EXHFEEEMHAES
2017 FE 1 FERE

20174E 3 A 31 H

HEFHN: BEESEEERAT
HEFTEN: HEBRITROBERAH
WEXEHHE: 201744 8 24 H



FRFEZTT 2017 F5 1 FEBRE

§1 BEERR
S 4 R E N O 2 AL A 2 AR VR R A B O R L 12 SR o K
FEXT AR ESPE L HERf AN e BEPE 2 AN 1) R A 54T
A N AT IR A AR AL S A FME, T 2017 4 4 A 18 BT A&
ST RIS A SN, (RE A TR BLO . iR PR
HEKIR .
S N\ R LIRS (5 R DR T NS SRS R & e, (R GRS & — 2 R

SRRSO ARILAREIL . BB W, Beo & TR 5B R AR R AT-2H B A
e S AINEEE IR

AT 55 SRR 2 H T

A EHAE 2017 4F 1 A 1 Hig % 2017 4£ 3 A 31 Hik.

=
\S]
=
¥
=



FRFEZTT 2017 F5 1 FEBRE

§ 2 HE W

B4 fETR HLHEFER
B4 A 000618

S (Y ORI G
e AR H 2014 4F 4 1 29 H

5 A, < 4 A A

18, 631, 453, 431. 52 i

FESIRIE T 2 At WaPE i EERE b, 3G R

B A AR
SR AE 1A E Wi
WRIEEMATr by (EEARE: fipRettR. FlFK
SEATTIA I BB AKE . GDP KA, TRt &
LK EERTAIEK TERE) , REHE
P FAR IR I/ mhr /48D AL o34

BB MG MRYEF KB SRR IE (EEOE: FHRALZSE.
Lo RS E AR, RIS ESS
PRE LA T A SRB R BE EL
AR 24 2R 57 (1045 SR AR GRIR DLt 2 45 R LR
Al

NiEoaa e N R A7 Kl Ja
AHEENTMTIAE S, HeE i XA U (K T

MR SR E. REMEE. friiie.

FEEHA LS EFHARAR

HEFEN FERAT B A R A 7

b




ERFEZRT 2017 £ 51 FHHRE

§3 EEWMFIEHMESHHERI

3.1 EEWMFHER

Az NRTIG
FEW bR WA ( 20174E1H1H — 201743 H31H D
L AW C eI as 141, 350, 514. 28
2. AFE 141, 350, 514. 28
3. WIREEE B E 18, 631, 453, 431. 52

e (D) AWCIGEE RS AR RN #55Ukas . HAig N (AE A R EA) Y D
BRSO S AL IO A8, AR A Qs i E A 2 se i Aeshlieas, T A ek
IR A DAZEE, Bk, A FROHMERSN N E, A O Se B A AS IR ) A0 <5
(2) ARFESTFRA NN/ RIGESE ZIE ST M. (3) AKESan 7 Hiik H 25 m AT

3.2 EEFERI
3.2.1 AREWESHTRERERREES RS BRI R K LB

AV £t e AL
EEE | EGEE R | SR
BB W RsttE | ©-0 @-®@
O REEQ | HEREE RO

@

HE=AH 0. 8715% 0. 0023% 0. 0862% 0. 0000% 0. 7853% 0.0023%




FRFEZTT 2017 F5 1 FEBRE

3.2.2 BESEFAELRE S RTHHMEWRERRS) A5 FINLS RE A 28 2R

AR B I HE
S G B T G B PO R R 5 LI 4t b AR A R 4R 1 Dy S o L

10.77% |- — I - R - I I - T — R — — N S - N - :

DO1E-01-25 1 b -]oe e

=
o
=]
(=]
+
+
o
]

20140429 -

[ 53 B 0 o B R oK — 8 5 B0 M B2
B e s 0 2k R h (e R 5 (R0 S A S AT 2 0 (1 B S 500 EE
(2014 4F 4 F 29 HZ 2017 4 3 H 31 HD
T S A RSN ERAE, AREAEeaFAEMHE 6 MAN RS, Eels
W AR FE G I & TR R AT SRS (F 2 () Bl (1D BBRED 1A XKL5E.

b

=
-
¥
-



HeRW D 2017 £ 1 FERRE

§4 BEARE

4.1 &L (BRELF/NE) fih

AR SHRSETR | IEHMLAE
4 iEE 1t
{EER H #A BT HI PR
MATIR T B I RERAT
E brgmh R, RS
ARG, Tz
BT AT B A,
R, FSLHE
2014 4F 2008 4 7 F 575
A MfgE. 7 - 14 4
4 H29H 2 4 I [ 5 AT 2 5 %
SE 1A H I
W TAE. 4mbhit:,
i ea
CFA, CPA, EAIHE4EM
A FEAs, HHIEEE.
M{F Futex  Trading
Ltd Mit242 5 iy dbat
ARG, Tz
HAIH AR T A
AR AR TR
WA, EEHREE M
FSLE A/B
HIRAFMGIFAE S 0.
Fa R BT T
2016 4F 2012 5 8 AN ZESE
ZeN | FSLHEE - 74
1 H28H REFHARAA, o
T Rfi%E ¥
EfRFRAC 5 51, BUTER
SEaz OB
Tl s U gl S5k R 5
S SLHA S E I
Uiy alpha SRH&ZH . Al
ke
WA, BAIHEE ML
BEhg o
(D EELHHBFMTIMH P E AR ESREEEFRERZH; £ELHES NI H &

PN AR RE R A

viEZH, BAEHRE
il the GEFRI A R B BIMED) RIAHRE -

=
(o)}
=
¥
=

NEMEHEJE AT ZH;

(2D AEFR MOV 75 SGE A




ERFEZRT 2017 £ 51 FHHRE

4.2 BEAXRE A AT LB TS 155K

RGN, AESEHNAEE T GEFE) « GEFREEESE) RS IR EE.
GREHEFEIRMIT RS REE ) MHARAH I EEMAE, AFEWEEH. B sr
JR ) BEANE R B 7, AR AR ARG il b, RS R A NSRRI . ARG
BIEE RS RIFEEMME S S R HEMLIE, T FHESHIRA AF AT .
4.3 AP35 E WYL
4.3.1 AP 5 ERHATHELR

NFPNIBAFZ G HIE, B R AT R AR R, JE SRR R B R, &%
S VORI S5 58 TR S T2 AT 2x s 38 58 3522 5 Y6 Bl 9 - 2858 5 1 AT 32 By 3T 4l
FERS RO FR R FRSE BRSO, WO A TR 5 E N S @it 1T RGURA L #5577 0
BEAT H W W, AT TS R
4.3.2 RERXHIT AT YA

WG, RIS RBERELHITA.
4.4 REHNESE B RIEMNZIEM T

2017 4 1 ZBE, ST E S R IRMBORGE L R MRS . 40 A7 1 72 W45 B i T
W, NRBIWAEE A M, SATIFREA T TR EOE BRI, 1 7 24 & L
T MLF FI% 10bps: WWEH—AT/EH R T ATFMi%FIZ 10bps: 3 A 16 H A& L
25bp, [ A SRR BT OMO. MLF. SLF F2 10bps. HBIRRATIRRE AT T 5 B AE ) 2 0 5 2
AR G RO 1 SE PR AR A5 R 2R RAT ISR A, H T 37 i B X L SR AE Gl i B AR IS, &
B2 R AR EATRE . B IR ECE B AR, #EN 3 AP R, #U4T3K MPA A% S &,
HEMIFAE R, FMAFRAF R 36— BAT, 20 H B4 Eikik 2, 555 AT
WA BTG, HAERAT SR AR 58 & BRORIRAARREE B T R 1 BERATSSHEE AT 1
FIMLF B4R 4RAT 18] BE G 04T “BURRAC” . I T sh sk 1 R 55 S oA . 1 2R
BATIAIRG RN 7 K B AR M 53 5N 2. 44%F0 3. 09%, %5 16 4F 4 ZEEEIME 2. 29%F1 2. 81%H &
FAT. 1 FEWFSFTIHELD 16 FRKB)S, BEH AT BIEMH, 7FRI7ES LA
i FIZe . RGNS PPT TN, HRAT MPA HAZIE A7 ARG 5 2 0 4 B ok 25 [N 3 1 Rt
SN, 1 RERUF TR TR, WGEER MR AL BT, WA TE £ R A 4 1 E AT TR R
BEeale 120K 1 I 10 230 DT Filicat 2 20 BT 3. 56%A1 4. 06%, #5% 16 4K 3. 18%A
3. 68%° AT FAT. | ZE(S AT R &5k fE 5 R MR AT IR sl T, i as 26 thii

%7 W 13 W



FRFEZTT 2017 F5 1 FEBRE

BEFIR Gk st A7, 1 25K 1 AERIRTPN) AAA BRI 26 16 SEAR K 3. 91% T+ 4 4. 25%, [F] 3]
RSB 1) AA+ 2R S AR S R £ 4. 17% EATE 4. 53%, fE— s RAT IR S R H 2 0 &
T L AR HER 2 4. 35K TS LR, F 43 BB R R AT NBUE AT TR, i SR ARAT
IE S st

1745 1 5, ARHEE TR st s, EIEERAE, URAE 2N e TS, RiE
FCERATAR. BOFMEDLAERR, SNSRI, RIS 7R RENIE R AT A5 A i 7
FPRCE L], A ORRE PR, AR R 2 AP A PR o B2 5 R e U R e 2
EREANTE, EEHARR . BEE, 1 FEARESRIIBN T TS, RELSTrE,
ST wAaE . WAMEREEYER B AR, OF AR S IR O A AR 224, IRBN AN S R4,
AT BAMET S GG % 2GR4T T 7 R AP 3EAt.
4.5 REWAESKISRI

AR WA JE G (K A0 BB 25 R 0. 8715%, [ ML S L B L AEUR 25 N 0. 0862%.
4.6 REHNEZSTFE ANLEE ST = H#HEE R

T

§5 WEHAEWSE

5.1 MEPRESH=HEHFMR

o 4 ST I LA
Fr5 TiH &8 O
%)

1| BEDE R 6,216, 841, 618. 76 33.35
e iz 6,216, 841, 618. 76 33.35
B SCRRIESR - -
2 | EAREEBMTE™ 519, 957, 499. 93 2.79

Forre ST = R0 1) SN B
S _ :
3 | AT MG H A 61T 11, 783, 915, 874. 45 63. 21
4 | HAth Bt 121, 717, 700. 28 0. 65
5 | &t 18, 642, 432, 693. 42 100. 00

=
=
¥
-




ERFHERRT 2017 £5 1 FARE

5.2 #REIHFIF BRI E L

= T EHE SRS EII ] (%)

1[I P A5 [ml e 55 A 0

6. 54

Horpe K IE i

Frs |HH A )

mi A T EE R ] (%

2 | IR G 0 W ik BE A A -

o SRl Rl 53 _

E: (D RE A G BWREL B AR BRI A & B FRSORE ST 3RS N 67 B
R P AR o i < B L Y BB DA o SO0 PA i D B AR Ao B < B 1A BB Y T BT S A

(2) T WA A S G Ak H 77 15 [0 1 B < A AU AR I B 7 1 EL (1) 20%
5.3 HEEHFHASTFHRRAMR
5.3.1 HFRASFHRRBARELFIL

it H KA

T IR BB AL G- 2R AR IR

100

0T I A BB 2H T R A PR e v

100

T I N F 5 2 AT R AR R A IR E

66

Vi RSN A5 H BB &P 2R R IR S AR T 120 K.

5.3.2 MEHRRH A S FHRIRIAR A7 L]

J=2=3 PSR AR SRR

FIIR G e g | BIWIR G L e
EHTEEH (%) HIEEB (%)

BrHE

1 30 REAH 17.75

St BRI GNL
397 K IV AL

2 30 K (%) -60 K 22. 82

Foh. AL
397 K ISR A

1.34

3 60 K () -90 Kk 29. 16

=
O
=
¥
=




ERFEZRT 2017 £ 51 FHHRE

Horp JRAF SRR
397 RINFF BRI A AT

4 90 K (£)-120 K 3.54 -

Horr: FolpAroL i
397 RIP)EBN ) 2 A5

5 120 K (%) -397 K (&) 26. 13 -

S BATERE
397 K IV

&1t 99. 40 -

5.4 REFATRA G THRRF LI 240 RFFULH
AR TP AN 5 FL LA 4 PR A A I A 240 R
5.5 MEFIARELGSF MM RNOGHFERAS

‘ 5 b 3 S R PR IR E LR
7 5375 A WS RRA (6D
%)

1 [ K - -
2 AT e - -
3 SR 1, 250, 451, 089. 29 6.71

Hrdr: BURYE£ R 1, 250, 451, 089. 29 6.71
4 | RS - -
5 Al K A R 2,088, 193, 101. 00 11.21
6 oA SR _ _
7 [i] MV A7 B 2,878, 197, 428. 47 15. 45
8 HAth - -
9 f=ann 6, 216, 841, 618. 76 33. 37

A7 S AR 397 REFS)
10 5 249, 883, 017. 80 1.34

FR A7

e BERT, MEGUR R B SR AR, WG 1 R OIS G R R A A
2SR

%10 T 13 H




ERFEZRT 2017 £ 51 FHHRE

5.6 REFIRIEHER A 5 2 S B F+E LR/ HEF T 42 B 80X B 4H

SR AN

Iz (e T gz 4 7R firdE (5K | MEREA O
BB (%)

1 011698854 | 16 78 HNEEAL SCPOOT 3,000, 000 | 299, 906, 915. 85 1.61
2 111716029 17 F4RAT CD0O29 3,000, 000 | 298, 166, 300. 97 1. 60
3 111711085 17 “F224R4T CD085 3,000, 000 | 297, 888, 296. 29 1. 60
4 111709084 17 i R #R47 CD084 3,000, 000 | 297, 599, 923. 62 1. 60
4 111711095 17 ~22 4147 CD095 3,000, 000 | 297, 599, 923. 62 1. 60
6 111794687 17 REHRAT CDO38 3,000, 000 | 296, 642, 513. 16 1.59
7 011698937 | 16 FEMIKEML SCPOOS 2,600, 000 | 259,914, 127. 86 1. 40
8 160414 16 A</ 14 2,500, 000 | 249, 983, 818. 89 1. 34
9 150315 15 g 15 2,500, 000 | 249, 883, 017. 80 1. 34
10 011751021 17 Ju[ 4 £ SCP004 2,500, 000 | 249, 859, 459. 89 1.34

5.7 ‘BT RN 5 MR RAE"H 2 HEE R ER W=

i H i 125 17550
At 39T A Al 29 JEE O 245 ELTE 0. 25 () -0, B%IR) (1 7 4L 0
5 T PR O 5 P e v 0.0191%
5 T DA D 2 P B (A 0. 0491%
et 3T AR AR D 25 5 1 4 00D 67 S 2 0. 0157%

WGBS B 4 0 ER 2 0. 25%1F AL Ui B
et N REANAE 55 H A 25 B A8 X HE I AR IR ] 0. 25%.
WS HAN 1B B R4S HEX B 0. 5%1F i 1 B
i 5 W BEANAE 5 H IR B B I 85 E I AR IA 2] 0. 5%,

5.8 MEBIRIE A SOYME 5 EE T §+E HBI K/ EEFF BRI 48 B SORFIE SR B0R

e

AR, I G ARFFAT B SCRHIESR .

11w 13 m




ERFEZRT 2017 £ 51 FHHRE

5.9 BEHAEIREMHE

5.9.1 E&TH LB

NI R P E i faH e, S UK (E A6 24 IR 708 1. 00 AR TC.
AT AR R HER FAE RIS EN R AN AR, 4% S 100 2 8 i 8 A3 0 25 B
KN FE S3rtr, £ AR AR, B H TR Bk

5.9.2 FHARSERNIH2IEBFRRT EEART NI R EMITILRAE,

BRAER G HEl—FE AR B ATTER ATIRER

A AL GBI AT+ USRI RAT BRI E AT M A, AR S i H AT —
FENAREE BRI AR RAT ERRZBIATFETT. AT,

5.9.3 HARBE IR

P 475 &% G
1| A RIES _
2 | RIGIFFREHK _
3| MR 121, 160, 200. 28

4 | YRR

5 | HAdRIGK

557, 500. 00

6 | FriEd

7 HAth _
8 ann 121, 717, 700. 28

§6 T AZE MR

Az hy

T I S 1 AR A

16, 809, 050, 274. 08

e T30 1) e < A DU 0

40, 441, 629, 656. 24

e TS0 ) e < A B [ £

38,619, 226, 498. 80

T AL S 1 AU

18, 631, 453, 431. 52

TE: 0 ST I e < H A A A P B

12 T 13 0



FAEAEWRH 2017 £ %51 FERE

§7 ZEEHNCHERRESRRAR S 5 WAH
K G VI RIE PR IEAT VE 4 00 R 5 S S 4 09 4

§8 HAENMFHER

8.1 #BMHHEZF
(1) HENES SRR L& F I M3 S L1 S

(2)
(3
(4)
(5)
(6)

1

FRH M e E A )

L E DTSRI
EERMH RS SIEE DU

B NMESS B LA B LI

PN 52 S B B BT I & A 5 B U o

S
o

o

o w i
e

N

o
s

8.2 T R

AEstT R b KT 8 SR K JE 8 R 5 S R S A IR A ]
8.3 ARG

(1) P . AR TEH 8:30-11:30, 13:00-17:30, #HH A Hdt i, tnf
1 ARG S ENAE

(2) Puh#E: FEEEHAMIE: http://www. jsfund. cn

B E ARG WA B, AT AL S S S A RA T, EiHE 400~

600-8800, =Y & HLT-HEf4, E-mail:service@jsfund. cn.

FEESHBRARAF
201744 H 24 H

%13 T 13 0



