EZRMEETERRIErREEE
2024 £55 1 FHEWME

2024 4£ 3 A 31 H

EEBHAN:. EEEZAHAESEEERAT
EEFLEN: PEIHBRITROERAT
WEXHHR: 202444 A 22 H



& L O P E R I A G 2024 FEH | B EARG

§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 NP ETHEATROARAAREAREESFRME, 72024 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§$F%M%
FESTRIFR ] & v o o i
e TR 450001
B Y (Y LTIFF
R&ERAH 200546 H 1 H
T AR B S 4 B A 914, 083, 217. 43 #»
ot Hw $%$u§iﬁ%%ﬁﬁ&%%lﬂ%%ﬁgﬂ$bﬁ

WAL, 1ERD GG ENEOGESF T IARE R R, 8
BB R > L1 BRI AL R 57 » ﬁﬁﬁA%
PEREIEKH H I, v QSRS E IR e

Bt s *%%%$}&%%%§AzkAﬁﬁﬁme5ﬁ%
F R B B 2 R Ok S, PABE ™ B B
22 ISR AORAE 557 I B SR IERf PEATRL 21
FEBCRBEDE B, O T RS 2 s Al s 22 se pRXS i
TR MI A ERUARIE, IEE T b AT L ) B AR
SANZAT LA r ] (0 B AARE s AT — SRS 2E (R
To FEGURAE b, AREEHUFHAEMIEHRE T=1
3T ZH A A SV R TR YA a2 R e A A T
5 LSRRI R B h O B A AP

b g B Rk v 40% X YR 300 FRE+  55% X FR ot [E A TR EL (A1) +5%
X [NV AFE R F
RSB 28 R AIE AFEGNRA TSRS, H IR R T XS KPR T

PR, TR MR R mhsiEe, BT
R #ﬁ%ﬁ#&ﬁ%éo

HEEHEAN R 2 e MRk e E B IR A A

%20 k121



=2 ORI P R IE T BB R G 2024 FEH | AR

HELEN b [ TR ARAT I A BR A
@5 P F 4 1) B TR AR E & P EU IR A A & hE R R A
T @ A TR ARG 450001 018390

a5 IR T g o G2k 4 AU A

911, 759, 540. 39 1y

2,323, 677. 04 43

§ 3 EEM ISP MESIHERI

3.1 EEMEHR
mAr: NRMoT
y AN (202441 A 1 H-2024 4£ 3 H 31 H)

3 EH?|‘| =} T

P TR 2 R A A G R A C

1. AR LB 25 -49, 389, 155. 48 -115, 908. 38
2. A HAF -34, 086, 065. 75 -85, 884. 25
3. IR £5) 35 4 47 A HA )i -0. 0365 -0. 0403
4. WRFE 4 % P~ 1l 1,032, 830, 856. 10 2,622, 897.91
5. AR I S A 1. 1328 1.1288
TE:

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 R S A AR BN . BEW . HAIRN &AM EZSI ) FHERAH
e G HIAE, AR YA A sz B S E A A SR E AR sh ik g

3.2 HEHERN

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

EE H E RS 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 -2. 89% 0. 99% 2. 36% 0. 40% -5. 25% 0. 59%
TEANNH ~7. 68% 0. 84% -0. 07% 0. 36% ~7.61% 0. 48%
R4 -13. 85% 0. 75% -2. 96% 0. 35% -10. 89% 0. 40%
o= ~11.60% 0. 80% -8.95% 0. 42% -2. 65% 0. 38%
P A 67. 73% 0. 86% 2. 32% 0. 46% 65. 41% 0. 40%
HIEE& A 576.95% 1. 02% 118. 26% 0. 64% 458. 69% 0. 38%

Fo3u o121




& L O P E R I A G 2024 FEH | B EARG

R RS
EE A E IR S C
‘ B LA sE 21
‘ VR K R BR L 4 b S UE o
B [EEEKEO ‘ W EbrEZ @ O—06 @—@
i =0) I EHEE)
@
HE=1MH -2. 98% 0. 99% 2. 36% 0. 40% -5. 34% 0. 59%
LEANTH -7.87% 0. 84% -0. 07% 0. 36% ~7. 80% 0. 48%
HI%i% C 2%
-9. 70% 0. 75% -2. 26% 0. 35% ~7. 44% 0. 40%
[y s

3.2.2 HES & FAMRE S RHFEM KRR LIRS RS R E Y R

RARFHI R

P EDECER SRS A BT T R S I 5 Rl A Ml S PO A B SRR SR TR e TF S SR -2 HOE)

800
720
640

00%
00%
00%
560
480
400
320
240
160

80

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

0. 00%

|

J\Wﬂ\%

2005-06-01

o 0 o4 (=3 0 o (= el o (=) 0 o (=) M= o (== r~
oYY T T T T TTOYTOY YT YT O
L L] L] [fs] [fs] L L [fe] Ly by = = < =t =t =t =
(=) (=] (=] (=] (=] (=) (=) (=] (=] (=) (=) (=) (=) (=] (=] (=) (=)
O T T Y S S e
= o= = = — — — — — — — — — — o~ o~ il
(=) = = (=] (=] (=) (=) = (=] = (=) (=) (=) = (=] (=) (=)
o4 (o] (o] (o] [ ] o4 o4 (o] [ ] [ ] o4 o4 o4 (o] [ ] o4 o4
|— EEREWHESAZITHEIGKE — EEPERSEESAZ NI S ENEE
o4t 12,

2023-04-04

2024-03-31




& L O P E R I A G 2024 FEH | B EARG

P EDECER SRS C B3 T8 R S I 55 el S Mle £y PO A4S B SRR SR TR b)) BF S SR -2 HUE)

4. 00% /J\
|
2.00% P ,
. Ao , N
0.00% ™0 A N A
If\./‘ VR Y [ . ot
~2. 00% \ o
| “-‘\j\ o ey
4. 00% KAV AN -
[V LN ™ ~
a - I
~6. 00% \ O N N
|V\
-8. 00% ﬂl *mv'; 5
| v f_llll \
~10. 00% | "]
|
~12. 00% ’“\/\ —
. \
~14. 00% \ |
1
~16. 00% W
r— -t — I -+ — r- =+ [=1 I =t — M~ -+ — r— -t = I uy —
o4 -— o — =] o4 (o] o — o4 — o — =] L'} (=] (o] — o4 — o
N A N O N N D G A A A T M N
(=) (=] (=] (=) (=) (=) (=] (=] (=) (=) -— — — — — (=) (=] (=] (=) (=) (=]
e G it
o4 (s} [} [ ] [ ] o4 (s} [} [ ] [ ] o4 (s} [} [ ] [ ] o4 (s} [} [ ] [ ] [}
(=) (=] (=] (=) (=) (=) (=] (=] (=) (=) (=) (=] (=] (=) (=) (=) (=] (=] (=) (=) (=]
(o] (o] o (o] (o] (o] (o] o (o] (o] (o] (o] o (o] (o] (o] (o] o (o] (o] o
—

|[—EztERHEEACRITPESKE — EEPEKEIRACRITI SR E|

(=1
=

H: AREMEESEEFRAENH N 2005 4F 6 H 1 H, IFTF 2023 4 4 A 27 Hig &%
1F 6 NMHECHHL R, BIER LHFEEEEHL 2.

§4 HEARE

4.1 RELHE (RESZHENA) i

CRME. AEL

(A K G IR S 2 B | A% Aol }
A BE Tmnm [ mEnm| e B
I R
Eii: BB, CFA, CPA CIESOL), HEI
@ % (O, ol K2 G L
v EE 1 AR 18 ) e
o [ 25 S, MEESEHARAFESEH,
B o R 77 EL AL G FA IR A T (I 7735
o W FRSTERAIAT) e, Wi
WA YL %éﬁfﬁ%/ﬁ%gﬁﬁ%ﬁﬁj SE N
s e o %2010$9H297 26 4 #%@ﬁﬂ&éﬁfﬁ%&ﬁ% \gﬁé‘@};%
o mul B BRI, AT
IS WA A R 2 I
A AR AR R B
o EE Yo, B R G R A A [ 4
o ARG WHBURIEIR & 24 [
A e e = N
B9 & el — S A A T 2 S
o HE PR R A TR G B T
0 R il
574t 127



& L O P E R I A G 2024 FEH | B EARG

— R
R A 5
&R E =
o A [ i
HE A
Y
&4 A

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 RGNS E SRR TE R I3

WA, ARREE NS (P RIS EIET R A e ) MM R i
AT & Z oo R E g EGT IR IR A S R e A F)) e, AREWSEER . B/ 5o
EEANE F R BE™, AEP R KU A, RS AR NSRBI, T E RS
WAFFA AN NIAT A BERWH G RIEH . FIIIE K& RNZE .

4.3 AP HERHHA

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 RERZ BT AN EHHHA

AT PERAL I G O s St mBE) M (R H RIRAE 5 8 EINE) X5 28 5 AT i
o WS WIN A RS R AL E 2 1) R A TR H B 28 5y HAZ b (K .30 58 5y B i IE TR 24
H RSB 1 5% L«

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

—FEBEE NS ANET, KTER A RS RIS, NTERA R T8 T .
MIF B EEE, AP0+, M ERM A" RARREZ LML, Kk
R m] BIR CAAEAE EARFE ARSI 1, BUMAARTE L . BAOTIONTIZ RN % D4k
PRSI X I, A LA RS L A EME R AR R, R PR SRR 22 5

B AR, A A ATE U R R T RERI T 1, R TR AR B — B = A
% 600 3% 12 7



& L O P E R I A G 2024 FEH | B EARG

BUAG (AN B 1 [ 2 AT U5 IR A& BRATTR AR W

AR B RFF M A S AR A b, R AR DT P I KRR AR i Fr &, B
SR ST T W 71T 7 Bl ) ARG, (ELR S RS 24 m] Wi RS L L AR BB W 51 77, BRATTRE 4k
B oA A ARSI T RS AR R BB B L2

4.5 MEHNESHNL SR

A 2024 3 A 31 H, AFES A BMFIFEN 1. 1328 76, AN EIEE T 2 2. 89%,
[E] BN S b s e v 3ok 2. 36%, BRI SGR EL s IR e 5. 25%. ANFE4s C R A B 1. 1288 76, R
SN BFE T P 2. 98%, [RIFEAMb &t b 3k v ik 2. 36%, a4k & b 3L 1 5. 34%.

4. 6 MEHINEESTA ANHEE & F ™ E TG 3

T

§5 WHAHAGWHE

5. 1 EMRESFTHHEHMR

Frs i H

e o)

R B I o)

1| Bt 648, 115, 574. 83 62. 27
Hrp: M5 648, 115, 574. 83 62. 27
REH % - -
] 5 WAL 2 5 % 379, 187, 536. 05 36. 43
Hep: iz 379, 187, 536. 05 36. 43

B SCRFUE SR - -
REe BT - -
SRbATAE AR - -
SEN IR 4 Rl gt - -
Horpre SR 0 BN IR 8 4 fil B i
ﬁ
BT ARG H /AT A1 2,961, 379. 67 0. 28
HAh Bt = 10, 531, 491. 97 1.01
it 1, 040, 795, 982. 52 100. 00
5. 2 MEMIRIEIT WA R RERFHE
5.2. 1 REHRATU KRR A RERTHE
R NES ARIME GE) SRR e
% (%
Vi N G0 |2 - -
KAk - -
i3 . 539, 618, 549. 47 52. 11
T 12m




=2 ORI P R IE T BB R G 2024 FEH | AR

LT 73 R SR A PRI
I

I

LR AN

15, 542. 28

.00

ALl isk . AAEAIEEL

8, 861, 556. 45

. 86

1 FE Ol

5 R A BRI SE

19, 256, 860. 82

. 86

B4

77,961, 000. 00

.53

Bl

AT AR 55 ik 55l

2, 386, 315. 60

.23

FHERE A A MRS

15, 750. 21

.00

KA RSN 3 it B,

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

648, 115, 574. 83

62.

59

5. 2. 2 EHIRIATW A R ER R ERRAS
AR R B L I IR AT ) LB B e

5. 3 IREL A fAHE S B ST FPE BIR/DHEF R B R 4

5. 3. 1 REHIRIEA aME 5 E ST 198 HL B AN R AT+ 2 B = B A

e | REARS | BREAR ([ BE (B | ARME o) | EEESFESREIE]T (9
1 002648 PR 2, 500, 000 46, 250, 000. 00 4. 47
2 600036 FARRAT 1, 300, 000 41, 860, 000. 00 4. 04
3 300750 THERA 220, 000 41, 835, 200. 00 4. 04
4 002050 AR 1, 700, 000 40, 341, 000. 00 3.90
5 603288 N4 1, 000, 000 39, 410, 000. 00 3.81
6 601100 ERVAY P 750, 000 37, 597, 500. 00 3.63
7 300957 N2l 600, 000 35, 982, 000. 00 3. 47
8 603899 JRICK AR 1, 000, 000 35, 980, 000. 00 3.47
9 300751 1L Rty 335, 000 35, 443, 000. 00 3.42
10 002142 TUERAT 1, 500, 000 30, 945, 000. 00 2. 99
5. 4 MEWIRLBF MR ARTAE
Fe i 75 s ARME o i G T B ] )
1 X fi 7 39, 487, 048. 03 3.81
2 JAT YR - -
SRR 339, 700, 488. 02 32. 81

o8 u o121




& L O P E R I A G 2024 FEH | B EARG

Hrb: BORME &R

339, 700, 488. 02

32.81

i Ares

A lb A R 55 55

T

AT CATAZ D

O |00 [ |O |01 |

[ b A7 5

HAt

10

it

379, 187, 536. 05

5. 5 MEARIE A RME 5 2 S = 13E LI R/ HEFF R BT LA Bir 3R IR 40

5 |6t | B [ BE GO | ARhE Co | HESTEEHERE] G
1 210208 | 21 [EJF 08 1,200,000 123, 860, 852. 46 11.96
2 200212 | 20 [EFF 12 600,000 62, 460, 557. 38 6. 03
3 180210 | 18 [HJF 10 400,000/ 44,008, 131.15 4.25
4 230202 | 23 [EJF 02 400,000/ 40, 601, 278. 69 3.92
5 019693 | 22 [Efj 28 361,000 36,471, 315.70 3.52

ol

ol

()]

()]

()]

()]

()]

()]

($)]

. 6 REFIRIE A SOMME G ST 738 EL B R/ D HEF IR+ 48 B SHFESR R R

Gk

AT AR AR R AT B SCRFIE SR

T AREFIRIE A SOME 5 2S5 8 H I KD HEF BT T 45 St R4 B A
WG G, REEALHETEIR.

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

9 MERFESEBRIBHEYHEZ 5 B R

- 9. 1 B HIARA RS HLF BB R @A 157 25 B 40

WY G, ARG AT AR L

.9. 2 AR S BB BRI B R BUR

WRIEREE G, ARG AR AR LT

- 10. 1 A H AT B3 R BUR

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

RAEIEEF, AR ABREGIY.

- 10. 2 WEFIRAR SHFH B R K- M8t 20 B 4

9T k12




& L O P E R I A G 2024 FEH | B EARG

~

WRyERE G R, ARG AT E G

5. 10. 3 A3 EH T I SR B PP
MIEREE AR, KA E G

5. 11 FEA G MHE

5.11. 1 AREGAMKRFE M +LIEHFT, THREWARTERRBEERIILRAE
1, BREREREG A —FAREER S EFZH R ATTER. LTHHES.

5.11. 2 AR SHREM AT BHEF, BERRTRLES S FMEHEREREZS

FIBEE
5. 11. 3 HARBE =R,

7 Gl &H o)

7 RIE S

71, 400. 45

I SCUE S Sk

10, 220, 293. 19

ST IBEA

PSR

IR IGEN

239, 798. 33

HoAth SR

HoAh

0 (N[ |O1 |k W ||+~

it

10, 531, 491. 97

5. 11. 4 EWIRFFA B4 T 5 B B /T R B 35 A 20
AT AR IR ARFFAT AT F B m] 3 555

5. 11. 5 fREWIARET 4 B R P AP FETRIE R R 1R UL i B
AT G A IR 144 R p AR TR A2 IR L

§ 6 FRIREE 1 B

BT
i H EE HE RS A & E IR R A C
15 B A3 4 1 AU A5 964, 368, 988. 67 1,999, 683. 38
e T 33 ) 35 4 L FR A 21, 001, 600. 34 1, 269, 993. 97
ek - 25 HA 3 ) 3 4 R JE [B] 43 73,611, 048. 62 946, 000. 31
5 HAHA (8] 3L S PR A S B (A B 1 |
/DPL =7 3EA)D
e W R I 4y A A 911, 759, 540. 39 2,323, 677. 04

o100 4k 12 51



e MR R SRR R S B A 4 2024 AR 1 IR

$7 ZEFEANCHEREREBEAREESHIL

1.1 BEBEARFFEESHHENHIL
pfir: 4y

WiH [ & P EY RS A B e P s TR

ot WAV S N F A AR &40 0 36, 239, 125. 84 -

e STHIIA) SEN /I 2 A - -

575 Y13 Ik 52 /e [ iy 3 - -

A RS R A S0 40 36, 239, 125. 84 -

5 IR R BOA T G 00 35 2 &

b (%) 3.97 _

7.2 RSEENZHEARSRERREEST 5 HH
AR A AR AT BN 8 T 55 sl BEA 4 A B 122 A O o

§8 MR HEE PR MEERFR

8. 1 I EMIN B — R RE I EES L ELFIL BRI 2055115 5L
o

8. 2 MR & R M ERER

I BRI TR IR EE AL SIESR A 5 5, 2 T S QAR AL 5 iE 27 58 5 P L
NRIBCHE AR T R LA R AT T IR S8 2 St R AR A KU, B EAS IR T2 "R B
AR SR USE BBEh ARE HAl 22E XURE BEBR AR AR RGETE R BURX
0r S5 o I o) AR BB SR 5 EE BT I A B AR AL, SRR AR 0 2 B RO T RMUBRBCE .
FAEZRAE 5y IR BUEBEA G I & 0 B8 T RMUBR R SE  AERCIER A 5 e 52, 35t IRk
WIRIE T RHUBUBSE « AERTIETR A 5 T 22

§9 HENMFER

9.1 H#EXMHFER
Lo A IR 2 =2 T AR T v RS B 343 W 3 < W S 9 S
2. (& ZwmkEEh EGEIEE R RS
3y (F AR E R IE AR R S U )
4y (CE Z e ARE b E WU R B IR SR L)
5+ FENIEME & BRI HA SO

%11 3k 12




& L O P E R I A G 2024 FEH | B EARG

9. 2 TR
HeE AL SFEE NWE S8 TS E A M www. ftsfund. com.

9.3 &R
1. B H ST E NS S8 N S LS NMEFT R 32 b, R0l 4% TA S S E
4.

2. BEFEEEEE A Ml www. ftsfund. com B [5.

=

R E = hESETEARAF
20244 4 A 22 H

%127

Pz

12 71



