FLRZLRMTGEE

2017 4

b
Lo
—a

532

=R G

201749 A 30 H

HEFHN: BEESEEERAT
HEFTEN: FEBITROBERAH
WEXEH HEE: 2017410 A 25 H



ERROWT 2017 £ 4 35 RS

§1 EERR
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
FEEE NP ERITIRM A R A AREARE S SR E, T 2017 4 10 A 20 HEZ 7 A4k
F IS FRbR . HERIAIR ARG ENE, RIEERZABAAEREICE. RS
By H RN -
FEEE N KR LSS A B 520 B ) A B A F 2R 58, (A RIERE & — e a R

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

At I M 55 BORER A i

A EHAE 2017 4FE 7 A 1 HiZ A 2017 49 A 30 Hik,

§2 HE B

FE TR Szt

HL TR 070028

S (YN LRI TR

e ile sy Ve | 2011 4£ 12 A 28 H

35 HAAR I & B A 2,127, 827, 958. 60 {7

W b uﬁ%%ﬂﬁ%m@ﬁ%%ﬁ%ﬁﬂﬁ%%%ﬁﬁ,ﬁ

) KIRTF Tl G L S v (1 A (Rl 3

AEEG U IRA &L E EES, Hmsh i
ko AR 2 TR bR e 5197 4 & BT AR R LG

R A il 3 A s ARHE 2R BT R S MR AIE e 46 b &% 2R 5t
PR BT LL s AR I 1045 S AR ORAR I R g H
A I RS 22 ) o

45 bl B i LREEEFRZE (BLE)
ARIEG NI S, RUFSR R I S A R U

AR 3 45 AE o AT ) KUBS AN IS A (K T I B A Bk TR A Y
Ha. mHFENES.

REEHA S G E A R A A

EEIEE AN [ ARAT I A PR A F

N 5 A R R A TR FESLz IR A FESLz IR B

N IR 5y AR 070028 070029

EWAR T B RESNMBESE | 44, 588, 894. 92 fy 2, 083, 239, 063. 68 {7

o2 T 313 m



ERROWT 2017 £ 4 35 RS

§3 EEMFIEIPMESIHERI

3.1 EEWMFHER

Bhi: ARG
FEM K480 REW C2017FET7TH1IH — 200749 H30H O
LR A SO m B
L A S 442, 760. 01 14, 851, 420. 83
2. AR 442, 760. 01 14, 851, 420. 83
3. WIAREES T A 44, 588, 894. 92 2, 083, 239, 063. 68

A (D AW CTRIGEIREES AR RN BBUas . HARIRN CRE A R EA S D
TUBRA R G AL AR A CSE et il EASII A Se a2 sl as, i FASE R
IR AL, Bk, A RUHMEARSI RN E, A C SIS A IR ) < A0 45

(2) FELZOLHN A 5FELROHM BEHARMHERS R, (3) RESLRA NN
/HIEEEE 5y R I T s (4D AREEG IR S e HE H 455 4

3.2 B HFHERI

3.2.1 ARG S oA E N an 2 K 5 R I 5 LR A Wi o 2R Y LU AR
S LI A

" VWS | EREE RN | WSt | g bR B B
e %0 HEe | mkeszo | asmeze |09 | @70
TFE=4H 0. 8869% 0. 0010% 0. 3403% 0.0000% | 0.5466% | 0. 0010%
RO IRM B
N B | EER SRR | WSt | kS Eh i Rk B B
B | kx| mze | mkuxe | axmeze | O @ | @@
FE=ZAH | 0.9480% 0. 0010% 0. 3403% 0. 0000% | 0.6077% | 0.0010%




ERORH 2017 54 3 2 F RS

3.2.2 BESEFAERLRE S RITHHMEW R RRS) &5 FINLS R A 28 R
AR B I HE

S B0 BT T AL G BT RO R R S b 8 LA I I i 4R 1) Pl S otk b

18.13% -

K] 1:

2011-12-28 4

2017-09-27 -

B L1 o S . 5 s S
e L

AR T T e S—

2012-07-25 1}~

— A0 D A G I MO — 3090 B 0D A BB o |
LB BT A S RTHAHME I A 25 R ST LE Bk v I ot 2 10 17 S A B40) LA
(2011 4F 12 H 28 HZE 201749 H 30 H)




ERORH 2017 54 3 2 F RS

3 S B0 BT T BAL G BT AP R R 5 il b 8 L e I I i 4R 1) Py S o0k b B

19.78% -

17.80% -

15.82% -

13.85% -

11.87% -

9.89% -

7.91% A

5.893% -

1.98% -

0.00% -

2011-12-28 4

K] 2:

2017-08-27

2012-07-25 f------

=
=
+
2
x|
]
o
]

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

— A0 0 A G D MUK — 3090 B 0D DA U B IR 2 |
7SR BTH B A RUHAHME I A 2 5 R ST LE Bk v Wi o 2 10 177 S A B40) LA
(2011 4F 12 H 28 HZE 201749 H 30 H)

T S A RSN ERAE, AREAEeaFAEMHE e MAN RS, Eels
WA G &R B LI a e R CHU (2D BBEEEM OO REAE HEIRED 1
HRLE

§4 BEAME

4.1 REZH (BESZFPA) FHH

g4

pE- il iiE3
4% E$%$%%%ﬁ@ﬂﬁ UESR ALk -
AR H 3] AT H 3 FR

K 3CIA

AREEL . LR B AT H ] IS £ B AR
M. 5% S E 1T I A6 BR 2 7] 4 ik
T R BEE. M miiaL s
RS 1 ASAE | 2014 4F A ETE = e
fiids. %L 34 [8H13H 2014 4F 4 A InAFEsE
HEWfigE. 5% REEEHERAH,
SCRE TR M. S DT R T [ 7 i 2ol
SEPL A E B %4k & Fi i alpha 5




ST 2017 5 3 F RS

7 SEEME 6

WeAH. fit, A

I Sl s
v

KA. Bl

T S

. B ‘ o
1%, LRl i o [ BT 4

T RGIE G
SKE %I
FIRM. FEIE

AT AR MUY S
NSS4, 2014 4F
12 NG 45

> ] e =
i ﬁzgz‘gg 3§ja 8 4 AR A, BT
PUNPS T 5 ezl 25 1 B
MEERD. 7 o i
S 25 B 7T 45 alpha HEEE4H .
N AT, BAAR
S EHE 6 A o bR
HE MGz 5% )
S 4N 1
e
KIS, FLiE
g, FsC
PRI R 7 RATHR AT
FSEE . LN FutexTradingLtd #
e TN WA R bEE
1A H B T IR 57T A = i
I TIH R AL TR . BEESEHE
L IR BIRA AR5 5.
a4l %%Biﬁﬁw 2016 4F § 4 mmfsﬂMA%%
fiige. g [T H 23 H HEEEHARAF,
. L4 AT 01, I
B 1IN AEHRA T ] e i a b 5%
mERM. FEk & R 5% alpha R

SEME 6 > H B
Wi 5Bl
SR ITNE
S8 6 4> H BT it
Irdk g P

M. BT,
CFA. R AR Mk Bt
o

A (D RIRBAPHEATMEHRER AT ZH: (20 IEFAEE SGEMTIE 2 GIEZRA
WA ABARE BT RED) ARSCIE;  (3) ARG KL R, AR AR,

A E MR A TSR BN FEREMONVBEITERSLEIN T, ZFHCT 2017 4
7TH 5 BAE (PEREFFRD) « (CEEHEFFRD) « GEZFIR) BT 736k

4.2 EEINREHNAE SB BN TE BRI
WEHIAN, RESEHNHENE T GEFFE) « QEFRBHEEEER) KSR SRR,

o6 T 313 T



ERROWT 2017 £ 4 35 RS

GaRER LM EeREER) MHAREFZEMARE, AFWLEN . B 5 H R
VU RS FH AR R B, AR AR T KU A b, NS B AR KM R . AR EE
TREBAF A RIEEENME G S R EMAE, T E e HHEE AN KT A,

4.3 AP 5T YL
4.3.1 A3 5 B RIPATIE R

RSN, ESEEATRPITIE S GEA RIS S AR AT 5 RS E ) A
INTNEBATAS I, B4R At B S b B AR T RS, IR SRR S B 1)
S ORI S P eS8 T S 2 P IR 3 5236 52 5 V05 BBl A 452550 53 0 2 1 38 B BT 4N
PR AR R HAR G, A TR 5 R 2B Sl 1T ARG TSk
HAT RS, A VXM RSB R e

4.3.2 REZHIT AT
WEIN, AESERRERFELZHTN.

4.4 REWINESEF RRAZIED AT

WAEHIN, RATEF TR MBERRFFARALRK, 58T A REEE AR, SUFmiaEs
PERRAR. ZAAFEEE TR, 3 FRBARLGFERKEIVFRIEK, ascEm L el fels)
WAL, CPT fRFFIRALIZAT, PPT mybrlmld, psh= i ip kS BIBORT e, Tk s Hodf
K. IWEBR EE, EFREFEKAAHIME, 9 AKBMIRI 7 12 AR EFHIFER
JREhGiE, WOTIX PP, SEEAE S MLy, SRR MR BT, Rk Ta
b, EfkERETE L, ARTIEE G REM. 0 Bl ZWETEE,  Jef7 58y E 5%
MBCRHATHIRTIEYE . R EAN RGN, e RS HBORRESR, RIELF i i, &
P 3748 AN SR G0 T T B e AT PO R o SR BF TAR WA T — 20 20k
F B P VPR RN Y R ARG TR ¥ AL, AR R EATAT IR IR e 22, R i thAF E 2 5
AHERR, B M i BARL T2 EPIRES. 3 FERAT AT IS R, MLF, EFEI &
SFBOR 1295 12, TR IR RS O RATARSRIE RS MUF BRAERRAR T “BURIRC”
L REIERZ70 e a7 B il o 5 P 1 D 7 (] s N S S sl B 1 B 1 77 R i P
BRfE EANHR, R WA T, SATAEREKRITRT AN 1 222 530 (G- x % 2 G i S R 70 B
IR, X SEHl AT 3 4R 2 € MIFEHEBUSRIEAT 7TIR%E, B 7 AN e aRAT IR s tE 2 4h, th
B E G PR . ER T HRAT MPA B %, RN BB EOR, TR e E Bt 3 3

o7 313 T



ERROWT 2017 £ 4 35 RS

FEARAT TR AN 7 K [81 R 2358 53 730 49 2. 88% A1 3. 45%, ¢ 17 4F 2 Z=JEH4MH 2. T7%H1 3. 35% 1
170 3FEGFMIARIZINE), Wik EET, M&GEREF. 3R 1 FEHF 10 45 E I 6
Wi 220 T 3. 96% A1 4. 19%, B 17 4F 2 Z=JEOR 3. 8T% M 4. 2007 A K. 3 Z=EAE i
TER S ERAMGE AT RN T, Wi BB ARG 1, SHRERERE. 33K 14F
WIEPPZLT) AMA RIE R R 2 TR RN 4. 41975 4. 53%, FIAAF ST AA+ S Rl 25
N H 4. 62% AT 4. 76%. £ —R TG RATRIZRER LR ST 1 FH TR 2
4. 35%HITE LT, FB o = BB R R AT AU RAT TR, i SR BT DR B 3 ke, 3 R
HAE P GURAT I AT BT N, (R LU AR SRR

WA, ATE TR BB TR, EERIE, DR IRA S 22N E EES: RIEIE
W AT BUFMENLAERR, EHEIER G, RERA S 7 RR AN ; I ERAT A2k A
2R B HC B L], A DRIF A PR, FENCaR 2 il 28 P S A PR A58 b i A 5 S UK LT
WAAHREA T, TEEE R, RSB A R m A A e . BIRE, 3 REARES
FRDIRNS T AT AR, LS AR, SEILT 22tk WA ARG TR H AR, Jf HEE A
HEIFF CEMMN 24, WS REF, AT MBI T8, gz elaET T 7
R Jk A

NE:

4.5 MEHNE SNSRI
AR HFE T 20 BT A IS G AR A2 50 0. 8869%, AN 35 JIFE 5L 220 B 1T B )3

AR AFE I A FE Y 0. 9480%,  [F] L 47 EL B HE 25 2404 0. 3403%.

4.6 MEMAZRSFA ABEES T HETE U
To

§5 BEHAEWSE

5.1 REPRESH-HEENL

Fe TiH S () d S B E ] (%)
1 [i] 7 WAL e 18 785, 539, 344. 02 36. 81
Hep. iz 785, 539, 344. 02 36. 81
YR RIS ) -




ERROWT 2017 £ 4 35 RS

1, 025, 000, 180. 00

48. 03

EONTE TN T
I

Lrpre SEHraCImB i SN
AR e B

RAT IR A R
it

319, 498, 693. 89

14. 97

b

4,135, 016. 96

0.19

it

2,134,173, 234. 87

100. 00

5.2 & ISR R EE

A5 A A G R R AU RN AR R 58 5 o ik ST N AN B < 5005 L 1 D ) % < R U AR

ZErEEE T 20%.

5.3 HEEHFHSFHRRBR

5.3.1 HFASTFHIRKARELEL

it H

RE

A IR BB ST R AR YR

37

i
i 5 T P 45 T 2H AT 28 e A PR A v 1 60

WA BRB A G TERRBIREAME | 20

AN S H IR & R AR IR AR 75 K.

5.3.2 REWIRBF A& F R R AR 17 il

12458 AR SRR

F IR B 2 e B 1
HIELB o)

25 A PR A7 £33 7 2 4 B P 1B
HIELH] (%)

30 RUAW

59. 20

0.20

Hrp: FIRAEEL
397 K IF sl F) 2 A5t

30 K (%) -60 K

30. 23

Horr: o A7 S IS
397 RITF sl A% AR

60 K (%) -90 K

2.81

Hrp: FIRGFOEL
397 K IIFBhF A5

90 K (£)-120 K

3.29

b FRAFSLR T
397 R FI F A

120 R (£)-397 K (&)

b BRI
397 RIGTFSRIE

it

0.20




ERROWT 2017 £ 4 35 RS

5.4 REFHANBREHS FHRKFEIAHIT 240 RIEGLUEHA
B AT R ARSI A 240 K

WA NS H i

5.5 MEAREFF MM RNGFRAAS

g

77 il

HERRA o)

RS R THHE ] 6

1

E XK fiF

179, 470, 263. 84

8. 43

RATESE

w I

SR fE

Hr:

BUSE P SRl 5

b fi 27

Al e TR % 5

120, 363, 121. 18

5. 66

RG]

[k A7 5

485, 705, 959. 00

22.83

Fott

© [CO |3 [O |01 [

it

785, 539, 344. 02

36. 92

10

R RA7 SR 397 R
R ESre

e BT, WEGUR SRRSO A AR, WG I R AR G TR R AT A
FERCR S o

5.6 REFIRIERERLA o5 2 S B $#E AR/ N HEF T+ 42 B 8RR B4

o v " RAEHE GK L S PRV E
Fe | s 5 LK . WA A (O8) e
Eefsl (%)
1 011755006 | 17 FE4M% SCP0OO1 1,000, 000 | 100, 315, 228. 42 4.71
2 179936 17 WEPLE 3 36 1,000, 000 | 99,764, 517. 62 4. 69
17 LMV ERAT
3 111703064 500, 000 | 49, 845, 836. 34 2.34
CD064
17 #HRAT
4 111705045 500, 000 | 49, 827, 784. 57 2.34
CD045
17 AZIEAERAT
5 111706024 500, 000 | 49, 796, 904. 61 2.34
CD024
17 £VARAT
6 111703070 500, 000 | 49, 780, 422. 89 2.34
CDO70
17 FEBARAT
7 111705060 500, 000 | 49, 726, 275. 75 2.34
CDO60
8 179943 17 B 3 43 500, 000 | 49, 708, 406. 43 2.34
17 RNV AR AT
9 111703080 500,000 | 49, 690, 654. 85 2.34
CDO8O
17 BEBARAT
10 111705053 500, 000 | 49, 230, 995. 39 2.31
CD053
210 71 313 T




ERROWT 2017 £ 4 35 RS

5.7 ‘BTN 5 WRRAE"H 2 HEE R ER W

i H i 3 17 1O
45 HA P O 28 P B 4 X ELPE 0. 25 (F5) —0. 5%a] AR 3L 0
i 1 P O 20 5 ) o e L 0.0129%
5 A i 8 R ) AL AE -0. 0193%
5 A P B AR E i 25 52 00 4060 {8 %) 7 S 34 0. 0084%

WG R RS B R4 0 ER 2 0. 25%1F AL Ui B
et W REANAE 5 H A 25 B A8 X HE I AR IR ] 0. 25%.

75 3 P XA 25 B O 8 HELTE 2] 0. 5%1RE 1 B
W IR A ) B I 88 L A A XHE I R TE 2 0. 5%,

5.8 G HIRIEA SOYME 2 & F7™ FE BN EEFF BVRT 48 B SCRFES B
BH 240
IR, AT GR A G SRHIESF

5.9 BEAHAHEHHE
5.9.1 E&THI T

AR HE R F [ T8 3 A, e UK T E 26 2R KR 9 1. 00 AR T T

AT AR A A, B0 R A SE N AT, 45 S TR R B 52 R R 3% 3L
SN R S, 1EHT AR A TR, S H RIS Bk .

5.9.2 FHAESBERIITRIEFRRTEAETHES HASERERI T IREE,
BRAER GG H HET—FNZBI TR AT HIHER

WA N A G B IIAT+ A IETR IRAT BRSBTS, AR S i) H AT —
FARIEEH B HIRTHZIUETR IRAT EARRZ B ATHEDT. 441 .
5.9.3 AR IR

e B £H o)

A IRIE & -

ESCIE S 37 5K -

INLA&IPSS 3,938, 736. 95

AT HA T 2R 156, 280. 01

HoAth LYK 40, 000. 00

S (O [ W DN |

R _

o117 o3t13

=




ERROWT 2017 £ 4 35 RS

At —

it 4,135, 016. 96
§6 HBAEEHHR)

B

|

BT A

FHILL T B

A I S LR

58, 909, 998. 95

2,347,134, 402. 15

e 0T 00 ) e < A5 D £

14, 118, 897. 30

1, 426, 097, 148. 62

e ST 00 ) e < A B [

28, 440, 001. 33

1, 689, 992, 487. 09

T AR, & BUE

44, 588, 894. 92

2, 083, 239, 063. 68

VE: 0 SR B B B S LR A BN SR e A ST RSO I A R Bl £y
WU Fe i LA e R A B T B R R A

§7 ZEEHENGHERTREREALEET 5N

WE WA, S BNRE A AT B F O B (B B S S AN I i PR JE e 1 0T

8.1 REHA B —RREFFESHPHLFIX BT 20%HI1E L

§8 NS B ORI E RS B

1 R I S A IS L R IR A
P
§ FE o .
S| | s W11 I R[] s o
o< ] > 0 O\ 3 I\ 2 I 2 Tﬂ'ﬁ'fﬂ %ﬁ IJ_:[ H:
il Z | T 20%H B x| 13 %0 1170 )
fi] [X 1] !
2017/07/01
%
Ml 2017/07/03,
1 590, 000, 000. 00 | 550, 000, 000. 00 | 590, 000, 000. 00 | 550, 000, 000. 00 | 25. 85
¥ 2017/09/28
%
2017/09/30
A
NEE B B B B B

77 R XU

12 7413 ;W




ERROWT 2017 £ 4 35 RS

B HIAASE G ML 1R BBTE LG B BB 20% 0015 5L .

*%K%ﬁ@%ﬁm@ﬁgﬁﬁﬁi¢ﬁﬁ ST RETCTE NI A DL G 577, T REXT kG ﬁ@

A A I Wm0 T T RE 51 A B AU ANV DRURSE, A 2 87 452 I8 ] B3 £ S A+ I [ g

AT EUINE (] J5 A5 g Y B S8 A AR H 2 e 587 @B T 5000 57T, IEAT ﬁﬂ%ﬁk@
T BHARE S GIFEE LI e G RENET .

§9 EEXMHEF

9.1 FEEXMHHER
(1) R EAIE 2 HEME SR S0 2200 B8 T T B S AR 1 S0 A
(2) (FEEZLEMHpEEEEER)
(3) gLt miipRefsim4)
(4)  CGEEZL Mg ReEtE il
(5) EEEH NS EARAAE B,
(6) IR PN 3% S22 0 B T T 72 i 785 (45 TS

9.2 R A
e E I K 8 S KE 8 ERLHSEF AR AF

9.3 B AR
(1) BEAE#: RN T/EH 8:30-11:30, 13:00-17:30., #EE O i, Wl
Fo TSRS BN

(2) MuhEw.: EEeEAMEE: http://www. jsfund. cn
BREX ARG UG GEN], B HAIESEH A LRESEHARAT, EifHIE 400~

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

BLESEHARAFE
2017410 A 25 H

=

Bo13 T O3t13




