EZRMERAENSREEERSRIEFRES
2020 £E58 2 FEM G

2020 4£ 6 A 30 H

EEBFHAN: EEEZAAESEEERAT
EEFEN: PERIVBITRGAERA A
REZEH EHRI: 202047 A 20 H



Hop

=2 o AR B 0 35 R OE G B VR & BOUE R 43 L 5 2020 4R 58 2 Rk iy

§1 BEERR

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

B FEE AN EAM AT I A IR A R IRIE AR S-S FRIE, T 202047 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

AR 2020 4 H 1 Hitgx 6 A 30 Hik.

&
N
=
H
3
b=l



Hop

=2 o AR B 0 35 R OE G B VR & BOUE R 43 L 5 2020 4R 58 2 Rk iy

§2 EEF=HMN

A lE s HE & (G E AR A
e AL 006039

AN T 006039

e A (i LT
HEAFARMH 2018 4E 8 F 22 H
A5 AR I £ A 0 A 33,718, 791. 55 ¢

ARSI Gl BRI A BRI BB AR 1 22 2 R
A BAE S BB B A SE, TR ™ 4% X
P HRIBSRAS @ RS, IR SEBLEE G B AR
SEIEH

Bewt Hx

() B e B s

ARG “ B LR B R B A, s
METE . ER/XBOE. UEFHinahtt. KE%
PR I R AR A R SR IR & b, AR S SR B
Bt LI BR B A ATHR T AT AR BT B E, W EE
HEPBEE. e, MRl TR KN E HE AT
BAAL, PR A RS SR .

() IEEBBT S
AEGEHRNKE RS L NRATWERE S T
AN BORE AR S5 A SR, B IRE A AN i
PRI 5 2 i B R AR 3 EL O R IBEER
I HAEATE G & [ 2058 (8058 L B3 Bl N 1) O il
IR A A BRI GEBCEAR OB PSS
T & L Al

(=) B kg

AFEGIEI RGP MBOR. MIBBER. e
Bt e TN LSRR T M R ) 2 E R R AT IR T, 45
BHIERATIHOL, G a Wi A R ANE A A2
S, RECAIREE . e 2 il 2 e B AN 77 Al i
SRR, LRGSR, DR
BB R

PO P 0 G 43 2 s

A BE G AEBEAT AR I DTS BT, R AR U i B R
W, CLEMGRENEERK, RIS 50
EREIILE &), B XHESR T A B T ia AT iE %
MIWTFT, 256 AR B E AL SRS B A5 1E
KV, SPGB HHTILE, i 2 ke S B IR
18 55 SRS AT E I R B3R AT

(F) EFIYI BB B R

ASFE G BT E U TT, R AR XS BRI, 78y
% 18 [ U B ARt S I AN RS A Bt R AIE 8 XU P 32
MIRTIE T, &S 5E AU B .

ND) N FA S 245 5 S

3 7 4L18 W



Hop

=2 o AR B 0 35 R OE G B VR & BOUE R 43 L 5 2020 4R 58 2 Rk iy

ARSI S N FA SRR SR 5 B B 2 A IR
o PRI S 45 5 TR #EAT 427 S BT 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

YR 300 FE B 25 R X 40%HE AR S B 25 R X 30%+Hh

S et 2 H O 26 2 X 30
RS A A, G ARk T
PRSI S, R R R TS, R

— ot R AT (03 4 . A3 4 T
e TSI, AL B4
B BRI TR B S S Sk
AT

ELEAN VA % 70 PO o B WA

ESIEN o [ AL BT TR A T

&
SN
=
H
3
b=l




Hop

=2 o AR B 0 35 R OE G B VR & BOUE R 43 L 5 2020 4R 58 2 Rk iy

§ 3 EEMFRHRINESHERI

3.1 EEMEER
Bhr. NRM
F B 5 $ahs HWAEH] ( 202044 H1H — 202046 A 30 H )
L AHA L SeE i as 4,921, 406. 31

2. YA

11, 733, 040. 48

3. BT 2135k < 0 BUA R )

0. 3685

4. FIRF G H

PAHHE

58, 111, 140. 39

5. IR I A0 B

1.7234

T

L B SR b AR AW B 5 2 & 15 2 A (B, PRt 6 (1 i e ] 5%
EDNRIN S IR IN e S 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 ZEHERN
3.2.1 AR L WESHBUHEN KR K HE RS SR 2 2 HL
. . . . N Mg b R v
" HEEKE | EEKER | gt St b g o
B e W RIEE — —
B B @ b2 S 2@ Wﬁi?ﬁ O—-6 | @—
TE=EAH 26. 92% 1. 26% 5. 89% 0.77% | 21.03% 0. 49%
U AN =| 28. 48% 1. 80% -2.92% 1.09% | 31.40% 0.71%
A4 46. 09% 1. 38% -0.11% 0.86% | 46.20% 0. 52%
HIE4 5
72. 34% 1. 28% 7. 94% 0.88% | 64.40% 0. 40%
ERGERE S




Hop

=2 MR R A B O 3 R C B A TR R BB 2 & 2020 AR50 2 TR,

3.2.2 HE S A FEMURE S RiHES KR35 L5 RN S B #E s &

BN LR

B & A E ARG SR PR R R 5 ] 45 e e Ui 3 32 i) B S
7 0 L B

73.94% g g
65.73% : :
57.51% : ;
49.30% : .
41.08% ; ;
32 86% : : :
24 65% : — :
16.43% g 5 | _— 5
8.22% L : A :
0.00% o e S i
8.22% e e : e S S
G k3 - m @ o m @ ® o & w n S - - o o &
[ ] L] [ag'] [ ] = = = -— -— — -— [ ] L] [ag'] [ ] [yl = = = -— —
oo o = -— -— L] Loy =t Lo w = oo o = -— L] L] Loy =t Lo w
= = -— — = = = = = = = = = -— — -— = = = = =
=) o [mu] =) o o (=) o o o o [=3) o o (=) o = = = = =
- = = = = = = = = = = = = = =  — o [ I B |
= = = = = = = = = = = = = = = = = = = = =
[ ] L] L] [ ] L] L] [ ] L] L] L] L] [ ] L] L] [ ] L] L] [ ] L] L] [ ]

[— bl i ORS00 B G R i U et — Bl W ORSD0E  Sb Rt 3 O
H: ARSI EAFRERH N 2018 4 8 A 22 H. ARG 6 AN HEOHIL RN, Fuist

PITF IR ERFLIE .




Hop

=2 o AR B 0 35 R OE G B VR & BOUE R 43 L 5 2020 4R 58 2 Rk iy

§4 BEEARSE

4.1 BE2E (RESZKBE/PNA) i

EAREENEESEHBR | .
4 BR% e T UEZF A AF R ]

/h7] QDIT B, CFA, AR
Sl AR R CGEED 4
%, BE RS A AT T
AL 2 fEKFEEIESH CEMD
Ji = AIRAR Lig/rFik
(QDTT) % G ) IE &
&, BE i EERE S EEA
NGRS PR 2> 7] i o AT
ik R A FA L AT
(QDTT) % HEARER, EiFE =
&, BE MRS EHARA
% JL it E F) QDIT # T ml i .

- W f% % | 2018 4E 8 H 14 4 B E ARG WA E
(QDIT) 3 | 22 H ERA N B S R
&. BHE HHRAF QDIT $H#
WS TR W, EE LS
K i Z@QpID 4. HE
I 4 Kb K &R &
& A 1A (QDIT) 4. [ &%
e AR A Je 5 € BA 53 75 (QDIT)
54 K B EE PR
W AeRRE KGR k4. [
i H IR EAEABRE IS
4 (QDIT) T B A BRRH BB
et R4 (QDIT) 3 4y 3
SLH GSLM,

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

[EnY
o]
pil




Hop

=2 o AR B 0 35 R OE G B VR & BOUE R 43 L 5 2020 4R 58 2 Rk iy

4.2 BENXHR G BN A ZE e T E 03 A

WA, AN RS (e RIS EIET R G ) ST R i
AT o 22 o bk E A AL R I B R A RO B R e R S B F) IIHUE, ABSE .
B ST BENE PSR 0, AR U B L, OB i B A AR KA
i, CMFREHHFFAAREIATN. FERFUGR A RIEH FMIRE LSS R

215E .

4.3 AR GETUHA
4.3.1 AR 5 H ERPAT B R

A, A FRIERT TR R AT AR BRI S5 AT 5 B R RS T5 T
BIREI AR AT (AP G EBMIREY AL ] B BERN J7t H 58 S EAT 4 il AN e 4t

4.3.2 REZ BT AT HUL A

AT ERALTR (RHRZ S SIRERIE) A CF BRI 58 ALY X752 53T I
o WA HINAFAEER R A 2R R H R A3 5 H RGBSR 51058 ) & il RS 24
H A8 B 5% L -

44 REHAZS TR RWAZIED T

2020 £F 2 P, ZRWAHT NG T sz g b ok, PMT B iEs: 3 A H st 505 (2
2 FREMBANIA RS R B RETE, FNEFAEE PRI, PRNBERDRRET
N, B AL A A PR LSBT AR A e O AT A o

2 ZFRE, ABNEHETT AR SRS L, BEREMAE, ATk BN R
Efil TRENUBREERB . JRRF T ERIEE R A EIFAMR A B

4.5 REHNESERI SR

HE 2020 £ 6 H 30 H, AELMBUFEN 1. 7234 76, iGN OBURE Lk 26. 92%, [H
WY & A J v i 5. 89%, BB MLt LI IEHE 21. 03%. = BT B 1) 78 A s M AE R R AR
BRI S R BT T B

b
©
=
O
&
=



Hop

=2 o AR B 0 35 R OE G B VR & BOUE R 43 L 5 2020 4R 58 2 Rk iy

4.6 REMARETFHABBE ST~ HETRE R
o

M
©
=
H
&
=



Hof

=2 o AR B 0 35 R OE G B VR & BOUE R 43 L 5 2020 4R 58 2 Rk iy

§5 BEAGWE

5.1 REHRZE SR HEHEMR

Fits

i H

e o)

R R B ()

1

R 558

52,287, 153. 11

88. 99

Horpe B2

52,287, 153. 11

88. 99

g BT

[ 5 WAL $

2,433, 656. 00

4.14

Hrp: fige

2,433, 656. 00

4. 14

BTSRRI

R

S RAT A W AT

KNI il B

Horpe KRG ) SRR
ERbB

HUT ARG A M % il

1,681, 615. 89

2. 86

HAb 5™

2,353,471. 57

4.01

aif

58, 755, 896. 57

100. 00

5.2 |EHRZAT A ROBREREAE

5.2.1 |EPIRETI D RITARERRAS

ez}

A7 35

KIHHE o)

i 2 e B R L A
(%)

A

K MRS B

B

R

C

fill i b

26, 305, 103. 11

)

M7 #T7 BRR SoKA PR A
I

R4

R AN

ALEIE . A REATHEENL

A I Ol

1,037, 475.00

1.79

5 RAER AAVE ERARIRS

10, 986. 88

0.02

S|4

Gl

AL G ANR 55 Ak 55

BEABETEAEANR 55k

= I I ol B RS Bl el ep N Bl Hes)

IKH S FREEAN O L0 B,

10 T 318 |




Hop

=2 o AR B 0 35 R OE G B VR & BOUE R 43 L 5 2020 4R 58 2 Rk iy

0 | FRIRSS . BB A RS - -
P | #F\ - -
Q | PARAREESTE - -
R | 3Cfb. BRI - -
S | %A - -
At 27, 353, 564. 99 47.07
5.2.2 MEARFZT A RPBRERERERTHS
ATk ARME NRTD bR BB ] (%)
MERECE A o 6, 946, 342. 67 11. 95
NS |4 1, 850, 483. 29 3.18
LA Mk 55 - -
FREHEAR 4, 486, 560. 23 7.72
AT 884, 244. 63 1.52
R T PR fi 1,968, 919. 92 3.39
JE AL 4,313, 519. 44 7.42
Tk 928, 027. 64 1. 60
REJA - -
H P - -
5 Hb 3, 555, 490. 30 6. 12
it 24,933, 588. 12 42.91

e LA ESr2ERA GICS A7k bri

5.3 MEFIRIE A RHE & 2 F 1 E LI R/ R R+ 42 BRI R B4

e | mmem | REan | sE G | AnhE Go | Do R
Eefg (%)
1 002475 SEAVRE 25 59, 249 3,042, 436. 15 5.24
2 002241 ORIy 100, 000 2, 936, 000. 00 5.05
3 03690 HK | ZEHSIF—W 16, 000 2,512, 325. 38 4.32
4 06865 HK GEE S 317, 000 2,420, 725. 61 4. 17
5 000858 i AR W 11, 000 1, 882, 320. 00 3.24
6 03888 HK &1l 57, 000 1,876,982. 18 3.23
7 00968 HK & bR 276, 000 1, 850, 483. 29 3.18
8 300014 {464 R 38, 500 1, 842, 225. 00 3.17
9 00813 HK HR M 61, 000 1,827, 610. 75 3.15
10 002601 JelgEE A 98, 200 1, 816, 700. 00 3.13

%11 W JL18 W




Hop

= OB R A L DI 3 R T VR £ TR S 3¢

/—v
Pigk

4 2020 45 2 REHRE

5.4 HEWREF P RAGHFRRLAE

75 {53 il ARME G i B T B R (%)
1| Bz - -
2 | JATER - -
3 | ERbfEFE 2, 307, 456. 00 3.97
Horbr: BURME SR 2, 307, 456. 00 3.97
4 | ks - -
5 | Ak EE R T R - -
6 | FHAEERE - -
7| AT (ATAS AR 126, 200. 00 0.22
8 | [FMLAFH - -
9 | HAth - -
10 | &t 2, 433, 656. 00 4.19
5.5 WG R A RUE 5 ZEE B =38 H K/ HEF R I R 25 35 58 B 4
INTR Y
e | HRREm | BReR | HE GO | ARKE GO 'E%;fj: f’ﬁtb
1 018007 | [EJF 1801 23, 040 2, 307, 456. 00 3.97
2 128112 |  #/R%E: 2 1,262 126, 200. 00 0.22

5.6 R & HIAREA R E S E ST H#E LI P RIRT 48 B SCRAESR R

i

AT G AR IR AR FFAT B SCHFFIE TR

5.7 | E BRI A RMME GRS T 7 #E AR/ M HEFRIET L4 5 & R 35 Y4

MR

GFH, REEART RS,

5.8 R EFARIE A SOMHE o7 2S5 7= 15E LL B K/ HE PP B 44 BUIE S 35 BA 40
ATE G AR IR AR AT BGIE

5.9 M EIRFE ST R KB IEHI B 5 1B 0L i
5.9.1 R EHHIRA TS BF BRI B 5 S 157 21 40
AT AR AR AR R AT iR 0

5.9.2 AR SR TR R HIBHBOR

A GAEHAT AR N

B, CREAR T AR B S

%12 T 318 |

DLEMIRE N EEH 1, RAFEhIE




B 22 S MR A B O 3 R IC B A& TR R BB & 2020 458 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 S 2 W PR B S5 S AT = IR AE
iZ (8
SEHNRK e 5 AR SRR VE sl P R RS PEARFAE, 32 F B HR 0 Bxt i 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 REWIARFEE BRI B RS F L Ui
ACHE G AR A WA R R R 0 1%

5.11 BHRH S MG
5.11. 1 AREARAFHM BT TRIEHF, THREFARITEEFRER VLR FHE
K, REREGHH B —ENZIRER S EHRTH AT BT 411 HKIESR.

5.11. 2 AEER R TR BEH, BAERETBRUESSRAMNEZERBREEZS
HIB R

5.11.3 FAh B F=HI L

e KK & O
1| fFHRIES: 32, 387. 78
2 | BISGIESRIE R K 1,975, 991. 88
3| Bl A 157, 901. 06
4| RSCRE 74, 313. 15
5 | RIS R 112, 877.70
6 | HABRISGK -
T | FERETRH -
8 | Hith -
9 | &t 2,353, 471. 57

5.11.4 HERFFH B TRESAR TSR 6 HH

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

% 13 T 3t 18

=




Hop

=2 o AR B 0 35 R OE G B VR & BOUE R 43 L 5 2020 4R 58 2 Rk iy

5.11.5 M EWAR BT+ B E AT IEZ RGO B
I AR AT A48 I 2 A AETIE SZ BRI DL o

14 T 18 W



Hof

=2 o AR B 0 35 R OE G B VR & BOUE R 43 L 5 2020 4R 58 2 Rk iy

§ 6 TTHAZESHHRSN

B
i 5 AT A A 32,204, 197. 17
i 5 HT A ) S 45 A B g 3200 4,673, 330. 74
U3 - R BT HA 1) J55 45 S U [R] 473 01 3, 158, 736. 36
5 BRI R SR B B A (A b L7 -7 B
HED
i35 HH B AR T A B 33,718, 791. 55

% 15 T 3t 18

=




Hop

=2 o AR B 0 35 R OE G B VR & BOUE R 43 L 5 2020 4R 58 2 Rk iy

§7 Z&EHEAGHEAREREAEZEEN

71 A& EEANFEAESHIRINFL

AR A ARAT R B BN I8 A B e A A R i B iR e 1 DL

7.2 ZEEENZHBEEREBRALE ST 5 W4
AR A ARAT R B B dE A B e A A R B 2R & 1 DL

% 16 70 3t 18

=it



Hop

=2 o AR B 0 35 R OE G B VR & BOUE R 43 L 5 2020 4R 58 2 Rk iy

§ 8 MR HERRNAMMERER

8.1 IREMN BB RFHFAESHBLFIEBIEGEL 20%KEHL

R PR T MW A
ik .
RS S L |
e # It It
TN e | kst ég ig ﬁg BRI | G b
ZO%EKJE#I‘ET‘”ZI‘Q 1 VAR VAR
20204 H 1 H
LA 1 £ 2020 £ 6 A | 8,264, 319. 37 - -1 8, 264, 319. 37 24.51%
30

77 R R

L. Jshtk KU

PBEF RBUEE [0l T A AR A AN, D T SRR B R AR I, AR G By i R v AT REAFAE TG
RSB By hg el s TR B B B O L B IR M, R B 7 A B L AR B4, 7 AR M XU
—BEI R EBUEIR], 23 s B oA $ 08 2 AL [l FR A PR XE, B S A 58 o KL (] B 37
BEAT IO B A DL AT RE A 2 < B3 1 EUR AR BRI, AT RE HHBLLLAGIIRE B, S 392 A e [ R S5 1 7
N BURYE AT & & FAE SRR BRI Z5E , BT H Ry IR, 2045 B b ol 2 B o]
2. AtE A

PG KRR [ BT A ) < 3 AN 5 R <A A4 (1 7T e 52 81 JRe 22 A 73 Tk [ 2l VA N i <3 3 77 A 5
i, AT BCIE T 3 R R B L W sl

8.2 MR EE R ERF R

R T EBR TR E, SHEIGRMIRALE] N RBBAR 7 5 LA 3 5 N5 22
SRR KR, AFREAR T A FNABXG . AP R . BT Bipsh KU 4.
<o AR AL B SRS 1 BT B A AL, R B Fe e B BB TR IR i SR B AR I
ERHRE TREIRBCE, e T I AR ARBE T RIS

17 W 318 W




Hof

=2 o AR B 0 35 R OE G B VR & BOUE R 43 L 5 2020 4R 58 2 Rk iy

§9 #AEXMHFER

9.1 H#EXHFHER

v R R M St = v b L A B DO 5 R IC LR 15 AR T3 43 B 3 G e ST [ S
(o 2 e MR AR (DL 35 R IC B IR & RLIE TR 5 1t
3+ (& e MRE A E U R IR & BB BB I S S W )
(& Z e MR E AT L35 REAC B & BUE A R S )
5 ENIEME & BRI HA SO

—_

ot
B
Rt
e
o>
Zl

o~
7

9.2 fFJiHh &
4 AT N RS HEE NI BT 9F B T 45 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 ESTEFRAH
20204£ 7 H 20 H

% 18 T 3t 18

=



