¥ SEHE 500 A2 5 BB IE BOEF B %

#4 2018 - 12

20184 3 A 31 H

=R

HETHEN: BELESTEARAF
HEFTLEN: FERERBITROERAF

WEXEH HER: 2018484 A 21

H



F9:FF S00ETF2018 4E45 1 R

HERR

HEEHANNEFE S MEFRIEAR S s AR R R R SRR B K,
T FL A R R FCSEAE L AE PEAN SE B AR AR AN ) S TUE

e FE N EEBRAT B A IR A FIRIEA S G S FRME, T 2018 4F 4 7 18 HE 1A
T S s HERBINRA SR FENE, RIERRZNEAEERERICER. RSERRE

B KRR

Fe G PR LLSAE FL B i) B 0 s U SR

M EB ", EARIERE & A

-
RSO AMCRILARK I . BT W, BEBTH AT H 3558 R 3R AT B A4 [ 152 A I

B S AS

A BRI 45 R R E 1T,
AREWE 20184 1 H 1 Hif2E 2018 £ 3 A 31 Hik.

§2 EE&F RN

Fe G FR 32 S HAIE 500ETF
W N TETR 500ETF

R4 FA 159922

Y (ke 25 B IR
BEEaRAMH 20134E2 H6 H

e AR S 0 B

176, 381, 868. 00 11

AT GRATHE AR BT, R IRERAR R 18R IRER

R b SRR B 2 A M.
I G R e A 0, 15 2 02 b R 1 IR 3
VNS U M3 4 SR VAL, AR BRI B % 3R £
ASH AT RS
Mb 435 b s i 1 HHiE 500 $53
I AR E R 4, JCK T R B U s T IR &
R Sl RIS, RTINS, KRS NIEHONES, W
HEREEAF RN IL, LA 5 AR SR AR SR SO % 1
P 17 473 M SR 2 A
=TI\ B SRR AT
L FEE A e R AL ER AT R 4 B 26
§3 EEMEIIFNEESIFERI
3.1 EEMEHER

Az AR

H
2o
=
H
o)
=i




F9:FF S00ETF2018 4E45 1 R

JL
B 5 Febr WAEI(20184F 1 H 1 H - 20184F 3 A 31 H)
L A s Bl A -8, 903, 610. 84
2. A HAH)E -17, 439, 431. 40
3. BT ¥4 5 4 0 BUA S A i) -0. 1058
4. WIRE G T 1HHE 1,107,613, 324. 75
5. WIAR I S An BidHE 6. 2796
Er (D AHICSEEIR GRS AR AR RSN . #FEIEE . HARAN CRE& A RMEARS)
Weai) FORRAE P G FI A8, A BARTE A ] Ese B s i EARIA e AR sl as .  (2)
RIS GHR A OIFEFFE NANWEAE 5SS, 1H 9% 5 SERrl s K- 24K T By
I
3.2 BEMERI
3.2.1 AMEMESHHRHEN KR RESFS LB R R R R L
NZ5 %
A K
HHEE KR gt et | FE IR A
B B RAnfEZE OE) @—®
® IR RG) | HhrfEZE
@
@
TE=1MH -2.25% 1. 50% -2.18% 1.51% -0.07% -0.01%

3.2.2 HESAREFURES RITHFUHEE KR KIS RIS H R4
Wi i R AR B LR
¥ X T UES00ETF R 1T 1RE MK 3RS [ 3 ol 4% bb B 25 E Wi 3R i ) 52 7E 35 39 be B

225.00%
200.00%

18 175.00%

5 150.00%

=4

5 125.00%

=

B 100.00%

75.00%

FITHERKESR)

0.00%

50.00%
25.00%

2013-02-06
2013-05-15
2013-08-21

2013-11-27

2014-06-11

2015-04-01
2015-07-08
2015-10-14
2016-01-20
2016-08-03
2016-11-09
2017-02-15
2017.05-24
2017.08-30
201712-06
2018-03-14

2014-03-05

?ﬂ‘ﬂi

E'n 2014-0917

e 2016-04-27

WaEiEE —Fa

_|_

RE

T
i




F9:FF S00ETF2018 4E45 1 R

Bl: 5% SEAIE 500ETF B4 43 4 52 T4 E 3G K 3 5 A b ¢ LU e v WS o 2 119 1 S 7 3800 L ]
(201342 H 6 H&E 2018 43 H 31 HD

e IS EFAEER AL E, AESAESERAEMHE 3NN NECH, #alg

SRS AR 4 1) % AR B8 LU A B B B [ “ 38T DUE 0y () $R Bt AT (-b) 5B IR (A K

A5E

§4 BEAMRE
4.1 BELE (HESLE/PH) FHH
ARSI RS ZHE —_ .
4 BR% HIRR A it B
FEREH | &4EH
ARHA . FSLIR
300ETF Hk#% (LOF) « 5
SEEEARTH 50 85X MARTHEGES
(LOF) \ &S H ¥R 4L HiFS. FEEGER
(QDII-LOF) . FEsci WS . 2008 4F 6 F
4 (QDII-FOF-LOF) . PN Sy = g <)
325z gl 400BTF. 32 5E 2016 F AR, STEEIRT
MRIEZE | "6 400ETF ez, 32 L H5H I34F | PR B, FRER
SEYPR 300ETF. 752 TEHR, PUATFE B B
iE 500ETF B4z, 355K HPAT B K HE 2
Hoeht A B ETR, 325K o, e, B
B I A [ ASOETE B AEE I TERE,
i S I A [E ASOETE EERS -8
= ALR BT 344
H
ARHEA . FSLPIR MATERT TA 738 R
300ETF Hk#% (LOF) « 3 BT P A A (TA-
SEHEATH 50 2K Clarington
(LOF) . Z&5C H 483k Investments Inc ).
(QDII-LOF) . FEsZif B 2L TR L
4 (QDII-FOF-LOF) . HH /N HE] (Franklin
32 SZUPVA 300ETF. 325K 2016 F Templeton
AT fHE 500ETF B4z, 5% LH5H 12 4 Investments
Sz IF 3 B2 2% ETF. Corp.). 2007 £ 6 H
SRRz AR MGG RS E A
ETF. 3 SEHilE 4t FRAH, Se/EEIRT
7= ETF. 5 SEHIE 4t P FREUR
M= ETF Bd%. F2SLH THEs, BUTfR R
i A [ ASOETF H4% HELEE. EesH,
Fa S g B AR [E ASOETE wi-bta, HAR

#
N
=i
H
)
=



F9:FF S00ETF2018 4E45 1 R

FEILBNAR ETF £ SMTERE, InER
e o

E: (D ARRBMERAFMEHRERAEZH;  (2) MRS SGEMT = CGIE
IR ML N A BRI MED) BIAH SR -

4.2 BEANREHNESSEENTE B3

AN, AESEHNRENE T GERE)  GEFFREESE) SR B
G SEHIIE 500 32 5 I IGETR BOIE S 3B 3k G 2k e R AHAAN SR AR LE . A W
SEAG IS B ST R S BSR4 087, FE A T AR I e A b, AR B A AR
KRR . AR GBI E T EH RBEEMANE S RIMEMZE, THMFEESH BT
NF i HIAT A o

4.3 AP HTHRH

4.3.1 AP GHBERPATER

WG, RSB HIITIER S GEHERESEEAT AT SHH IS EL) M
AT AT BRI, RV A B R T BERIR AT 5, SRR S . B
VRIS LR H 3 7 T A A PN Sy s 536 48 55 3 BBl ) 4% 2658 55 1K A P58 B AT 4R
PR R SRS RR G, B A TR S R PSS B, i 1T RGN TS R
AT ER Mg, AT AR I R L BT SR LS

4.3.2 REZHIT AT

WEN, ARE NI REAES SR IATTEN L o H, [FIH S5 5 s i
LA Gy Bl b s 2 H SR 5%, &1 2 I, BOUIE NS EAIREAR TR AR 2, 5
HAAE KRR S, AFAER G 5EAT N -

4.4 REWANEST T KIEAZIED

AN, AzEE HIBMRENRZEN 0. 02%, FHIRERRZERN 0. 32%, FFEIEEERLAER
H B ERER R ZEANEET 0. 2%F) FR A -

AFEGAE R — A H T e 500 FRBUNIHE AR BE B 0, FRATARSE TR IR B BB 15 9 5k
TR 7t 56 4 R A ] 258 PR %ot 4 PR B R A SR i, BRARAR IR G BRI IR 22, AT i
AR I AT 500 FREUNIEE T .

4.5 REHAZESHLSR
BEAAR G WIRA I SO BUAHEDN 6. 2796 T0; AR S HIEE & M AAHE R KA 08-2. 25%, b

50 Fto12m



F9:FF S00ETF2018 4E45 1 R

LRI R 2. 18%,

4.6 MEBAZE ST ANBREST - HEE N

.

5.1 MEMRESHHEEM

§5 BEAFWE

e it H &/ o) L BB ()

1 & LS &5y 1, 063, 627, 685. 60 95. 87
Horp IS 1, 063, 627, 685. 60 95. 87
Rt - -
Ii] 5 AL 7 % 2, 000. 00 0. 00
Hrp: fizr 2, 000. 00 0. 00

AR & 3
iE% } ]

4 Dkl E s iy - -

5 SR ATA AR - -
SEN IR 4 Bt

6 2 18, 000, 000. 00 1. 62
Hodr: Eira
T 1) 31 Nl A 4 - -
Rt
BT AR AN 4

7 S it 19, 286, 795. 59 1. 74
Hoph ot 8,571, 216. 37 0. 77
it 1, 109, 487, 697. 56 100. 00

PEe IESERLHEI A SO TR R U R f

5.2 MEMRIBATWARNREREHE

5.2. 1 MEMRBHEBREZT WA RIBERTHE

A k55 ARME O iy B 4 T 7 1E L B (%)

A SN NN SR 4 16, 744, 801. 26 1.51

B P4 27, 809, 628. 56 2.51

C il 3l 627, 948, 579. 28 56. 69
Wl #J1. RS

D oK A R 32,961, 977. 22 2.98

E e N4 22,507, 976. 10 2.03

F AR EN 57, 664, 261. 29 5.21
LIRIZ K. BAE

G O 32, 525, 059. 30 2.94

% 65l Jt 123




5% 92iiE S00ETF2018 4E4% 1 ZR 4R 45

H ERERIE 37 a4 1, 427, 888. 00 0.13

I FA B 99, 885, 827. 39 9. 02
EEBEARMRS o Ee :

T |4 18, 545, 303. 38 1.67

K S5 H 64, 755, 985. 08 5.85

L FH GG AT 55 AR 55l 20, 067, 635. 78 1.81
BRI TR A AR

M Sl 1, 959, 370. 00 0.18
IKF FRESRI A 3

N Gl 8,575, 771. 02 0.77

0 JE RS  1BFEAN ) B
FoAth AR 25l

p HE 1, 224, 096. 00 0.11

Q PAERMSTAE 2,203, 323. 88 0. 20
Ak RE LR R

R W 14, 563, 429. 52 1.31

S ZiE 8, 955, 935. 25 0.81
it 1, 060, 326, 848. 31 95. 73

5.2.2 EBARBRB BT AR BERTHE
R85 (&3] ARME T iy B 4 Y 1HE L B (%)

A SN NN R 4 - _

B KAk 463, 970. 00 0. 04

C b e 2, 739, 600. 84 0. 25

) B, #71. A ) B
Je AR A 7 R R

E 25k - -

F LR MEEN 26, 402. 87 0. 00

. AZIEH . B g %6, 650, 62 000
a4 e :

H A 15 IO - -

I FAM B 34, 203. 96 0. 00
EESEs % NI &4 v :

J |4 - -

K S Hiu =l - -

L FH GRS 25 5l - -

” RF2EHE AL AN AR ) B
2l
KA REERA I

N | e - -

0 JE RS 1BEA . )
FoAth AR 25l

p HE - -

Q BAEMAETAE - -

8 OTH R 1251




F9:FF S00ETF2018 4E45 1 R

AL ARE AR R

R W - -
S e - -
ann 3, 300, 837. 29 0.30

5.3 MEWIRIE A FOHE G ES B HE H B K/ TRT+ 2 R R R 4
5. 3. 1 EWIRIBERFE LA AMME SES T E BN HEF R4 R 3R#

BH 40

R Ay

Fe | BRERE Ji 5 44 R e (R ARME (o) FEEHAE L
Bl (%)

1 600516 PN 279, 700 7,412, 050. 00 0. 67

2 002422 BHE 2 224, 900 7,151, 820. 00 0. 65

3 600176 HEE A 456, 458 7,093, 357. 32 0. 64

4 002405 VY4t B 267, 479 6, 900, 958. 20 0. 62

5 000661 K = 35, 468 6,511, 215. 44 0. 59

6 603019 HoRHEE O 117, 300 6, 417, 483. 00 0. 58

7 600201 A 234, 346 6, 416, 393. 48 0. 58

8 600525 el £ 4] 343, 396 6,119, 316. 72 0. 55

9 000786 JeHrgst 233, 096 5, 869, 357. 28 0.53

10 002271 ZRIT TN HL 137, 992 5,665, 951. 52 0.51

5. 3. 2 MEHIRBFRB R IL A RUME 5 S 3 =18 B KN 8 L IR =R %

BH 40

R Ay

Fe | BRERE Ji 5 44 R e (R ARME o) FEEHAE L
Bl (%)

1 002168 RYIEFE 188, 825 2, 598, 232. 00 0.23

2 000693 *ST 4% 55, 900 463, 970. 00 0. 04

3 300504 RE A 3, 062 57, 596. 22 0.01

4 600929 1 R 5, 696 44,542, 72 0. 00

5 002930 PALEF-3 2, 467 36, 659. 62 0. 00

T IRYIERE. ST A3 2 AR OO e UR I, PRI RS SR R ek st

5.4 MEWIRIEBIF MA D RHOFFREAS

g

5% kb A

AfehE G

T E S (%)

1

2

H X fiigr
RATESR

Rl fir

Horb: BORME G

Ak fii 77

Alb A R BT I




F9:FF S00ETF2018 4E45 1 R

6 |TIHESE - -
7 |AIEG (AT D 2, 000. 00 0. 00
8 |FhlkAFH# - -
9 |HAtk - -
10 |&iF 2, 000. 00 0. 00
5.5 MEHIRIZA RWME G EESF = HE HFIR /D IR w5 F 4
e | g | sek R () ARGHE Goy [T e
tefg (%)
1 127005 KAEH A5 10 1, 000. 00 0. 00
1 127006 BRI A5 10 1, 000. 00 0. 00

e AR, ARESMEFAE LIk 2 32 65F.

5.6 MEHRILA SOMME b 2 & 7= 1 #E HB RN HEFF BTRT 42 B SCRAES R R
k]
IR, AT SR B SRR

5.7 MBEHRIEA SOMME & He & B 18 H ) K/ P HEFF VAT T ds Bt 6 IR W 48
WK, AIRERIFA TS R/BE

5.8 IMEWIARIE A SOHE 5 2 S B B LBl R/ HEFF BB L A2 BUIE R 3 A 4
WK, AFE G REFATHUE.

5.9 REWIRAIESHI B AR BB
5.9. 1 MEMRFEGIH KB B A5 28 B 4

FEE CR/3

KRMEAED o)

hG A EZ1TE o) RS 1 B
IC1806 | IC1806 35 | 41,963, 600. 00 3, 362, 600. 00 -
NRMERS RS (o) 3, 362, 600. 00
JEFEH T E A AR G oD -3, 077, 560. 00
eI TR B A A A RAMEAE SN (6D 1,997, 480. 00
5.9.2 AESBHBIP KRR EBUR

s A 1 T AR

AIEG IR B I G, BB BAR IO TR Bl AN e F i BB A SE B
P AR E B SR, LB ORE DY H 1, SRR IR SO iE RN IR I B &

THR AR EON T BRI, HIE TR RGN W SRPUE MR 2, A ROt Rsh it

B, SCHURERAR TR RN B H AR
ARG HT T BAE 0L, RGBSR AN, FRAF& BE I BRI BT H AR .

5 o9m Fto12m

2o RHEHHE




F9:FF S00ETF2018 4E45 1 R

5.10 MEMRAZE ST H WE BB 5 B

WEMN, ARERERSE5EIEZS.

5.11 HHERHAEWRE M

5.11.1

A ASE GBI AT+ U RAT BRI E AT, AR S i H AT —
FENATEE BRI+ AR RAT ERRZEI AT BT AT .

5.11.2

ARSI AR AT AR R, BOA AR R ) 45 e SR 1 2 A BBE SR

5.11. 3 HAWTEF=HI B

s K &8 ()
1 FHARES 8,419, 250. 22
2 NISCIIE 577 K 151, 159. 60
3 Mgl _
4 MRS, 806. 55
5 A FR K _
6 HoAth SRR _
7 FRepiE o H _
8 HoAh _
9 &t 8,571, 216. 37
5.11. 4 HEHRFFA BT BT ¥ 8 f5 35 5H 40
WK, AL RFE TR T 655.
5.11. 5 EHARFT L2 B E P AR IE SZ R B O BH
5.11.5. 1 REBARIBERF AT+ R = P AAFE I 52 FR 15 L 8 1 BH
WA HIR, RIS IR AT+ 4 B S AR il A2 PR AR D
5.11.5. 2 REBARBFARB T BT 58 = AR TUE SZFR 15 AL Ui BH
B SZ PR A 1 e s e s s
e | mEmE e 4 75 A %ﬁjﬁg fﬂﬁ ﬁﬁ;iﬁ‘rﬁﬁ
il G '
1 002168 R AR 2,598, 232. 00 0.23| HEKFIFH
§ 6 FFHAES AT EN
BT

10

=
pies
=



F9:FF S00ETF2018 4E45 1 R

0 SR < 0 01 i B

160, 631, 868. 00

5 T3 18] ik < A FH D 0 0

30, 600, 000. 00

R - P 757 U 3 1 i < D [ 47 4

14, 850, 000. 00

T IR PR 0 A2 Z A (B BL7 =" 3481

T AT & U

176, 381, 868. 00

§7 ZREEENCHERRESBBEARSHER

7.1 ZEBEANFFEEESHIZHL

WG HIA, S BN RS A B F W BE 0] B S S A I e A e 0

7.2 HREEEANCHER SRR AT S5 W4

WEHIN, B H RS AT B W e (] ol S0 S AR G ) JR A A0

§ 8 HMBREE SR HMERRFR

8.1 MEMN BE— KR EREEZSHPULHIEBHET 2056115 5L

# A5 1 PN A 3 S AR AR AL IS T s AR R RN
{/—r
AR
i 2 &0 5 L f5) ,
W By Wik Hty e |
= i=pu N 3 1

= | VR i i i LGLLE S T
] 20% R I 7] [X. 8]
bl 2018/01/01 &

1 40, 950, 000. 00| - 40, 950, 000. 00 23. 22
¥4 2018/03/31
A
NE _ _ _ _ _

|IPEEERE 2018/01/01 &

1 101, 364, 380. 00| 75, 150, 000. 00| 58, 500, 000. 00| 118, 014, 380. 00 66. 91

% 2018/03/31
P AR XU

T AT G UL 18— BB (A Lk B R 20% 0 B

AR e 4 S L I AR ] L A e R ], R N AT RETE I S AR A B B, W] B R e AR

AR B LR TRE T AR M XU, A A T £ Tk 1] i 2 S A T [ T 5

AN B

S [e] i A B i 2 60 A LAF H BB A WA AR AN 200 A\ Bl 2 513 E KT 5000 J37T, & A RETH

I e iz A 77 el 5 Hefh e 5 IR Bl 25 1L R 15 A S A TR

§9 ZAEXMFEF

9.1 FEMHFHEZK

(1) R ERIE I 2 A5 SE IR 500 52 5 TSGR BOIE I #5512k B 53 R 1O ST

o110 o127




F9:FF S00ETF2018 4E45 1 R

(2)  (GRSEAIE 500 22 5 AT IR BOE S IR B ke i e 5 ) 5

(3)  (GESEHIIE 500 52 5 T TRSR BOIE S % B R A SRt A )

(4> (GRSEAIIE 500 22 5 BT IR BOE S 1 5 2R 4 i)

(5) EEEHNWITERANE B,

(6) R IPN 3% SEAIIE 500 58 &) RUTF TR FE BOIE SR 35 B8 2k 4 2 157 1) 4% T L

9.2 FFtHh S
(D JbmdigE 740 kH 8 B4 KJE 8 R H S & I R A
(2) JERTHPEIRIX 0T KA 1B h 1S B g B AR AT 45 A 438

9.3 ERFR
(1) PHEieif: AR EAE TAEH 8:30-11:30, 13:00-17:30, & Mot &p,
i LA R SEEZ BN
(2) Muhidrif: HEeEHAMEE: http://www. jsfund. cn
BB ARG WA B, TSR ASE SIS LIRS AR AR, &S 400-600-
8800, Zk/&HLFHEM:, E-mail:service@jsfund. cn,
FEESEHERAR
201844 A 21 H

3 o12

=
pies
=



