EXANEERRINRAEFER RIS R TS
2022 £E55 4 ZERERE

2022 4£ 12 A 31 H

EEBHAN:. EEEZAAESEEERAT
EETEEN: PTHBITRGERAF
WEIXHHR: 20234801 H 20 H



B 22 e PR R RO AR T IR SR A R R B G 2022 4REER 4 TR

§1 BEERR

R HHNNESE S REFRUEAR S Pr GO A R EIC . R P YERRR B K,
FEXSFC A B B L R MR S B AR AN ) SR BT

REFE N ERAT RO AR A RREAR S FME, T 2023 4 1 H 18 HEZX 7 AiRE
I S5 HEAR s IHERIABR R ARG EA R, RERRNE A RERICE. R

B RN -

B PR VE LRS- BRS39S U BEAE TR e 887, (EANRAERE & — 5 J .
R SOFACRIARREI . BTN, BEBE AR W BB SRAT AT 0 D A

2 AR VIR

A TR 45 R R H 1T
AERE 2022 10 H 1 HEZ%E 12 A 31 Hik.

§ 2 &= g
B G TRIRR ] & AT A 0 R
e 000761
P 000761
L Y (S LT
eGR4 MH 2014 49 H 23 H

0T IR I A7 AL A

6, 608, 407. 44 13

BB H AR

ARSI B BB A AT 5T KA BT A RE g6 2 AR
JRAE R SR BT AR, AR AR P B R R A b, R
B IR R E R

BB MG AR Rt B R VAT R TR T R AR e AT R BE S S (A0 o A= i 7
A AR 55 AT AT AN e o FERIIR IR BT b, ATEGERE M TR 2 AN
fEHAZE AL S @S, RECAREE . doas 5 th 2k e B AN Fhiic B 5%
BIRBCR SFes, ER BTN, DISRBUR A 3BT aR -
AFE W AT BT AR . BUIE. BT R B SCRHIETR %5

NiEs a3 85% X HURGHEH R MIEH R+ 15% X iiEGLEE
Holleas & ()

RSS2 45 AT AT R R A G, U XU 5 TR R AT TR A Rk 4
DR AL GGk &, 8 B0 RS YA 5 1 AR UE 7 43 B 2k
o

HEEHA [l =2 S MR B B IR

REEILEAN Hh AR AT B AT BR 28 )

§ 3 EEMF IR MESIFERNR

%20 k11|




=2 e MR R A BEOI0 0T A ISR TR SR 5 B B G 2022 R 50 4 RS

3.1 XFEMEHER

B ARt
BB R WA (2022 48 10 H 1 H-2022 4£ 12 A 31 F)
L A S Sl e -256, 986. 64
2. A A 697, 615. 00,
3. IOA - S50 4 A A AR e 0. 1325
4. AR I G 0 P A 10, 730, 508. 45
5. AR FE A A E 1.6238
o

1. BRI GV SR AR A R N INEBEE 5 B 2 T3 ) (B, sk < 1 BR e ] 9%
5, TEABR R SR s A ZAR T B Iy

2. A O SEPM a TR A A IR N . $eBtdias . AN ORE 2 fefmE e shlicas) kR
KRG IARA,  AHIRNE 9 A OS2I a5 n_EAHA A Sl B 3 as

3.2 REFERI
3.2.1 REMPIFHEM KR K E SRS LR R R R A LR
‘ MV 45 b e
HHEIE KR | EKER | gt
i B o IS 26 2 b OE6©) @—@
® MEZQ | HIEERO i
HE®
HE=ANH 11. 39% 1. 95% 2. 82% 1. 19% 8. 57% 0. 76%
XA H ~7. 78% 1. 67% -8. 36% 1.01% 0. 58% 0. 66%
A4 -16. 60% 1. 80% ~14. 55% 1. 15% -2. 05% 0. 65%
oE= 31. 80% 1. 56% -1. 94% 1. 21% 33. 74% 0. 35%
pU R T 32. 23% 1. 43% 0. 83% 1. 17% 31. 40% 0. 26%
H 45 [A
62. 38% 1. 70% 60. 38% 1. 28% 2. 00% 0. 42%
AR 4

3.2.2 HEEAFRAEMUREES RIHMIEKRZZ) LEE RS B4
T FRARF KL



=2 e MR R A BEOI0 0T A ISR TR SR 5 B B G 2022 R 50 4 RS

] = PR O ot 2 T e S B v V(R G 73R 5 [T S 25 P A R AR U 2 R A P S RE 24N EE

&
140. 00%
)
120. 00%
100. 00% H*H "
f \
80. 00% |lF Al
f A J
60. 00% | m \ AN
rfJ 1w ﬂ-”m Mo .Wf“
40. 00% 1:w |‘|'rﬂ1 . ﬁ\,ﬂw\f \‘“r.\,r-w / 1
20.00% f W ;M’W“ o " M WM’
Pl

0. 00% .)’:w ﬂ Wﬂk" WA FM
—20. 00%

5] — - o (= - -t [=] oD -t [=] [+ -t — - -t [=] =] uwy —

T I I T YIS TYSL YT

S 83 8 5 8 - 8 2 838855 ¢ 82 385875 ¢d

e R

BB EEEEEEEEEEREEEEEREE

|—EzeRtREtERERir s ESEE —EERRKRTERE RIS RN % |

e AESIHEESEGFAEMH N 2014 £ 9 H 23 Ho REETE 6 MH R OIS HRE, ST

§4 BHARE
41 RSB (RELZEND
ARG SamN]
e | B B ﬁi@ﬂ i
EHRA | B E
ARG EHETLL, ¢%W%k%#i e
B 22 A ERARATIILI T D
. ﬁ\%ﬁﬁﬁﬁﬁ,l@géﬁ%%
W AR 2 iy o
N L N AT, E DRSS HE R
o et - 19 4F KB o M o B8 S A £ 2
L o A e B B AR 2 (I
I 2 5 1 2% 5 PR o A WA R AN
VRS 2 AR [ s R 4 A [
Sl i U A P B 4 25 2
s N e
i

Lo R AR H I A0 “BAE HIY” 23 B3R RS 2 = P € OIS AR H AT IS H 351, S,
EARFE LI AR hEeERAENSH .

2. R CUEZFAOLEEIR” WITHEARHEY %A B T ANES T I e BT BEOBEEA G

R TUER ) AR SR BR AR S A



B 22 e PR R RO AR T IR SR A R R B G 2022 4REER 4 TR

4.2 BEANHRE A A E SZE MR TE B

A, ARSEHNAR RS (PN RITMENESF SRR E05) Sl ik, 3%
FUAT (e 2 TObR i BRI 5T A0 R RIS I B e e & B TR IORE, AFWSHEM . B
SO SR BN IE B, AR TS PR KB ) 2l |, NS A A N R K 2,
TeARE R ARA AR AT N R R UA ST &H R IERIE MRS FNZAE.

4.3 ARG E R

4. 3. 1 AP35l B AT B
N, A FEIEST TR R AT AR BRI S5 AT 5 B MBS T5 T
BREI AR AT (ARG EBHIEEY AL ] B BER J7t H 58 S EAT 4 il AN e 4t

4.3.2 RERZ AT AR E RV

AT ERALTR (RHRZ S SIREHIE) A CF BRI 58 ALY X752 53T I
o M HIN AR EERR A 2 RAER H R A3 5 HREE B0 5058 5 & il ZES 24
H A8 B 5% L .

4. 4 |5 A E S BB RSSO

FHVFREAREWET A FERR G A =" #4 7B, BB
Ja, BB GETRH PR EZAA, DR SRR, SRR T BN E VR O BEBOR A
M BS0E T BB A TN, SCBL T S R L 2 S AT KRR e, it
Ui DR ACHEAN 5 A 27 PN BUR SO, s R RBOTIR25, 0 = Al A5 P B A5 2L AR, AR X A
AR, LR REE, MRastAgER “SI00” etk —Pite. WFE, AR
migEg A b, WSS L R, IR ESRAT AR T, AT LA Rl S A T 55
AURTETERIEECR, T PAT W Se LR B8 S e o AT T, M ANAan It Bl i, Bl 22 5 1l
WBE, XUEAER MR IS, IR 2% kT 7.

AIEEAE R N AIE T, AT BCE S PR AR STk b, B a5 T H M
B2y, WNEE. AP IRSS, DT ELERE AL SN, b Tk EEKiE RO
R, AT BOEEEON G B, BRI EA TR

4.5 REWAEES RN SGRIN
HE 2022 4F 12 H 31 H, ARELMEFEMEN 1. 6238 70, ARHAG B EEE Fk 11. 39%, [
NP g b e e v Fik 2. 82%, HmR MY g Eb s R vE 8. 57%.

Fo5U I 11



B 22 e PR R RO AR T IR SR A R R B G 2022 4REER 4 TR

4.6 MEHINEERA ANHEE & F ™ ETE U

WEWIN, AHe CIES: 60 N LAEHEE R HER T T 770, R¥E (AP HERIET IS
RIS FEHINEG) WARME, AESEHACHTEIERE 2 RS IR AR R TT R AR

iz
WA TG NI RS2 B4, S IR SRtk T 3R
§5 WMHEAGHE

5.1 REMREE T HEHEMR

e T3 H w8 On)

A BB ] (o)

1| B 9, 276, 208. 00

85. 70

Hodr, fRE 9, 276, 208. 00

85. 70

HE R

[ 5 WAL 2 A3

Hrp. figp

B SCRRIES

R E

SR A AR

KNI g B

Horbre SCHaRIA I SENIR 65 xfh BE
F

AT RS H AT &A1t 1,317, 726. 98

12. 17

HAth 555~ 230, 673. 60

2.13

&it 10, 824, 608. 58

100. 00

TE s AEE AR IR IE L IR0 A2 2 WL SR R IR & SEHE A N T 3, 454, 820. 00 7T, (51

ARIFE LA 32. 20%.
5.2 MEMRIEAT WA KPR ERTAS
5.2. 1 |EBIREAT I KRR A R ERTHE

(N E] R e KReME Go

o5 A R E b
B %)

SR S 4

R

13l 4,180, 123. 00 38. 96

O[O |m | =

HL BT BRI
N4

SN 14

R A Z N

AEIE . AT

T lo D |w

1 FE Ol




B 22 e PR R RO AR T IR SR A R R B G 2022 4REER 4 TR

I (& BRSPS BRI S5I, 303, 450. 00 2.83

T |&Rlk 295, 830. 00 2. 76

K (i) - -

L [FBTRIRG 45 MR 55k 324, 045. 00, 3.02
=R IE s N & A - -

N KFIS SRR 8 it A EE - -

0 |[BRRS . BEAHARARSS - -

P HH - -

Q | PAEMEETAE 364, 790. 00 3. 40

R [t BRI R 210, 000. 00, 1.96

S |&E 143, 150. 00, 1.33
&t 5,821, 388. 00 54. 25

5. 2. 2 MEMAIREAT WA R BB ER BRERKAS
A7k ARME (NRTD i B B E B ()

CERENZ S 1, 283, 450. 34 11. 96
VH e AR TR 577, 400. 80 5. 38
VH B - -
eI - -
Koty - -
R T PR fi - -
Tl - -
RSN 165, 880. 24 1.55
SR AR - -
52 i 1, 005, 750. 56 9.37
arte A4 422, 338. 06 3.94
ot 3, 454, 820. 00, 32. 20

e LA EAYERA GICS 47 a2 h5 it
5. 3 BIRIE A fuUHE 5 ZE & B =R E LB K/ NEE P i i = R 5t B 4
5. 3. 1 R EWIREL A AMHE 52 S T = E IR/ EEF BRI 48 IR 3R B B 4

e | BEARS | BREAR ([ BE B | ARNME O | HEETESEEIE] (9
1 00700 i TR i 2, 600 775, 715. 67 7.23
2 600519 DA E A= 400 690, 800. 00 6. 44
3 03690 =i 3, 700 577, 400. 80 5.38
4 01024 PP 8, 000 507, 734. 67 4.73
5 06049 PRFH 12, 000 493, 621. 00 4. 60
6 002991 HYR 5, 000 381, 450. 00 3.55
7 02669 EabEZ/N|4 50, 000 363, 114. 26 3.38
8 601888 Hh [ A 1, 500 324, 045. 00 3.02
9 002568 HEA 8, 500 317, 560. 00 2. 96
10 600570 EE RS 7, 500 303, 450. 00 2.83

BT 11w




B 22 e PR R RO AR T IR SR A R R B G 2022 4REER 4 TR

5. 4 WEWIRLEF T MM R BHFRRAE
I AR AR AR A 7

5. 5 MEBRL A RYME S5 FEET =138 B RN AT T8 s BB B Al
AFE AR AR 1

5. 6 MEHARIE A RMHE G2 F ™ 1#E LU FI R/ HEF R RT 42 B SCRRER IR R
B2
ARSI AR T AR RFAT B SRS

5. T MEWIRIE A RME G E S F - #E LLHI R/ D EFRRT LA RSB B4
RIEREEER, AREARHTER.

5. 8 MEARIE A FAME o 2 & 5 7™15E LI K/ HEFP O B FLA2 BGIE S B B 40
ARSI AR AR R FFATBGIE -

5.9 MEWIRFE ST R KBTI 5 18 0L it

5.9. 1 I E MR AE S HB BB AR S RF S 015 25 B 40
AFE AR AR AT AR BB

5.9.2 AEEHF BRI BRBUR

ARSI AT BRI BT BT s KR R BRI, AEIIRME O EZH I, RS
I ZHIERIIN AL, @I HESR I B T2 AT B BT IT, 45 A BRI BT 2 fr s
RFRIEGBAMEAKT, ST AT ILAS, 85 2 ko Sk 8 1 R 4 SRS i AT B I ORME
i (B

BN K R H AR I USRS e . TSI BRB HERHE, 18 TR B B0 b R Gk
R X FRRFRR TS DU T B SHPERE,  A KB Ak [l 25 5 R P AT A= i OAL AR AR, LIk
FEARS B AL I B A UL I H £

5. 10 R H AR A2 S B 9 B GO 538 5 1% 0L v A
RYEREE AR, RIS AT E G

5. 11 BFRAESWMEME

5.11. 1 AEE AR FE AT HBUESHFF, TREHARTEEBRBEERILRFE
K, BRAEREHmE H I —FAREER S R R ATTER. LTHRES.

o8 I 111



B 22 e PR R RO AR T IR SR A R R B G 2022 4REER 4 TR

5.11. 2 AR SHREM AT BHEF, BERRTRLES S FMEHEREREZS

IRREE
5. 11. 3 HABEF=HIRR
T R &8 )
1 17 HARAIE 4 14, 028. 40
2 N YSCUE ST 53K 215,412. 85
3 MU -
4 MRS -
5 AT HR I 3R 1,232.35
6 |[HAhSIGK -
7 | HAh _
8 &t 230, 673. 60
5. 11. 4 MEWRFFA BT 7 A I v] e (5 55 B 4
ARFE G AR WA R FA AT I v 3 A5
5. 11. 5 HE AR AT+ 48 B = A8 32 FR 1B O ) Ui B
AR SAME WK+ 2 SRR Z R AE D
§ 6 IS HEET)
BT Ay
i WA 4 0 4 e A0 9, 452, 440. 98
i U 30 1) 3 4 A R A 4740 1, 968, 684. 66
ke st B R R 4 R TR R ] 4y 50 4,812, 718. 20
i A TR) S 235 o0 AR B A (A3 AR |
DUL“=T D
i I R I 4 4 A0 A 6, 608, 407. 44

§7 ZEEENBHERRERELEERHIL

7.1 REEEAFHRESHFRNER
AR A ARAT L BN IS I AT B B B A 8 W] B 22 e R O

7.2 BR&EHEANZHERRERE ARSI 5 WA
AR W ARA R BN IE A R SRR A A 7 B BN S 1L

§8 R EE PSR HEMEERFR



B 22 e PR R RO AR T IR SR A R R B G 2022 4REER 4 TR

8. 1 EMIN BB R EHFEES LML BIEGEL 2058915 5L

# HE I R A 2 Y B T e T
%
BEESHELN |
{ ] 5%

A e | st 20 | | T G @
- Fég o 5] X ] e o \

ML 1 20221001-20221012|2, 359, 142. 96 -2, 359, 142. 96 - -
| 2 20221001-20221010|2, 022, 122. 53 -2, 022, 122. 53 - -

P A

L. JBE XU

PR UL [0l TR AT (A ANy, Oy 1 SEIE G B BRI AR I, ARG AT Sy i R b AT e AT
FETCIELIZ S ik i TRl B & A N, FEE T ARl B A i e, 7RI
B o

—HER BRI, 25 e BN ST BB 8 B B R, B S A BB 1R[]
AR HEAT (B 7 A D] RE A2 e B 1B R AR ORI B, T RE U B LE A Be ] | SaE 0 52 A B

FEHIE
EHNAPURGEA L &S FAHE SR PIZE, B THRBE R EN, EHEodng piy. g5
Iz el

2. Al AU
PG 3 RN (0] BT T2 A0, Sy e T 6 A2 81 JB8 25 R 358 4 TR [ 9% AN 4 W8 77 1)
AL RNTITRS X €[ B 71P5 b NP R 8 T

8. 2 MR EE YR MM EERER

B B AN R TR BIBRUBCEE AL STIE TR A 5 P S, 2 TR SRR TE 5UIESR 22 5 B kL ]
TRBBARI T RE BL R AE T U <5 22 S R RS AT AR, RIS HANIR T2 "R BRIt
PR BT BB AR AN KU B AR U . RGETERUR . B R
Br ke o kg T MR BB SRS T BT I B AR AL, PR AR B B RO T RMURBCE . b
FOEZRAE 5 IR BUE B ARG I & 50 B8 T RIS . AERCIESR A 5 TSR, Sk &5 IRk
WARIEBE TR« AERIESR A8 5 TR 2

§9 RAEXMHHEHFR

9.1 EEXMHEZR
Lo P EIE S 2t v B 22 bR g BT R A 07 AR B AR I S5 B 4 % ST S A

2+ CH TR B R A S i R e R e e A )
3 (& IO E A BB AR T R AR R S e SRS )
4y CH TR R RO B 2R i i SR RIE TR R R AT )
5. Hp ENIE M 2 BRI HA S

o100 4E 11 50




B 22 e PR R RO AR T IR SR A R R B G 2022 4REER 4 TR

9. 2 TR
HEEHARZESTEE NWE ST EESEEAME:  www. ftsfund. com.

9.3 &R
1. WHEEAESHBH N 2R SEHANSRSILE NMET &R, FEl#& TR L Z 4,

2. BlEHEESE T AMEE www. ftsfund. com £ [F .

3=

EHEE 2 RS EEARAF
202341 H 20 H

%110

Dz

1171



