EZRMAEBTRERKRERERER R REE
2019 458 2 FEM G

20194£6 A 30 H

EEBFHAN: EEEZAAESEEERAT
HEFXEN: PEILHBITROERAT
REXEH ER: 201947 A 18 H



B2 TR EE S TR KRS R I SR R I R R 4 2019 SR 2 FEH G

§1 EERRN

FE G PN 2 RO RAE AR T BRI AR R S8 1R T HERRIR Bl K
TR FL PN A LS L R I A0 58 BV AR AN Sl SO TAT

FEFEE NP E THEAT RO A RARREAR S FRME, T 201947 H 16 HEK A
W5 I bR EHERIABR G H SIS EAS, REREN BN EERERICHE. RS
NN PNt S

G EE AR LSS F . B R S i S U RS R S 7, (B CRIE R — e AR

Fe B AR SR AR AR KL 50H X, BT LR W B0 R SRR AT 4 b 12 A
e EE SR

AR I 55 BORER 2

AIRAEWE 201944 H 1 Higx 6 A 30 Hik.

&
N
=
H
5
b=l



2 MR R IR ORI I S RAIE S 5B 2 < 2019 4R 5 2 TR

§2 EEF=HMN

He 4 TR & IR AR I I 5
e AL 001605
AN T 001605
e A (i LT
HEAFARMH 2016 4£ 1 H 20 H
5 AR I S A 0 A 163, 351, 410. 05 ¢
AHL F BT RA RS A O 5E g
ZEHbR A A F IS, AR s i U 2l b, T

SREIIEGE7 -K TR

AT SR A AL XS IS s AL AR S 22 AL, S
M B S B T RIS L B M A R B
73 BE B 31 o

() ATV & g

RIS E AT H BRIk 5
FERAT ML T8 Gt SR S R AT IR A 0T, S5 AT
FPEFHII S AT BEARAGE AT AT RFIE RS, BEAT
ZRE AT WA AN VA

() IR BT

XN AMEE TSN, A eEid B T
MBORERL NS, WA A AT A . R
BBy AKX AR T Y AN 20 A b B AT R R R RE
TIEAT PR

(=) B kg

AFE G RGP MBOR. MIBBER. e
TR LSRR T M R ) 1 E R R AT IR T, 45
BT RATIHOL, a7 Wi A R ANE A 2 A2
S, RECAMIREE . e 2 il 2R ie B AN 77 A i B
SRR, LRGSR
BB R

(M0 B SCRAIE SR P 08 S
RIEGLREHIETIHMR . RATHRR SHFR I
BT R SRATEE AR KU AMEY L AT i sh 1t
ERE, WHFUB™ SCRAESR W A XU DL RS L
TE T MR P BT RS R JE il B BEAT 05T, ASRIGARSE
ez o

(1) AR It s

A AR BEAT AR I BLI BTN, R AR A U B
W, CLEMGRENEERR, RAREIELE . 50
EREIITE &4, B XHES T A B T ie AT E %
MIWTFT, 256 AR B E AL SRS B A5 1E
KF, SPGB HHT LR, Gl 2 ke B R
18 55 SRS AT E I R B3R AT

ND) N FA S 245 5 S

¥ 30 17 W




2 MR R IR ORI I S RAIE S 5B 2 < 2019 4R 5 2 TR

ARSI S N FA SRR SR 5 B B 2 A IR
o PRI SN 45 5 TR #EAT 427 L IR TR EL L
XAFRRAT ERBPER . ATk fEE . LR
(UG5 18 M S5 BEAT Axti o0 A, R AT DRFS 1 il itk
ITHRR, B A HI AR L 3 HR R ORE
B A XU o

85% X YA 300 FEEUINEEF + 16% X HhfEEfUE

S RGOSR (2
I R R T IER RO S M F T
R P U, TSR T 2

R KPR TR AT S . FSTIE R % T4,
A R R RS, 75 I3 U B R
ST U

ELEAN RV 2% 70 PRI o B WA

ESIEA o [ T R R PR IR A A

b

=il

H
[EE
~
=i




2 MR R IR ORI I S RAIE S 5B 2 < 2019 4R 5 2 TR

§ 3 EEMFHRIENESHERI

3.1 XEM &t
Bhr: ARt
FEM 5 Fabr AW (201944 H1H — 201946 H30H )
L A el e 9, 968, 363. 98
2. A HFE 1,624, 918. 81
3. BT 3515 G A B A R ) 0. 0099

4. FIRF G H

PAHHE

199, 032, 517. 21

5. IR I A0 B

1.218

T

L B SR b AR AW B 5 2 & 12 2 A (B, I Rt 6 0 i e ] 5%
EDRRIN S IR N ¥ G S AR DRI

2. A S s 15 2 A AN Bestlicad

KB JEHIARAL, AR A S B as in_EA 2 se i AR sh Ui s -

Hpte N (ANE 2 S EZE S a) FHERAH

3.2 EEHERN
3.2.1 AWM EWES LI ER KR KRS RIS LB R 1 8
X Mk & b St v
| REKE | KR | geEsE | 3
B B o b S 2@ Wmi?@% O-3 | @—-@
i =AH 0. 58% 1. 25% ~1.10% 1.29% | 1.68% | —0.04%
5 17 W




2 MR R IR ORI I S RAIE S 5B 2 < 2019 4R 5 2 TR

3.2.2 HESAFEMURE S RTHHMER K E2Z) LS RS h Bl &

BN LB
Bl 9 B R AR L R S R - 0 R B TP U R R S Rk b R e i SR A

28.44% -

23.70% 1

18.96% -

9.48% 4

4.74% 4

0.00% A

-4.74% |-

-9.48% 4

-14.22% |

-18.96% -

[}
[y}
—
[} o] [} [} o] —
w
—
[
L'}

sEFE T

1 1 1 1 '
(=] w w (=] w

01 F-01-26temmmnn
L R L= | P S B—
201 7-05-304-
YR e § I | S S e
04 T4 001 fmbe b
7-1
8-0
0
2018-08-07
LA R T = | O S S S—
L e ey

L] [} [} L] [} L'} L'}

| — [y P Lo R SR i G R TP (R fe e — ey P ket (5 Bl Al T ol S St Rl S ol i e |

e AEEIIESGRAERH N 2016 4 1 H 20 Ho AFEELE 6 N HE G RN, SOt

PITF IR ERFLIE .



2 MR R IR ORI I S RAIE S 5B 2 < 2019 4R 5 2 TR

§4 BEEARSE

4.1 BE2E (RESZLE/PA) i

ARG MESEIMR | }
o BF T rmam | maaw | R B
vw] QDIT
ﬁ%;g WS, CFA, AhIR
P HL 2 %%k%(ﬁﬁ)é
fix = @%%%ﬁ@icﬁ
(QDTI) %t fFKEEUESE GEMD
&, B E ﬁ@ﬁﬂtﬁﬁ%%
NG Y ﬁ%E;%TﬁER
%R & @tﬂ%ﬁﬁ%ﬂﬁ
(QDIT) & ﬂﬁﬂfﬁﬁ$ﬂm
&, BHE V2RI =TT AN
% ufiE ﬁ%ﬁ%eﬁ§§ﬁ
‘ W R % | 2017 4E T A WA i E 2
L @I % | 8 13 4 I & P BRA A
. BE QDIT HHmlais,
YRR R WO L 2 i B
K 1k (QDTT) 4. FHE K
EE4. i%%%ﬁé@?n
= 4. EHEERLME
:%Eﬁ M @ID 2.
4 K E%w%ﬁmﬁﬁﬁ
B AR &%%éxﬁaﬁ%
¥ H R %%@%%égsa
# (QDTT) SRR HOBCR &
H e (QDII) R4,
#

T

LR “ERIHIY A AR 72 RIHE IR 2 =) SUE € AR FTARES 1Y, Hor, &
ERELER YRR NEREERAENH.
2. R UEFFMLEERR” BTHEARHENIZA A TINFS T A A G IESR . SRS R Sl
AU A A R AT

b
~
p=|

O

[EE
~
pil




2 MR R IR ORI I S RAIE S 5B 2 < 2019 4R 5 2 TR

4.2 BEAXRE AR RSB EERTEE LT

WA, AN RS (e RIS EIET R G ) ST R i
PR R 22 0K R R KA BRI R Sk ik e A ) OHUE, AEWMSEE M. )
RO DT BEATIS FH AL G B0, 87 A8 Pt XU (R 2l b, DN AR AT NSRRI 2
TR E B BEA AR AT SEERRA ST A IRER ERIE S FZ5E

4.3 AV HER U
4.3.1 AP 5 H EKHATER

AN, AFEST TR S RAT AT R RFSIAE . L5 A Re . 15 SRR
BB HEIIT (AT S EERHIED e 4 AR P RO 5 5 By AT Pl A it

4.3.2 REZ BT AT

AT IR GRS s S mEHEY M (R H R 2S5 8B IS X 58 28 5T IR
o AN AR AEAERR BT AL & Z 18] AR R H 58 5 B /b i 30 52 o el i i 27 24
H RS EE I 5% -

44 REH AR SRR RASIES T

2019 4F —ZFFF, FEMATAI AR BA, 5-6 H 8 PMI HHEMK T 50, Abolb & i syl mr
RETEA K.

T, AR R BONEED; BERAR RGO, SRS, BRI A E
BEAR 7 8. ATk B8N 1 &R B 2 PEAI BRI A I HL . kil 2. 2 Stk

4.5 WEHANESFLSRI
2019 FE5E B, AREESMEEFE 1. 218 76, ik 0. 58%, MvSiIEuE Tk 1. 10%, gl 5:

SEUE 1. 68%. 5 B C B A M A A€ PTG B0 AR AR SR AN A I R BB TS

4.6 | EHINEETFH AFEE ST HETE N
o

b
0
=
O
a
=



2 MR R IR ORI I S RAIE S 5B 2 < 2019 4R 5 2 TR

5.1 EMRESH=HEHMR

§

5 REHEGHRE

a5 T H & ) 5 ST o)
1| B 171, 792, 409. 42 85. 83
Hrps K2 171, 792, 409. 42 85. 83
2 | EEeH®E - -
3| Ml s 9, 589, 322. 40 4.79
Hope fiige 9, 589, 322. 40 4.79
B S FFIE SR - _
4| mEREE - -
5 | &RmfiTA S - -
6 | FKNIRE ST - -
Horbre S E i SN B B
A
AT A g & At 5, 830, 484. 78 2.91
HoAb ot 12, 940, 298. 24 6. 47
it 200, 152, 514. 84 100. 00
5.2 MEPRIZAT I RHRERTAHE
5.2.1 MEPARBITUS KB NRERRLAS
R NER] ARt (o 5%@%@@@%%
T I 3N 7 N5 N 4 - -
B | RAK 122, 446. 60 0. 06
C | filigk 44, 194, 156. 55 22.20
b Eﬁ\%wﬁ\W¢U%«$ﬁﬁmw& 2, 549, 232. 00 Lo
E | @50l - -
Foo| tRAERE 8, 169, 913. 00 4.10
G | Zidiaf. SAmREk 4,728, 360. 00 2.38
H o | g Aol 3, 151, 894. 00 1.58
I 5 EAE . ARG BRI S 39, 603. 76 0. 02
7| &Rl 15, 189, 971. 94 7.63
K | =k - -
L | ASEAIR S RSl 3,271, 185. 00 1. 64
M| BB AR RS 2,212, 477. 15 1.11
N | KR PR A L HL - -

o

9

w317 W




% R ) PR R KRS B IR SR A S5 45 A 4 2019 4R 5 2 RREIR A

0 | JEERMS. B AR RS - -
P | #E - _
Q | BAEMH2TAE - -
R | 3Cfb. RE MR 3,047, 504. 60 1.53
S | &ZE - _
it 86, 676, 744. 60 43. 55

5.2.2 MEWRIZATI A RPBBREREBRELRAE

ATk ARME NRTD bR BB ] (%)
AT IV B 29, 101, 597. 38 14. 62
NS |4 - 0. 00
HLAE R 55 - 0. 00
FREHEAR 17,673, 624. 51 8. 88
AT 2,861, 414.35 1. 44
R T PR fi 2,797, 336. 39 1. 41
upR 10, 377, 665. 70 5.21
Tk 13, 515, 000. 36 6. 79
Ae - 0. 00
H I o 2, 145, 710. 66 1.08
5 Hb 6, 643, 315. 47 3.34
it 85, 115, 664. 82 42.76

: ML E22KR A GICS 17k 2K briE

5.3 MEWIRIZ A RPME G E S F#E AR/ D HEF IR+ 42 BER R R B 40

e | mmem | RESK | BB GO | AnhE G | Doroo o
el (%)
1 | 603899 RICCHE 198, 700 8, 736, 839. 00 4.39
2 1601318 o [F] - 22 72, 300 6, 406, 503. 00 3.22
3 1603711 IR 184, 600 6, 270, 862. 00 3.15
4 {02238 HK IR A 851, 000 6, 243, 246. 10 3. 14
5 1601012 I JE 261, 490 6, 043, 033. 90 3. 04
6 | 00700 HK # TR I 19, 418 6, 022, 844. 48 3.03
7 100763 HK rh M 273, 800 5,431, 187.98 2.73
8 | 01918 HK fih 1) [ 142, 000 4,796, 610. 05 2.41
9 | 600004 HzHl 259, 800 4,728, 360. 00 2.38
10 | 01896 HK MR ER SR 414, 800 4,699, 692. 63 2.36

%10 W S 17

=




2 MR R IR ORI I S RAIE S 5B 2 < 2019 4R 5 2 TR

5.4 HEYREF M RNGHFB T LS

s 55 A A ARME o) 073 T E ] (%)
1 EEXriess 9, 589, 322. 40 4,82
2 | RATESR - -

3 | &S - -

Hrp: BURTEERG - -

A% - -

A Ib A IR BT 5 - -

TS - -

A CRIA#LA5T) - -

R A7 3 - -

O | CO ||| 01|

oAt - -

10 | &t 9, 589, 322. 40 4. 82

5.5 MEHIRIE A RMME o 2 & 7138 LI R/ N HEFP R T 42 (2R 403 A 4

s . - _ HEHEEFELE
o | mERE | BEsk | HE GO | ARfE G | T b (jf f”
1 |019611 19 Efiz 01 95, 970 9, 589, 322. 40 4.82

5.6 R EARIZ A SME b 2 S 7138 LB R/ D HEFF BT+ 48 B SRS B R
il
AT AR AR R AT B SCRFIE SR

5.7 5 BRI A SMHE o5 E S B E B RN R BT 42 5t 4R 5L 5E 4
WIaREEFE, ARESARHETTEIR.

5.8 M EFARIZ A RMME o 2 & 7138 LI R/ HEFP TR0 T 4% BUIE S 38 A 40
ARSI AR AR AR FF ARG

5.9 MEMRFE SRR KBTI 5 180 i

5.9.1 R EHIRAE SR FIRIRHI 7R S MR 28 A
A G AIIAR AR I BRI DL

5.9.2 ZE SRR R BBBUOR
AR GAEHAT BRI GLIR B, CRARYE X B B, LB EDV EEH K, SRR

11 W JL17 W



2 MR R IR ORI I S RAIE S 5B 2 < 2019 4R 5 2 TR

U ORI S 2, WIS mia A B i nis AT s It 7T, 45 & iR B E A
R FREABMAEE AT, SER G BATILN, i 2 ko S8 DR B A5 S AT = IR ME
iZ (8
SEENRK e 5 AR SRR R e sl P R RS PEARFAE, 38 P B HR I BOxt o R Ge bk
PRSE S X RRF R TG DL N IR B PE R, QKR F AR [ <5 R < AT A S AL AT VR S, B S
FEARAR B AL R B A UL 1) H £

5.10 REWIARFEEH IR B RS H 0L Ui
ARG A, A AT E 1%

5.11 BHRH S MG

5.11. 1 AESABE AT +RUESFF, TMEFN AT EEFERER LR AE
K, BRAERE S| H I —FANREER & BRI ATER. LT HHES.

5.11. 2 AR EHRHEMM T BBREF, BAERKATBINEGS FMEZBREEZS
KB

5.11.3 FABF=HI L

e KK & O
1| fFHRIES: 2,986, 559. 13
2 | BISGIESRIE R K 8, 840, 518. 60
3| Bl A 994, 813. 85
4| RSCRE 103, 129. 97
5 | BISCHIE R 15, 276. 69
6 | HABRIBGK -
T | FERETRH -
8 | Hith -
9 | &t 12, 940, 298. 24

5.11.4 M EWRFFHE BT RESAR TS 6F A

I AR AR REAT b T 5 O 1 AT e fot

12 W 317

=




2 MR R IR ORI I S RAIE S 5B 2 < 2019 4R 5 2 TR

5.11.5 M EWRT 2B E AT IEZ RGO U
I AR AT A48 I 2 A AETIE SZ BRI DL o

% 13 W 17

=it



2 MR R IR ORI I S RAIE S 5B 2 < 2019 4R 5 2 TR

§ 6 THAZESHHES

BT Ay
15 B A 35 4 4 B A5 167, 028, 922. 87
5 A 1) 5 G S HR D47 4 9, 324, 823. 14

ol - 5 757 30 1) i < A D [ 473 40

13,002, 335. 96

075 Y1300 ) B < 5 0 AR B4 A
HID

(AR A L=

o ST IIAC S < 3 A0 A0

163, 351, 410. 05

14 T 17 ;W




2 MR R IR ORI I S RAIE S 5B 2 < 2019 4R 5 2 TR

$7 REEHENZABEARSHREFESHN
71 REEBEAFEEESHBRIHER
AR 04 A o N P A W e 5 A 0 ) P 2 e L

7.2 ZSEENEZHEARERR AR S5 WA
AR A ARAT R B B I8 A B e R A A R B 2R & 1 DL .

=it

% 15 W 17



2 MR R IR ORI I S RAIE S 5B 2 < 2019 4R 5 2 TR

§ 8 MR HE SR AMMERER

8.1 IREMN BB RHFEESHBMLFIETIEGEL 20%KEHL

e A RT3 R L e AR AT S
K ARG
% WL ) | \
Rl R 547 B | B |
oo FE | B st i g | FAOE "
20%[34]5#[‘5“2 DA T AR T AR
[
20194 F 1
IR 1 H=Z 2019 4F | 41, 083, 812. 65 - - | 41, 083, 812. 65 25. 15%
6 H 30 H
2019 £ 5 A
2 15 H# 2019 | 30, 887, 149. 02 | 6, 080, 799. 30 - | 36, 967, 948. 32 22.63%
6 H30H
P R

L. sl RS

P Bt R AL 2] BT REAG A3 S AR AT, S T SRR e T P AR B, TR 28 5 I R R T REARAE L
SEPAE G R B TR G B & O AR B R A, S S VAR BRIV A LA, PR AR Bl I XU o
— B 5| R B, MHE A N ST TR L[] B A R, B A AR T B ] P i
HEAT I B P AR BT B A B B PR R R KB BT, PTREH B BIE [ . S W SO AH B (e R S T
EHNA BRI A RS A FRAESE U B L5E, B TR Ry 50, 21 ada 4 il 25 meE .
2. fli B R

P BT KA [ BT RE A (R S Oy A0S, A0 B0 PT R 52 1) R 22 AR 43Tk [ 9% A N B 4 W3 7 ) 6
L INITEC € 3N b7 PSR S K e ) 8

8.2 MR R E SR HMERFE

R TR TREIBUBEE, S HIERGUBALE] N BIBCRARK . 17561 B LA 52 5y MU 45 22 57t
KREVRFA AR, OFREART ARNEER . ah S B XRS Aeripish RS . Sk nl
MRAE P SR 5 2L BT BE AR AL, PR A 70 2 2 97 058 TR BUARUBEEE e 56 AN 2 e 9%
PR TR, e T IR AR B T R B

% 16 T 17

=




2 MR R IR ORI I S RAIE S 5B 2 < 2019 4R 5 2 TR

§9 #AEXMHFER

9.1 HEXFER

—_

~ R EE N S HEHE R = e bR B TR KR I i R T

(o e MR TR K IE I S AIE S IR P e i
3y CE T ARE R R R R e R
(22 SO PR BRI I 2 BIE S S B AT )
5 ENIEME & BRI HA SO

>2$
E@I
i ﬁ &
od
bl
i
s
&

o~
7

9.2 TFJiHh &
4 AT N FHE ST N IO BT 9F B T 5 B3 . www. ftsfund. com.

9.3 X

L BER B LRGP W 2 S B N B G4 N BT S 3 8 B, 6T 1A 3 S AL B
.

2. BREEESE M www. frsfund. com I,

ERE 2 ESETEARAH
201947 H 18 H

17 W 17 W



