LF

ik

R .

' 2ty

& R4 2018 45

5 33

TR TR BIESR

=R

2018 ¥£ 9 A 30 H

HEFHAN: BLESEHEARAF
HEFLEN: PERITROERAH
WEIXHHHEI: 20184E 10 H 26 H



SSrPiEE 2 PAE ETF2018 4R 3 RS

§1 EEHR

R E N NE S S LEERIEARE IR AR EICE, R PR IR B KR,
Fxs FC A AR FLSAE L AR PR T PR AR AN ) S DT

FEAUE N EIRAT B A PR 2 m AR IE A & S RIPUE, + 2018 £F 10 A 23 H & 1 Ak
T S5 fahs . AR A GG FNA, RIERRNEAFAER B, R PERRR K

HH

pus
E=

lz_/ o

ot

SR VE LSS - B 53 0 SR U AE BEANE TR 87, (EANRAE R & — 2 B A
S 724

SRS ARILARELIL . BB W, Beo & 7R 5B R AT S A2 Bl A

e IR R

AR HATH B 55 SRR Z H i
AHERAA 2018 4E 7 H 1 HAZ4 2018 4£ 9 H 30 H k.

§2 B &7 MR
L AR 5% SRR 24 TUAE ETR
™ Ta R 25 BA
e AL 512610
Y (Y A2 5 BIFF TR
HEEeEFEMH 201446 H 13 H

075 IR I 4 B e 0

9, 640, 597. 00 17

Bewt Hbx

AFE ST B AB B BT, B IREAR RS, B SR ERE
2R ER AR E I /M, 775 H YRR R 25 R B 4 E AN B i
0. 2%, FALERESRZEABIT 2%,

AFEGRBUE R L, R TE % IRAR I8 B it e 20 Bl e
U o 2 2 < B SR B AL, IR A R4 Bty e S H AR
BTN R RSO CaRsivE IR S BOCRR

RS B RSO I ENT  SER Jv A PR T 3 1
B, BT OIS B AT 4 A G R
T ey

VR EOETE L2 TR
O R AN A WA ST AT i TR

. Hdr RIS SRS, AL NS, £
R 54 M BRSO T, A SRR N, DL br
4B T 12 0 21 L0 SR 2 A

ESEHA TS e TR AT

oy R PR O R A 7

=
=
St
=




SSrPiEE 2 PAE ETF2018 4R 3 RS

§3 FEME e FIESIFERI
3.1 FEMHEH
AL NRHJT
B K Fabn WA (2018 4E7 A1 H - 201849 A 30 H)
L AR A E S s -19, 145. 45
2. A HHF -2, 101, 860. 62
3. AL 35 3 4 B AR HA A3l -0. 2180
4. BRI 4 572 v E 14, 195, 301. 56
5. AR ZE S A E 1.4725
W (D) AP LIRS AR BN . R, HAN RS A et AR shL

) FHERARSC S HYE IARET, AR A el as in EAS 2 fe i E AR s

(2) kiR

SV SR bR A BAE R AW EEE 5 3 105 I08R H, TE N ST Sebriias /KT 2R T P 1 4L

F.
3.2 HEHERI
3.2. 1 AMEWESHIFEH KR RE SRS B E R R
N
K
e E KR Wb | EedE
2 FhE 2 D—G @—®
@ > MR REO | iz
@
TE=NH -12.90% 1.71% -12.96% 1. 75% 0. 06% -0. 04%

3.2.2 BEESAFAKURES Rt BUHER KRR LSRG L4
Wi 8 FR AR B B EL AR

#

3T 117




SEOrHFE S P A ETF2018 4F48 3 Z=RFH 4

FRPIEEHPEETFRITHEMKESHE VA EREARSRNH B ER
bod- Az
130.00%
120.00%
s 110.00%
i? 100.00%
& 90.00%
I 80.00%
= 70.00%
% 60.00%
' 50.00%
t% 40.00%
% 30.00%
% 20.00%
% 10.00%
0.00%
3 % 4 4 4 4 2 2 £ 4 £ FE 5 5 F £ 8 4 o
[— St R — RihHEREKE|
K. FEeePiEBE 2y DA BTF 44040 B E K R 5 R L 45 L i S vE U 25 R 1

JJi s A okt e
(2014 %6 H 13 H=Z 2018 £ 9 J1 30 D)
VE: S GFAESZNH BN E, ARSHESEGFEAENHER 6 MHNNECH, SOl
AL & (B TR I A EAR (F= (2D BEEEM (B #FHREED 1EXLE.

§4 BEAWME
4,1 REZHE (BEESEZLHE /DA BH
EARFEENREESLIFRIAR | IF5M
't R = i
e s ERAM | BEAN | WER tik
RIS FELIRIESEA
i 120ETF Btgs. FEsc
\n,_\" % \:':;
PRUEZATH 120ETT . 5 2009 4EHIA B9 K 4
Skrirll 400ETF . gk eh BHEMAR, %4
‘ f1] 400ETF B, 3552 | 2016 4F 3 peep e M
X X - - 94 | BUETE R BT A
Bk EH 9% BT 32 24 H S
b — . BUFFE B H
SRS R ETE o
352 rhiiE 4l ETF IR
A% S22 rp oA A BR
ETF &4
K& FRPIRE BAEERT TA TE3E RN
) = At IN T
TOETFE%T%(LOF)\ ,Jﬂ 2014 4% 6 H # % E_ HOA H
farn SEAE AR T 50 ¥R A 13 H - 12 4 | (IA-Clarington
(LOF) . &5z H fkfg% Investments Inc ) -
(QDIT-LOF). HEszig GRS R TS
AT I 11




SSrPiEE 2 PAE ETF2018 4R 3 RS

4 (QDII-FOF-LOF).
B SYAE 300ETE . 57 52
tiIF 500ETE . 3% 52 HiF
500ETF Hcd . 5% S HhiE
FEW B ETF. e
IE& Rl ETF, 3%5L
HHOE & mh i e ETF Bk
. mLER G E
ASOETF Btz . 38 55 &
1 [E ASOETF . 3% S2 i)l
B ETF R: 42403

# B A 7 (Franklin
Templeton

Investments Corp. ).
2007 4 6 NN Fa 5L 3
SEHARAR, %5
AT P2 B 4
B, DUTREER
BRI SR, Eel
P omEaEiA, BA
FEHEMTERE, IER

/5
£E,

e (1D G2 IYEIR QR AR R A RANZ H S FXImvAE IR H 2
RAFMEHE R A S ZHy (2) AR ML S SGEMTIE 2 GIEFR LN 3 5A% LI )
OEEPSIVEE

4. 2 BN 5 A 2 S IB VR R S5 B ALK DB

RN, AFESEBNAENE T GEFE) « GEFREESE) LHR T EE.
G LR 25 AR 5 TG IR SO I Bt ik e ik & 5 A AR ORI RE, A
FEIWSHAE M B ST SR N BEANE I B 507, AR AR RS R At b, 9 e R A
NESR A ot A GISVFE BT & RIGEEIA S G & R ML €, Tt 2k &0 3
FEH A28 AT 9.

4.3 AP HER Y

4.3. 1 AP HHIERHITER

WEHIN, REEHENRIUTIERS QERREEEEE AR AT S H R R M
NEV NNV HIEE, AR A AL B BRI AR ML, T EPAHRRER . 7R
S ORI S T3 B AR S5 T 2 AT A P RO 2 L 5836 52 5 Y BBl N 452858 5 (K 4P 58 B AT 4N
RS IR FFEERIRORSGE, B OR AT RS 5 IR SE B Eid 1T RGN T 457 it
ITHE R, A PXRNE B R R4 E.

4.3.2 RERX ST AN E U HA

WEMN, ARBETIARRAEGS 5LZH AT EM A o H, 7 H BRI 5E 5 s 1
WAL Gy IS 2 H RS = 1 6%, &1t 5 Ik, S A S HANIRER IR TR 2, 5H
A R R AAE 5y AMEER B HIEAT .

4. 4 EH B S B H R AEE 7

o570 4L 11w



SSrPiEE 2 PAE ETF2018 4R 3 RS

AN, AHEE HIIRENRZER 0. 04%, FAERERRZER 0. 63%, fFAEEEERZENH
PR R 72 AN 0. 2% PR 1) o

AT BRER AR 4R ECA R 2 TARAT W AR S, & PiEAT AR BRI A G 43« HHiiEAT
AL FEHCKE HIE 800 4B 800 A ALATALIEAT 4398, FF LASAT WA I A e AR g )47 b
B, BB IR IR AT A B hOR [FAT L A 7 ISR IR R I, P R AT LB K
TR PE T R FIR U A T35 78 o B S AR T FERAR, LA R IAT ML AR M 3 1

ANFE G BRI G A T B AR R BRI S I R A, DUA B RO R
PROGIRECT s FEARE bR 18 50t e ST 1 AR By %oh i SR B 2 A AT S T b R

RFEGAE N — R T PR 2 DA SR SIS B8 =, AR SE R IR B bl sh 1 3
Bk, APURG LK F R R VA L 4 T S [ 45 DR 3 R AR RO A R b, b — B BRI A
S IPRERE, ATV IR AMPREAL I IR 25 TAEAT AR B4 B T L

4.5 MEBHAESHK SRR
A ARAIE S AUEEN 1. 4725 J6; ARG AR SO B0 EIE K FN-12. 90%,
SR L U 2 R N -12. 96%.

4. 6 |MEWARESFE ABERES R = ETRE R

WA HAN, AHES 2018-7-1 % 2018-9-30 4L 64 N TAEHES B~ EMT AL T/iG, K
HIESE 20 A TAE H R SR HREG ABCE AR E AR

YT RGP E N TS R B TR, AR gk aE k.

§5 BHA AW

5.1 fREBIRBEEH=HEHMN
e Tt H & G o B S BT R (%)
1| B 14, 130, 748. 99 98. 34
Hep: 14, 130, 748. 99 98. 34
2 | HEeER® - -
[i] 72 U 2l 3 T - -
Hr: fizF - -
B CRFUE SR - _

4 | StEE I -

5 SrRbATAE AR -
6 SEON IR G Rl -
e ST R A ) SN IR B 4 il % 7 - -
7 RATHE RN F &AM 251 237, 448. 61 1.65
6T 4L 117




SSrPiEE 2 PAE ETF2018 4R 3 RS

1, 008. 81

0.01

14, 369, 206. 41

100. 00

: REREM AR O TIE

5.2 MEMIRIET WL T ROBERHAS

B AR At (ELHE {E

5.2. 1 REHRIBEERZETU T ROBRESRRAE

(%]

A7k 2R

AfehE Go) 5

IR D
EH”

A LA (%)

A

RS N4

R

il b

11,706, 137.

0. BT7 RV LOKAE T AAERY

@ﬁﬂ

1, 322, 509.

XLL%\ﬁ%ﬂmﬂﬂ

A R ROl

5RO B AR RS

227, 259.

EAI4

D starall

LGRS 55 A 551

BB TR AR

81, 551.

KA ISR FE0E A P

RS BRI AR AR 55

HE

TBHFH2 T AR

793, 291.

AL RE R SR

N "o | |Io|IZ2|I=|r0 "9 HlIZD|QTOIm|o|O|lw

G

it

14, 130, 748.

5. 2. 2 A MR R BT RIBER R A S

IR, AEE G RFFA RS

5( L o
'J_'T

5. 3 MEHIREL A RME HE ST T1#E B K/ MR R+ 48 R SRR A4
5.3. 1 REHIRBBIFE LA FOME 52 ST FE BB B AT+ 2 BER

bk
- . " _ h e R IRHE
Fe | BREARD i 22 42 i HE U ARME G e
Fefl (%)
1 600276 1 Fiff [25 24 22,178 1, 408, 303. 00 9.92
2 600518 RS2k 41, 500 908, 020. 00 6. 40
3 002252 g 28, 506 556, 437. 12 3.92
4 000538 =AY 7,153 502, 355. 19 3. 54
5 300003 IR ST 14, 800 449, 180. 00 3.16

#
-3
=

H
—
=
b=l




SSrPiEE 2 PAE ETF2018 4R 3 RS

6 600196 HEREEY 13,900 438, 545. 00 3.09
7 000661 KI5 = 1, 810 428, 970. 00 3.02
8 000963 HEIREZ 10, 150 426, 097. 00 3.00
9 300015 % RHER} 13, 199 425, 667. 75 3.00
10 600436 haksn) 4,125 417, 697. 50 2.94

TE: AHEERIGEREHNE, 58t RAR TR A AL A A BRI R AL
5.3. 2 MEFIRBPIRILE %A RME G E S T3 E BN HEF R RT 2 B8
BHIH

IR, AT GARFFA BRI

9]

A RERRER BRI ROBRFREAE
WK, AIRERFFA T

4

5 AR A RWE 5 BT 1$E LB /MR BB B4 For SR A
WEIAR, RIS REFA 6T

9]

.6 MEFIRIEA SOYME G H S F = $E IR/ EEF I BT+ 48 B SRR BB
B 2
IR, AT G RFFAT 7 SCFFIETF

o

T EWRE A RNE GBS T FE BN EF T IS e BRI B4
WMAEHIR, AIRERIFASTER/BLE

(9]

- 8 ME IR A SRYME b He S B 8 H ) R/INER P B B T 48 AUUE B R B 48
AR, A REFABUE.

9]

-9 MEWIRF B SRR RAISHEI R B0 A
AW, SRS SRR

(9]

10 MEYIRFZE S TR K BRI 5 B0 i
WEHN, AR RSH5EGHITRZ Y.

5. 11 BEH A ME

5.11.1
A WA AL ST AT+ R AESR O RAT B ARG E AR TS S A, AEAR S i H AT —
FNAREHRRENET T AR RAT ERRZ BRI E DT AT,

% o8T 4t 11

=



SSrPiEE 2 PAE ETF2018 4R 3 RS

5.11.2
ARSI AR AR AR, BOA R FIUE 1 & e BRI 2 A B

5. 11. 3 HAh B =Rk

5 K
A ORIIE

S WSCHIES73 SR -
Iz Y BEA -
SR JE
JSZHAT H K -
FoAt YK -
DR -
HAth -
&t 1,008. 81

5. 11. 4 HEWIRFFH A TRBAN T RS M5 A
IR, AT G ARFFAT AT F IR T e 557

s ()

o’
di

O[R[N [ |G| |W D+

5.11. 5 |EWRET T+ 2R EFFEREZRIB R PHA
5.11.5. 1 WEHRIBEE BRI TL B EFHFAERIE Z R

I8 52 PR 843 ) . -
z ﬁ*‘ ct‘fﬁ,m, Ajzy
FE | mmpon B 5 44 A 5%5; (f;f’ﬁ ”'”‘;Eijrﬁﬂ
ME (o)
1 002252 iRt 556, 437. 12 3.92| EAKFELFM
2 000538 PSS 502, 355. 19 3. 54| HEHKFHIE
5. 1. 5.2 4 i AR B 1 A 42 J T o AP VL SRR S
WEIAER, AIEEREFA IR E,
§6 FFHRE S B
BN Ay
At J AT 3 4 4 i 9, 640, 597. 00
I A 300 1) 3 4 A R ) 47 45 -
VAR < AR5 3R] e 4 T [m] 47 65 -
T HA R B R 0 AR B . (/b DL =" 35 51D -
5 BAHA A 3 4 47 B A0 9, 640, 597. 00

§T H&EENZHEA RSB RAEERKN

7.1 REEHEARFHEEEZSHFRHNER

9T FH 1173




SSrPiEE 2 PAE ETF2018 4R 3 RS

WE I, e BRI IS A Bt Il 82 [m] Bl SCSE AR G (1 92 A0 i

7.2 B BENZHERREBREEESTH YIH
WA, REEHARIZHEAA B SR R 8 KA & R S AT

§8 R EE JRPMMERFR

8. 1 REMINE—BREFAESHFLFIABI ST 20555

AT e
25 3 R I e R : g g
B
Fl FE 34 0 L I3 B 2 o ol | (T
= : U\
i St 20 8D X [ e wm | mm | OO

iR 1 2018/07/01 & 2018/09/30 3, 133, 100. 00 - - 3, 133, 100. 00 32.50
N - . . . . .

7 AR AT U

Wt I AT G B T R BB AL bR B B 20% 001 DL -

ARRASTE i R 1 DL U (] L 2 S v IRE ], i e PN T RE TV S AR B BE G B 7, T REXS B 0 A
PSRRI Ot AT RE S A I A KU, A A R [l B 2 SO IR BRI SRR B
IURE [ J5 AR A 60 A TAF H H IR G 0 AU A AN B AN 200 A B0 2k 9 7 1B T 5000 /578, & fE
T ez A 77 el 5 At 6 F sl & L R e B AR TP .

§9 ZEXIFHZ

9.1 ZFEXHHF
(1) A IR M o A2 v 3 SE PP IR B 24 LA 58 5 T T R e BOUE 55 5 58 6 < S5 AR ) S5
(2)  CGESEEBEZ PAZ G RIS BUE R R R R EE )
(3) (GRS bR 25 RAAE 5 RO R BOE S 50 3 G S W 5D
(4) (G SEPEBE 25 PASE 5 RO IE BUESR B0 2 & 3 SR )
(5) FEEEBHNN GBS B,
(6) Rt A 52 58 Pk 2 24 AR 5 BT TR AR B0 I #5582 < o A 4% TR

9. 2 FEHh /5
bR E T 8 B K JE 8 R S A A A A

9.3 &R

B o10m 11

=



SSrPiEE 2 PAE ETF2018 4R 3 RS

(1) P . AR TIEH 8:30-11:30, 13:00-17:30, #¥H A Hdt i, W]
P AR S ENAE
(2) Muhigrif): FEEEIAMIE: http://www. jsfund. cn
BB ARG WAH BN, WA SE AL EHARAR, GG

400-600-8800, =YK HL-T-HEf4:, E-mail:service@jsfund. cn.

REERSEHARAA
20184E 10 H 26 H

o1 11

=it



	§1 重要提示
	§2 基金产品概况
	§3 主要财务指标和基金净值表现
	3.1 主要财务指标
	3.2 基金净值表现

	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 管理人对报告期内基金运作遵规守信情况的说明
	4.3 公平交易专项说明
	4.4 报告期内基金投资策略和运作分析
	4.5 报告期内基金的业绩表现
	4.6 报告期内基金持有人数或基金资产净值预警说明

	§5 投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.3 报告期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	5.4 报告期末按债券品种分类的债券投资组合
	5.5 报告期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	5.6 报告期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	5.7 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	5.8 报告期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	5.9 报告期末本基金投资的股指期货交易情况说明
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 投资组合报告附注

	§6 开放式基金份额变动
	§7 基金管理人运用固有资金投资本基金情况
	7.1 基金管理人持有本基金份额变动情况
	7.2 基金管理人运用固有资金投资本基金交易明细

	§8 影响投资者决策的其他重要信息
	8.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况

	§9 备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式


