FEWmER MHHESE 2018 £

FEHR 5

20184 3 A 31 H

HEFHN: BEESEEERAT
HETEN: XV ITRBERAH
WEXEHEEHB: 201844 A 21 H

i




FESHE R R IR 2018 4E5E | MG

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

HEFE NN HAT AR A PR A A RYE AL &S FME, T 2018 £ 4 H 18 HEM T ARG+
HI S5 F AR PRI R A EREFNE, REEEABRAAEERICE. RSVERRR e

/S ui/ P

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& RN

R & TR PRI
L FRG 004173

A (Y LRI TR
ey Ve R 2016 4F 12 H 27 H

e B AR R < A AL A

3, 525, 771, 060. 11

A gER 7

FEIRFER B2k Wmah e ERAl b, 8RSt b Ak
HERIRRE YRR -

ARH G ERER T T35 B T A KRB L AT N, B

BB R R IORAIT FUA RE 5 5 SR, WORAE AL LAty I 2
ShAb b, SEPUEGR A 2 R .

AV & L AR LRGSR BN RARAT A A0 I RT3 A R S HE R 2

S 25 I GBI EE G, FE e A R AN FUP 23 1 T SR R
RETEEE ., iR E,

HEEHEAN LTS FHAR AR

HEEN Pl ARAT eAn A R 7]

3.1 XEMEHR

§ 3 EEMFIENESHERI

A AR
TG

LB SRR

WEM (201841 H 1 H - 201843 H 31 H)

L A SE I i

93, 506, 961. 88

2. AHIFIE

93, 506, 961. 88

3. WIARHE & B 1

3,525,771, 060. 11

H
o
=
H
5




% S A 7 B

M 2018 “E28 1 HEWRE

-

(1) AW OB fa 2k e AIA YN . B58iat . HARIRN (A& 2 et EAR i)

BRSO F MY IO A, AR A SR i EA A se i Aeshlieas, T ARGk
IR A DAZEE, Bk, A SRUHMERSN N E, A O Se B e A AS IR ) e A0 <5
(3) AF:Glran o Foi H 455 0y A

(2) AREEGTRA NG/ H G BAZ 5y 5 4 1 % T3 H o

3.2 BREHERI
3. 2.1 A& HAFE S mr B E s 2 K 2 5 [H #5572 v e s 2R ) LU e
M5 A
AER G | EIREEZ | Stk
BB HEURCZ R b ORE) @—®
@ EED | HREERE
HZ®D
TE=4H 1.0033% 0. 0025% 0. 0862% 0. 0000% 0.9171% 0. 0025%

3.2.2 BESAFEMRES RTHAUHER KRR KI5 RS B 4
e 2 ZR AR B B EL

MR E JTH RV EE 0 K 3R 5 R 38 b 4R b 2 v W2 R A B 5B B b

5.50%
5.00%

% 4.50%

B 4.00%

i

& 3.50%

£ 3.00% o

e

IT 2.50% .

% 2.00% T

m o

= 1.50% :

£ 1.00%
0.50%
0.00% /==

|
|

2016-12-27
2017-01-20
2017-02-13
2017-03-09
2017-04-02
2017-04-26
20170520
2017-06-13
017-07-07
20170731
017-05-24
2017-09-17
20171011
2017-11-04
20171128
2017122
2018-01-15
2018-02-08
2018-03-04
2018-03-28

™~ =1

|— St g R — R hSEEKE]

T S 2 S DR T RS RIS E M A R 5 RIUID 25 AR HE W 2 56 1 g S 0 LE
(2016 4F 12 A 27 H2 2018 4 3 4 31 D

E: R EFEAHEERNENAE, AEeERESFRENHE6 PANAECH, el
W ARSI ST FE AR A EEAF (F= (2D BEEEM (WD BERGD 105 K42,

S

§4 BEARE
1 &2 (RESZHN) F

4.
| w4 | " | EAREEESE | EEM | )

% 3T 4t

AN

1171



FESHE R R IR 2018 4E5E | MG

IR
ERHY | BEE

.
Al SRS EI'EEFUtii( EITrad1i§
M Ltd $1%525 5 5. ke
PO, BT E

h ‘ o A 1 A
T R, BOE. B e,
G . RS 1A AIBIAR, RinES

N e o N ,’ILT.IE /\E '3_[3\»7\_\‘
PRIV S . SESEAR 18 AT PR A F) 5 957 58

A

N P58, 201248
2 S N . 55 12 A 8 | NSRS EFHAR
PR T T %;mééﬁ 27 H AT, B S
(e 5. i

) a2 1k 2 de i

Wiz 5% Sl Bt

Ipha SEMEH . LA
M. F5E 6 AN H B i alpha HHEAH . LA

74, CFA. HE R4

AINGA

e ol ek

AR LT, B AT P [ W ARAT &

BEMGFS. B0t ahTT 7. ML 5%

M. FME 7 RKGSHE. 52 RNV S4B, 2014 4F

SEE. BELIEIE M. 2017 4 12 AMAFE LR EE
g | BSTREREIT M. B 5 H 25 H 84 | HAMRAR, PR

etem. LI EERD. T[] s sl A5 &R

SszEME 6 N H I i Ja % alpha TREEZ

T b SEILA VN A T 2k i, HAR

ST G ML B .

0

E: (D EELHBESMEUEIR R IR SRS R AN H, Fa2 i 2m LR H 1]
TBATMEHREE AT ZH; (2 UEFFANL RS SGEMT 2 GIEZRAL A 53 BEA% 2 55
) BIAHSCHLE -
4.2 G KR S R (L B

AN, AESEINRENE T GERE) « GEFFRRESE) KA EZEM.
G R IR M GRS S F) MHAMSEEEK M E, REWSEER . B/ sm
JE U BRI B R B 7, R PR R U R B b, A FE R B N SR KR 2. ARG
BARE AT G H RIEEANIE &S RIRMUE ML E, TE RS mHRa AR KT A4,
4.3 ARG ETHHY

4.3.1 ARG ERHITER
WGP, BB ERPITIE S GEASRESEH AT AT S HERSE ) M

NEVNERTAE G, FAR R H S LB E B AR MO RS, IERAHRER . 7R
SEE VSCRTT St 5 8 AR ST T2 A P IO 2 s 8L 58 38 58 5 Y TRl N 48 2858 5 (R AP 52 By AT 4R
PERSITARSE] FRERIEOR G, B IR AT A 5 RN B SEL; i 1T R GUA N T2 5505 20

471 JE 11

#



FESHE R R IR 2018 4E5E | MG

BEAT FVB S, A PR N BT IR AL .
4.3.2 REXBHITARIT Y

WE N, AESREERELHITNA.
4.4 MEM NSRRI AIBIEN T

2018 4 1 ZFfE, ST FIRMEBORIR A ME T, 18Tl pUes B PEA s, i
FHTHFIRBARTAT . ZRAEFEEER, | FEBEASUHEK 2T, SRS s
PR FRICEI B B Sk, CPT Y BEE 14T, PP mifilElvg, JsHhi= sy 4k 4 BIBORITE, Tolk
WEBER L. WEPR EE, SERGUK LB, @KAKCTA TR . 3 H SRR E IO,
BRIGIX S B, HENBAKRFEL AT, HARZHFE AU, B ina G s Rk
PRI, RIZZFAR T MBORARIER W, FuREGEEIEST, EOUERsM T, ARMEZ
AR IR SRR . b xd ER A TRIRS, AT S NE IR HBCRPAT M RTIEYE . A R i
P, SEE W HBURIESR, WIBEGMTTHIET BN, AT EER & IS0 5 LR T
SR ETHATHORMOE. ERTHE1ST, 1 A0 i B R E f PR RO R s 2
4500 127G, AEPERARTT I 1 H A IR G SR8 A IR S 30 K (I % 4 30 F 2o HE
(CRA), HRUPBERIGI AIPEIT 2 5ALTC, W2 THTHTIERINHE. F19/5, CRAFMYS
WA R 2 RIS, BRAT IR RIS CR R G HEART . BUR LAESR & B I St ks 1],
TREES B T M2 (S TP AL A U A B K, 4 i ah e A 3R e, R BB Ve R 1
PRALRR B LU . AR ZMALAT 26 AR R B 52, B HBARE L AR E R R, RITUIE
BARMHLRIRT. 1 ZFERAT R ATF 50 G (ERI 2. SLF FIZF0 MLF FI2 0. 05%.
| ZEERAT ATF AR MUF, [E R G55 B9 5145 12, TR mismahtesh o, 12
FEARAT TR RN 7 R[5 WA 2358 43 )R 2. 68%F1 3. 03%, # 17 4F 4 Z=EIMH 2. 9% 3. 52%
1To | BEGIRIIHING SRR TAT, 1 2R 1 EYR 10 41 E A Gk R 50T 4. 01%F!
4.65%, 174 4 FRER 4. 68%AN 4. 82 KME NAT . 1 ZEEAE I T /48 U8 & SEAR AAS B AT HE
T, Wi REREER 6 AT, EHFIZERGSE. 1 R 1 FEETER I AA R %
Hi 4 ZRER I 5. 22%F8 2 4. 75%, [RIIrh &8PPI AA+ZR RIS 2 %2l 5. 50% FATZ 4. 97%. £
R M I BRI, SRGURATA IR, 1 RS AURAT R R L 2017 4
4 FEFEA PR

18 4 1 ZBE, AHESFRAMERTREN, EEHRIE, URRA S 2N E EAES: RIGH
BIEE . AT G RENAER, BEINERAR, REEAE 7Rt B HlHAT 7K
RS A E L], AR e A, 7E RS 36 M 28 P 3R A PR BT o A AL A5 RS UK s 14 1R

5 O5m 11



FESHE R R IR 2018 4E5E | MG

AL A BBATE, RS RS R AT IR m A Sileat . BAAE, 1 FEAME
SERRIIRIX T I RS, SRS AR, S T wath. WaitEARESPER B AR, JF B
MG RSN 24, FaPEMEYERE, N —rBIUETayLE. aligealaiT
TR A A

4.5 MEMAZEESHFVSRIL
A BAFE AR BB 25 % 1. 0033%, 4R i i 35 24 0. 0862%.

4.6 HEMAZE ST ANBEREE T HEE RN
To

§5 BFHASWE
5.1 MEFREEHEHEBMN

e it H &H O RS ST )
1 I 7 WL s $ % 2,015, 782, 058. 21 49. 30
Hr: fiiZr 2,015, 782, 058. 21 49. 30
TP SRS - -
SEN IR A 4 Rl %
2 - 907, 116, 894. 42 22.18
Hodr: 2=
TP SN IR 5 4 - -
%
RATAE 25
3 pyvee 1, 113, 049, 694. 35 27.22
4 HoAh ot = 52,992, 240. 94 1. 30
5 &t 4,088, 940, 887. 92 100. 00
5. 2 R HMR S B Rl B 4 1L
Fa5 i H i B e R E LB (%)
1 5 A N A5 77 [ ) i 5 R 400 6. 99
Horpre S X [ 0 e % -
o B S o) 5%@%5?@%%
0
2 i 5 BA PR A5 73 [ ) g 5 R 0 511,013, 344. 49 14. 49
o S [ 00 i - -

TE: (D R A 57 WAL SR B R E  A BE H ESOREI ST SR I 6% [
R AR o i < B L Y BB DA o SO0 PA i D B AR B B < B 1A B4 Y T BT S A
(2) AREEIHEEFH T Mo LE: 57 LRI SREBHERANAE S A AR 5 85t
PAHELR 20%. 575 I A RE Ak H 527 11 (8 A (R B < AR U AR 3 B 7 1L 20%

% 6ul k110



FESHE R R IR 2018 4E5E | MG

5.3 HERRHAGFHIRRHIR
5.3. 1 BRAGFIHIRAKMREAEN

i H KAE
e AR B 20 -1 23 AR IR 50
T A BB A T R0 AR R e e 59
i I AR BT 2 T 2 R R A A A 15

T NS B A G R AR RS AR 120 K.
5.3. 2 REIRB A &P IR R IR 547 LAl

P2 AR I PR

FHIPR B 5 e B
TERTEEE] (%)

B HIBR D £5 o 22 4 B 1 EL Y L A1)
(%)

30 KA

56. 08

15.91

b FIRGFSHEL
397 RIVTF sh A2 f

30 K (%) —60 K

28.61

Hoh: FIRAFELIEE
397 RIJ¥F 825

60 K (F) —90 Kk

4. 54

Horp: JRAF SRR
397 RIS

90 K (&) —120 kK

19.01

Horp: FRAFSEREE
397 RN A

120 K (&) —397 K

()

6. 24

Horp o) 4547 ST
397 K IIVF BN F] K A5

it

114. 47

15.91

5.4 MEWARRA G FIIRKRFF SN 240 RIGHLULA
5 P A2 5 H AL PR AR AR AR 240 K

5.5 MEMRIEG: MM RN BEFRRAS

e fi g5 s MERBA (B b A BB R (%)
1 H XK 77 79, 995, 412. 39 2.27
2 |JTESE - -
3 |ERhfiE 518, 585, 709. 11 14. 71
Horp: BURMEERLG 518, 585, 709. 11 14. 71
4 |k - B
5 (Al HARR T R 340, 192, 245. 20 9. 65
6 O 9,961, 220. 01 0.28
7 |FDEAEER 1,067, 047, 471. 50 30. 26
g | Hih - -
9 |&it 2,015, 782, 058. 21 57.17
10 ﬂ%ﬁﬁ%%§$W% ~ ~
(17 BN 2 A58 57




e EERH, WETR SRR R AR, WG 0 R IS T R R A A

FERYSCRLE o

5.6 MEFIREHRBAE SEEFHEHFIR DR R+ mEF R R A

| R W4T BRMOR GO [ARA () %ﬁf o
1 111809019 18 JH K H4T CDO19 2, 000, 000199, 620, 017. 08 5. 66
2 150418 15 &K 18 1, 600, 000|160, 036, 690. 06 4. 54
3 150414 15 R K 14 1, 200, 000|120, 004, 689. 45 3. 40
4 011800571 18 J[4H£E SCP004 1, 000, 000[100, 000, 148. 15 2.84
5 011800574 | 18 Z& ML SCP002 1, 000, 000100, 000, 147. 55 2. 84
6 111815114 18 A AT CD114 1, 000, 000| 99, 801, 010. 90 2.83
7 111707174 17 AT CD174 1, 000, 000| 99, 798, 173. 22 2.83
8 111708230 17 {5447 CD230 1, 000, 000| 99, 795, 824. 48 2.83
9 111817033 18 Y K4R4T CDO33 1, 000, 000| 99, 566, 456. 23 2.82
10 108601 EJF 1703 985, 000| 98, 483, 720. 10 2.79

5.7 “BTFEM” 5 “WMRBAE” HENESHE = HERWE

T H i 5 15

5 3T P9 O 38 P G X HELAE 0. 25 () —0. 5%[E] AR EL 0
75 3 P Ot 8 2 ) e AL 0. 0296%
75 P O 8 B ) s AL -0. 0006%
35 HH P9 A AR O B 55 B4 46 06T 1) 137 5~ 3548 0. 0089%

5 T P A7 4 2 ) A XHELE B 0. 25% 1L Ui B
A N EEANSZ 5 H S 25 L R 20 RIE F 0. 25%.
R 75 3 P XA 25 B O A HELIE 3] 0. 5%1% L 1t B
W N BN 5 B I 5 L A AR ES ARGE £ 0. 5%

5.8 MG HARIE A SE o H S B B LI KR BRI +48 B SCRAES B

B 41
WA IIER, AESRFEE R HHES.
5.9 BEHEMEME
5.9.1 ZE&HM s

AFEGR I BE R AHE, Be M BUKIFE G2 R 1.00 AR M.
AT S AER MR A, RIS EXT R LSRN EASIIR, 14 ST 3 B 5 B 23 2% e LK
NI S 4r, EHEFAR IR P, & H R st k.

5.9.2 FHIAEESRFKH +BIEFH AT EEAR S HIRRER T LRAE,
RAEMGHH BT —FEAZ B ATFES. LTRER. W, ERNAERIESRRE

B JSRAZ A LA

28T o117




FESHE R R IR 2018 4E5E | MG

(1) 2018 4F 1 H 19 H, Bl ARK AT A AR AT Ml R R AT IR A
PRAF T A ATATBUL S A &), AR BT USR] b E RAT B B 22 R 2 DU 1
GRRATBUE T Yo 15 QIR ST ver (20181 2 5, X RGFRAMT P42 2 ™ 8 R 2K, 4524 5 2
SR, RIS D % A i S B AR A E U R AT RS A AL, AT K 46, 175 T30
AR,

AL R “18 I RHAT CDO19 (111809019) 7 (LR WAL, 7564w R HH
(RIAH R ILE o

(2) REWINAIES R IIRTZIUES, HAUAA IR RAT AT IR L R,

BPEAR g AT — AR B ATFIE ST AR

5.9.3 HAME " HI AR

;

S £ e (o)

7B ARIES 66. 56

ESCIE S i 55K -

RIS E, 52, 953, 782. 59

IV NIAE 38, 391. 79

TR -

Fott _

1
2
3
4
5 | FAt R _
6
7
8

&1t 52,992, 240. 94

§ 6 JHBAE MRS

B
1y
5 BA AR ) 3 4 1 A0 A 8, 669, 860, 863. 31
5 HA 3 a3 4 s R Ty 0 8, 320, 810, 086. 06
5 HA 3 a3 4 oL IE [m] 47 0 13, 464, 899, 889. 26
e W AR B 4 1y 0 3, 525, 771, 060. 11
VB RS BARAIE I S e A BTSRRI N, RV B 3 A e e A
§7 REBENZHEAERERELREER FHA
Wy, ST A RISHEA TR, B0 8 K SE AT SIS0 Fl.
§8 MR HARKWEMEERFR

8.1 MEWNE—KEATFERESHHHFIEDR ST 2095 1F
& et HE N RE A 2L S AR DL et HRRE A L&

% o9ut k11T




PSS R IE T 2018 R 1 R

o R EEN
7 B3 5] s
E N A
|7 ‘ ) ) FH 1) Vi 1] .
. o EEayebus N ESRER AR tt
*) | 5 ) e B0 %
20% s i) [X. (%)
bl .
[F]
2018/03/28 &
1 - 1,501, 121, 352. 30, 501, 121, 352. 30| 1, 000, 000, 000. 00,  28. 36
2018/03/31
2018/01/01 &
2 3,103, 305, 070. 27| 27, 623, 820. 09| 3, 120, 000, 000. 00| 10, 928, 890. 36 0.31
L 2018/03/09
13| 2018/03/22 &
3 - 1,008, 717, 445. 52 1, 008, 717, 445. 52 - -
2018/03/26
2018/01/01 &
4 3,046, 074, 044. 30| 22, 521, 809. 82| 3, 068, 595, 854. 12 - -
2018/03/12
A
NE _ | | | | |
P R RS

A A AT G L 7 B — BB A bk B R I 2000 L

ARRA T i SR B AR (o] L 2 B PR ], PN T RE TV SN AR BB G BT, T RENS B 0 A A
Ar 5 BN s BRI L T T RE 51 Ak B Rl PR AR, A A T4 B ] BIHE 2 SR IR s 4 A 3l 15 B8 2 LA
B e J A3 ik 60 A LAF H H IR e B A NBCR AN 200 A B 587 iE IR T 5000 J3 7T, ETTREM
¥ 4iaff 77 el 5 HAb IR & & IF ol £ LR & S RS .

§9 £EXHEF

9.1 #EXHEFR
(1) v FRE M 2 T 38 80 2 52 0 T3 17 2 e P (O 52 S 1

(2) CGRSEWmERMmREREER)
(3) CGERIHERERMITHEEHF U )
(4) GRS E R M EE 0
(5)  EEEHNWSSERAAE B,

(6) REMNFZIEEFIR DRSNS S TR
9.2 S
bR T E KA 8 SEEKIE 8 2Lt & HA MR A A
9.3 &R
(1) FEAE#: &R N8 T/EH 8:30-11:30, 13:00-17:30, HEF Ak dr ], Haldi T
AT S B

(2) MG FEEEHAMEE: http://www. jsfund. cn
B F AR S WA BN, S RARSE AN ZE LRSS EHARAT, EIHHELE 400-600-

2100 & 11




FESHE R R IR 2018 4E5E | MG

8800, BY & HL M, E-mail:service@jsfund. cn,

BEHEEEHFRAH
201844 A 21 H

311

=
piez
=



