E =R EERE R R G ER G
PR ERSE 2024 5 1 EFRE

2024 4£ 3 A 31 H

EEBHAN:. EEEZAHAESEEERAT
EEFEN: PERIVBITRGHERAH
WEXHHR: 202444 A 22 H



== SO PR g S [l RS IC BLR S AIE R R BT 4y 2024 4E5T 1 ARG

§1 EERR

G N (K 3 0 O S ORIE AR, TR B/ R R B 3R PRI s 8,
TR HL PN A LS L R I A0 58 BV AR R AN Sl SO TAT

FEFEE AN EAM AT RO A IR AR IREAR S FME, T 2024 44 H 18 HEK T A
W5 I S RbR . ERIA R ARG EAE, REERAB AR RICE. % SR
NN PNt S

SN AR DLISAE L S5 55 10 5 )8 B A I B 4 5 7, (EANVRIE 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 EWIE 2024 1 5 1 HlEE 3 H 31 Hik.

§ 2 &7 ML
& faix [ & R Rl RV A
e TR 450010
B Y (Y LTIFF
Re&ERAH 2011 4E8 H 2 H
T AR B S 4 B A 1, 548, 825, 160. 94 7
ot Hw AREEG I T IR TR RANESE T 0, REUR &I 5t

PAECEHNG, SHEERE. fURMMERMHE, U
Lo KRG PANF] F-2RBE ™ AT L, AEAT A2 i KU I
R, BREEE T PRI .

B s AN G I T R T B A T 7 A 5 1 ok
BAT RGP R I B . ERCERTH, AR
IR LA A R L S G AN R R R 55 (K A
G BEE T A G. ERTFR BT, DI IIRR
BH AT, SERFE. EWATF ST IR
AL SR, BMEGE. BB Kl
FML T, FEDRIERBIVEA RS TR AT T, et
BRI B e s AL A B

AR FE Lt AT RO B2

N e %0 60% X YR 300 FEELU 25 F+40% X 3 E A R Bk 2%
(A

JRUE AL 2 R AAE REEGNIRE B S, LU AR S TR AR KSR T

PR, TR MR R mhsiEe, BT
R #ﬁ%ﬁ#&ﬁ%éo
HEEHEAN R 2 e MRk e E B IR A A

%200 13




B = o PR SR Rl RS T R S AR R 4R T R 2024 AR5 1 R

HELEN *Iﬁ&@ﬁ%%ﬁ@Aﬁ
@5 P F L 1) B S TR AR & S R R A [ & R R R &
T @ A TR ARG 450010 018470

a5 IR T g o G2k 4 AU A

1,497,171, 574. 63

51, 653, 586. 31 13

§ 3 EEM ISP MESIHERI

3.1 EEMEHR
mAr: NRMoT
ﬁ¢ﬂ§@%4ilﬁlﬁﬂw4$3ﬁ315)

B 5 FR bR

Sl ] 40 R IR 2 A s [ R

1. AR LB 25 -148, 585, 195. 00, -5, 718, 330. 32
2. A HAF -34, 177, 624. 83 -2, 552, 131. 12
3. IR £5) 35 4 47 A HA )i -0. 0200, -0. 0401
4. WRFE 4 % P~ 1l 1,920, 479, 144. 95 66, 074, 512. 97
5. AR I S A 1. 2827 1. 2792
T

1. BRSNS A B FE NNEEAE 5 R S50 (Flan, Tt 40 f s e 2%
25, TN A SRR R K BT BT A B T .

2. AW C IR TR FE RS A AR BN . BE . HAIRN CRE A RIIMEZSNILEE) FHERAHE
e G HIAE, AR YA A Cs2 B S E AR A S E AR sh i3S

3.2 HEHERN

3. 2. 1 EE&EMBHEN KR RE 5 HEVS BRI R R B

[ & s B S A
b g b i FE v
TR K bR L 45 Lh A S U
e [fREIE RO Wi RhrEZEl O—0 @—@
HZQ li§E4E)
@

HE=1MH -0. 63% 1. 17% 2. 70% 0. 60% -3.33% 0.57%
AN H -5. 29% 0. 95% -1. 32% 0. 54% -3.97% 0. 41%
itk —4E -13. 12% 0. 87% -6. 12% 0. 53% ~7. 00% 0. 34%
o= —7.76% 0. 98% -16. 12% 0. 63% 8. 36Y% 0. 35%
P A 53. 87% 1.09% -0.61% 0. 70% 54. 48% 0. 39%
HIEE& A 99. 88% 1. 32% 26. 11% 0. 82% 73. 77% 0. 50%

Fo3u o 131




B 2 TP FE SR [ 4 R G BLVR A RAIE R IR B A < 2024 4R 1 TR ARG

R RS
[ & S ms A iR & C
‘ B LA 58 21
‘ VR K R BR L 4 b S UE o
B [EEEKEO ‘ W EbrEZ @ O—06 @—@
i =0) I EHEE)
@
HE=1MH -0. 72% 1. 17% 2. 70% 0. 60% -3, 42% 0.57%
LEANTH -5. 48% 0. 95% -1. 32% 0. 54% ~4. 16% 0. 41%
HI%i% C 2%
-11. 08% 0. 88% -5. 08% 0. 53% —6. 00% 0. 35%
[y s

3.2.2 BEESAFAMURES RIHFERKEEZH LHE RS REAE R
RARFHI R

L wg B 35 RS A BT T R S I 5 el A Ml Sy PO A B SRR SR TR e BF S SR -2 HUE)

160
140
120
100
80
60
40
20
0
-20

00%
00%
00%
00%
00%
00%
00%
00%
00%
00%

=
pes

=

L" W‘W
r
| ﬁ/l""'wmx
/ w% v %NW
Ty,

o — [= — — o [=1 o [ oo oo e I~ O ~t+ Ly Ly oy -t
(=] (== o oD o (o] o o o od (o] o o o o od (o] o o
I O
(=) (=) ~— (=] (=] — (=) (=) — (=] (=] — (=) (=) — (=] (=] — (=)
T S T T
— — = — — — — [ — — — — I o~ & o~ o~
(=) (=) (=) (=] (o] (=] (=) (=) (=) (=] (o] (o) (=) (=) (=) (=] (=] (=) (=)
(o] (o] (o] o o (o] (o] (o] (o] o o [ ] (o] (o] (o] o o o (o]

— EEEREREAARIT A EIRKER — BEEREREAARIT ISR R

2024-03-31




B 2 TP FE SR [ 4 R G BLVR A RAIE R IR B A < 2024 4R 1 TR ARG

W HLwg B 35 RS C B3 T8 R S I 55 R S Mle £y PO A B SRR SR TR e BF S SR -2 HOE)

3. 00%

0. 00%

=3. 00%

=6. 00%

=9. 00%

=12. 00%

=15. 00%

=18. 00%

=21. 00%

T AREERHEE

A Y
AWV
AT \IV e = L\l\‘l\f J'—"'J \'- ~
N PR
\w ““, A Va"a
'\.;._VI\'\!II\’;“J - -ﬂ\w\ i
\ i
M| (| M
\ f\' N / \\ 1
f ¥ wﬂ_‘l, I| (|
\/ Voo MW
oA /Jvﬂ '
1
\A.HI o
NJ\ |
V|
\ |
U
oo o o Wy — L o - (5] o uwy [=] =] (o] o [or] [« -t — - —
-— (=] — (=] o4 (=) o [==] o (=] o4 -— o — o — o4 -— (=] — o
N N L L
(=] (=) (=) (=) (=] (=] (=] (=) (=) — — — — — — (=] (=] (=] (=) (=] (=)
e e
o o o4 o4 [} o o o4 o4 o4 [} o o o4 o4 [} [} o o4 [} o4
[=] o o o (=] [=] [=] o o o (=] [=] [=] o o (=] (=] [=] o (=] o
o (o] o o (o} o o o4 o o (o} o o o4 o (o} (o} o o4 (o} o4
|—EzfEREREAcRitPESKE — EEEREREACRITI SR e E|

op

FIEZH A 2011 £ 8 H 2 H, 3:T 2023 4E 5 H 18 HI¥E C Kk, A4

£ 6 M HECHISTRNT, ST BT &R E G RAE.

§4 HEARE

4.1 RELHE (RESZHENA) i

IS A 2 F | A2 pl )

ME | BE T rmam [ mEnw | ER B
AR
S
s, [
R R, AR L, FIET
e R A WA FT B I R BE SRR B
& WE W 4 G TN, (R 2 MO S
R AR 4 7T ST B 9
R TR, [ A AR R . R
e Bl Ko 2 o B 00 IR 25

e e C | oo |ematemmmem . AR Wk
e 2 B A T 1 B b
4. WE WAL [ AR A
S U2 2 e ] 2 25
6 4 A5 S [ S 6 A A
R S J I R L I A G
4 4 .
T
R
PN

o500 3 131



il

B PR SR (] R G BT B AR YR AR B < 2024 4R 58 1 TR RN

| | |

gm |

T

Lo R AR E 9] A0 BAE FIY” 23 38 RS 2 = P i AR AE H AT RS H 351, o,
ARG 2B “AEIRH 7 RS FAERH .

2. R CUEZFAOVEEIR” WITHE AR MENIZ A B T ANEL M I . IS SRR R
e AT ) AR SRR R A

4. 2 B AN E AN S EGIZ/E B TS F K3 A

WA IN, AR RS (e N RIS EIET R e ) KA AT R i
RO o 2 UMK [ g SR [l 1 R P IR S I R R e R e A [F) ME, A MSE .
B ST E 0 BENE P BE g 0, AR U B L, OB B A AR A
mi, TIFEERESOHFRFA AR GRAAT N BEREAARGa KRR EROIE RS G FK

A5E
4.3 ARG E U

4.3. 1 AP B B HHAT BN
RGN, A FEIERT TR R AT AP BRI S5 AT 5 B R RS T5 T
BB HEIAT CATEE S EEBIEED M2 I B RN 5 W 50 By AT Pl AN e it

4.3.2 RERHIT AN ETHRHA

AT ERAGIR (RS SR SIREHIEE) R R R A5 5 B IR X555 5 AT I
o WA R AEER R A 2 RAER H R A3 5 HRREE B0 81058 ) S il S 24
H A8 B 5% L -

4. 4 |5 A E S HIBR RIENZED BT

(Bl —Z= 2, [ A IR R AR I A T AR E A R B E S, 0 R 4 R AT E,
(LR S [ 5 P A7 e 0 2 o X T 3 [ 5 P Ak, JRRISCHE T ANR R s, B, 3¢
FRAAE O WA TR e, M BOREINRM, AT EBOVW R ARHE. Faitt
T, B NSRBI EIR ST SRR, SRS R IHEIR , SN R S P T A 4 O A B RG E
A BT IT I, R4 T VIR N BGRE b e, WIZ PR REGME. AT A5
ST R ILASE T, 9. PG AT AR IR JE . K 5T, KEas T/,
PHEERT . RREASE,  E R LI S0 B i i B S 0 B A i )+ A BRGE A SRR AT+
E NG, RBANTEGFITR, R AR RS RS .

Fo6n I 131



B 2 TP FE SR [ 4 R G BLVR A RAIE R IR B A < 2024 4R 1 TR ARG

RIEGAER —F R, B OALRIFAE 80%MIAT, A7 Mb e & A XU B B v 4, A
JEARFEARXS 08 AR, FEGRSRARE T b B R B4R (930950) , {HEJE TR 300
% A8 7 AT, BB AR BRI il AR RS AR OREF KT A1 1) X
1%, AHAFEZ W LI K SIMEXS B RE 2, IRIEE TN e sy, 2ie
AR 300 FRELH E BRI o T RRATRZLA RS R L, BATRAES ML A S+, B
AWML NSRBI, AECRRRIAT ARl b, WSO RS K 5, 39N ZH & 0 H X
BN I -

4.5 HREPANES KSR

A 2024 4R 3 H 31 H, ARF:G A RMBUFE N 1. 2827 76, ARG HIFE TR 0. 63%, [FH]
Wb uE ik 2. 70%, HSL SR RRAE 3. 33%. AFES C BMFUREN 1.2792 J6, AW
FAMAAE T K 0. 72%,  [RIAM St L kvt Fak 2. 70%,  Fadnlh 2 LBk i 3. 42%.

4.6 MEMAEERH ANBEEEFH - ETE R

x.
§ 5 BMRASHRE

5. 1 REMARESEHZHEBMN
Fe i H S () di A B R (%)
1| Bas s 1, 575, 742, 083. 28 76. 83
Hodr, g 1, 575, 742, 083. 28 76. 83
HH T _ _
[ 78 AL 2 $8 % 198, 938, 195. 59 9.70
Hdr. iz 198, 938, 195. 59 9.70
B S FHIESR - ~
A R - ~
A AT E S - ~

6 | ENREEHET™ - -
Forpre SKr IRl (10 SN 3R B < 5%

I—ﬁ:

AT M B4 &A1 264, 176, 235. 62 12. 88
HAth w2 r= 12, 110, 180. 21 0. 59
&1t 2, 050, 966, 694. 70 100. 00

5. 2 MERIRBIT W RREREKHE
5.2. 1 MEWARBITUWHRARABRERFLHE

BT 131



B 2 TP FE SR [ 4 R G BLVR A RAIE R IR B A < 2024 4R 1 TR ARG

R R ARt (o) &=
% (%)
A ARG R IR 21, 756, 394. 44 1.10
B [RAM 193, 775, 403. 28 9.75
C [HlEk 934, 029, 741. 66 47.02
D M. #T7 B SOKA R
N4 71, 776, 000. 00 3.61
E @yl 22, 480, 000. 00 1.13
F oo tRAEE 16, 287, 510. 72 0. 82
G sk, oeEAmEl 15, 918, 408. 00 0. 80
H o |[fFErE Dol 4, 090, 500. 00 0.21
I (& B A S B AR MRS 44, 056, 340. 55 2.22
NI |4 155, 507, 655. 11 7.83
K (i 33, 380, 229. 52 1.68
L |[FEGE RN S5 AR5l 31, 178, 300. 00 1. 57
=R IEse N &4 - -
N KRS SRR 8 it A B, - -
0 |[FRRS . BEAHABARSS - -
P #HE - -
Q | DA MHSTAE 31, 505, 600. 00 1.59
R [t BRI R - -
S |55 = -
it 1,575, 742, 083. 28 79. 32

5. 2.2 MEHIRIATW A REB R ER R ERRAS

AR S RGP AT S LA B B P e o

5. 3 BRI FAME o 2 S B 1$E EL A K/ NP BB B3R 4
5. 3. 1 REHIRIEA aME 5 E ST 198 HL B AN R AT+ 2 B = B A

e | REA ARy ([ HE B | ARME o) | HEESTEEE (%
1 600519 FMFE 52, 000 88, 550, 800. 00 4. 46
2 300308 R A 400, 000 62, 624, 000. 00 3.15
3 601899 Kanlk 3, 500, 000 58, 870, 000. 00 2. 96
4 603979 SIAE 980, 025 51,951, 125. 25 2. 62
5 300274 FH 't FLE 450, 000 46, 710, 000. 00 2.35
6 600030 A E IR 2,407, 700 46, 227, 840. 00 2.33
7 000858 Fok W 300, 800 46, 175, 808. 00 2. 32
8 600276 TE Fii [ 24 1, 000, 114 45,975, 240. 58 2.31
9 600886 5 HL 7 2, 800, 000 42, 140, 000. 00 2.12
10 300750 THER AR 200, 037 38, 039, 035. 92 1.91

5. 4 |EMRE AT RNOBHFR T LS

% 8 U 3t 131




B 2 TP FE SR [ 4 R G BLVR A RAIE R IR B A < 2024 4R 1 TR ARG

e fiii 75 b A ARME o i 4 T B A )
1 K i+ 101, 181, 994. 54 5.09
2 JAT AR - -
3 K il iees - -
Horbr: BURME SR - -
4 k% - -
5 Al Rl % 5 - -
6 A - -
7 A (AT AR i) 97, 756, 201. 05 4.92
8 [ERIZEa:A - -
9 oAt - -
10 it 198, 938, 195. 59 10. 01

5. 5 A MR A RPME SRS T #E G DNHFRET LA R R A

e | iRy it |[HE Gk | ARME Go) | HERETEEERE] %
1 220020 |22 fftEEM 20| 1,000,000 101, 181, 994. 54 5.09
2 113052 Ml % A 200, 000 20, 835, 643. 84 1.05
3 113632 21 ik 168, 920 19, 423, 416. 61 0.98
4 113021 HhE #e Ao 100, 000 11, 546, 547. 95 0. 58
5 113661 R 22 WAk 100, 000 10, 826, 547. 95 0. 54
5. 6 & BRI A uHE 5 ZE & B = E LB K /NEF BT+ 2 B = SRR R T
A 4H
AT ARG WA R FFA F 2 S RFIES
5. 7T MEBREA RIE SEE B FE WA KX NEFR I L2 RS R EHA

WRIEREE G, REEALHETEIR.

()]

- 8 ERIRIE A SO E 52 E T 3E P K/ HEF BT LA BGE S B B 4
AF AR AR ARFFERUE.

9 MERFESEB R BHEH R HH LS

- 9. 1 REHIARAE ST KA SR oA 2 B 40
WHRE SO, AREE AR RARII.

()]

()]

()]

.9. 2 AR S BB BRI B R BUR
WRIEREE G, AT AT

()]

10 MEIRSE ST R K E G 5 1B 0L i

()]

- 10. 1 A H AT B R BUR




= A SRS [ A R TG LR

BRI 505

& 2024 5 1 TR

RIERE G, RIS

B 0] B

5. 10. 2 R AEIARAH: SHH 1 B BT B ke A 28 40
WG G, AREEAET E A,

5. 10. 3 733 H AT BB PPN

R e AR, R AR

5. 11 BEHASWMEME

B 0

5.11. 1 AR S AR F AT HBIESFF, LTREHART EEPHE MR FE
1, BRAEERE RS H I —FARBEER S EFR BT ATER. LHHIES.

5.11. 2 AEER R TR BEH, BAERETBUESSRMNEZERBREEZ S

R .«
5. 11. 3 FAM B =M AL

e HFK

F
d

SR L)

17 S

609, 046.

34

ESCIE S 17 Sk

11, 478, 041.

39

B2 A

82 YA JE

B2 F TR

23, 092.

48

Hofth SR

Hofh

(N[O |O1 |k |W ||+

#it

12, 110, 180.

21

5. 11. 4 R EIARFFA B4 T8 B 00 T R 855 FA 40

e fiizrALhY fiii 77 44 ARME o b B A L] (%)

1 113052 2ol fR 20, 835, 643. 84 1. 05
2 113632 B 21 #At 19, 423, 416. 61 0.98
3 113021 WS e ot 11, 546, 547. 95 0. 58
4 113661 1 22 ik 10, 826, 547. 95 0. 54
5 123107 I IR it 8, 636, 550. 07 0.43
6 110086 ¥ T 6,419, 361. 29 0.32
7 127032 TIAT ¥ ot 6, 122, 794. 52 0.31
8 113623 K 21 Bk 4,909, 506. 27 0.25
9 123119 REZRHE 2 4,693, 615. 96 0. 24
10 127027 Re A% i 4,333,830. 16 0.22
11 113044 KA 8, 386. 43 0. 00

¥ 1071 3k

137




B = o PR SR Rl RS T R S AR R 4R T R 2024 AR5 1 R

5. 11. 5 AWK AT 4 B = R RGBS FR1E U Ui A

RIS AR A WA AT -+ 42 B SE P ANAEAE T 52 PR AF I
§ 6 AR EESHHTF)
BT
i H E = g BRI S A E = S B HIE S C
i W) 3 4y AL A 1, 875, 267, 068. 87 76, 854, 501. 38
i B ) 2 4 i FR U 4 2 92, 670, 515. 22 835, 151. 31

Wk - 1 7 ST 1) ik < B B ] 7 0

470, 766, 009. 46

26, 036, 066. 38

ﬁiﬁﬁﬁﬁ P AN E (A Bk
/I\U\ “_» iﬁﬁ”)

T IR <y L 0

1,497,171, 574. 63

51, 653, 586. 31

§7 ZEEEANCHERERERRAESHIL

7.1 B&EEARFHFEESHHRINIER

B

i

i g

‘= g AR S A

[E & SRS BB A C

T A B AR I S0 A

16, 669, 772. 14

5 STHIIA) SEN / H I S0 A

75 FYI30T 1) S H /T[] Ay

75 AR B R A TR B0 A

16, 669, 772. 14

S IR FEE AL S0 4
A e o

1.11

7.2 ZEBHENZHERTRERRER ST H YA

A AR RS EHNIZHE A R R w AL

A SR ZIE S

IO o

§8 MR HEEPRPMEESR

8. 1 REMANE—BRERFAESHBLHIE BB 2058 1F 5

EL4E)

WA R e BRI L

A AR FA eI

A e A e
IR 20%
fg AeF 1] X T]

LR
18

i
gl

5 e
GEds

bt

g AT
R SRR )

1 |20240101-20240331

S F([E ko AN S

481, 979, 958. 42

163, 474, 269. 77

318, 505, 688. 65 20. 56

7 R R

o1l 4t 137



B 2 TP FE SR [ 4 R G BLVR A RAIE R IR B A < 2024 4R 1 TR ARG

L. s KU

P R Bl T A L AR AN, O 1 SEIE S 8 BRI AR, AEHE AT il R b AT e A
FETIELIL i it IRl Bt & oA BN, e v ARl A Il e, ™R
B o

—HE R EHER, 25 GE B NN ST BB 8 B HE A TR, BN S AR B R[]
R HEAT (5 7 A DT RE A 38 g B (B R AR BRI BN, AT RE U BLLE I IS [l | SaE 9 52 A Bk [l 35
EHI

EHNABUREA I & & FAME SR B E, THREE R RN, EHEoibg iy, 2
4T

2. A U

P RS B T A A e B0, <y A PT E 52 30 R ZE R TR ] 9 AL N 0k < 77 1)
SN, AT 3 B3I T 37 TR R R 7 el

8. 2 MR EE YR MM EERER

S B A B TR BIBRUBCEE AL SRR SR A 5 P B, 2 IR SRR TE 5 IESR 22 7 FirbiL ]
TSR T DL R AE 5 O <5 22 S R RS AT RS, RIS HANIR T2 "R BRIt
PR BT RRS ABE ARSE  HNRE RU BR R T URS . RGETERUR . B R
Br ke o kg T MR BB SRS 5 BT I A B AR AL, PRI R B B B T RMUBRBCE .
FEZRAE 5 ISR BUE B I & 50 B8 T RIS . AEROIER A 5 e s, SR &5 IRk
WARIEBE TR« AERIESR A8 5 T R 2

§9 RAEXMHHEHFR

9.1 FEXHER
Lo IR 2 M e 2 TP [ A SRS [ e R 37 P L TR 5 AR S B R B e e T IR ST A
(o 22 5 MR i SR [ 4 R C B R S BUE S R R R SRS AR
3y (E ZEDr ARIE e S ] 4 R I B R A RIS B B AR S )
(o =2 TR [ e SRS [ 4 R e B TR & RLIE SR B S R )
5+ H FEIE ML 2 BRI Hofth S0

[\
v

S
7/

9. 2 A &R
Fe o v N RIS SATE NI BT F B3k T 545 B8\ 3. www. ftsfund. com.

9.3 AR

1. BRHFERESTFH N B S E NSRS NEFT R A, JEr i LA 2R LG B
1.
2. BFREEEEE TN www. ftsfund. com 2B

o127 4t 137



B 2 TP FE SR [ 4 R G BLVR A RAIE R IR B A < 2024 4R 1 TR ARG

ERE = hESTEERAF
20244 4 H 22 H

o130 L 131



