BR A AL 2017 FEFARENE

BERMBESHIEFREEE
2017 FHFERERE

HEEHEN: BRERSEHARAH
HEELEN: FEBRRBRITROERAH
EHER: 201748 H 26 H

§1 EERRN

SEHEANERES ., HRERIEARS PR BAFERERICE. RSV s 8,
FFxs E A BB  AER PR AT e B AR AN ) BT VR DU . AR DA AR AT
EHE T, FHEERER.

BEFE N EE BT B AR ARREALESFME, T 2017F8 H 23 HEK TA
GRS ARRR . EHERIL. PR BRI WSSt RE . R AAIRESFNE, REEZ
WHEANFAEREBOICHE IR T MM B BRI .

S E K LLSAE L B RS ST SR I P IS HY 2R 8 B0, (EANVRESRE & — € & A

SRR GUF AR HARKERI . A KK, B0 AR A W A58 DR ST AT 20 ] 32 A
e IR AR RN SN
AR AR A LA B AR RS IR0, SRR AR TR R, BB AR B R 1E D
ARG P 55 BB R 2 R
AAREWIE 2017 41 H 1 HiEE 2017 42 6 A 30 H k.



B R ARA 2017 FEEFEREHE

§2 E&EfN

2.1 EEEKREHR

B2 LR A BNIE R 5 4
B4 TR FR LA A

Ee&F ARG 000595

A (N BATITF A
R 201444 H 4 H
LN IS E AR AR
HEFEN o [ AT R A IR A 7
I T A 4 3 00 542, 219, 929. 87 {4

e [ A7 2 A€

2.2 EE&-HEH

BB HAx

EPEBCE SRR, HUIERE T EA TR RY
sONPEERS W RARIE L AT B A Al B 1
THlE, BORFEE T KR E (.

AIe 4 B ES R RSB R R AR TR RS
FEEEW, ZREHEEMNATFTHER. BATIH
o BEEISRBTIAAGESE R A, AR KU
HIER T, AHEMEARSERE. fidF. HeHsRK
WSRO R LB,  FEAR YR M TR S A T 7
HURIAR A I AT Bh A 1

b £t R i

VYR 300 FEH X 70%+ _FiF [E fF 38 50X 30%

JRUSHAC 2 e i

I G R G T G, HAUI s S U RS KPR
THEMEE, ST et miinite, &
T/ USRI P 2 <

b

[\
b=l
H
W
b=l




B R ARA 2017 FEEFEREHE

2.3 ZEEEANMESEEA

B H REEHAN HEFREAN
e IS E AR A A o [ BOHRAT I 0 A R A ]
4 BB H 5
FERMFEMTTN | RIS (010) 65215588 (010) 67595096
HL AR A service@jsfund. cn tiangingl. zh@ccb. com
S RS LA 400-600-8800 (010) 67595096
feH (010) 65182266 (010) 66275853

24 FRBETA

I A AR T IE SR BN IR

http://www. jsfund. cn

P i
AL ETAE AT 8 SR KE 8 [R5 L
He A AR T S B

HARAF

§3 EEMFIEFPMESIHERI

3.1 FESUEIEMMY F 610

S AN T

3.1.1 MR BE R FE bR

WER(0174E1 H1H - 201746 A30H )

ENIRe ST 14, 859, 336. 89
A 110, 359, 451. 33
VLT $5) A BFUAS S 0.1734
AR 35 45 B 9. 10%
ARSI 5 3 AL B G 2 9. 64%

3.1.2 JIREAE AT AR

AR ( 2017 4E6 H 30 H )

b:12 b ] s o S | 597, 517, 952. 02
AR AT 43 e 3 4 4 R i 1. 1020
HARFE G = E 1, 110, 202, 896. 95

#
=
b3
=




BR A AL 2017 FEFARENE

AR S B E 2.048
3.1.3 Bt ER WEWIR (201746 H30H )
FHEmE B ERE KR 108. 41%

He (D AL TS AR B . e Btikas. bl ORE A i EL s s
ERAH R S GRS, AR A sl st in AR A R shikas:  (2) pridk
SN BHRPR A CIEREE NNWBAZ 5 2 SR TR ], T A9 SERRIc it 7K1 248 T P o
(3) HIAHT {73 BE A R SR B3 77 £ 3 Hh oK 23 BC M 45 AR 20 BE A Hh 2 S B RE 70r f0 AR
(4) AEECT 2014 4 4 H 30 HAFFEFRINESF R 55 SR 7 N BB ey BEAT 745, 2
Pl 1:1. 057531085,

(5) 2014 5 4 4 H, JRBRANESFI BT I SR N7 LR IR G BRI A &

3.2 EEFERI
3.2.1 EESMHFIFEMKR RH 5 RNV S LR R R
e | SRR | SRRt
EE | - ‘ ‘ -
B B KRR | FfEIE | R R e O—B @—®
BRERO ‘ ‘
HZQ EHE)) HEZD
TE—1MH 7. 39% 0. 74% 3. 52% 0. 47% 3. 87% 0. 27%
TE=MNH 5. 30% 0. 79% 4. 30% 0. 43% 1. 00% 0. 36%
TEESNNH 9. 64% 0. 77% 7. 60% 0. 40% 2. 04% 0. 37%
P 6. 50% 0. 79% 11. 82% 0.47% -5. 32% 0. 32%
E=8 94. 49% 1.21% 53. 63% 1. 23% 40. 86% -0. 02%
H3E4 5
N 108. 41% 1.18% 54. 18% 1. 19% 54. 23% -0.01%
HERGREA

T ARSI IR 300 FEEX 70%+ _FAlE E R X 30%.

K2 ST AR HE T 2T DY IR 300 $RECA LAk [ G fs el 5 22 B, BH) iz, A
ARGRIAFERBURE: OMENREG RIS, %R bR RE % 1 S0 I A 5 4 K 1 3
AT BCE H AR A XSS U 28 AL -

A FE G (R b SRR B A i A SRS 5 H AT VB, PSRy R

Benchmark (0) =1000

Return (t)=70%X (Y9 300 8% (t) /% 300 F55 (t-1)-1) +30% X (EiFEFFE% (t) / EiEE

o4 U 31 ;W



B R ARA 2017 FEEFEREHE

FiieE (t-1)-1)
Benchmark (t) =(1+Return (t)) XBenchmark (t—1)

Hr t=1,2,3, -

3.2.2 BESEFAERCRESHHRTHHMEN KRS KIS FHHLS B

70 FRARH) A HL
e -'Siéi.éé*llﬂé{?%ﬁ‘z{‘}}?ﬁ%%f‘ﬂ*ﬂ‘[ﬂ?-ﬁ:%-‘gﬂ%ﬂk@i LA I A I 6 169 D S5 50) L

150.08%

135.07%

30.02%

15.01%

0.00%

2017-08-27

e L e O O S S SR
O15-00-1F { |- F e

20140928 {7

2015-01-24 [t ;

20150324 { - bme e T

[ u [0 T e S SR AR S S SO

—
"
-
=]
+
—
[ ]
&}

2014-04-04

|—i#§£#ilmﬁikﬁt}?ﬁiﬂilﬂﬂ'ﬂﬂ&* —i#ﬁéd&ilmﬁﬂk,’klt&ikm&ﬁ#|
K. 5 SERANR G G B R THFE S KA R ML 57 b A HE S i Z2 1) g S 3500 L
(201444 A 4 H&E 2017 £ 6 A 30 HD
L ARIEEHAHAMY 2014 44 H 4 H.
2 HIEEG GRSV HBMLE, AREGHESEF AR 6 NN NEEH, Sl
SEORIN AR IS DR O G EE SR (h = (2D BBEEEM (0D HfERED 1G K4

%O

#
=
ZF)F
=



BR A AL 2017 FEFARENE

§4 BHEARE

4.1 EEEFEAREESZBIFN
411 ESEBARKEEBRRESHEL
AIEGEIN AR LESERERAR, WAL T 1999 4 3 H 25 H, 244 Euk s ki
SEREE MBS EH AR L —, RPIERESEHA. AREM B, AR SEREI,
I R B F & mat @M. TONRE S A . AFEREE e E R RS A
SEE R M QDI e B~ L 45 HE A
b 2017 4F 6 F 30 H, FE&E B AL 1 R ARXIERREES . 129 JIFatiE 4%
WL, HARORERI oM, KRR S
SRS IEEATIIR A FESUT RS BB M. BRIy IR 300ETF Bk#E (LOF) . ZESiHA
e, FLEBRA . FALHIRRE . FWIhERRES (QDID . L FORIERE
LZ I BRRAANERS . BLERIRE . FOCAT 50 53 (LOF) . FEsckalik
5%, BERMEMBIRE . T2 IS (QDIT-LOF) . B EBWsh IRE . BEZHH%
i FESAERKTR A BESVRIESEATH 120ETF 32 SEiFE L AT 120BTF Be% . Lt s

(QDIT-FOF-LOF) . FSfEHf. s M MMmiER A Zrwe0ttm. Z9H ) 400ETF, 325K

%%i‘k/ﬂﬁnx f“%%%{iftbn\ 33‘“7’?1']'3%\ ;i

it

BX

Hi) 400ETF BXHZ . #5297V 300ETF. 5 SERMLARNR & S scask = (QDID) | #&Se3it
W 7RG SRR E G SRS AG R SRS E R L R L (LOF) | FEsK
HIE 500ETF . #2523 5 (5 A 8 W5t 2 . 3% 92 HPiE 500ETF 6%, 52 Shiif Fp A fit ETF, FE s
UE4 0 P E £ ETF BiBe . SEocEafaifite MG Sa e T RVEIRGE . 3% S = @ A%
TR E AR (QDID) | FESE-ERi SRS e iR, FESLE G IfigR. S mis
Fiy FESLLT ISR SRS T VR A FASEE A/BL SRR e 1 AHEM S 7%
HEAIE M. FURARE. BLHEERM. B rhERE W BORA . SRR A
ETF. #SEAPiE R 2 3% ETF. SES0diEGmtihi= ETF. #8558 3 MNAEMGS . 3757 (R
T BTN . BRI v FESRIPR 300 FRECHT USRS S SR R
SRR SRS TR A . SRR RS BRI R B EE
IR S SRR e . BEICEHUBR A KRR FCN SRR S iE SR ETF
WRHE s i SRS s ROV T R B 32 SEMs T I ORI I 22 L S S ORARBR I 52« 5 SE B3R A
KRG ER S AL H R E RS w SR GRS, s RIS ERS . 77

&
op

b

ﬁ 2

6 Ul 31 7



BR A AL 2017 FEFARENE

SKASRRLALFIOUR . WL REAG AR BRI ESREHRERS . mEad RIELERS . 7
SOk RERCE R G . I ARSI ER G . BRI, RS Raififidy. Bk

BIARRERBER . SRR m AT SR BAGT:. FLLmiBE . FISCRIRRBEE . %

[

=k
PG SR E IR A BRI IR S SRR LIE R A B I IR A
LB RIS FECHT A RIRE . FLRRATR . SR W BEE  55 SN (E G 5RIR A
HLWAIIRS . BENEFERN. B ERM. B WBE . FF2% 6 A EW
17 WEHBIER G LRt s, S LRmRaAfifig: . Jn SO eI M BREER . 325K
Wit E R G . FLFEMARAGEEERS . S HE 6 MM G 3L R BRI S
R K

KA A ETF, FRciafRaififiide . FLiateaifiifiize . 3 s 6 DA I 6iF. Finfids.

H+

PRI LM (QDIT-LOF) | FESLpiiyRH P IR 5 FEaiiass

b=

TS N A E ABOETF W . M st KR & FRsia @R & M 5a sifidy 3 RIF B &R T

OIS R YRS, FN, HEHEASSEAREES. AVES. FER PR REAS.

4.1.2 B2 (RESLH/PH) RESZHBBERAN

EAZEESNESZE (BED IR | EHMN

14, % L
1FERH # EAEHM AP FR
VAT [ ESAIE FR A T T 9T
VN 2 . R AHE, 2014 4F
2016 5 3 A
JSEN HEL - 10 4F 5 AMAZLREGEHE
10 H
L FRAT], AR T

R
waM .

E: (D EReLHEPRHPEARMERRERAEZH, BERMRAFMEHRERAEZH;
(2) EFF AL SCRMAT I 2 GEZRAL AL 7B BEINED) I GILE -

4.2 EEANREHNFESBEENTE BB

AN, AESEHENKENE © GEFRE)  GEFFREEEE) SIS0
GEERMBE S AIEF RS R G D) MEMAMEEEMHE, AEWEH. SR
DTH SR EEAE PR B 5877, AR AR XS B2t E, DRSS AR N RSR B R 2. A
IR BT S QA BE AN & R HUE MZE, oA FH IS BT AR AT A

7 331 ;W



BR A AL 2017 FEFARENE

4.3 HEAIREA AT BB LA
4.3.1 AP35 ERPAT IR

EMIN, EEEHEN AR PITIERS QEFRRESE AR A 56 R FE ) A
AT NEBA LGB, SH O HE B T EEH BRI R, FESREREER . BT
A VONI St 52 98 PR SR 7 T A AP RO 2 Jl I 58 38 58 25 Y0 N & 258 5 IO A28 Gy AT 4a ]
PERS IR AR IS ] FFER IR S, B OR A 5 R NS @il 1T RGN L sE7r
BEAT H R A, AR N E R TR RS

4.3.2 REZHIT AT

WEIN, AR A RRAES 55T AI a2 s, [ H AR5 i 1
WAL oy BSR4 H S & 1 5%, &iF 6 Ik, YN NAGHENIRER RS R E, 5
Ht s R AR Sy, AFAER R IEAT AN

4.4 EE NG IS B RIS AL SR I
4.4.1 W5 AESB R RIENIBEDHT

EAEENEMATTIES: | RFIRUCRE RIS, Lty B 5. 73
ENPEGERE P PER R BPIRAS, ERE AT R ) — AR 25 [ PRI M R pud BT
Fs T RS i 4 7= A T . PO T, R R KSR RUR OO AL B 0T st 8
REHWIAE, JFash RSO SR ARISEAT ML A RREE S 13 R YA R e U B
PRI IIZIR T, BARTRIFA RS, (E AL imid br L B Rl REBCR B i sk, TR T
LoV S8 I — L8 ATV RNE ORI K i SR T . kA, O T R A AT L R I
G

A GFYILRAEFF A LA PTREE, @RS T El. LT, RE. BRGSERERM
PUEE, R 1Mk SN IK TN B AT 20 7T BEAL T R TR AL, AR SRS G 45k B £y
7.

4.4.2 |REBMAZESHFNLSGRIL
B RAMR G ARARIE S FIFEN 2. 048 JU; AR E IR S0 AR EIE KRN 9. 64%, W%
L FEHER 25 A 7. 60%.



BR A AL 2017 FEFARENE

4.5 EEANEZMAEH EFTHHRATWESKHERE

AT EHZFAIARTER NS, SR BT U SR E XIS, x5 SR 45 52 55 i 0 B A <
BRI, (BFEATUHEE AR5 KE TR RatEfmEs, FL5rRE ks
A, LA UGE R TR

A B, BATNNELTR, LR, BEREA SRR, R
FREE NI R G IR R

M EEH ER, (LB ZALA . Wl 2B B FH IS KT 5N, T lifE %
SRR E VER AN B B B AT S RS — B[] (B AR A A (B AN bl R 2RISR 2 D 1 — 4
ZHMEBE)E, MESRSHRTIERA D, M IR EF T s O il Relsiy
KRS RO R B AR E BN EEER R . MARKRENS 2 FHRIE TG, BRRA
MBI, EHA— ARG T R 5

2 e (S TR B, BATT 2 U PR IR EIE SR BERR 10, 0 B0t 8 U SE 4 (1 RT3
4.6 BEEAXNRENAZSHERFEFETHHA

REHIN, ARESEBN S (Rt ERD © GEFSBRER e E S54RI
PR BERE I AR GHUE e S RIZE, HEMERESEHENSRETE N —Fittr, %
S BUFHE RS E N SERAE G, SRSIEEANERIRE RS E ARSI AR
PR A E A% 5 2 2 THIK H B R 24T

AEEEHRABOAET VR RS, ZROBEER. 5. 88, NEER., SRR
PITNAK, HDTHTT . 8RS . ESEHNGER AN EA LR
NAMRTARZ . N, B E st NAR SR e LB, EER R, ReanMS
B L2 i il AN AT HHEASENL S S 5 ERRES T Z B A AR HKA
s SAEAREP AR EART B RYNERZ 50T, P EIER S ILE E AR TTERS
", FRE G E AT, PUERET R 2w DU A EE R R Sl b
4.7 EE ARG I ST S EAE U U

RIEAREEE AR (HN (=) R B E D A58, 1375 1A A G R SEEAE 2
B, FFEHER AL E M G R AH R 5E o
4.8 WENATEANFE ST ANEEEH = F+ETEH T H U

.



B R ARA 2017 FEEFEREHE

§5 LB ANHRE

5.1 REANAESEE NG TERFILAE N

A, EEREAT R AR A R ARG RITE SR, RS T GRS
) REEEF. STEDSREAAA RE, MEERFESM IR AMBTH, TERE
RGTHBAT T 2R &FE NNV 5

>

5.2 FEEANREMINAE SR FSHEEMTE. #ETE. FEIEEFBRK K
B

A, AFE NERE S OME . Rea R, FTEMINMEMA RE, WAL
G FHFEII R RIS AT TN IR, WA G SR F 7 md T 7 i
B ORI &8 BT 1R 2 e B AR 2 AT .

RN, AT SRS AIE 2 B .

5.3 BEANEALERRETMEEEFATNEEL. HHMEERREL
AFEAE NG & T AR D S5 400T . PRI, RIS, W55 2rib it #vt
AR, PRSI B AEE B BILE . 1% PR B B

%10 | 31 ;|



B R ARA 2017 FEEFEREHE

§6 FEEMFETHRE CREHT)

6.1 BERHmE
it ER: B RARS AR RS

W aEH: 201746 H 30 H

Hhr: NRMJG
AHR R
% = eSS
201746 A 30 H 2016 £ 12 A 31 H
B
BT 6.4.7.1 64, 678, 323. 33 90, 148, 081. 22
SRR & 1, 344, 850. 42 951, 532. 06
12 PRIIE 4 284, 366. 57 273, 455. 30
R G i 6.4.7.2 1, 046, 048, 166. 34 1, 249, 909, 572. 96
Horpre R 1, 046, 048, 166. 34 1, 249, 909, 572. 96
B - _
IR - -
PP SRR SR Bt - -
sl ks 47y - -
A R Bt ™ 6.4.7.3 - -
SENIR G G Rl ot 6.4.7.4 - -
RECIE 775 Fk 1, 320, 071. 25 -
IV @RI DSS 6.4.7.5 12, 595. 02 21, 430. 43
RS ) - -
IS FR R 57, 173. 17 451, 483. 69
I T AR B 5 - -
Fopt 537 6.4.7.6 - -
e R 1, 113, 745, 546. 10 1, 341, 755, 555. 66
AHR LEREXR
ARMFTEEN R eSS
2017 4£ 6 A 30 H 2016 £ 12 A 31 H

11 31 H



B R ARA 2017 FEEFEREHE

i fit:

SRR - _

A2 oy M R A fot - -

T A 4 Rl A7 5 6.4.7.3 _ -

I HH ] 0 < R 7 K - -

AR HK - -

A ] 2k 765, 781. 35 364, 316. 23

MATE FE SR 1, 388, 009. 10 1,717, 060. 63

NATFEE B 231, 334. 82 286, 176. 76

JSEASS A B R 55 2 - -

MATAE 5 % H 6.4.7.7 608, 837. 98 516, 832. 80

2 AZ R B - -

RLAS A2 - -

JS2ASS A - -

3 SE PR 1 £t - -

HoAth A7 153 6.4.7.8 548, 685. 90 650, 614. 03

Uikiigsann 3,542, 649. 15 3, 535, 000. 45

P &R 2 :

SEI R 4 6.4.7.9 512, 684, 944. 93 677,493, 915. 54

Fan halb 6.4.7.10 597, 517, 952. 02 660, 726, 639. 67

T E A At 1,110, 202, 896. 95 1, 338, 220, 555. 21

USRI FT A & A5 T 1, 113, 745, 546. 10 1, 341, 755, 555. 66

M iRk H 2017 £ 6 30 H, G ATHE 2. 048 7o, FeEUE AN 542, 219, 929. 87 £ .

6.2 FlEER
St Ak BRBENIRARIEHE TS
AR 2017 9 1 H 1 HE 2017 46 H 30 H
Bhr: NRMIT

%12 7 331

=



B R ARA 2017 FEEFEREHE

F:N ] b4 BT b A ]
W H SpE =2 20174E1H1HZE | 201611 HZE
2017 46 H 30 H 2016 £ 6 A 30 H
—. A 123,927, 931. 12 7,092, 150. 54
IR SUNON 320, 206. 02 3,679, 557. 26
Horre A70M BN 6.4.7.11 320, 206. 02 2, 480, 942. 41
el SV N - 727, 430. 26
LR SRR AL SN - _
SEN IR G fl gt = USN - 471, 184. 59
ENPIDSY PN - -
2AEFE IR (FZR L “-7 A 27, 953, 849. 40 11, 485, 139. 01
Horr: SRR B 6.4.7.12 22, 396, 230. 32 5,329, 944. 44
2k i &l - -
G R I A 6.4.7.13 - -200, 520. 00
LR SCRRIE R T - -
It a Al &t - -
fiTE TR 6.4.7.14 - -
JREFIAL 7 6.4.7.15 5,557, 619. 08 6, 355, 714. 57
A RMEES . (AL 6.4.7.16
95, 500, 114. 44 -8, 997, 602. 19
=2 VD)
405 (BRBL -7 S
SHARWN (KL “-7 SIHAD | 6.4.7.17
153, 761. 26 925, 056. 46
®B: —. %H 13, 568, 479. 79 17, 298, 180. 17
1. EE AR 9, 035, 945. 42 12, 496, 806. 68
2. B 1, 505, 990. 88 2,082, 801. 14
3. BRSSP - -
4. 5 WA 6.4.7.18 2,811, 244. 31 2, 495, 240. 19

13 T 31 H




BR A AL 2017 FEFARENE

5. AR

Forbre SEHS R0 g R 557 SCH

6. FHAhZH

6.4.7.19

215, 299. 18

223,332. 16

=, FEES CGHREH “-

7 SHEFD

110, 359, 451. 33

-10, 206, 029. 63

il PSR

WO R GFTHbl “-” S

%)

110, 359, 451. 33

-10, 206, 029. 63

6.3 FTHENZ (BE&HHE) RFHR

TR FRERBARE R

EFF B 2

AR 20174 1 H 1 HE 201746 H 30 H

f AR
ZS
20174£1 1 HE 201746 A 30 H
BiH
SEfcEE G R EFIHE FEEN ARG

— W E R
(G ED

677, 493, 915. 54

660, 726, 639. 67

1, 338, 220, 555. 21

. KzE s
L E AR S H O
JFRIED

110, 359, 451. 33

110, 359, 451. 33

= KEEHBLS
PR G A AR B
GfERD L “-7 5
V7D

-164, 808, 970. 61

-173, 568, 138. 98

-338, 377, 109. 59

Horr: 1 2EGHIEEK

10, 134, 608. 88

10, 311, 890. 73

20, 446, 499. 61

2. B4 A 2k

-174, 943, 579. 49

-183, 880, 029. 71

-358, 823, 609. 20

14 71 331

7




B R ARA 2017 FEEFEREHE

LN T B S
B NGB e A
SIHEZS) GRHERD
DL “.” S
Fiv WARFTA #H B
512, 684, 944. 93 597, 517,952.02 | 1, 110, 202, 896. 95
(41D
LR
201641 H 1 HE 201646 H 30 H
Byif S|
B alg S ROBEFTE A ENE AT
—. WAV R
1,194, 610, 819. 43 1,181,971, 326. 23 | 2,376, 582, 145. 66
(41D
T AMGE RS A
FIE S EZ S (K - -10, 206, 029. 63 -10, 206, 029. 63
HAFIYE )
=. KRS HET 5
FEAE B3 S AR B B
-381, 428, 500. 01 -330, 747,933.37 | -712, 176, 433. 38
GFEM D PL “-” =
YD
Horp, 1 RS HIK 67, 152, 501. 88 62, 832, 825. 34 129, 985, 327. 22
2. F & [E K -448, 581, 001. 89 -393, 580, 758. 71 | —842, 161, 760. 60
VO, AHH ) 4 A AR
B NG BRI A
SIHERS) GRERD
DL “.” SIEE)D
Fiv WARFTA #H B
813, 182, 319. 42 841,017, 363. 23 | 1,654, 199, 682. 65
(41D

TR PRE I 55 IR AL 0 o

=

15 T 31 7

\|




BR A AL 2017 FEFARENE

A 6.1 & 6.4 MFMRB TR TTNZEE:

LA Ta fI /AP
BEEEAATTA FE ST TIENTTA ST 5T
6.4 HETMHE

6.4. 1 AMEHTRANSTTBUR. iHliTHEBoE —EER & H—ZR 3 A
KA IR 2T BOR . 2l 5 5ol — W19 RS A — 2

6.4.2 ZE4EIERU A
KRB AR E LA I ) i ZE I,

6.4.3 KRR

6.4.3.1 AR & HIFFFEIE RIS R EREANE KA F R RHIREBOT RAEZRMLHIFE L
A A A4 1) O 2R A FE KR 3 G R R R IR T R R AR A

6.4.3.2 AR ERE5EERAERBZ S K& REKTT

RIKTT 44K H5ABEEHIRER
HEEHARAN A SEBA . FESEMEICI. EeaEIMY
R BARIT B A IR A R  “HPEER

BEE N EEREIA

AT )

6.4.4 AR5 M K b RENT LR R KRBT 2 5
TR IR TT A 5y $IAE 1 b 553 Tl A 4 — BRIk 2% kT B

6.4.4.1 EITRBEH X G EITGHITHIR S
AW (201741 H 1 HE201746 H 30 H) K EEFEEME (2016451 H 1 HE
2016 4F 6 H 30 H) , ALKl RBTAE 5 I T 5.

6.4.4.2 KB HREH
6.4.4.2.1 ZESEHRH
Bfr: NRMit
AR
L AEFE AT LE 3 A
i H 201741 A 1 H&E 2017 4E
20164F1 H1H 201646 H30H
6 H30H

% 16 T 31 ;W



BR A AL 2017 FEFARENE

MR A ) HE S N A

9, 035, 945. 42 12, 496, 806. 68
FE=giik
Horb, AT ENIIT

395,017. 88 404, 767. 51
P YE
E: RS EHNFE LR SE G RA RSB IZ A — H 28215 EH 1. 5% ETR R
e, ZHETZE2FAAK, A, HirEARX N HEHE AR =87 —H & &% = E
X1.5% / HFERH
6.4.4.2.2 HEFEER

A N Mot
EN AT HL A

TiH
201791 H1H£201746 H30H 20164E1 H1H 2201646 H30H

SRV ERIE S ANS )
NI

1, 505, 990. 88 2,082, 801. 14

T SORHEEEFTE AT B RARAT IFEE 2% Al — H 2L & 5071 3E 0. 26%)F 3R 1T, 12 H &
RS AR, A3 HEARy: HIEE R =11 — H e {E X0. 25% / H4FRHL

6.4.4.3 5RBCHBEHTARAT R RNV T 3 3% (& BIE) 32 5
AW (20171 H 1 HFE 201746 A 30 H) K& EFEEATHIAR (2016 41 H 1 HE 2016 4F

6 7 30 H), AE:GARE KRBT HEATHRATE [FDL 7 R e (B RE) 225 .
6.4.4.4 FRETTBREAEEHIEI

6.4.4.4.1 MEHAEZSEENCHEERERELESHBMN
A RAN (2017 4F 1 H 1 HE 201746 A 30 H) K FFEEATELE (2016 461 H 1 HE
2016 556 H 30 H) , FEEEH AKIZEH GG G4, B0 ol # K SEA I 4 1) 5 0 %

6.4.4.4.2 MEYWRBREESEEANZ S EAL BT R EAZE SR BN
AR (201746 F 30 H) K EFEEAR (2016 4 12 H 31 H) , HAhSEEE T REFEARS .

6.4.4.5 HRETTRE FIRAT AR B S AE BB
fr: NRMIT

17 W 31 ;|



BR A AL 2017 FEFARENE

ENH AR FE AT B A
SR 201741 H 1 H&E 2017 46 A 2016 4 1 A 1 HE 2016 £ 6 A 30 H
B 30 H
AR ARA ELERIISUON AR R ELERIISUON
o [ e
- 64, 678, 323. 33 304, 897. 06 204, 825, 420. 85 2,458, 551. 41

T AR HRATA 2 ST AP @ WERAT RS, HOE AR R

6.4.4.6 ZESFEREHNS S5RB AR IESHER
A (2017F 1 H 1 HFE 201746 A 30 H) K LSRN (2016 1 H 1 HZE 2016 ¢

6 730 H) » AEEEARAAMY A S5 INERIKTT KW RIES

6.4.5 HiIK ( 20174 6 A 30 H ) AEEFENREZRIESR

6.4.5.1 FI\WEH R /B R IES T T RS NREZRIES
6.4.5.1.1 ZRiEHRT]. BE

EREAL: ANRMoT

==
B IEFR | Eh | AR (IRIERZ| A | B HAR PR AGE
(HRA i
RAG | B | AH | JBH [FRZEA] Mk | {584 . A SR psgl
2017
2017 4F
K45 i W H
002879 6 H KB 18.02] 18.02 1,313 23, 660. 26[23, 660. 26
B 7H 14|
5 H
7 H
2017
2017 4
& &S W E
002882 6 H KB 6.200  6.20 2, 966 18, 389. 20[18, 389. 20
7P 7H 14
15 H
17 H
2017 4F | 2017
KR M T H
603933 6 H AR BT 20200 20. 20 857 17, 311. 40[17, 311. 40
B 14|
28H| 7H

18 W 31 ;W



B R ARA 2017 FEEFEREHE

6 H
2017
2017 4E
JETF & NG
603305 6 H Kb 11.26] 11.26 1, 351 15, 212. 26|15, 212. 26
J& 17 7H 14|
30 H
10 H
2017
2017 4F
KA e ERYGE
300670 6 H A BT 10.93]  10.93 1, 259 13, 760. 87|13, 760. 87
e 7H 14|
26 H
3 H
2017
2017 4F
ESp S iE M T H
300672 6 H A b 8.48]  8.48 1, 257 10, 659. 36/10, 659. 36
i 7H 14|
30 A
12 H
2017
2017 4F
Hik & W H
603331 6 H A ET| 9.63  9.63 999 9, 620. 37| 9, 620. 37
¥ T 7H 3]
27 H
5H
2017
2017 4F
B gk W T Hi
300671 6 H AKETW 8. 11 811 942 7,639. 62| 7,639. 62
HLT 7H 14|
27 H
5 H
2017
2017 4F
FEP/N 4 W ER
603617 6 1 Kb 8.93 8.93 832 7,429.76| 7,429. 76
J& 47 7H 14|
23 H
3 H

6.4.5.1.2 ZFRIEFKA:
AHIR (2017 4 6 H 30 H) , AFGARFFA BASHET A /3G AAUE S5 M Al 52 FR ) 51 55 .
6.4.5.1.3 ZIRUEFHFATF: HAh
ARHIR (2017 46 H 30 H) , AIEGARFFA BWNIGHT A /1S K7 1 H0E 52 IR i HAbIESF .

19 T H31 T



BR A AL 2017 FEFARENE

6.4.5.2 HIRFFA WEIHEESRIEZ R E
GHRA: NRMot

i f=
IR g1
2 AN 5 | | R = R
i {EL R TrEEe | HiE (O FAPRAAE A0 | A5 7E

4 | 4 |HH H 3] A S

i i

2
B W

H
H[2017| K 2017
H

002696 20. 87 21.74 319, 300] 5, 996, 084. 98 6, 663, 791. 00 -
i 6 F | 1 TH

U 22 H| 15 3H

2017| K
PR

300104 M 28.63 - -| 1,375,879 66,498, 980. 8339, 391, 415. 77 -
4 7| Wi

=

17 H| 1%

6.4.5.3 HRfZ R 5 AR AHRIF 1635

6.4.5.3.1 47 R R 35 1E FW
AR (2017 46 H 30 H) , AFEELRITRITI S 1 B 250,

6.4.5.3.2 X 5 i RdR1E R
AHIA (2017 46 H 30 HY , AHELTAE S HTi 5 IE B AR,

§7 BHAGHE

7.1 HIRESEH-HGHER
BRI ARMIT

20 T FE31 ;W



B R ARA 2017 FEEFEREHE

ok 2 4 R B 7 1 L
Fr5 iH ol

(%)
1| B 1, 046, 048, 166. 34 93.92
Horpe 5 1, 046, 048, 166. 34 93.92
2| WE s B - -
Hrp: iz - -
B SCRRIESR - -
3 | REEERE - -
4 | ERATA SRR - -
5 | EANREETE ™ - -
Forre S 0] 0 1) S Nk B 4 il B 7 - _
6 | AT H& A1t 66, 023, 173. 75 5.93
7| Hopd & B 1,674, 206. 01 0.15
8 | &if 1, 113, 745, 546. 10 100. 00

7.2 RBATWA ROBEER R A S

EREAL: ARMoT

R A7 25 ARME GO ol 5 4 B AR EL 481 (%)
O 7 S i 1 4 97, 243, 061. 00 8. 76
B | R _ -
c | #il&k 770, 276, 753. 69 69. 38

HL. 1. RS BRI
" . i
| #EH _ _
Foo| fERAIERE - -
G | XiBiEH. CEAmIEEL - -
Ho | AR - -
F R ARG SRR
I 102,912, 491. 99 9.27

5k

21 0T

=

N

~

31

=




B R ARA 2017 FEEFEREHE

]| bl 75, 615, 859. 66 6. 81
K | i - _
Lo | RLSEARE 55 RSl _ _
M| BEER AR IR S5 _ _
N | KL FREEAN A LB - _
0 | ERIRS . BEAMHARES - _
p | #FE - _
Q | PRSI - _
R | 3CHb ARE AR R - _
s | &E - _

&t 1, 046, 048, 166. 34 94. 22

7.3 BRI A RMHE G EE ST HE IR/ AT +42 B SR
s NRmoo

b 4 B P HE

P | BRI | AR e OB AR
et (%)

1 000998  FEFEEl 4,113, 500 90, 579, 270. 00 8.16
2 300136 R4EE(E 2, 224, 700 89, 032, 494. 00 8. 02
3 000858  TL R WK 1, 384, 709 77,072, 902. 94 6. 94
4 601318| HHEF% 1, 524, 206 75, 615, 859. 66 6. 81
5 300296 I A 3, 893, 482 73,197, 461. 60 6. 59
6 300124  VCJIHEA 2, 823, 004 72,099, 522. 16 6. 49
7 002179 NG 1,867, 215 58, 238, 435. 85 5.25
8 300054 LMY 5, 697, 300 57,941, 541. 00 5. 22
9 000568  VIMEE 1,098, 150 55, 544, 427. 00 5. 00
10 002241  HUREAR 2, 372, 050 45, 733, 124. 00 4.12

VE: WEEA T AR AR IE SR I TE I EZ A, N 1528 8 T AN I 4 BN iy
(http://www. jsfund. cn) R ERE F .

22 T 31

7N

=




B R ARA 2017 FEEFEREHE

7.4 WA AR ERRAAIERZD)
7.4.1 RIFENEHRET 20 2 REHH

EEEA: ANRMT

o AR 4 B i E
e | R JBE SR AR KR SEN S
Hesil (%)

1 601009 AT 62, 757, 515. 39 4. 69
2 000858 TR W 60, 081, 937. 46 4. 49
3 601318 o [E P2 59, 503, 965. 56 4. 45
4 000568 PHIEE 50, 957, 506. 21 3.81
5 002241 ORIy 44,902, 232. 89 3.36
6 000488 FRMS 4R 40, 433, 074. 57 3.02
7 000661 K& mH 38, 338, 924. 13 2. 86
8 002206 15 36, 552, 967. 37 2.73
9 600690 T iR 33,497, 424. 08 2. 50
10 002174 TR 2% 31, 354, 352. 57 2. 34
11 002391 K B 31, 044, 204. 15 2.32
12 002439 B R R 29, 965, 651. 96 2.24
13 300003 IRERTT 26, 716, 585. 48 2. 00
14 600068 S A 25, 897, 354. 49 1.94
15 600803 W B A 24, 308, 151. 50 1.82
16 000983 TIpO::N 23, 708, 666. 15 1.77
17 601336 ORI 19, 860, 011. 31 1.48
18 000651 ¥R A% 19, 768, 768. 04 1.48
19 600582 KRR 19, 623, 119. 39 1. 47
20 600977 oh [ HL 5 19, 140, 876. 00 1.43

7.4.2 RIFEHEHRET 20 BRI REHA

¥ 23 W

SEEA: ANRMT




B R ARA 2017 FEEFEREHE

o B 4 T e A E
g | BREEARHY S A TR A3 H &0
tefol (%)

1 600872 hE T 69, 747, 615. 44 5.21
2 300012 S Rl 63, 938, 962. 58 4.78
3 000028 [ 24— 3 62, 820, 384. 03 4. 69
4 601009 R ERAT 61, 666, 431. 90 4.61
5 002053 =HfE 56, 203, 369. 31 4. 20
6 002439 JA W R R 50, 366, 708. 02 3.76
7 000488 JRMSZRAY. 41, 400, 705. 44 3.09
8 300115 KA b % 40, 320, 544. 75 3.01
9 600690 T iR 40, 097, 787. 39 3.00
10 600373 AT 39, 131, 296. 37 2.92
11 600298 2 I B] 33,729, 175. 37 2. 52
12 300136 EE iR 31, 946, 898. 93 2.39
13 300017 W1 R 31, 893, 395. 61 2. 38
14 000651 ALk 31, 595, 105. 43 2.36
15 300104 SRALIMA 29, 189, 917. 63 2.18
16 002391 KT B 28,999, 981. 77 2.17
17 600803 B BBy 25, 686, 280. 27 1.92
18 600068 B 23, 742, 117. 27 1.77
19 000983 Po L 20, 531, 780. 13 1.53
20 601336 Hr ORI 19, 894, 941. 46 1.49

7.4.3 ENRER A SR SE H R E R B 8T
Bhr: ARt

FNBEREA (AL B3

868, 657, 051. 13

FH RN (BEE) A

1,190, 414, 802. 51

VE: T4 1T SRS« T4 2 B0 SR R 7043 B CORNBERRA” o LR

PN $35 RN B AT il (A B R BLRSAC ) 3051, ANBRE AR A 5 9 -

¥ 24 T 31 T




B R ARA 2017 FEEFEREHE

7.5 WIREFFFBF O RIIFFRELAE

WEWIAR, AEERFH TR,

7.6 JHIRIEA SOYME 2 & F 7 FE LR N HEFF AT A2 B BRI 40
WEWIAR, AEERFH TR

7.7 JARAE A SOYME 5 2 B 3 E H B N AT 48 R SCRAE S 85U A 4
WFEWIR, I ARIFA B SCHRALETR .

7.8 WMEFIRIE A SOYME 52T #+E LB/ AT 142 5 R B 4
A IR, ARIEGRFFH SRR

7.9 JARIE A SOYME 5 2 T 3 BB/ NER P B AT T2 ACIESEBE BA 4H

IR, AR FFABUE.

7.10 REWREESR N BRIB IR GBIV

REWIN, AESERS5EARNIEALS .
7.11 &G BIARAEE SR W E G535 B
BN, AEERSH5EGAELS.
7.12 FHA GRS HE
7.12.1

A AN A FE SR T AT ISR R AT ARG E BRI, AR gt H AT —
FNAREES IR WA 2R RAT EARRZ BN ATHE DT AL,
7.12.2

KRB MAT T2 RE T, A A R E I % 128 I 52 e 2 A R SR
7.12.3 SR FH A& T B =14 BR

Bfr: NRMIT

1 7 HRIE S 284, 366. 57




B R ARA 2017 FEEFEREHE

2| MWGIEZRE E K 1,320, 071. 25
30| RBEF -
4 | FilAE 12, 595. 02
5 | B H e 57, 173. 17
6 | HAhRIEK -
7| FEETRH -
8 | HAth -
9 | &t 1,674, 206. 01

7.12.4 BPRFFA RAE TR B TR R 577 A
IR, AT G RFFAT AT F B 1 AT F 4 5157 o
7.12.5 SPRET 4 B R AL TE 52 IR B 00 Y 1
IR, A ERT+ 2 B AR RUE SZ PRI L.

% 26 T 31 W




BR A AL 2017 FEFARENE

§8 HEMBFENGER

8.1 JARESHBFE NS BEIFEANEGH

xRN
F A\t
BN | P LB AR
7 Etl L=y Ly
e Atk 1 e itk
22,583 24, 010. 09 64, 167, 771. 76 11. 83% 478, 052, 158. 11 88. 17%
8.2 IRESEEANRMNWA RIFELEEHEIR
5iH FAT A () 3 4 BRI
s NI N N AR S EE PN 64, 274. 04 0.01%
8.3 WIARESEEARMWA RFHATRAZESHIE B X HKFE R
5iH A S HBER R X ()
ENIL T ¢ DN o g
B4 AR AT "
I IS AT A4 0

27 W 31 ;W



BR A AL 2017 FEFARENE

§9 T A SR

BAL: Ay
HEEARARH (201444 H 4 H ) HEENEULD 2, 000, 000, 000. 00
AH A BA R4 35 4 17 A5 A 716, 557, 924. 40
A A B 4 S0 HR 7 5 10, 718, 519. 61
Uik« AR S L 4 R 8 B 43 A 185, 056, 514. 14
ARG IAFE SR BN A (G LL7 =" 3851 -
A H A A R 3 4 4 AU A 542, 219, 929. 87

VE: e ST I e R A B N AL, i T 0 T i A7

§10 EREHHER

10.1 EESHHRFA AR RN

WE WA LR S B ARSI

102 Z&EHEAN. ZE&HEEANETNESRER N TNERASER)

(1) FEEEHARERNFLENHR

AN, BN ERNFEZD.

(2) FEEFENLTHSITE T E RN F RN EL
WEHIN, SEE NN RS E R TEERNELS).

103 B RESEEN. ZEW7. ZE&EWSHTRL

WME AT MRS EBN B, BeE LS HIRAFI.

28 W 31 ;W



BR A AL 2017 FEFARENE

10.4 FESFERIEHIKEE

I 30 PN A R < P R SR R R A TR

10.5 AEEHATH I HISTHNESFriFo

T A AT SR SO O SL T S TS5 T, TS 55 Fo AR TR T
SR CRRREE SO -

10.6 BEAN. £E ALKEEZEEANRZRERLTEBR

WEN, ARESEHN TN SR BN RGBT 25 D

10.7 ZEE& MR AR 5B uA RER
SEAL: NR Mot

A5 NS AS 1% 75 e 1A 4
WL b
B R o o A 4 N
e A A | A A b 14 #iE
L& 1) Ee gl
el

o AE EE IR
I A TR 2/ 946, 241, 063. 39 46.05% 662, 372. 56 46. 05% -
]|
3 2 RAIE
‘ 2l 434, 863, 741. 44 21.16% 304, 407. 32 21. 16% -
R A
e dird

1| 365, 276, 414. 74 17.77% 255, 698. 03 17. 78% -
A PR A
JL A E AR
A IR 5T 1 181, 654, 126. 69 8.84% 127, 157.91 8. 84% -
]|
VI 25 1

1| 77,943, 655. 70 3. 79% 54, 560. 57 3. 79% -
1 R

29 W 31 W



B R ARA 2017 FEEFEREHE

I RAE SR B
[EEL A
5 IE 5
1A IR 5
I &R
PR 5T 7]
IR I B
17 PR )
[ 28 220k
o7 B A IR 1 - - - - -
vl
15 5 Y
HRIESF A R 1 - - - - -
AT

[ JCAE 5 i
173 B2 )
TVE 1 AR ST fRASE Gl SRR A S BT T IR . BUIESEAE B A U SO %A
HFHE ST,

TE 2: 225 BITIIG B ERIRE P

(1) Z&EATHIIE, {EIE—FAN T EISEMATN:

(2) AW S5 IRGE BRI

(3) A RUFII AR, R A BRI %,

(4) FHEBGRINATFRE YT, REMNS . 2. R ER R EN. 17l AR FHES T 5
TR, IFREARYE R G BOR AR R SR, RAEE T TIOWE TR S

(5) FILTTZIE B MNS, RS SR A B SRS

He S P NARYE LA AR UE AT B 5 R i AL R I I 5E B Bt SR N SHE SR SR AT
W, FHEAEESIEE N, 7

VE3: MREHIN, AEGIRHLLTA STt THRIES A IR A R RIgAE ST 1A,

1| 49,034, 142. 14 2. 39% 34, 323. 93 2. 39% -

BRHE ARG A SN, JERAARSEH AN ELRSEHARAT, B HiE 400-
% 30 7 31 5



B R ARA 2017 FEEFEREHE

600-8800, B /% T-HE{4, E-mail:service@jsfund. cn.

BLRSEHARAT
201748 H 26 H

31 7 31 ;|



