEAmEl 100, 240, 000. 00| 5.08
H o |[fFErE Dol - -
I (& B A S B AR MRS 768, 094. 30 0. 04
NI |4 222, 772, 000. 00 11.29
K (i - -
L |[FEGE RN S5 AR5l 15, 895, 500. 00 0. 81
M [RHER TR AR R S5 140, 537. 96, 0.01
N KRS BRI it i B 252, 329. 20 0.01
0 |[FRRS . BEAHABARSS - -
P #HE - -
Q | DA MHSTAE 21, 185. 46 0. 00
R |30 RE AL R - -
S |55 = -

it 1, 847, 829, 004. 71 93. 61

5. 2. 2 ERRIBATIL S RO BBE TR R R AG
AR S RGP AT S LA B B P e o

5. 3 JIREL A SOMME o B & B F13E ELBI R/ HEFP B B R B3 W 4

5. 3. 1 IREHIRIEA othME 5 EE =18 bl K/ HEF I HT 4 B R B s 4

e | REA ARy ([ HE B | ARME o) | HEESTEEE (%
1 600036 FARRAT 3,100, 000, 102, 207, 000. 00 5.18
2 300751 LRy 799,984 101, 293, 974. 08 5.13
3 002648 TR 6, 600, 000 101, 178, 000. 00 5.13
4 300957 DZR1e 1, 055, 053 98, 446, 995. 43 4. 99
5 603565 G REA Y/ i 10, 000, 000 98, 200, 000. 00 4.97
6 002050 —AeEE 3, 300, 000 98, 010, 000. 00 4. 97
7 601100 (ERYAT/ AN 1, 500, 000 95, 850, 000. 00 4. 86
8 002475 DALY 3, 200, 000 95, 424, 000. 00 4.83
9 002142 TUARAT 3, 500, 000 94, 045, 000. 00 4.76
10 300782 L 800, 000 93, 360, 000. 00 4.73

5. 4 MEWRELFSF MM IR MBPBREAS

% 8Tl Ik

12 71




il

B R R D) H R e TR SR Rk 4 2023 457 3 TR

pur
Jm

7% ol

KRehE Co)

AR e B HHE ] (%)

EESiE

33,411, 451. 23

1.69

RATESR

w

el fir

71, 218, 229. 51

3.61

Hrp: BURTEERLG

71,218, 229. 51

3.61

i Ares

Ak e Rk 51 o

TS

DR

[l A7 5

O (OO [ |O|O1 |

HAt

10

it

104, 629, 680. 74

5. 5 R EHIARE A RPHE SRS T #E IR DT RET LA R R R A

Fo |6t | BRAR [BE GO | ARhE Co | SESTEEHERE] G
1 190208 | 19 [EJF 08 700,000/ 71,218, 229.51 3.61
2 019670 | 22 [Eff 05 330,000/ 33,411, 451.23 1. 69

()]

R

AT AR IR ARFFA B SCHFIE TR -

()]

WIREEFE, ARESARETTER.

[$)]

[$)]

[$)]

WRIEREEE R, RIS ASR BT

()]

.9. 2 AREEHF BT B RBUR

RAEIEEF, AREABRBRIRI.

()]

()]

.10, 1 A HAE R R EBUR

10 MEHRAR SR E N E R RZ 2 1F LU

RIEREEE R, ARG ASRE G

. 6 MERIRIE A SAME GBS T 3E H ] K/ HERF BB+ 48 B SCRRIESF B R

LT IRGHREA RME SE ST HE R EIRD R RIS SRR A

-8 MERIRE A SO E o B & ™15 EL B R/ R B B T 42 BGIE L B8 B 4
ARSI AR AR AR FF ARG

9 MERREE S BRI HEARZ BRI
. 9. 1 MEHIRAE B HI AR RS A4 2 B 40




il

B R R D) H R e TR SR Rk 4 2023 457 3 TR

5. 10. 2 $REIARA H: SHH ) BT B /e A 28 40
WIS EF, AL E A,

5. 10. 3 A3 H RIS B RN
IR A, AES A7 E AT,

5. 11 BBEHASMEME

5.11. 1 AESAIIBE KA HBIESFF, LREHARTEZEPMER LR AR
K, BRAEREHmE HI—FARBER S EFZHHATER. LTHES.

5.11. 2 AEER R TR BREH, BAERETBUESSRMNEZERBREEZS

AR EE
5. 11. 3 HANTE =
Fe K &8 ()
1 A7 PRIE 4 531, 886. 72
2 |NUCIEREHE K -
3 MU -
4 NMIRLE _
5 |NUSCHRIEEK 173, 088. 11
6 | AU -
7 | HAh -
8 =ann 704, 974. 83
5. 11. 4 HEHIRFFA AL T 5 B T 3 ¥ 5 25 B 4
AL AR WA KRG AT A T e 465 57
5. 11. 5 HEHIRET 4 I B P AAERE SZ PRI M B U B
A FHE G AR A FHAR T -1 44 B B2 R AN AFAE i A2 PR 1B D
§ 6 FF R E LS HZ )
BpL:
S EEENAGREAR- AR | BERHAGRE HHK-
it AR
i I3 4 A AL A 1, 869, 777, 763. 26 3, 181, 578. 14
R 5 U A 1] 25 4 i HR D £ 0 112, 874, 130. 92 12, 160. 26
Rk - i 3 R 1] 2 4 A B2 [R] 430 121, 280, 490. 92 .

T ST B B4 o AR B A (4 Bk

UL =T D

o100 4k 12 51



il

B R R D) H R e TR SR Rk 4 2023 457 3 TR

[R5 A R LA | 1,861,371, 403. 26 3,193, 738. 40

$7 ZEEEANCHEAERERHAEESHEL

7.1 R&EEARFEELESHTRNIER

BT Ay
5H EEEHIHSRSASB-AN|BEEEBEIHSEESHE-A
R ]
et AW S N F A AR S & 10 0 14, 082, 423. 45 -

A5 S ] SN/ R A7 T - -
0 A ]S H /B2 [ S 40 - -
A5 WA BN R (AR & 1 4 14, 082, 423. 45 -
5 AR RE A0 AR ik 4 0 200 o 2k 4
pramLesl (%)

7.2 RSEENZHEARSREALREEST 5 A
ASH A A AR AT B8 T 58 sl BEA 4 A B 122 AT O

0.76 -

§8 MR HE RENHEMEERSR

8. 1 I EMIN R — R HFEES L ELAIL | BGET 2055115 5L
o

8. 2 MR & R M ERER

I B I TR IR EE AL SIES R A 5 5, 2 T Rk GRS AL 5 iE 27 58 5 P L)
NRIBCHE AR T R DA R AT T I S8 22 St R AR A KU, B EASIR T2 R B .
ZPE AR BT RRG AIEN ARE  HNAZRE RUR  BREAE UR . RGERUR . B R
Br 58 o Ak g ] MR 0B SRS 5 ZE BT I A B AR Ak, SR PR AR 0 2 B 0 T RMUBRUBE . b
FAEZRAE 5y TR BUEBEA G I & 50 B8 T RMUBR R SE  AERCIER A 5 e 52, 357 IRk
WARBLTE T R ER  AESTIESR A2 5 P

89 REXHHEZF

9.1 H#EXMHFER

v R EIIE B et b =2 T AR i A TR A IR SR BB B < L A S A
(& Z Wk EEE HH ARG R R ES RS

(& Z ok S D H ARG IR R RS U )

%11 3k 12

[a—

>
&l

Ay

w
/



B M S ) SR S TIE R Bk & 2023 £R57 3 R

4y CE Z AR E R A AR A AR B B S D)
5+ A ENIE T & 2RI HAB S

9. 2 T R
R EH AN SILE NREFIF G TR EEBEAMEE: www. ftsfund. com.

9.3 EF AR
1. BHEEEESTNE N F SN SR SFEE MEFT G A, 50 3 LA S0 253 E

2. BREFEE4 BT AMEG www. ftsfund. com B[ .

i

{p

ERE 2 EEEHARAF
2023410 A 25 H

%127

Pz

12 71



