a1

LS HMHHES 2017 FE5H 42
B

20174 12 A 31 H

HEFHN: BEESEEERAT
HEFTEN: HEBRITRBERAH
WEXEHEEHB: 201841 H 22 H



B ETRT 2017 B 4 R

HERR

SEHEANNEE S REEREA RS PR B RERICE. RSN s 8,
T F A AR B L R PR S8 R AR AN ) S DT
HEFE NP EIRAT B AR A A RGEA R S S FHE, T 2018 4 1 H 17 HEM 7 ARG )
WS HabR IERIAMB R A GG FNE, REEZABEAEAERERICER. R E

>.P
(i
i

S E BRI ARSI . B ST R0 SRS R 3, (EAIRIERE & — A
H SRRSO AR AKRI. BBTH WS, 5 EAE BT AT AT 20 D A S

DR VIR e

AR W I 55 PR R 22 H T
AAREHIE 2017 4 10 7 1 A 2017 48 12 7 31 H ik,

§ 2 EE W

Fe G TRIFR S HEERD
R4 F 000618
%@@Wﬁﬁ LTI
HrRAERH 2014 4F 4 H 29 H
?&tbﬂﬂikii/\{m%ﬁ 20, 588, 608, 735. 11 4}
B b ESIRIEL = e e, Fish PR b, S8R gt b i3
) AL B A
R MAE T e (EZEASE: MRSk, RPN
. BRI, GDP KR, MmN &, il K F. F
FRTmFZK . L3RS , REHGIFRRIIR K/
T /3D FIELAE AT
) FRIE 5 KR P R s AR (R B THHLSE. 5%
Fiv MR FH AL, B RES |, Edeh &k
Aok gt/
HRAE 25 08 7= (1045 FH S5 2 S AR GROAR L, 8 A R AU 2
b 45 bl A J v N B i A7 3 R 2
., AREG RIS, HEEI RTINS 4
PRI AT (RS,
A== N RS EHARA A
EEFEN HEARAT IR A PR A F]

§3 EEMFIEIPNESIHERI

% 20 gk 123




i

LS AT IR 2017 SEH 4 FEME

3.1 XEMEHER

Bhr: AR

J.

F B SRR

W (2017410 H 1 H - 2017412 A 31 H)

L A 2SI i

210, 895, 817. 87

2. AIHF

210, 895, 817. 87

3. IR & B 1

20, 588, 608, 735. 11

Ee o (1D AW CIIEE SR AR RN FeBtliead

HAtfN R 2 sehra2eshlias)

THBRA R G AR AL AR A ) CSE et il EASI A Se i E AR shiieas, AR gk

PR RRANERZSE, I, A SROMEA SR 2 R, A O S IS AR JA A0 P e A 45
(3) AFegiieas 7B H 4503 8.

(2) AFEETFA NN/ FRIG BT 7 B & 1) % 3

3.2 EEHERI
3.2. 1 AREWIESHAFE T K H 5 R 57 B Al 2 1 LU
‘ MRz
FEEE R | EE R | kSR -
BB s gt s ey | TR E AR | ©—@ @-®
© HEZQ | RGO W@
dE=AA 1.0102% | 0.0004% |  0.0881% |  0.0000% |  0.9221% |  0.0004%

3.2.2 BESAFEMRES RV ER KRR KIS RS B
e 2 ZR AR B B EL

H
w
=
H
o)
=




AT IR 2017 5 4 BERE

R K 2R 5 [ 5 b 2 2 R 0 G S8 R % b

14.00% =
13.00% o
{;@1.12.00% ///
§ 11.00% e
% 10.00% /_f-’
= 0.00% o
7 8.00% sl
- _;/
i 7.00% i
iy o
- 6.00% /"'
0, -
2 5.00% P
% 4.00% o
T 3.00% /,/
Bk 2.00% St
1.00%{ " e e
0.009% 1=
o ow w0 "s] m =t m — (=] (=] o g w0 "} m = m — (=] o
3 4 4 2 8 3 43 3 2 2 43 2 2 4 4§ 3 2 3
3 3 3 %+ 2 & 2 3 AH @& @ @ @& @& £ £ & g g =
5 & & 8 8 8 8 ©§ © =2 § 8§ =2 2 &8 @ 8 g g 8
~ b = ~ ~N =~ ~ ~ ~ I ~N =~ ~ ~ ] ~ ™~ = ~ ~

RinlaEAE — RiDHEEKE|

K. FRsci e s b Ak R hE i as R 5 R DL ST LA HE U 2 4 1) g SL B S5 EE I
(2014 4F 4 H 29 HZ 2017 4F 12 H 31 HD
I R SRS R EZE, AkeaREERAENHE 6 MHNNECH, Ealis
WINAZEE ST H BIRF A IS AR (= (2D BEEEM (0D BFERED 15 R45E,

§4 BEAWRE
4.1 &2 (RESZEND FiH

/ A
s % Egﬁiﬁmgégﬁﬁg ERILER |

P LRERiAREEY
F SR A ARAT
FAE. SRSy
e S A 1T BRI
EIR JRAAT I E
P ULIE R Bl 253,
VIR 4 7 J 4 ]
I3 A SE AL 25 8 A

i ﬁ@g% 2017 £ 5 H 7 %%@\ﬁ
IF\ FSK 24 H i 7 WA
Pk B P B
T4 S 1R 4
IR S, %
264 BNV %5 %5
5 PR B AT
HEEZ [ 52 A 2 A
M, A e PATE
[ 2 0 o 2, R4&

#
N
=i
H
)
=




M 2017 “E28 4 EWRE

Wz WEF 0 P

i LA/ g

alpha 3% s

4L K G TR S
23,
2013 %2 A
PIIPNE A8
S AR
NHE, BUE
fi] 5 AL 2 M
S5 AK 2R 6 v
alpha ZRH&
HAK,
] [ 4

A4

SRR

i g5

Fe L0 2

"M, & o

‘ FutexTradi

ST

;kﬁﬁf% ngLtd #i %%

7 RIS ZH 5. b

gi\‘;’ J\ Al

zi?; R ROUE: N

ﬁiéﬁ HIRFAEL

ii T;\ ﬁlﬁﬁﬁﬁ N

ngé BEREE

Y ii A PR A 7]

‘\%i fRFAE 5

TR TR 2012 % 8 A

T%jghAZM6$1H USRS

i ; i f‘: /Z—\\aj ’ 'fi

;Rff HHL TR,

wkii AT BR T []

(VIS ol VA

B TEW AR ML 5%

ﬁ;%i AR 2 55

W35 T I alpha Mm%

E\%% 4, fnHt

EMF ks

6 A~ H BRI CFA , HA

. e

i 0 oo ML B

LI %

Hit °

Fa 6>

H LI A5

KIes

=
P
=i




i

LS AT IR 2017 SEH 4 FEME

El | | | |

E: (D BERELBEPRHPREAFERREEAEZH, SRR AFEL REEA S
ZH: (2 WML SCGEMTAE S GIEZR LN 52 B B ANED A RHE -

4.2 BEANREHNESBEENTE R

WG, ARESEHIHGEIE T GERE) o QEFREEESE) RIS IIEEM. (5
K EERD ISR EE ) MEABMIEEEMAME, AEWIER . B 5o =
ERINE R B, AR AR TS WS (Al b, RS B NSRRI 2 . AR Bl
EEAF A RIEEEMNE S S R EMAE, ThE RS RHRE A KT A,

4.3 AP FHETRHHA

4. 3.1 A3 5% B RHATIER
WGP, BB ERPITIE S GEA SRS AT AT S HERSE ) A

ATIRIATASHRIRE, # VUL E i v TR BRI, PR B
RURSGHEH Ve TS AP IOML 2, L5205 5 1 B A 5 K5 53 A F 28 Sh AT,
PR TR R HOR O, BRAT SRS BT 1T RGN T U R R
HEAT FL MR, AR T BRI 4L 2

4.3.2 BRI HITAMETHH
RGN, FEERREFHZDTH.

4.4 WMEHNRESERTRKEMBIEL

WREHIN, AT EF T IRMEBCRR R, B8 i s R P g in,  fide iiia sl
BAK AT EMATEE RN, 4 FEBARSFEKEIFRER, e seEm L el ek
B SR, CPT ARFHRALIZAT, PPT i fLlmlvE, B~ in 4k SR BIBCRAT Ik, Tl A
BBk MEPs EF, SEREFFERAAITMNE, 12 A RKERXINE, RITXLsiig
o, RENEKES L, RERATINE, SEREMIECETITHR, FEouREBeRIES, Eh
R IR AT, NRMIZAEE AP, Xt LR MGt A8, ST SN H 58 MBGRIAT
MIRTHEYE . BPXHEM RGN, 5638 Z e HBORAEZE, RIELFFATIZIsT B, BRI AT
FRARAN SR EH TH X737 B G mEEAT BURBOA . SR Bt TAE BTN — 2D ZER M B 1
IR G e R S AE B AL, ARREMEAAT SRRV e S, 58l thAr £ 2 EAMER =,
RATVISEAE STt m ], BARG MBI T 5P . 4 FRRAT B AT 1518
[ W8 A R A< A0 MLE 1% 0. 05%, X FAIR EiRAGJER, JATsmifA 17 “ Hartem g Al R 82 &
TATFHRIERR, AT IR /Mg EAT RGO —H Z MIRZE, FiTBE

2 oem Jto12m



i

LS AT IR 2017 SEH 4 FEME

i, B T ECE L S 7 4 BT ATF AT I MUF. [ 30 4 55 B
9625 12, N TN TIAHRAER D . 4 FERTZRKRMA LY, BENG TR, 2017 4
12 329 H, ST A% PO @Dk HE S ol H 2k,  LASCRES LA SR 17 315 1 % T4 Rl
M %5 . fH2 EHTHAT MPA B 4%, ARMRHUMRLEMEREROR, TR SR RukantE B, 4 AT
IR AR 7 K [ WA F R 23 N 2. T9%R 3. 52%, 5 17 4F 3 FEEIMY 2. 88%F1 3. 45% AL/
4 R FRTIRIZIE SN, W8k BT, &R epEn T, 4 5K 1R 10 430 E F flk s
RO HICT 4. 68%F1 4. 82%, %5 17 4F 3 ZREAK 3. 96%F1 4. 19% KM@ FAT. 4 Z=JEE M TIHE R
SRR E BTSN T, W R MERME R 6 b, ERARZEAEY K. 4 TR 1 EE
PRI AM Rt R 3 ZRERI 4. 53%TH A8 5. 22%,  [Al T AE TR A AA+ZRE Rl i = U
Hi 4. 76% EAT 2 5. 50%. 7E— R ATt de ZATAIZ R & T 1 EMIOTRIEAER] 2 4. 35%HI1E I T,
43w BT AT R R AT NHUE AT VR, 3610 3SR AT IR B S ke, 4 TR ARG I R AT 1%
BRI 3 A TR,

WA, AIESFRAMER TR, EEERAE, DR IRA S 2 2N E S, RGN E ]
M. HATHR BERREDLAERR, SNSRI, RIS R R AN R ERAT A i
BB LG, AR IEAMN, FENCE A il 4 T AL PR B rh i B ZE A R AR R s 12 TR 4
EREATE, RS KL RS F AT AT BRI S A U . BAIRE, AR RIhRN T
MRS, ST, ST 24tk JsitE R TER BAr, If LB A4 R
ZERANT 4, TAMERIEE RAF, N T B BAE TS . G)iE 2 UG T T T RAFHEA .

4.5 MEMAZEESHFVSRIL
AR T S O I R RN 1. 0102%,  [F)IAME S5 LE A S vEUR 25 2K 0. 0881%.

4.6 HEMAZE ST ANBEREE T HEE RN
To

§5 BFHASWE
5.1 MEPREEHE=HEBMN

75 Tt H EH ) RS BB (%)
1 fi] 5 YA 2 4% % 10, 592, 681, 677. 64 44. 63
Heb: gz 10, 592, 681, 677. 64 44. 63
BE7E CFFIE

299, 360, 689. 04 1. 26

e K] - -

#
=
H
S
=




B ETRT 2017 B 4 R

AR SN IR <
B

AT A
e i

12, 643, 723, 969. 18

53. 27

4 HAh 5™

198, 490, 226. 64

0.84

it

23, 734, 256, 562. 50

100. 00

5. 2 &GS B R B L

5 i

RGP E R (o

S I iz ]

1 w4 Y57 s
U] i 4

13.89

o, SRl

K5 5 H

e o)

ok 2 < B AR EL A
(%)

e IR 557 9]
W 58 A2 80

3,130, 147, 564. 83 15. 20

Horpre K]
Mg i %

TE: (D R A B BWRL B R BU R S A B H RSORS00
R R AR o i < B L Y BB DA o5 SO0 A i D B AR B < B 1A B4 Y T BT S A
(2) ]t WA A ik H e 10 [0 A 10 B8 < AR U0 AR 3 B 7 1L 1 20%

5.3 HEHFHA S THIFRHR
5.3.1 HHH AR RIIREATEN

T H KH
e IR B 20 -1 S 3 AR IR 100
T a A BB A T R AR R e e 111
0 I AR 5T 2L 1 2 R R A A A 89

VE: ARSI AN B H AL P RIA R A 120 K
5. 3.2 REBIREHA G- TIFIRBIR A Lo

o . & HABR BT 7 5 R G BT | R AR A6 o 2 T v E I B A
e TR EEEH] %) )

1 |30 KRB 18. 46 15. 20
b FIRAFEHEL B )
397 RIVTF s A AR

2 30K (&) —60 K 30. 33 -
Hodp: FRA P B ]
397 KIVF BhFI 2 fit

3 60 K (&) —90 K 12. 70 -
b FIRfFELHEL - -

% o8m 4t 127




i

KA T 2017 45 4 FERA

397 RIIFFBHHI A

90 K (&) —120 kK

9.43

Hrp: FIRAFIIEL
397 K IIF Bl F) 2 A5t

120 KX (&) —397 K

()

43. 40

o o) A7 S I
397 K IF Bl F) F A5t

it

114. 31

15. 20

5. 4 HES N AL & FHIRI AT SR 240 KRB
R P A5 5 AL A TR R AF I I 240 K.

5.5 WMEMIREFSF MM RN BEFRREAS

e fi 5 s FERBA (J0) b B T I E B (%)
1 HE XK 177 239, 464, 072. 57 1.16
2 |JATES - -
3 |ERbfiE 1, 348, 897, 322. 21 6. 55
Hop: BUORMEERLG 1, 348, 897, 322. 21 6. 55
4 |AkfEFE - -
5 (Al HARR T R 359, 978, 560. 91 1.75
6 O 210, 073, 215. 34 1.02
7 |FENEAER 8, 434, 268, 506. 61 40. 97
g | Hih - -
9 |&it 10, 592, 681, 677. 64 51.45
10 %%ﬁﬁ%ﬁ@aﬂﬁ B B
(R B F 2 i o7

o ERAp MRGTEIA A BRI E AT E A, LSS TR 0 A R A TR BB AR T
2 RHCA

5.6 1R ERARERERRAS o 3 & B 1B A KD HEF BB+ A2 S S B A 4

s ” i . . R A da e
Fa | AR 75 44 K fgrdE (5K) PERRA (B - JO
BB (%)
17 AT
1 111709481 15, 000, 000|1, 468, 990, 686. 37 7.13
CD481
17 ¥hiFARAT
2 111721226 8, 000, 000 793, 770, 689. 31 3. 86
CD226
3 111781453 17 TV 5, 000, 000| 498, 940, 124. 21 2. 42
B34T CD110 A I R '
17 HhgERAT
4 111721221 5,000, 000| 496, 476, 729. 45 2.41
CD221
17 MVERAT
5 111710367 5, 000, 000| 493, 695, 003. 52 2.40
CD367
6 111713150 |17 #rps4eir 5,000, 000| 489, 162, 641. 14 2.38

#5097t 4t 127T




i

NI4T 2017 4RSS 4 B

CD150
17 B4R AT
7 111718254 5,000, 000| 488, 597, 524. 25 2.37
CD254
17 PN A AT
8 111782231 F L AERAT 5,000, 000| 486,997, 042. 71 2.37
CD139
17 He B4R T
9 111718405 4,500, 000| 447, 853, 183. 26 2.18
CD405
17 HhiERAT
10 111721229 3, 600, 000| 357, 179, 737.93 1.73
CD229
5.7 “BTFEMN” 5 “WRBAE” e KI5 SR 7= e WS
i H Pl B 155 4
s B I B R I 4a B AE 0. 25 () -
0. 5%A] Fr IR 0
s 1A P O B R ) B e A 0. 0069%
i 1 PN e S R ) s (R A -0. 0878%
e HH N BN A H A B 5 16 48 0B 1 1 003131
I ' ’

W P 540 8 B I X HMELIA B 0. 25% DL U B
3 PO A2 5 H SR (R e 3R B 0. 25%.
R HI P IR B B I S XHMELIA B 0. 5% R Dt Ui B

A T P9 A5 5 IR 5 BE (R 4 (L2 RIE 5 0. 5%

5.8 G HARIE A SE 2 & B 1B LI KR BB 42 B SCRAES B
e

WA, AESRFE R HHES.
5.9 BHEHAESMEME

5.9.1 EETH A
AT R T 2 Oy AUAHE, ZE e UK I (B A6 2 IR A8 1,00 AR Tyc. AR ERM

PR RRAE, RIS G LSRN AR 7, 48 5 TR 58 B 5 R 3 525 8 L SN B A S5 3 4
FE R ARIIR AP 2R, B H H SR Ui as Bk .

5.9.2 FHIAEESRFKE +BIEFH KT EEARE MR ER I TLRAE,
REM G g BT —FEAZR ATFER. LTNER. W, ERNHERIESRE
B PSR AZ A LA

At A AL S B RT -+ A AESR I RAT B ARG E AT IS SR A, AEAR S g H AT —
FARIEEHB AT+ 2T AT ERRZ B ATFETT . 41T .

5.9.3 HAMBE=HI AR

Bl 2 | &8 Gn)

e

% 10

=
pies
=



B ETRT 2017 B 4 R

1| FAHRIES -
9 | MUGIESRTE B -
3| RCRE 197, 932, 726. 64

4 | RS ER -
5 | HAd SR 557, 500. 00
6 | fEMEZEH _
7| HAh _
g | &t 198, 490, 226. 64

§ 6 FHHAEES LTI

AL

r

i 5 A5 A A 20, 389, 127, 096. 95
i A5 T 1A 1) 22 45 e FR D 47 0 38, 238, 137, 635. 88
i A BT H 1) 22 45 e e [ 47 00 38, 038, 655, 997. 72
i 5 W HA R 5 A0 A 20, 588, 608, 735. 11

TE: 3 SUTH0 I 2 < H Ay A £ P B

$7 REHENGHERRESBRAR SR 5 HH
H AN, KIS P AV I B S S AR e )

§8 BAMFHEZF

8.1 FEIMFHAZ
(1) o IR M 2 A v 5 S < 5 B TR T 37 R < S R I S A

(2) (FEFHEERMUHREEEERD

(3) (FEHEERMMIHEEHERNB)

(4) (FEEHEERMIHESESITEDI

(5)  FEGE ANV BT B,

(6) R I P9 3 S & BRI B < A 2 A % TR

8.2 i A
At @ 1 KA 8 SR K JE 8 EF S &8 B PR A 7]

8.3 EFEAR

(1) PEa#: &R NS T/EH 8:30-11:30, 13:00-17:30, & H Al sk, tHaldi T
AR LA B

(2) Wuhdrif): EEEHE AL http://www. jsfund. cn

o110 o127




i

KA T 2017 45 4 FERA

BR BN ARG WA SR, WE A SE ARG E AR AT, il 15 400-600-

8800, =Y &K HL M, E-mail:service@jsfund. cn.

BEESEHRFRAF
20184 1 A 22 H

3 o12

=
pies
=



