Hf

TR

2024 4

—
N
f—a

&
522

\7U

i

2024 4%£ 6 A 30 H

g TH AR A IS RIRE

ER &

EEBHAN:. EEEZAHAESEEERAT
EETEEN: PTHBITRGERAF
RELEH EHR: 202447 A 19 H




il

B MR R ) 2H R S TR SR Rk 4 2024 457 2 TR,

§1 EERR

G N (K 3 0 O S ORIE AR, TR B/ R R B 3R PRI s 8,
FEAF LA A A BLSEE  HERAER E BA A A AN  B A AT

FEFEE NP EIRIT R A IR AAMRIEA LG FRME, T 2024 £ 7 H 17 HEZ 7 ARG
I S5 FR AR AR B ARG SN, RIEE RN B RBRICE. 1R SRR
KR -

B BN A& LLWSAE F L SR 57 19 S5 0 B B4 5, (EANRIE 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 F 4 1 HiEE 6 H 30 Hik.

§ 2 BE 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 1,573,071, 395. 67 f

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 B 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 757%,
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 MR S ) SR S TIE SR Rk & 2024 SR57 2 R

AL 2 AR5 AIE KRG IR GBI S, HTUANES S U A AP T
MRS, mT ARSIt mdigEse, BT+
A UL S AR5 AIE (PIIE S5 T 2 4

A== N Hifg & 2 e RIS E A PR A A

HEEFEEN H EARAT I A PR A 7]

TR R HE L R S RTRR HEE HGRE - ANRT|EEE HGRE - ARM

N IR 5 AR 450003 960021

T IR T B o Gk 4 AU A

1, 570, 407, 255. 76 1

2,664, 139.91 4

§ 3 EEMFIMESHERI

3.1 EEMFHER

fr: AR

EH] (202444 H 1 H-2024 46 H 30 H)

o
B Rl AR e AART | B A s AR
1 AR S s -26, 806, 686. 63 -57, 055. 84
2. A HFE -95, 816, 080. 08 -219, 090. 22
3. IIRCT- 355 G A AR HH R -0. 0576 -0. 0821
4. BRI G 0 1, 341, 887, 652. 50 2, 854, 106. 72
5. AR I & A 0. 854 1.071

P L RIS AR R A WS 5 T 8, PRI 0
19, TSR SRR AT B T B
2. AT ST R S AR, R SUin CF & AR HEANIRS) B
KA PRI AR, AWPRNRE A C SO E A A S s s

3.2 & ERI

3. 2. 1 EMBUHEN KR RIS FBLS R R LR
& B AR AR

b4 bb s i v
VR K bR L 45 Lh A S U -
B [EEEK RO ‘ Wai EbrEZE @ O—06 @—@
i =0) i EE3E)
@
HE=1MH -7.07% 1.11% -2.53% 0. 72% —4. 54% 0. 39%
AN H -12. 32% 1. 30% -1. 28% 0. 90% -11. 04% 0. 40%
itk —4E -21. 29% 1.13% -10. 08% 0. 81% -11. 21% 0. 32%
it AR ~41.19% 1. 18% -29. 13% 0.91% -12. 06% 0. 27%

Fo3u o121




B MR S ) SR S TIE SR Rk & 2024 SR57 2 R

pUlI e ke 24. 85% 1. 25% -3.01% 0. 99% 0. 26%
H#E & AR
236. 50% 1. 50% 24. 88% 1.37% 0. 13%
ERGER S
EEEBIHGRE I-ART
- o Pegibb
‘ TR B K R L 25 Lh A S v N
B [EEEKEO » " K e R 1 22 @—@
HZQ eE<E)
@
HE=AH -7.19% 1. 09% -2.53% 0. 72% 0. 37%
TENNH ~12. 43% 1. 30% -1.28% 0. 90% 0. 40%
I E—4F —21. 42% 1. 13% -10. 08% 0.81% 0. 32%
U e ~41. 24% 1.18% -29. 13% 0.91% 0. 27%
U 24. 73% 1. 25% -3.01% 0. 99% 0. 26%
B H 2
65. 01% 1.23% -2.99% 0. 98% 0. 25%
-

3.2.2 HESHFAEMURES RTHMEM KRR LIS RIS B dE i s

2024-06-30

] St S5 4 SRS A — A BT SR S0 T M - S S5 L 2 sl s B A5 3R SR K B HC WY 5 e S 3
b )
480. 00% \
420. 00% H |
360. 00% iuﬁxhs
300. 00% ﬁh
240. 00%
180. 00% ﬁu¢3ﬂ1
120. 00% vafﬁ?“kwq
LR %
0. 00% ﬂfﬂhu&Qﬁﬁﬁﬁ%kqxjhfm‘ﬂ«vxwxﬁnrm&wurjw Hﬂﬁ#ﬂmﬂ“‘“
-60. 00%
od r~ =t od o~ g oy -— o~ [ oy — 0 -t od o O oy —
o ~— — — (=] (=] (=) (=) o (o] o o — ~— — (=] (=) (=) (=)
S 8 5 N - 2 g ® 5 8 I QY 5 o 2oz o
O N N T L Ot e P
[=3 [=3 o o — — — — — — — — — — — ™~ o™ o~ [a
(=] (=] o o o o (=] (=] o [a=) (e ] (e ] (=] (=] o [a=) (=] (=] (]
o o4 od od (o] (o] o o4 od o o o o o4 od o o o4 o
|— EESHESEAA-ARTRITAEEKE —EEBHASESA-ART %ﬁ-ﬂkéﬁ%:&t&ﬁ$|

p=i
H
o
p=i



B MR S ) SR S TIE SR Rk & 2024 SR57 2 R

B VSRS H - AR T S T - S 55 Jel A Ml 555 PO AR SR N SR SRR TF S G 3

s B
200. 00% I
180. 00% M
A

160. 00% r”N"}J M\’“ﬂ

140. 00% J [\

120. 00% 'WW ru \ﬂ\{h

100. 00%

80. 00% M

60. 00% ﬂ’

40. 00% ; W’ﬂ MMMW“‘W"" o,

20. 00% ! y I hw,-"mij

0. 00% m“:"“«”v'jﬁ‘wﬂ‘”‘“”f" e o]

: i N

—20. 00%
5 ¢ 5 8 8 3 - 2 8 8 3 5 2 53 8 3 2 2 8 8
3 5985 ¢ 3 c 38885 3832385 3
e TR,
o (o} (o} o o4 (o] o (o} o o o4 [} o (o} o o o4 o o o4

[—EzghEesRa- ARFREIDSESEKE — B HESRAH- ART Ritl st iz %|
e ARESFEES SN 2007 £ 3 A 22 H, AEE H BZ0HE M H R 2016 4 4

AT He AEEAE 6 NHECILHRN, ST O GHeaRZ2E.

§4 HEARE

4.1 RELHE (RESZHENA) i

AR S NSRBI | % Mok )

A RS Temnm | mEnm|  ER Ui
AT
Eii: AR, CRA, CPA CIEB), i
Bt i IR, I 2 K25 5
W JIAT H AR IR H 11 80N w1 e Bl ) A
h 2% Zo. MRS G A T SR
TR 1T BB I G AT IR A ] (IR < A1 T 35
A e IS ERAIRAR ") Eeim, Wi
PRy 2SRRI G P LA ) R

o R 201442 H 21 o7 #%@ﬁ&%éﬁi@i%&ﬁéﬁg ’ié—‘@}%’%
o, mE| O o G ATE, ATIEISLGE,
TF TR 2 AL WA Bl 22 5o
A A RAREHRESR, BATE, BTH
4. HE M e [ T [ g 4]
BrE R ARG [T ORI R &
A R SEREAR & 2 [ bR
HRA JR A — SRR R A 3 4 B 22 Ak
4. HE R A PR 4 3 G R
057 Al




il

B MR R ) 2H R S TR SR Rk 4 2024 457 2 TR,

—HERH
W & %
BNE
TR
HE A i
B AIbE S
s
E: L R EERE R “BAEB T AR 2w gRoE e RSAT H AR H A, L
T, B ESLEK AEIRE M e S RAERH

2. R “UEFFANERR” TSRS IZ A R TNEE A I, IR BB

RS AT ) AR BR AR LA o

4. 2 HE ARG A A2 EIB/E BTSSR UE A

WEHIA, ARSEIN AR (PN RISIENESR B R SR KA ik, 74
AT (e 2ok E S DA SR G RNEF R R RS EE G ) WRUE, AEMSEM. SR
0 i DUV BENTIZ P 4 B 7, A AR 1) KU (R it B, D9 BE g TR N SR BO R 28, e 4%
FRBMBFFA AT N R AGITGH G ERRHUE MBS ERNLE.

4.3 AR HE TR

4. 3. 1 A3 5 B FIHAT R L
WEWIN, AFRETTUIRS KA A TYE. RGN L5 ATl 15 SR SE75 1
BB HEIAT (AT EEBIED 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 IR X575 58 5 AT I
o WA FAEER R A 2 RRAER H R A3 5 HRREE B0 81058 ) S il ZE S 24
H A8 B 5% 1E L -

4. 4 WEHNES KR RBREIEM T

2024 I RIE G, MIHEHESER. KIMERA R BARIELE, /Ty
HKATEL FAT, MKRATVRRIE I BERHEE LT T EIR R R #5155 T F
W MO TARRE NS, REhEt R BRGS0 IEAE 28 1 M e e 3
ISR, AT e P R SE K A S T, U O R K R WA
R RZE R E E E, TERLEE T K R T (R A A 70 20 S M % SRR T8
BATIRR N T 2 B 28 7 7 B TR AR e 8, B oS40 8 0 R R 0 Kt R 2 B R

Foen o121



B MR S ) SR S TIE SR Rk & 2024 SR57 2 R

JEMINATR R, BIRS T3 B R B A5 IR 75 e (R AR Lo, 2 R 2> BB 3T, fH
B NH B E T P E 25 D R EORMIEANAE, iz B IR TR 2
J SR T A )

I GAE BRI BR R R IR O AL, XD T RRA AR A R Gk R, SRS
SRORFFAR S S (VAT SR

4.5 REPANES KSR

B 2024 7 06 H 30 H, AE A BMAUFER 0.854 7T, A WA M HAE T2k 7. 07%,
[F) Y & LU oE TR 2 2. 53%, Bdnlb St LB AE 4. 54%; ANFEG: H 2R ALAHE N 1. 071 JT, kil
S O BFE TR 7. 19%, RIS U E N 2k 2. 53%,  Hfm kS LRI 4. 66%,

4.6 MEMAEERH ANBEEEFH - ETE R

o
§ 5 WMEHALGHE
5. 1 REMREEH=HESHEMR
e i H &% o) B E SBE I EL ] (%)
1| Bt 1, 244, 604, 993. 31 92. 35
Hor: S 1, 244, 604, 993. 31 92. 35
Fee gt - _
] 5 Wi 7 % 90, 690, 970. 25 6.73
Hep: ffiF 90, 690, 970. 25 6.73
APRES & SRl - -
e BT - -
SR ATA SR - -
6 | ENIRE SR - -
Forr: S e A ) SN IR 5 4 i % B |
I—ﬁ:
AT E & &6 12, 098, 264. 69 0.90
HoAh gt 379, 099. 84 0.03
Ait 1, 347, 773, 328. 09 100. 00

5. 2 MEMIRBAT LA R ERBAS

5. 2. 1 |EFIRET A RER N BZ SRR A
Bt
e GREST ARHE GE) SR
AR M g - -

=
=
o
5




B MR S ) SR S TIE SR Rk & 2024 SR57 2 R

K

il il

946, 386, 411.

79

70.

OO |

B T R BOK A R
N4

SN 4

36, 781, 444.

26

.74

HERAZE

ALl isk . AAEAIEEY

38, 504, 574.

28

. 86

fraE Aol

5 BRI B AR R

31, 111, 757.

62

.31

SRl

182, 429, 400.

00

.57

D =l

AR 55 R 55l

9, 375, 919.

12

.70

BHART FEAEANR 55k

15, 486

24

.00

IR RSN 3L it B

JE R SS « ABFRAI A IR 25

A

DA TAE

A AR E AR R

n | "o |v|Io|lZ2|=2Ic0 RN |H9(H|Zm|le|T|m

G

#it

1, 244, 604, 993.

31

92.

5. 2. 2 WEMRIBAT A RIOBEER R ESRRAS
A R I L HE R A S LA B TR A

5. 3 FIRAZ A SOMME o B & 31 E ELBI R/ N HEFP B B R B R I 4

5. 3. 1 REHIRIEA OB 5 S H 7 H BN R RO BT+ 42 R 8 3 4

e | IREARRS | BRESK | BE B | ARNE o) | HEESESEEIE] (9D
1 603899 JRICI A 2,218, 600 69, 397, 808. 00 5.16
2 300751 i) &y 580, 000 69, 298, 400. 00 5.15
3 002648 PR 3, 853, 700 69, 289, 526. 00 5.15
4 600036 FARRAT 2, 000, 000 68, 380, 000. 00 5.08
5 002142 TUARAT 2, 790, 000 61, 547, 400. 00 4.58
6 002050 AR 3, 200, 000 61, 056, 000. 00 4. 54
7 300782 L 780, 000 60, 637, 200. 00 4.51
8 300750 THERAR 330, 000 59, 409, 900. 00 4. 42
9 603288 R R 1, 700, 000 58, 599, 000. 00 4. 36
10 601100 (ERYAT/ YN 1, 250, 000 58, 225, 000. 00 4.33

5. 4 MEBIRIZMGF MM RRIEFRELHES

e i o5 A ARME o) b AR B A L] (%)
1 EEdhies 18, 282, 511. 23 1.36

o8 u o121




B SO ERE ) SR S ISR I B A

G 2024 5 2 TR

RATE

w | DN

SRl iR

72, 408, 459. 02

b BUE

PR

72, 408, 459. 02

Ak iz

A lb A R 55 o

B

D]

i)

[F kA7 5

O [0 || |1

HoAh

10

it

90, 690, 970. 25

5. 5 MEARIE A RME 5 2 S = 13E LI R/ M HEFF R BT L4 Bir 3R A 40

5 |Gt | BRAR [ BE G | ARhE Co | HEEFEEERE] G
1 190208 | 19 [EJF 08 700,000/ 72,408, 459. 02 5. 38
2 019693 | 22 [Efj 28 180,000  18,282,511.23 1.36

4

Gk
AT AR AR R RFAT B SCRFIE SR

ol

MR

o1

()]

()]

J&

R F, REEARTERARI.

[$)]

MR

()]

()]

MRAE TR

($)]

MR

- 10. 1 A AT B 3 B ER
B, AEEARBEGI.

.9.2 ARG B R AR BEBOR
B, AR AR

% 9T It

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

- 10. 2 $REHIR AT SHB 9 E £ 3 2 Kr- e A0 450 28 B 4
AR, ARG E U

12 71

6 AWK LA SOME 52 ST =138 H I KD HEF IR 48 B SFRESR BRR

T ARERIRIE A SOME 5 B ST 38 H B KD HEF BT T 45 St R4 3 A

BF, REEART T E

8 1R HIARIE A SO E 52 S B3 P K/ B BT LA BGE B 3 9 40
ATE G AR IR AR AT BGIE

-9 MEHIRAFE SRR K BIEHIB 5 18 0L it

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




B}

B MR R ) 2H R S TR SR Rk 4 2024 457 2 TR,

5. 10. 3 A3 EH T I SR B PP
WIEREE AR, AT AT E 6T

5. 11 FEAEGHREMHE

5.11. 1 AREGAMKRFE M +LIEHFT, THREWARTERRBEERIILRAE
1, BREREHEG] A —FARZENER S BRI AT ER. LTHHES.

5.11. 2 AR SHREM AT BHEF, BERRTRLES S FMEHEREREZS

R EE.,
5. 11. 3 HARBE =R,

i K S o)

7 RIE S

293, 404. 28

I HSIEZ7 Sk

SR

PSR

IR IGEN

85, 695. 56

H b SGR

HoAth

o |l~N|lo|lo|ls|w o |~

it

379, 099. 84

5. 11. 4 EWIRFFA B4 T 5 B B T R B 557 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 FFAEEHIRF)

LSRRG

i 3 S 2R A~ AT

HEHHERS A
R

e 15 A A 35 44 B A5 1, 746, 471, 062. 47

2,685, 956. 53

i 15 A S ] R 4 s R D 47 40 7,544, 714. 28

13, 948. 88

ek - 25 HA 3 ) 3 4 R E [B] 43 183, 608, 520. 99

35, 765. 50

I 757 1300 1) 2 < R AR S B (G
UL <=7 D

15 B A AR S 4 0 AU A 1, 570, 407, 255. 76

2,664, 139.91

§7 ZSBHEANCHERRERRARSHIL

1001 3L 1200



B MR S ) SR S TIE SR Rk & 2024 SR57 2 R

7.1 R&EEARFHEALESHTRNIER

AL Ay
SiH EERNAGRE - AR | EEEBIHEGRE AR
: ¥ F
et WS N F A AR S & 10 0 14, 082, 423. 45 -

5 A AT SN/ B S 45 - -
5 A ]S H /B2 [ S 0 - -
A5 A BRI £ 1 14, 082, 423. 45 -
T2 B R R 0 AR 35 4 00 00 5 2R 4
WAL (%)

7.2 RSEENZHEARERERREEST 5 A
A A AR AT BN 8 T 58 sl BEA 4 A B 122 AT O o

0.90 -

§8 MR HEE PR MEERFR

8. 1 I EMIN R — R REHIFEES L ELAIL R BGEL 2055915 5L
o

8.2 MR HEH BRKHMERER

TGV AT TR AL RUIE SR A2 5 R S, S TH B BRI 5CE 2222 5 BT L)
PR AR T R LR B S N S 2 S R R XS, RSB T A R AR 9
R SR TR BB AR N MK, AR RGERR, BEER
Por e 3 P RRLAR B S 7 BRI ARSI AR, PRI A B B R TR 22 L
SOUESR5E ) P IR SR AN K 0 8 P R TARMOUAR B 32 . LA iES 2 T 52, B 7 )
ISR TR . LETIESR 32 5 TR

§9 BAENMHFER

9.1 H#EXMHFER
Ly I 2 v e 2 b R s AL Pl SR IR S 3 B e W T ) S (2015 48 A 8
Hit, FEeAAREN “F 2R E S A SR E IR RS )
(& Z R EEE ARG TNE RS RS EE )
(o Z O RS A AR A TR B R S SR 1)
(& Z R E S T H ARG TOER B B SR E il
+ IR 2 ORI HAh SO

[\
v

w
P

=~
P

()]

%11 3k 12




B MR S ) SR S TIE SR Rk & 2024 SR57 2 R

9. 2 TR
FHEEHANESFEE NE S8 TS H A M www. ftsfund. com.

9.3 &R
1. B H ST E NS S8 N SR L NMEFT G 32 b, JEnT 4% TA S S E
4.

2. BREIEEE T A M5 www. ftsfund. com E [ .

=

EiRE 2 EEEHARAF
202447 H 19 H

%127

Pz

12 71



