a1

ELEaEREmTHES 2018 £33 2
B

201849 A 30 H

HEFHN: BEESEEERAT
HEFTEN: HEBRITRBERAH
WEEHER: 2018410 A 26 H



FIEER AT T 2018 fEHE 3 AR

§ 1 EERR

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

REFE NP ERATR O AR AFRGEAL S FME, T 2018 4 10 A 23 HEX T AHK
T s HERIIANR R A SR FENE, RIERZNEAEERERICER. ®RSERRE

B KRR

BB H RV LSBT SR ST WA BEAE TR 027, (EAPRIERE & — 2 A

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

e S AINEEE IR

AR IR M 55 BB R 4
AHERAA 2018 4E 7 H 1 HAZ 4 2018 4E 9 H 30 H k.

§ 2 EE W

BT R SLTEER AL IR
R4 F 000581

e (Y LTI
BEEaFAMH 20143 H 17T H

T IR I e 1 B 0

12, 808, 670, 772. 94 1y

Bt H AR

RIS A TRANEERL b, 36 R LS e
R R -

RIsEMATrHRbr (EEQRE: Wik, AP
Uy HELTEIKAR . GDP MK, At phl K. [E
BRI AR A LR, REA AR FRIIR (K/h
/R FIEEH o347 .

R WU 5 VP BT R (CEBgE: PR R. 255
Fr. MR EFEEN . BRI ES) , Redsh8k
R Ll
MR 25 208 7 S A R S R ARIR L, kg A 1 XU 231

Mk &g b S v N i B 2B e R 2%

U 25 RIS N MH IS, MRS G TR SRS
REMESE ., Firiiise,

HEEHN IS A R A A

HEFEEN HERITIRDER AR

T oy R R e TR F5SLVEEREL A FE SV EREL B

NEH AL RS 000581 002917

IR T & 7 2 (4

8, 548, 395,41534 6 1 4, 263, 275, 019. 30 1




= 0
=N
7R

SVERAL IR T 2018 4R 3 A

B |
§3 FEMESIHRAEESHERI
3.1 FEMSIER
Bfr: NRMJ
BB Sy WA A (2018 4E 7 H 1 H - 201849 A 30 H)

FIE R A

FE SV EREL B

1 A OS2k 3s

89, 404, 523. 50

37,318, 789. 52

2. AHIFIE

89, 404, 523. 50

37, 318, 789. 52

3. IR & 5L 1

8, 545, 395, 753. 64

4, 263, 275, 019. 30

T
THERAH G 2 i PR AR A0
IR BRANERZ S, R,

N EAR R 8N

(1) AW B ot fia 2k S AR SN . BT RR
AR g A 3 ELse B e B A 28 fe A ( Ae sl et
A 343 LS BT e A AS ST (1 B AR <5 5
(3) AFEE W

(2) AFEETCFA NG/ I BT 5 H S 1 % T3k

(4) [ 2016 4F 6 H 30 HAS I E 83 M),

HAbN

A e EAR S D
5, HTAREER

oy B i H 455 0y 8

S IOERAINT E SR I0RRAI M AE

HMFE B ER R, FEEWR, TNRNEERSRE.
3.2 &R ERI
3.2.1 A& HES HHEHE KR TR K& H 5 NS B A s R i
LV EREL A
Mk &g bb e
HHEWEZ | WHEIREE R | St
B B HEIN 5 2R OEIE) @—®
@ HEED | HEIRGEREG
HEE®
TE=ANH 0. 9298% 0.0019% 0.0881% 0. 0000% 0.8417% 0.0019%
S TEEREL E
Mk & bl s 3
HERGER | HERGER | Gt
M B IS 2 bR OI©) @—®
® FEZQ | #EREEREG
HZD
TE=NH 0. 9350% 0.0019% 0. 0881% 0. 0000% 0. 8469% 0.0019%
3.2.2 HESEFRAERURES R HHHREEKERTH RESHESG B
Weas BB 1 EL

#

pzz




FIEER AT T 2018 fEHE 3 AR

EXRERBARTHAEMKESRABYHEEREFERSRNHLERXLE

17.50%
g 15.00%
12.50%
10.00%

7.50%

5.00%

FohEtEE I SR R E R

2.50%

0.00% =

2014-03-17
2014-06-12
2014-09-07
2014-12-03
2015-05-26
2015-08-21

015-11-16

016-02-11
2016-05-08

016-08-03
2016-10-29

2017-01-24

FatlsmE e 28

e}
o
=]
uh
|
1=
=

— RihSEIEKE|

K 1

2017-04-21
20170717
201710-12
2018-01-07
2018-04-04
2018-06-30
2018-09-25

R SIE R A e B H A R 5 R B P S AL 2 5 (1 ) S A H5 o EL ]

(2014 43 17 H&E 201849 A 30 H)D
FRFERBER VT SEMKESAAVELEEREVRENH L EB N LE

8.00%
% 7.00%

6.00%

(=3
= 5.00%

TSGR ARES
3
2

w
o
3
&

2.00%

Fati{EE

\

2016-06-30
2016-08-12
2016-09-24
2016-11-06
2016-12-19
2017-01-31
0170315
20170427
017-08-09
20170722
2017-08-03
2017-10-16

=

20171128

|— Rtk E AR

— RTSEEKE|

2018-01-10
2018-02-22
2018-04-06
2018-05-19
2018-07-01
2018-08-13
2018-09-25

K 2: FRIEERE B g R I R 5 L 51 P R U 28 2 (4 ) s A #5o0f EL ]
(2016 % 6 H 30 H& 2018 4F 9 A 30 H)
T HEESEFAMHEERIERLE, AREAERSEFENHE 6 NN NECH, Ealss

NI AT G R SF BB LI A REGR (2 (5 813

=
P
p=i

-

RLEA

AT (PO $BEBTRRMHD M RLAE



FIEER AT T 2018 fEHE 3 AR

§4 BEARE

4.1 LW (REESLENH) FH

w4

HR 5%

!

AT 3 S R fi
IFy FELIEM. B
WME 7T RETF FEE.
HESEHIE M. FAK
1A A B 585K
FreEERm. BmEIA
BT 5% SR
el FEIEFERD.
LM E LM, B
EWIE 6 A B 27
s Er i TN
S 6 N H B 72
S

A

EE Futex Trading
Ltd 52 5 o1. b
HE A AR T E
NGRS NI E B
S E AR A A 677
5 bl. 2012 4

8 HINAZE S &
HAR AR, EAEf
KA G0, BUTIRT
fi] s Wizl 45 A4 R R
Uty alpha SRMEZH . il
w5, CFA. A
HHE MO FE .

AHEE FEM. 5
ST RS FRER
OB BRIV E 7 KA
B LR FLIEH
EHM B ERE LM
FEUEFEEM. L
W FE M. 3 SE
6N HEM G 5
DR IR S o
i

M E @R ERAT &
RS MUK 5%
&z

2014 4F 12 AIMAG
LREEHERA A,
BT HR T 8] 5 i 2l
2k A fH i alpha 5
A W T w1 e
HAG L Mol 7 4%

JIGev

AEE . FEBM. 5
SKE . FEIEER .
FESEF LM FEE
3 HBIM GRS
REETL . FLI B
AL, %% 6 4 HH
W o5 ik e e B

FEAFEEHFESLIRIAR | IFHEMN
AFERH 3 EAEHE | LR
2017 465 A

25 H - 94
2015 4E 1 A

28 H - I
2014 4 3 A

17 H - 18 %

BT A A AR
17 BRI A AT SR
DN Fe ARAT 1) FEL Bl
55, F A E
Wi e B,
JE R IR T
Dl RIS e 2,

o I VAT 2 5 A
B ] A 2 A
AT A, RAEIE
SR P AR R
AN I BT FU
S, 2013 4

2 AMAGESREEE

H
o
=
H
5




FIEER AT T 2018 fEHE 3 AR

HAMRAR, IAEHE
TE S 2 M 25 22 0 g
alpha TREGZHAH K,
Hh ] [ £E

E: (D BELMARAKERHREAR SR ESFRAENZH, EefMEm. Faili
ERHREAREHREF AT ZH, BERPRAFAERRERAEZH; (2 IEFFNLA
B SCEMATAE 2 GIEFRAL MOk N 52 BEA% A B ANE D IR R AE -
4.2 EEASHR G RSB R 5 O B

AN, AESEHNRRENE T GERE)  GEFFRRESE) LA IR B
GRSt &R S G /) MHABMIRZEEEMAME, AF WG B 5T
JEUAE PR L 087, A/ AP R A b, R S A NSRRI i A4
BAFE B AT REHE AN & & R MUE MZE, TEIRHE M B AR 2 AT 8.

4.3 AP HERHHA

4.3.1 AV 5B EHATHA
AN, LS PITIE R R QEF VRS A A P2 5 HIEI S L) A

NANIRAFZGHIE, B RAE B RS RO RS, e R RER, &%
VRN SEREF BT RS T A AP IINL s 83 583558 5 Y I A 4% 2858 5 IR O~ 38 S AT 4 )
PERE AR FRERIHOR SO, MR A PR 5 R M se il il 1T R L% 75
BEAT H A, AP T E A R4 A .
4.3.2 RELHIT AT

WAEHIN, RESRKEFFHIEHITH
4.4 WMEFNESHH R HBIES T

2018 4 3 ZFfE, EAAUF FATE AR, 3R GIRIERIFT, ST MBeRdt— 2 ilbs
JBORR s AR = UGE ) BRAE S, R R W SRR IR S M A B R AR BRI BB R S I
W, BRI HRRAH AL SR 2 RGAT FTSRS o BB =25, AT I 5 1) R AN A FF T 374 AR AN 4R 45
TR S, AT AR LU B EHMLE 5 E . ATF Iz EIAEI 2. 11 512, $#%4E
1.64 JifZ: MLF 2 1. 05 F542, #:AE 1.66 7ML, & EENEETHFHRIK 6800 12. B 1135
Gyt IESTTF AT IRt — BT, NRMICEREL T 6 H MUKz EES, #A8H, A
B Y AN T S MR AT RIS A R A HE N SRR, AT HEE R T 3 RS2 T T
B, EAERZ) CHRIE T kR e AR A, BRI R ANRTRE-EHEE 6.9,
HEARFAELE 6. 85 fHIL. =ZFEHUT AT RAIMER R, 8 H LA, Jahih Kl sEis Hs)

&l

5 o6m Jo11m



FIEER AT T 2018 fEHE 3 AR

BB Wt A — 3 FATE 1. 45%, BHJS UG BEE TS A BTUCE T [EI A 100bps & 2. 4% .
52 HARN, =251 DROO1 J4{H F4T 34BP % 2. 26%. DROO7 ¥J{E F47T 23BP £ 2. 58%.
DRIM 348 F47 117BP % 2. 8%. DR3M ¥J{H F4T 128BP & 2. 99%. =ZFEMHHIHI R EG N~
17, JERSE T, =Z0K 1IN 10 FIEDTFillcas 20 AT 3. 08%A1 4. 20%, % 6 HE T
60bps 1 5bps. = Z= A5 HI U 2 (el e P2 A AA g9 TR 3R, [F A Z LS. 1 4F AA RN S
() SR R (53 ) 22 A 6 H KK 175bps [RI& 22 9 FoRI1) 127bps. 1 3] AAA R RIS % H 6
JEH 4. 41% NAT 72bps & 3. 6%, [FIHYIFR AFEE PPN AA+ZRE RIS 23 2 U Hy 4. 90% 47 95bps &
3.95%, =T EHIEA MRS R I, Wi Tk 7 K, BREANZED TRE R, H
eSS HUIA A RIS E ORI, FTRE TR Z R BN KL Em, b T kA
ZFY AR, TR 1 T 8 3 o R i A X 2 A A A

18 4F 3 ZFE, AKEGRIFAMEBR AN, EEERME, R4S 22ty E 2155, RIGE
BRI, RATER, BRMENLAERR, MR, IREEEE RN I RAT A7
RSB P=BC B L), 2 A ORAs e A, PRS2 S o 8P 3R PG PR B3 o A AL S R UG s 24

TR AT TR, PG R R R R A Skt . BTG, 3 FEAR
BRI T AR S, RSS2t WahtEAI R R H bR, O HAE
WG RIFF O 24, W EMEEIER L, AT~ BIMEmIhuE. flige Ul aiiT
T R
4.5 MEBAES SR

AR WFE I B A AR B BAE I 2R A0 0. 9298%, Fa SH L E B2 S A (E 1
i 0. 9350%, kST EIEE R0 0. 0881%.

4.6 #RE AR ST ANGEE ST HETE U
To

§5 BFHASWE
5.1 MEPREEHE=HEBMN

z S S8 GE) ﬁﬁéﬁﬁrﬂﬁtuﬁﬂ
1| e s % 4, 865, 064, 218. 84 34. 79
Hrpe g7 4,772, 884, 218. 84 34.13
P L FFIE S 92, 180, 000. 00 0. 66
2 | ENIRELR T 1, 200, 000, 000. 00 8.58
e S R0 11 S N GR mh B% 7 - -
3 | BATHERME & EA1T 7,805, 776, 813. 75 55. 82

= (oo

BT

pzz

11




TR T 2018 4EAE 3 BEIR A
4 | HAthFzr 113, 686, 181. 33 0.81
5 | &if 13, 984, 527, 213. 92 100. 00
5.2 & WS EIGREEE BN
75 T H RS BB L) (%)
1 e BA P 53 23 ] D g % 4 0 15. 52
Fodre M [ g B -
P | WiE & (o) RS R RE LS (%
2 e BAAR 53 73 1] ) i % 4 00 668, 998, 800. 00 5.22
Hodre M [ i Bt - -
e (D) R BN R EDE R TR BN S BN & H IR R A THE, R BN

[ A i 5% % 0 o 3 < 7™ 1A PR L 81 gt o SO0 PR 5 T 8 A 0 o < 7 9 ML BB ) 80 B 2204

(2) R WA A ik H it 10 [0 A 10 B8 < AR A2 AR 3 B8 7 1L 1 20%.

5.3 HEHBASTHIFRHR
5.3. 1 HIHAG TR RREARRENR

i H K
e AR B 20 -1 S 3 AR IR 115
7 A BB AL 1 R AR R fee e 117
T I BB AL T 2 3R A U PR e AR 81

He EWINEANA S DR A PR R IR AR BT 120 K.
5.3. 2 MEFARBTA G-F TR IR 715 Hu

o . BB AT | SR A G A B
s il PSR (0 | PRI (6

1 |30 REA 17. 39 9.13

Hor: IR 397 KEFshF %050 - -

2 (30K (&) —60 K 5. 47 -

Hodp: RIS 397 KSR A5 - -

3 60 K (&) —90 K 29. 88 -

Hor: ISR 397 RIF sh R Z A0 - -

4 (90 K (&) —120 K 6. 78 -

Horp: FRAFLINRRE 397 K I SR H A5 - -

5 [120 K () —397 K (&) 48. 77 -

Hor: IR 397 RIFhFIZ A - -

&t 108. 30 9.13

5.4 MEWATRA G TIRRFF LI 240 RIGHLULA
AT PRS2 5 AL B G PR AR A AR 240 Ko

5.5 WMEMRIEG: MR HEFRRAS

g

7% o

HERRA ()

ARG TR E ] (%)

1

[ X 577

347, 495, 616. 20

2.71

8Tk

1171




%SG LT

2018 fE5f 3 ZEME

2 |JUTEYE - -
3 |ERhfiE 370, 315, 323. 22 2. 89

o BRMES R 370, 315, 323. 22 2. 89
4 (LB 251,077, 113. 14 1.96
5 |[Ab AR R 1,910, 298, 516. 60 14.91
6 | IR 125, 823, 228. 20 0.98
7 |FEDEAEER 1,767,874, 421. 48 13. 80
g |HA - -
9 |&iF 4,772,884, 218. 84 37. 26
10 |BIRAFELIART 397 KEEF sh R R 57 - -

E: bRE, MRS B G AT, WG B R B R R B AR

A E BRI, -
5.6 MEHIREMRBA HEEF = ELHIRX/DNEF R & HEF 5 4
o o " e (5K) X . o B4 T 1
5 s AR fiigs R MERBA (TO) B (%)
1 111816236 18 44T CD236 3,000, 000 299, 379, 498. 27 2.34
2 1180163 11 B 07 2,500,000 251,077, 113. 14 1.96
3 189933 18 B £33 33 2,500, 000| 247, 986, 476. 00 1.94
4 150317 15 #EH 17 2,300, 000] 230, 197, 057. 63 1. 80
5 111817115 18 K447 CD115 2, 000, 000| 199, 075, 007. 41 1.55
6 111818267 18 HE 2 HRAT CD267 2,000, 000| 198, 823, 963. 31 1.55
7 111818179 18 4 H FRAT CD179 2,000, 000] 198, 080, 036. 48 1. 55
8 111884856 18 BRI #R4T CD128 2,000, 000| 197, 029, 310. 44 1.54
9 111816283 18 44T CD283 1, 800, 000| 179, 099, 729. 73 1. 40
10 011801347 18 B 4EH SCPOOT7 1, 500, 000 150, 000, 089. 36 1. 17
5.7 “BTFEM” 5 “MRKBAEE” HeMESHE = HERNWE
i H i 25 175 40,
5 J PN O 8 B B 48 X ELPE 0. 25 () —0. 5% (A1 IR AL 0
35 1 P O 8 2 1) e AL 0. 1306%
i 35 1 P O 9 ) s (AL 0. 0551%
5 A P AR A E i 55 52 00 48 60 1 1) 7 B 34 0. 0848%

TR I P A7 4 0 B ) X (LA B 0. 25% R0 e B

75 1A P9 I 7 R U 2B X ELTA 2 0. B% 17 Ui B
5 9 22 5 ) TE AR 85 2 ) 248 0 {2 R T 21 0. 5%

5.8 REHIRIE A SOAE oy T & B B L5 KRR BB 428 B SCRAES B
4N

IR A 5 H 5 88 L A A XHE I RIS 2 0. 25%,

dn 3¢

EZAY | IEZRAAAR HE ()

/A\

sehrE o)

3 PR E L
% (%)

o9t o11m




FIEER AT T 2018 fEHE 3 AR

18 14
1 1889149 941 700, 000 56, 000, 000. 00 0. 44
2 1889046 | 18 27T 1A 2,000, 000 36, 180, 000. 00 0.28

e WMEIR, ARIEEOFHAT Lk 2 HB" SCRAHESR .
5.9 WEAAMEME

5.9.1 E&IHMITIEUHA
ACTE SRR AP, 2 UK TP (AR ZARIE D 1. 00 ARG

AFE G AR AR AT, BIASAE R LUK RAR B 7 32 552 11 ) 24 B o 7 A1) 5 95 F8 2L
KNSR AT S, AEHR AR WIR PR, A H TSR sk .
5.9.2 FHARERESHFEKIN +HBIEFHRTEEARE HIERERN I TIRAE,

BRAER G HEl—FAR B AT ATKER. W, ERNHERIESR$H
BRFEF B

WA AL GBI AT+ USRI RAT BRI E F TR, AR S i H AT
FNAIEE BRI BIETR AT ERRZRATTEST. 41T,

5.9.3 FAhBE MR

e R £ (o)
1| FHRIES 338, 458. 49
2 | BBGIEFRTEE K -
3| RYCRLE 113, 347, 722. 84
4 | RYSCH R -
5 | HAhRYEK -
6 | Hth -
7 | &t 113, 686, 181. 33

§ 6 FHAEELHED)
Hfr:
i H Fn IE AL A S IE L E

i 5 W AT 5 A A 9, 396, 675, 249. 64 3,874, 507, 726. 11
i HA 30 ) 2 4 A #2800 11, 779, 218, 228. 70 6, 116, 592, 165. 20
P HA B0 ) s 4 A B2 [ 7 0 12, 630, 497, 724. 70 5,727,824, 872. 01
i AR 2 44 205 240 8, 545, 395, 753. 64 4,263, 275, 019. 30

VE: A S0 I 2 < R A 2R R

$7 ZEETHENCHETRERREEET 5 WAH

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

§8 HEXMHHEZR

2100 & 11




FIEER AT T 2018 fEHE 3 AR

8.1 HEEXMHHEHZF
(1) r EIIE s 2 02 Ve 8 Sty B 6 5% T Tl 4 6 4 B4R 11 S0 1

(2) GEIHHRBRMTSEEEESH) ;

(3)  CGrSFsBitmmiiztEHEwm4)

(4) GEIHHRBR M EEREETLE L) ;

(5) JEEB NGBS HEAE . EL U,

(6) R 1A 52 S Bt B2 T T 7 2 4 2 45 1D 4% L

8.2 FrRiH
Absrig E 1Lk 8 SAE kI 8 R A s A IR A 7
8.3 BE AR

(1) P . AR RS TEH 8:30-11:30, 13:00-17:30, #HH A Hd i, tnf
1 ARG S ENAE

(2) WA 4 AMEE: http://www. jsfund. cn

REFER ARG WA SEN, TERAESE NG LESEHARAR, FifdiE 400-

600-8800, =Y & HLT-HEf4, E-mail:service@jsfund. cn.

REESEHEFRAF
2018 £ 10 A 26 H

311

=
piez
=


http://www.jsfund.cn/

