BRAHAMHR 2017 FEF AR L

%ﬁ%fﬁfﬁ%ﬂﬁlﬁ%&ﬁ%ﬁ
2017 P FEERERE

\I\

K

HEEEN: BRERESEHARAH
HEELEN: FEBITRODERAT
EHER: 201748 H 26 H

§1 EERR

SEHAMEES . ERRIEARRS SRR AL HE R IEMR IR BE 8,
FEXFH AR FLLE L R AN T8 B AR AR AN Bl SO AR R DU . AP R D AL
ERETRARE, HHERRER,

HEFLE N EEIAT IR A IR A FIRIEA LSS FME, T 2017 48 8 A 23 HEM 7 AR
WSS AR bR . EHERIL. PR BRI, WS it SR AaIRESENE, REEZNE
AR E R TP UERRIR B BB -

SEHNGKECLREE . BRSNS BATIE R B, ([EARER: & — s .

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.



EERIBHGH A 2017 FEFERERE

§2 EH&fHN
2.1 ESHEKEN
B g 2R B S RG AL 5 5 TR I 5 B S
B4 fATAR Fh S Ra S Al 515 75
B A 002548
Y (e FLRFF I
Hea AR 2016 43 H 18 H
HEEWA TS S FRAT B A 7
HEFE N R ARAT R AT BR 2 )
i AR I G A AL 1, 397, 126, 246. 02 7}

AN e ]

2.2 F&7 i A

PR LG RS RT3 T, 0 s B G B 7 (MR YIRRE S50 BE Bl

Bt A AR
ARSI IR R M G bR . T MBUOR 5B mLEATE 5T 5K
] B B2 A AL sl AN A R i AR ) 57 < BEROR DL SR R R (T, TR R R

BB MG ARG DL o AR AP TOAITE DL, i A RIS
B I R ZR KT IR AP RFAE A RS A RAE, FF LA E %28 5%
77 B BC L LA AT PR LA o

M= e —HEEIIARAT I R (BUR) +1%

[——— AT G MG, U AU R & T B i e, (HIKT

REMEEE. BRI, BT Rl xR/ et 1™ dho

23 EZ&FHEAMESITEEA

i H

HEEHAN HEFTLEN




EERIBHGH A 2017 FEFERERE

BN O R A PR A F AT IR B IR A
4 L BIRYE
fEREBE TN | BEARIE | (010) 65215588 021-68475888
CERRIY service@jsfund. cn wenyi@bankofshanghai. com
% PR SS HAh 400-600-8800 95594
fEH (010) 65182266 021-68476936

2.4 EERWEBHTRA

B A AR T IE SR BN IR A

http://www. jsfund. cn

B AR R B

e E 16K 8 S A K 8 J2 5 sk
EEHEARAF

§3 EEWMFIEFrMESIHERI
3.1 EESTHEEEMMY S8R

SEA: ANRMT

3.1.1 HAMRIEAEFnfE br

WAERI (01741 H 1L H - 201746 H30H )

A3 E eI A 25, 873, 002. 70
ENHPRIRE] 77, 556. 28
I $5) 5 <5 3 B0UAS S 1) 0. 0001
AHH IR 354 E i 2R 0.01%
A SIHE AR A R 0. 23%

3.1.2 HIAREHEAE bR

AR (201746 H30H )

JHAR ] 0 BE A 48, 074, 130. 05
IR AT (7 C 22 < 1y B ) 0. 0344
WIRFE R B il 1, 445, 200, 376. 07
JR T 5 3 BB 1. 034
3.1.3 RiHIRSER A AR (201746 H 30 H )

BB R A KR 5. 56%

#
b=l
H
%
b=l




B RAAT MR 2017 SFFF A REH R

de (D AWCIIGGI RS AR RN B8 Uas . HARIRN CRE A R EAR SR
FHBRARSC 2 TG R A, AR A sl ad n_EARI A e sh ik as; (20 bk
S SHE PR A NNW B 5 2 e 105 5 M, TN 9 A SEBRIR R 7K B T B 5108
(3) JIA T 73 B SR FH R AR B 7 i i 4 mh R 23 BE I - 55 2R 23 S A v 2 S8 o ) AR B

3.2 EEHFER
3.2.1 EESMBIHENE KR K H 5 FHL S L FE I 2 i e
e E | Jkgrbbig | gk
A IREIEN - ‘ ‘ -
B B WK bR | FEERs | HEIREE R AR O—6G @—®@
HREOD » -
HZQ EH6) HZD®
TE—1MH 1. 08% 0. 11% 0.21% 0.01% 0.87% 0. 10%
HE=1NH 0. 15% 0. 10% 0. 63% 0.01% -0. 48% 0. 09%
TEESNNH -0. 23% 0. 10% 1. 25% 0.01% ~1. 48% 0. 09%
T de— -2. 98% 0. 13% 2.53% 0.01% -5.51% 0.12%
44
5. 56% 0. 33% 3. 27% 0.01% 2. 29% 0. 32%
R RS

T ARIES ST — AT e ARG R (BUE) +1%

b R ERAT R ARG R 2 e T BN REAT A BT SRS — IR M ARER
FEER 2

ARFE G I SR B B 2~ N 5 AT T, THE 7 U R

Benchmark (0)=1000

Return (t)=100% X (—4FHIHRAT & WIAF 0B fE Y 2 26+ 1%) /365

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

Hrbt=1,2,3, -



BRI RGIR 2017 FFFAREHZ

3.2.2 BESEFAEBCRESHHRTHHMEN KRS KIS FHHLS B

m BRI LB

ﬁiﬂH%WW%%&%%%%WM%&@?MM%%WE%%&%%W&&E%

9.90% -

3.91% -

5.93% -

5.94% -

4.95% -

1.898% -

0.99% 4

0.00% -

2017-06-21 -

RIS TR PG [ St S [ S——
LWy [ e e = I S SN ¥ SN S

o
=
=+
by
i
=
o
ol

20168-03-18 4

2|
20
2|
20
2|
20
2
2|
20
2
2|
20

[ 505 R A 25 3 900 ST KoK — 09 R A2 o 0 e B A 28 |
K G A Em ol 5 50 2 0 AR T E G R 5 [ L 5 S S AL 2 5 (1 [ S A 50 EL I
(2016 3 H 18 H&E 20174 6 H 30 H)
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=l
H
%
b=l



ERAAR MK 2017 S EFAREHE

§4 BHEARE

4.1 EE&EEEARESEHFBN
4.1.1 ESEEARKEEESHER
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 k28 T



SRR R 2017 XS E R L

SEARREALMIGUR . FEEAR Al i dE . B SR
SO RIS E R A RO B IR E R A SRR

BARRERBER . SRR m AT SR BAGTR. FLLmiRa.

L‘

SRIEMERSE. 7

#

TS RIEERS . 3%
KASF AT

R SESCR IR IR IBESR 3 SEA2

T SR

PG SR E IR A BRI IR S SRR LIE R A B I IR A
AR ARG« 57 LW TG SRIR & SRR T Ja A ML eSS L 38 S (E g iR 5
HLWAIIRS . BENEFERN. B ERM. B WBE . FF2% 6 A EW
%7 EHBIERE . LR et s, L iaiRaififigs:. REVR A RHUBSE .
WREEMRE . FREMREIER G FIEHE 6 PHBEM AR 5Ly R B E S

RS TN
HAS A ETF. FESEfe ALY 52 iR b aifiifii gz
o [ ABOETF e, Horb iz Siig KR &
Ay, FN, EHEZASEERESE.

;‘?’iﬂ;‘ ~N %i%’%‘\’f@?ﬁﬁ

Ayl ii]

4.1.2 Z&4E (BRESELE /PN REGLHEBERN

ERIP S Ea

A FEE R BT R A

FESLJE (QDIT-LOF)  FESERTR R PRI S . FELfa e LT

FE% 6 MHEM IR, FERA R

FOPBAR &R T

EAREEHEEL
FEO(BhED) MR UEZ .
4 B % LK
BAEH | MLEERR
fEHR H #
A
AHL. BELMGTF 7
BT AR5 S AT R AT
SRR R iR . B2 oK
RAGFRAS 5 s KR
i ds . 352 RIEF
1T B E s F 3
ALk FE %k (LOF) «
B, 2010 4F 6 HIWAFE
52 2 AR Y [ 5
2016 4F SEHE G PR B A m) AT 2
HHiEZ ETF. Z&seHiE£idH - 13 4F
3H18H LT, PUTER T [
W ETF Bed. 3Esc
SER M 55 R 4 el ok
Faaifue . =
mseH . wi-EatsAd, BE
S EIR S B
e ML BERS, o [ [E 4E
MRS 329t
e FSLHE SR




ERAAR MK 2017 S EFAREHE

B IS RIEIR S
T RIS SR K
FaFaifit, FhadEal
fiifiigs. %Sz mii

Fa AL TR

Sk
SKHRIEILILRE . B

w

W

TR G FEEM
EIGSRIR A 3SR
MG i KRR
B g LRI R
FEASERAGI S B

DY lisliieae st

H

E: (D ARRAMRIEARE SRS EFAENZH: (2 AEFALEE SGEMT 2 (IEZRL
Mol N R RE EE M) RIS (3) 201747 A 6 H, AREEFHAKRM (LTI
KAHAL G R EA BN AE) , WEEEE L R EARR R SR, SEe2MMy Lt
SR A G

4.2 EENNREH N AR SEEENFE B3

WEHIAN, AESEHNHERE T GERE) « GEFRBIEEEE) KSR EEM.
G SAER AL 7 AR SR R R R B AR B B R MR B EE R, ARG WSHEH . %)
RS TR SR N BT IS I g B0, AR AR P RS A SRt b, Dk e AR A N SR i KM 2
A B AR E BT G AR & 5 FIME ML E, T E RS O B AR 2 AT 8.

4.3 BEAXNREHA AP SHB KL TUL
4.3.1 AP35 M ERPAT IR

WEMN, EEEENRPITIE RS GEFRRESE AR AL SHERFE L) Al
AF WAL G, SR G IR TS PR BRI R, JHESEREE LR KR
VORI St $52 9% DR SR 7 TH A AL 2 dlId 58 38 58 55 Y0 A & 258 5 I A28 Gy AT 4R
PRSI AR TSR] R AEOR B, B OR AR S RN SE B 8 IT RGN RS

St

8 Ul k28 T



ERBBAA G 2017 S L EREME

BEAT A%, AR N E R T B A A
4.3.2 REZZT AT

WEMN, AT TIAERGEAES 5L AN S, FH RS 5 RSB 5
ARG B ZUE S 2 H AS =1 5%, &t 6 Ik, YN AW MERFEE, 5
HABH G KR AL Sy, AMFAER 2 HEAT .
4.4 EEANHRE AN E SR BB SRR SR I 3
4.4.1 WEPAE SR B RRAIZIED M

LAE bR AR BAT, 1-6 A BB Em, 5 A a e R85
¢h. JEARMJTIE, E4) CPI. PPI 4k8Ewm, iah Tl ANEAK SR s, ™ iz
Je, — I A B R AE A T A R AR PR BT, = DU 2RI A R U R A
SEARER PPP I5 H INPRVE ML 0 F A B WA i, SRS BRI IR, KR
RIRWGEIUY], — i X R ERE G A gk, Sy s Bl O EEE. AR MIERREE,
HEEE WE ™. DORCRAT SR ERBCRAA . BRIGBCGR S T7 B 5 BORE ™, W4
GRS TR = AR A, KSR b AR R0 95 BT PP T [0 5 73 77 3 o AR L T 90 F0 800 ik — 2 i
MEFH SIS, PHEEZT, oA RIN G SBE — e R R, SRR TSHE
ZEEHPURIE R HREE ST R . RATE 5 SRR Sm, AR 2 H],
Wi BT . A LR, FIFRGTR iR S S F U i % ik EAT 40-60bp, -4 [ fitlic
i FUCT 3. 5T% A .

AIESARERMERIEN, FERBICE, ERAEZ M BT g b LA IR
FME T, BoE R E VR A R A
4.4.2 WEPAZESH SR

BEARE WIRAIL G FUFEN 1. 034 J0; AR RS AU E I3 -0, 23%, V5T
HUR R AR 3 1. 25%.
4.5 EEANERELT . EHFTHRATWEANHERE

JEEAFK, BATAAGHTI 2 s SR AN, A REMTEE, (HIGERE 7K
WEREBEWEM BRI MYKE, RSN SCEEVRERIIPAT . AN TFE R TRM BU T 5
T, EANEGAAEEREE: AR S R AT TR SRR FFRIE AR PR
TATARAE L BRI APER) AT BN HIRE, AR TR M A 11X 50 T R (R 2 i
— 7, ABGEIKEAR U LA RS, R ABORAR AR E R, S
JiT, GG R DR f I e R R EEAAE TR, AR BT R AT R R S A i IR

9 Ul k28 T



ERBBAA G 2017 S L EREME

W PSR, MMERHREIEA TR, TRk BB . R Aok
H, FIRFEINRIRGTNE, FIRNTAAR B, FEETENTZR: PYRE T
LIRSSt RS

RIS AR BRI TE IR N, PHREECE, S H AMIRALF KT, DRI FR b
SRR N, REA AT,
4.6 FENXNRE N ESMHERFEFI A

WA, ARESETN G (Rl o GESRRGEES ST 58 5])
DA A [EHIE M 2 ARG E AR G S FI e, HEAME RSN SRERE N iy, &
SWAHERESEEATRMNES, SRESE NERIIRE BHEEEHANII A A,
AR AR A %5 5 4 2 1K B IR R AT

AIEGEHMANBLMEE LRGSR, BRBEENG. 5. 188, JWREE, SIS
FIRNER, TV R FESME S . B AER AREE ST A TRk
NRARRLTAEZ T o RSN, BRIt NN RS2, MEER, KRS
I E L2 RS2, HAN NIEE HH A 25 RS )7 Z A LEATAT 8 K F]
FPRSS SAMERS N AR AR T i SWYINESRZ S AT, hEER Sl S A BRI A
A, PR E GRS AR, PESREOE BRA 7 LS ERES R R el 22 %
4.7 EE NN E A ZE S FTE 2 BB L) U B

ARG PEGEINT 2017 4F 4 J 18 Hk A (FEIiammati it i BUUEI# % 51 2 2017 4F
RIS A TEA Y » WS A 2017 4R 3 F 31 H, 4 10 G5SR4 21 F
0.2150 G, EAAZWAME “6.4.11 FUESIERL” o ASEE MREE /TR A R EE M e
AL G5 [ AR SR L1 5E
4.8 REWNEEAN AR SIFTE ABRE ST = HETEBHR A

BRGNS SR HIEESE 20 A TAE H 3= EAS T T T 5 7o s Atke A AR T
200 NHITETE -

%10 T F28 |



ERBBAA G 2017 S L EREME

§5 FEEANHRE

5.1 MEFNAESIEE N TEBRE Y

ARG, AT NG (PN R ENE SR RS0 KA SR, 3
Gty A USSR A SRAE, WS RSTHUEAT T IR N 55, ATEERFE RIS
R NI 24T N o

AE, AFENEHRES (PENRIERERER R ESR) « EEA R LI E ML
WA REE, WL RIUEAT T EESE A LS, MMAERE RS MG AR I1T 4.
5.2 B8 AN EHAEZSHRBEENTE . FETE. FESEEBRRU
i

AARE W, AR AR B A RN S A FEEDBUIIE, AR %
BAE. FEE P EHEI . SRS RIS AT T RN B, KRS
BENAT IR G A A2 AT N -

WA, 54 SERAEGAL (5 75 AL UE 5 45 B S B S AR ANEAT T — KA SIS, 0 I
&4 30, 046, 068. 86 JT.
5.3 FEEANAELEREMETUFEFEREATKESE. HERANTERRENR

AICE NG T AR I SRR SE R RSB W5t SRas
REENT, INAERANBRSE. M. 78, NMEEREICE. = UERR s .

11 7 28



AR A 2017 FFF B RSB E

§6 FEEMFETRE CREHT)

6.1 BERHE
SR SR ER A5

WA HEIER

i RIE S5 4% 05

2017 %6 A 30 H

Hhr: NRMJG
AHR R
% ™= S
201746 A 30 H 20164£ 12 A 31 H
B e
BT 6.4.7.1 162, 450, 039. 54 195, 672. 73
SRR & 85, 000. 00 -
12 PRIIE 4 - 31, 102. 98
X Gy 1 4 Rt 7= 6.4.7.2 1, 208, 197, 000. 00 935, 578, 024. 10
Hodr: JREHRE - -
H o P _ _
IR 1, 208, 197, 000. 00 935, 578, 024. 10
PSRRI SR $E - _
B - _
A R Bt ™ 6.4.7.3 - _
SENIREE G flgt 7= 6.4.7.4 59, 945, 209. 92 -
RECIE 775 Fk - 21, 006, 553. 33
ML @IDS) 6.4.7.5 15, 170, 553. 73 19, 233, 115. 75
RS ) - -
IS FR R - -
T I TR B - _
Fopt 537 6.4.7.6 - _
e R 1, 445, 847, 803. 19 976, 044, 468. 89
AHAR LEREXR
ARMPTE E R eSS
2017 4£ 6 A 30 H 20164£ 12 A 31 H

12 T 28 i




BRI AR 2017 S F R RS2

i fit:

SRR - -

A2 oy M R A fot - -

T A 4 Rl A7 5 6.4.7.3 _ -

S H [ D < i 7 K - -

AR HK - -

A ] 2k 2.06 -

MATE FE SR 354, 138. 72 248, 688. 97

NATFEE B 118, 046. 26 82, 896. 37

JSEASS A B R 55 2 - -

MATAE 5 % H 6.4.7.7 1,679. 18 460. 00

2 AZ R B - -

RLAS A2 - -

JS2ASS A - -

3 SE PR 1 £t - -

HoAth A7 153 6.4.7.8 173, 560. 90 129, 200. 00

Uikiigsann 647, 427.12 461, 245. 34

IEsE:p) &8

SEI R 4 6.4.7.9 1, 397, 126, 246. 02 922, 244, 124. 38

Fan halb 6.4.7.10 48, 074, 130. 05 53, 339, 099. 17

T E A At 1, 445, 200, 376. 07 975, 583, 223. 55

TR T & B 3 e 1 1, 445, 847, 803. 19 976, 044, 468. 89

vE: REFIEH 2017 F£ 6 H 30 H, HEE&MEURE 1. 034 J6, FEESMHEURH

1,397, 126, 246. 02 1y »

6.2 FiER
SR FEIRREG AR G AL B R 4
AR 2017 9 1 H 1 HE 2017 46 H 30 H
Bhr: NRMIT

%13 T 28 Wi



B FRAR

AR A 2017 FFF B RSB E

EEET AR
3
201643 H 18 H (&
i H M ES 20171 H1H&
SERAEMRH)E
20174£6 H 30 H
201646 A 30 H
—. A 2,881, 027. 87 589, 119. 93
1AW 29, 296, 569. 56 369, 544. 45
Hordr: FEF B 6.4.7.11 2,936, 681. 23 298, 829. 87
TR AE IO 25, 886, 485. 07 -
B SCRRIE SR A SN _ N
SENIREE G Rl gt IR 473, 403. 26 140, 714. 58
HoAh F) SN - -
2B AR (HRREL “-7 HP)D -620, 541. 80 -
Horp, IR stilas 6.4.7.12 - -
RN - -
e Lt 6.4.7.13 -620, 541. 80 -
R Al = ad & - -
me R - -
T T Bk gs 6.4.7.14 - -
Ji& AU 2 6.4.7.15 - -
3N RMEAE SIS (Bl “- | 6.4.7.16
-25, 795, 446. 42 -
” EiﬁﬁJ)
A IR (BRRLL “-7 S
S5HARMN (FRLL “-7 SIEA)) | 6.4.7.17
446. 53 219, 575. 48
W =\ %A 2,803, 471. 59 94, 640. 59
1. BRI 1, 954, 802. 49 69, 607. 04
2. HEH 651, 600. 79 23, 202. 30

3. RS %

%14 T H28 T




BRAHAMHR 2017 FEF AR L

4. %5 6.4.7.18 2,651. 41 -

5. MUESTH - _

Forbe SR R0 g R 7 ST Y - -

6. HAthokH 6.4.7.19 194, 416. 90 1,831.25
=\ FEHBH (GHREHL “-

77, 556. 28 494, 479. 34
g =2:-7p!

Uk PTRRLYE - _

M. #FE QETH “-” S
%)

77, 556. 28 494, 479. 34

W AREESESFAEMH N 2016 43 H 18 H, FHEEATH AR JESE 2016 45 3 H 18 HZE 2016 4F
6 H 30 H.

6.3 IAENM (BEHE) ZHR
PIER I bR e S e

AR 20174 1 H 1 HE 201746 H 30 H

A NI Mot
A3
20174£ 1 H1 HE 2017426 H 30 H
i H
Sk S R EFRE A E AT
—. MW R
922, 244, 124. 38 53, 339, 099. 17 975, 583, 223. 55
(R4 ED
. REALE RS A
OB SR R TR QPN - 77, 556. 28 77, 556. 28
HAFED
=. RSN S
PR S G i E AR B AL
474, 882, 121. 64 24,703, 543. 46 499, 585, 665. 10
GFEM D BL “-7 =
EH))

%15 | 28 |




EERIBHGH A 2017 FEFERERE

475, 316, 908. 93

24,716, 378.79

500, 033, 287. 72

-434, 787. 29

-12, 835. 33

—-447, 622. 62

&
P A 4 0
NS  A f 2
ST GRERD

PRSET )

-30, 046, 068. 86

-30, 046, 068. 86

AR BT B
1, 397, 126, 246. 02 48,074, 130. 05 | 1, 445, 200, 376. 07
(41D
_EERTEER A
2016 &£ 3 H 18 H G&&ARAERH) £ 2016 4£6 A 30 H
i H
St 4 RAEFNE A &N A
—. MWW #H B
200, 039, 182. 05 - 200, 039, 182. 05
(41D
. AL EES A
e ER G R - 494, 479. 34 494, 479. 34
AR
= RWREHEA T
FEAE I FE i AR BB
-199, 363, 294. 08 -435,293.09 | -199, 798, 587. 17
GFEI LA “-7 5
HY))
Hrp, 15K 14,611, 141. 18 1, 165, 060. 71 15, 776, 201. 89
2. FE 4[] 3K -213, 974, 435. 26 -1, 600, 353.80 | —215, 574, 789. 06
VU, A m) i 4 0y A
B NGB e A
SIHEZS) GRERD
DL “.” SIEE)D
Fiv WARFTA #H B
675, 887. 97 59, 186. 25 735, 074. 22

(HE B 1ED

¥ 16 U1 328 W




ERBBAA G 2017 S L EREME

e ARHESEAFAEMH N 2016 4F3 H 18 H, AW HLIANZTE 2016 4£ 3 H 18 H% 2016 4F
6 730 H.

R I 55 MR IR 2L B 43

Ak 6.1 F 6.4 MHMEH FHIATTASE:

XL T4 /AN
HEEHAMATA TESHT/EMATRA RIS ON
6.4 RBME

6.4.1 AMEMPRAMSHBOR. Sithit 5B —MEEREHE BRI
AR BRI 0 22T BOR . 2 5 508 — WIAF B 5 AR — 2L

6.4.2 ZHE ERHH
AT AR WAL ) 1 22 T SR IE

6.4.3 KETRR

6.4.3.1 A& BIFFFEREM 5C R B B AR 50 REISRBOT AR IE L
AR JAE A A ] 5 A% A B KA T 50 R R SRR T R A AR AR A

6.4.3.2 AR EREEERAERBKZ S K& KK

KIKTT 2R H5AEEHRR
TS AE g BA IR A A SEBA . FESEMEICH. EemEIMY
FIERATIR A PR A 7] (“_EIRERAT” ) HEEAN

6.4.4 ARG R LEEEAT IR BIRE T R 5
IR SR AE S HIE LE b 55305 B P e AR AT T

6.4.4.1 BT REEGT R B HEITGHITHRR S
AW (201741 H 1 HE 201746 H 30 H) K FAEERHHIE (2016 43 H 18 H (G4

EFRAEMH) 2 2016 6 H 30 H) , AREERIEAILKITT LS B IuH 1T 5.

17 W 28 |



ERBBAA G 2017 S L EREME

6.4.4.2 RETHR
6.4.4.2.1 EE&EHE
Hp: NRMt
A AT LG
W H 20174 1 A 1 H&E 2017 4E 20164E3H18H & A FIAEXH)
6 A 30 H 201646 H30H
AR A FE S N AT
1, 954, 802. 49 69, 607. 04
() T 3%
b AT BN
YR
T SO REEH NGRS E AR A T 0SB AR 8T— H I 4 %7713 ME 0. 3%HIE R H
i, ZHRUZE®SHAIK, #&H M. ZHEAX N HEEARM= HEE %= EE
X0.3% / MHERE
6.4.4.2.2 HEFEER
Hpi: NRMt
SRR AT LA
N
T H 20164E3 H 18H (FE& & R4 H)
20174F1 H1H £ 201746 H30H
201646 H30H
AR AR IR 2 4 N S A
651, 600. 79 23, 202. 30
PIFEE B

PE: SO GHFUE A LIRIT M SR FAE RV 0. 1N TR, B B E
BA AR, AN, BHEARE: FEER=1— ARSI S X0 1% / SERH

6.4.4.3 5RBT7#EATARAT ] R 7 20 (& EE) 32 5

AW (2017F 1 H 1 HE 201746 A 30 H) K EFEERTHIAN (2016 423 H 18 H GE4& &R
ARH)E 2016 £ 6 H 30 H) , A4 RS R TRAT R ENL I 65 (EEIE) 225 .

6.4.4.4 FRETTHRBEAEEHIIEN

6.4.4.4.1 MEHAESEENCHEESRERELESHBMN

AN (201741 H 1 HE 201746 A 30 H) K AT (2016 423 H 18 H
ZE 18 T 28 T



ERBBAA G 2017 S L EREME

(FEEAFAERH) %2016 46 7 30 HD , FEeEBARIZ A 514 P, e e KLk
I HEL

g
=

o

6.4.4.4.2 MEYWRBRESEEANZ SMIEMRBEAFRE S EESHTHENR
AHIR (201746 H 30 H) K FAFER (2016 48 12 A 31 H) , HABKE T KRG AE 4.

6.4.4.5 HIRET RE HIRIT AR 17 AL BR B

A ARG
EN A FE AT B A
RIKTT 201741 A 1 HE 2017 4£ 6 A 2016 4= 3 H 18 H Gk &&FEMH) &
SR 30 H 2016 4= 6 H 30 H
RRH EECPIISVON AR AR EFEEIISYION
FIRAT | 2,450, 039. 54 49, 907. 82 725, 331. 56 154, 940. 55

T L ARG AT AR R SITE N LBIAT R, WEIRIT A E A R, e WERAT
AT L 58 R T

T 2: AWK (2017 46 A 30 HD , AFEGHAT LEHATRI AR, A0 (2017 48 1 /]

1 HZE 2017 4£ 6 330 HD , Jor BWHRAT R IARAT A0 AR IR B ISON & 58 A kR SN
EAEFERTECIIEIR (2016 4 6 H 30 H) , AFEGTAAT BIEATHE AR, EOEEE ] HL I E
(2016 £ 3 A 18 H GE&ARAMH) £ 201646 A 30 H) , i EHEARAT R RT3
FE IR RSON B 5 A R B BN 39, 277,77 Tt

6.4.4.6 AESTERHIANSS5REBT ASIESRFENR
A (20171 H 1 HE 201746 A 30 H) A EFEERTHIANE (2016 423 A 18 H G&&H

[FAERCH) 2 2016 42 6 H 30 H) , AEEEARAAMIANZ 5N SCHTT A& 1IESF .
6.4.5 IR ( 20174 6 A 30 H ) AEEFHRFIEZIRILR

6.4.5.1 FEHAMGHTK /3 R AES T TR FFA HRE 32 PR IES:

AR (2017 46 H 30 H) , AIEGARFFA BRINGHT A /88 KAEZF I 52 R FESF .

6.4.5.2 HARKFFH I8 I SR8 2 R
AR (201746 A 30 H) , AIESRFFH BN 5 HERIEZ R,

%19 | 28 |



R A i A

2017 ¥ FEREHE

6.4.5.3 HIRFZR IE B 5 HAE AR 635

6.4.5.3.1 RATEI T IR IEE Y
AWK (201746 H 30 H) , ARESITCRATRITIA6Z E IR

6.4.5.3.2 X Z i fHEds1E B
AR (2017 46 30 H) , AIEL TR 5 Fiii i E R R,

7.1 HREEHTHEEL

§7 BEAFME

eREAL: ARt

Bl

o 3 4 B T B4
(%)

1| BB

Hr B2

2| EE B 1, 208, 197, 000. 00 83. 56
Hrp: iz 1, 208, 197, 000. 00| 83. 56
B SCRRIE SR - -

3 | REEEB - -
4 | ERATA ST - -
5| EAREE /T 59, 945, 209. 92 4.15
Forre S 0] 0 1) S Nk B 4 i B 7 - -

6 | WATHEAMGH ST 162, 535, 039. 54 11. 24
7| Hopd & I B 15, 170, 553. 73 1.05
8 1, 445, 847, 803. 19 100. 00

7.2 BIREATIL N RE TR A&

EWIAR, RIS RFHBE.

7.3 BRI SOYPME G B & B $E BN HEFF R T 2 R R B OR WA 4

EWIAR, RIS RFHBE.

20 T F28 W




ERBBAA G 2017 S L EREME

7.4 HEHHNBERRASHERRS)
7.41 R LNGHUE 1 IPIEE T = #E 2%BET 20 4 KBS A4

WEBN (20174E 1 H 1 HE 201746 H 30 H) , ARIEERFHRE,

7.4.2 RVHEHSHUE B IPIEE T #E 2%BET 20 & BSR4

WEMN (20174E 1 H 1 HE 201746 H 30 H) , ARIEERFHRE,

7.4.3 ENBERERIRRA SR HRE KB B8

WEBN (20174E 1 H 1 HE 201746 H 30 H) , ARIEERFHRE,

7.5 BIREHFHF D ROBREERAS

SEEA: ANRMT

Frs fii 7 i AYIWIKIE] i 34 BE B L) (%)
1 [ K fii 77 - -
2 JAT A - -
3 SR 199, 777, 000. 00 13.82

o BURE SRt o 111, 451, 000. 00 7.71
4 AT 254, 574, 000. 00 17. 62
5 Al AT S Rk 5 o5 80, 172, 000. 00 5.55
6 AR 673, 674, 000. 00 46. 61
7 AR (AT RS e f5) - -
8 [ VA7 HR - -
9 oAt - -
10 &1t 1, 208, 197, 000. 00 83. 60

7.6 FIRILA MM G E ST E BN EERF I HT T4 55 3R T

SEEA: ARMT

HEEE R HHELE] (%)

e | el | Gsa | HE G »IHE
14 REEE
1| 101454027 1,300, 000| 132, 223, 000. 00 9.15
MTNOO1
16 FH AR 5T £
2 1622003 900, 000 88, 326, 000. 00 6.11
01

21 ;| F28

7




ERBBAA G 2017 S L EREME

16 Fibfb e
3 101659044 900, 000| 88, 281, 000. 00 6. 11
MTNOO1
16 &
4 101659010 900, 000| 87, 156, 000. 00 6. 03
MTNOO2

16 il
5 | 101652025 900, 000| 85, 734, 000. 00 5.93
MTNOO2

7.7 BRIA SOYME B S F T i LB KN EE R BT 42 B SCRRIE S SR A 4
R IR, AT G R B SCRHIES .
7.8 WMEREA AME S EEF=FE LHI KRR AL R &R FHA
IR, AREGRFFHREBERE.
7.9 BRI A FMME 5 ST = RE HL /N I BT L2 BGIE 5T B 4
IR, ARIEGRFFAPGIE.
7.10 WEHIREAESRFWBRIBIHRZ GBS
REIN, AEERSHEAEYIALS .
7.11 WEHIRAE SR F W E MR 5B
R HIN, AESERSHEGYILS.
7.12 BHEHEHE MHE
7.12.1
A N AT S B E AT 2 UE TR I RAT AR BTS2 A, AR S gt H AT —
FENARES R WA 2R AT EARZ B ATHETT . AL,
7.12.2
AREEGHR TR TR, A S R RS 1 #4815 I SR R MR R R
7.12.3 SR FHAh & B =14 BR
Ly
FFa R B
1| A RIES -
2| MYCIEZRE EK _
30| MR _

: ARt

<

33

%22 T 28 T

\|




BRAHAMHR 2017 FEF AR L

4 | RilsHIE 15, 170, 553. 73
5| Ry e EK -
6 | HARREK -
7| ReEgE A _
8 | HAth -
9 it

15, 170, 553. 73

7.12.4 JIRFFE BAL T 5 BT K A S i3 B 4N
AR, AT G ARFFAT AT F B K AT 34 5%
7.12.5 JIARET+ 4 BE A RS R PR G0 U B
WA AR, ARG RFFATIEE

23 W 28 |




B RAAT MR 2017 SFFF A REH R

§8 HEMBFE AR

8.1 JARESHBFE NS BEIFEANEGH

AL A

S PN

RN | A HLRBLEE MAB
U S 5 5

HE 4 0 HE A0
L] AL
218 | 6, 408, 835.99 | 1, 396, 942, 285. 04 99. 99% 183, 960. 98 0.01%
8.2 HiIREEEEANMMIA RFEREEHFEMR
i H RS () o 4 G )

L YN N INGER S X 3,114. 11 0. 00%

8.3 WIREEEHAKMILA REFEATTHAZESHH L EXEKFRL

TiH AR ERNBEXE it
ANFEHPEFENG . ISR
0710
I 57 NFEA AT R4
AIEG ISR AT IS 0710

33

% 24 T1 28 T

\|



EERIBHGH A 2017 FEFERERE

§9 T A SRS

B
HEE&ERARH 2016 /£ 3 H 18 H ) &M HiL40 200, 039, 182. 05
AR ) A RS 922, 244, 124. 38
AR 5 4 e 4 475, 316, 908. 93
U5 AN A HA L 4 R [ 4 434, 787. 29
AAR G SRR E (A L7 =" 3151 -
AHR A S IR B 4 4 B0 A 1, 397, 126, 246. 02

TE: 30 SUTH0 I 2 < H A 0 £ P B 0

% 25 T 3k2g

=



ERAAR MK 2017 S EFAREHE

§10 ERFEHHE R

10.1 EE&HBRFAARZRK

WEHAR AT RSO IR AR .

102 Z&EEAN. Z&HEANENESHERIIRNERAEERS)

(1) EEEHANERNFLEL
RN, HESEHATERNERE).
(2) BB AL RS RE T ERANFZSHFI
BN, BEEFEE AT TSI T ERANFES.

103 B RESEEAN, ZeW™. ZE&FEEWFHITA

WE AT MRS EBN . W B E LS IIRAFI.

10.4 EEH R KIS HE

T S N AR < R R R A A

10.5 AEEHATH IS THIES g o

W N A GRS O L B T TR S5 BT, S H TS5 i o i e AGE R iR
FHT CRPREIE AR .

10.6 FEA. HEAIARHEEN R ZEERLTFER

WEHIN, AESFHN T8N RPAE BN R A A T 2 .

33

% 26 71 28 T

\|




ERAAR MK 2017 S EFAREHE

10.7 ZE& AR ARG B ITA RER
10.7.1 ES&HAIER AR GRIHITRERE RSB R
SEAL NIt

S 5 LS e 2
52 5 T 24 J 1 5
BEaAH | SAEE |
it | RReH |mEhEinE] e HE
LI
f
LS
2 - . . 1
IR 24 7

E L AR e AR el IR AL 5 FOTHHMT ISR . BUIESE S 5 1Ml & 1 SOAHZ 5557
LIl A=
T 2: A5 RITHE AR AR P
(1) GEATHTE, (e —5F NI E KRBT N,
(2) AR FIRIL R
(3) A REFIINFERIEE, A BT IHAEE;
(4) AEERIFTFLREST, BEL . 2. e R Mt E R = IR ATk, 2R AMIESR 7
TR, FFREMRYE R BB AR IRZOR, SR TR Fuak s
(5) HENL Tz HE R, Be K SR Al m A5 2 BRI S5 .
B BRYE DL EAR AT B R e M R i A 2 ot B BN SOk T
[N B b SN
10.7.2 ZEHAUES A R 5 B Ie# AT FAMESS B ffF oL
SEEA: ANRMT

LS i BIEAZ 5 BUIESE 5
i = i
i SR 5 = HBGIE
75 T A R gz Gl
BASEH | SR | R S FRAS G AR
JRAL A
il tt il
I LA
JIERIES
. 731, 000, 000. 00  100. 00% 8 8
BRITAEA

27 W 28 W



BRAHAMHR 2017 FEF AR L

§11 MBEEEFEREPIMEESS
11.1 WEPA B —LRERFEZSHBLHIEREGET 20%K1E 5

o R I R S G BRI L A IR S G
L RESE S
Bt e
A1 5 ‘
TR 4] 1 A
e BT R 1380
x| = nE iz i Ltk
20% IS []
il i
X ]
2017/01/01
ik
" 1| & 921, 658, 064. 51 | 475, 284, 220. 53 -1 1,396,942, 285. 04 | 99. 9%
2017/06/30
A
A

7 R AU

WA HIA A G B T8 P B A LA B el 20% 5 B -

ARARASE G R B U o] - A rp BE (], k< BN W RETC i S A DL G 087, 7T RExT
S BUTE ™ A WIS MmO T R RE 51 Ak G N 1 RS, A 0 1 Tk [m] Bl e 2%

A B [ 0

5000 J37e, EAIREmEImEEHEa iy, 5HARIE &I oiE &R &6 FEH T

AR BB ) Ja Ak & BLE SN A TR H e 3 EIR T

BREXNS ARG AR, SRR G ARG R A, #igHE 400~

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

% 28 W F28 W

REERSEHEFRAF
201748 H 26 H




