7 LA R BT IR T e R & BE ST

BEES 2019 5 12

=R

201943 A 31 H

HEBTHEN: BLESEHEFGRAT
HEFTEN: PHIBBHERTROERAF

WEEH ERE: 201944 F 20 H



F TN R E VR A 2019 56 1 R

§1 BERR

FEE NN EF S LEFRIEARR S PR RICE . 13RSV MRR B R is N,
FEAF LA A A BLSEE  HEAER E BA AR A AN J A AT

S FEE b E IRk & BT R A IR A AR E AL G S FHUE, T 2019 44 H 17 HE#E
TARSE R SRR B ERIIIR A ARG SN, EERASAEERRICE. 7S
P R o B KR -

FEG T R OB F . IR S R U A IS R A W, (HANBRAERE G— s BA.

B AN GOFACR I AR I . BBEAH WS, BB AEAT B 58 ISR N A 4 ] 1A
e EE SR

ARt P I 55 R R AT

AIREWIE 2019 4F 1 H 1 HE%E 2019 4F 3 A 31 Hik.

§2 BE&F=MMR

Al 5 SRR R T R A
e AL 005796

R (S LTI
EE&ERAEMH 20184 4 H 26 H
A5 AR B S BB 1, 187, 134, 854. 68 {3

ANH AR AR I KSR T3 T, S8 YA RS B e B A %

% H SRS » \

A H A B A RIONE S, )4 ST 4 VR K T i (.
G N T BORT . AR 4 A B T

- W, TERSEIRR TN T, SRR e AR S TE R . (%, T

ERFR RGBT L, AR WL G AT AL
HIAAL TG I AT B A T2

MRS ==& 3 A PR 300 FEEUR R R X 50% R LA A E TR BN 75 3 X 50%

IR ERIESF PR &, MR S s T sk & 51t

PR AT TEs, (ETRERS,

FHEFHAN SIS A TR A F

HEFEN r [ ST fis 5 ARAT B A5 PR 2 )

TR P R4 ) FE S AT AR SN E RS A OGN EIRS C
T @ a3 R E 138 AR 005796 005797

IR N R B K

e 1, 136, 282, 734. 70 43 50, 852, 119. 98 3¢
CHSYl




5 SRR E IR A 2019 4F 58 1 FRER S

§ 3 FEMFSIMESFERI
3.1 XEM &R
AL ARG
. . G QCOI9FE L H 1 H - 20194 | H&EM Q01941 H 1 H - 2019 4F
ERIM TS fibe 3 H 31 H) 331 H)

ST R E IR A

SR E IR A C

HUA YA

1. AHAC SEH s s 18, 716, 640. 88 757, 601. 11
2. A HAF) 22,997, 437. 48 948, 554. 73
3. DA S = AN

ALY 22 % ) 0. 0202 0. 0187

4. IR B G B
{21

1, 160, 450, 151. 07

51, 645, 100. 07

5. IR Sk & iy 1 14
Iz}

1. 0213

1.0156

T

(1) AW DSR2 SA A RN 850l Hphlo N (A& 2 et EAE sl
) FHERARSR 2R R BOARA, ARNE A C SEBlas in A 2 se i AR sl

(2) Fsz

HSRE WNR A A SCBOA CHD IR AR 5%, 5 SOl e TR & C AT S0 B 6 ¢
PR E RS B, ARG CHD 8 3 ATECHURE [R] 3%
NGBS 5 2 15 9, oh N9 R SRRl as KT B4R T B ey

3.2 BEBERI

(3) LRI SHEr AR

3. 2. 1 ARG HIEE A E KR RIS RIS R i s R A LR

SO E R A A

Mk g b g 3
HEIEK R | PEEKER | Gtk ‘
B Bt ‘ T 26 R bR O—G @—@
® HEED | #EIRZEERG i
HZ@®
HE=ANH 2.03% 0. 09% 14. 28% 0.77% -12. 25% -0. 68%
LN EIREA C
b 45 bE g 3
HEEKE | BEEKER | Gtk
i B THE 28 b O—G @—@
® PrHEZEQ | #EREEG) )
HEZ®
HE=NH 1. 88% 0. 09% 14. 28% 0.77% -12. 40% -0. 68%
3T Ok 11




R E RS 2019 FEE 1 B

3.2.2 HES S AN IRE S RHFEM KR K H 5 RS sl
R LB
ﬁ?ﬁiﬁﬁﬁﬁi&%ﬁﬁ#ﬁiﬂ&ﬁfﬁﬂkﬁ%&i)&l&3§$ B S8 E B %

W 2.50%
ﬁ ANy [ A
/ \ A S Y B o ¥ \ _p

& 0.00% (AN, Bzl AT N

M§E<!

£ .2.50%

= 2.50%

i

B

f—S.OO%

[ig

= -7.50%

]

B

-10.00%

{¥e} m o o m o (Y] m o o m o (¥} m o o m o (¥} wy
~ — m — o [xd o I =] N — m - o ~ =] N o ~N —
T 4 8 ¢ 5 5 8 8 &8 8 ¢ ¢ 2 8 9 gz 8 8§ 8§ 3
® &b &b & o © @& o b 0o b b b W ¥ F & & & A
2 g8 8 2 8 8 8 8 &8 8 &8 8 &8 8 8 &8 8 8 8 8
~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~

— FohikREARER R — RMEIEKER

B 1 FRSili s e R G A S B BT HFE NS KR S R ML S LR HE Y i R 1K)
P S S L
(2018 - 4 H 26 H# 2019 4 3 H 31 H)

ﬁiﬁ?iﬁﬁi%i&%c;ﬁ'ﬁﬁiﬁ&ﬁ?%ﬂﬁ%&%)ﬁ&ﬁ*ﬂ‘]ﬂiiﬁ%ﬁ

M 2.50%
;g; 0.00%
g
w2 -2.50%
3
oy
it
. -5.00%
8
i -7.50%
B
-10.00%
o m o ¥} m o (Y] m [=2) o m o o m o o m [=a} o w
g 4 4 ¢ 5 5 & & & & g g 2 3 8 2 3 3 & 3
[} =) ) =] o © o od o o od o o o © o o o ch o
5§ 8 8 8 8 8 8 8 8 8 £E 8 8 8 8 8 8 8 &8 8
~ ~ ~N 8 ~ ~N 2 ~ 2 ~ 2 8 ﬁ ~ ~N 8 ~ ~ ~N ~
[— R E AR — RIDPEIEKE|

2: ISR FEMIR & C S S8 R THEIG K R 5 R ST PR v U 2 2R 1Y
P S AE 0 L
(2018 4 4 H 26 HZ 2019 4 3 H 31 [

e ARG EFANH 2018 4 4 F 26 HEMREWIARRGG 1 4£. ZH6 FATH S
205, AReBREEEFAEMIE 6 NH N NECH, EOHIE RN AL & 08 IR LR &

%4t gk 11



5 SRR E IR A 2019 4F 58 1 FRER S

BEEAR (R BEEREA (D SERED 1 ROE.
§4 BEARE

4.1 RE&E2E (RESZHE/NA) i

PNV ST
%, % EAR SRR LR | 2 LE .

RN | EERY B
AHE G FE TG SRAE

W FLMEE
MR FELF

v A ZPF I, 2004
FH % . BESCHAR o

\ IO . 5 H NG SEH
IR SRS R o e
A SeasniEd  w SEHAWRAH,
ENE DRSPS e N NN
R EAFEA L
SOHTR IR G A S5H o
AL RS S HR AR, 2005
N == Ve El a\ H oD e
e | | 2018 4R 4 A G FF 4 AT
X | WEEHRE . SR - 14 4 ; o T4
NN o | 26 H HRTAE, EATH
Vi) A5 4 4 349 5 9 A b
%o TSN AR
& H A H A

B T S PR AL E
R Fa SR AR E
SO % S s P 65
RE 3R E ]
R LB Gk
il

AL RELHD)
2N IR AE S a gt
A,

E: (D EELHAEIRHIRIEARE SRS S FANZH: (20 B A& SGEMT
Atz GIEZRAL AN G B E B AR AIAORE -

4. 2 EENXTR 5 A S5 A5 15 0L #UL BA

RGN, ARESEH SN T GEFRE) o GEFRRBEREE) KA IHECEEM.
i SR IS SR E T IR S e BB S TUE SR BB i ek & 5 [R]) AHARA G AE M e, A&
BRI B ST R A BN B 07, AR MR U AL L, DRSS
NSRRI AR . AT GBI FE BTG A RIEFEMANE & S FEMLE, TEHREEE
A N 28 AT

4.3 PR GET Y

4. 3. 1 AP 5 B BT
AN, BEEHENRPATIER S GEFRBREEH AR AT 56 i R ) A
NENEA TP HIEE, SRR A G LR E G RO R, HERAREERE . &R

Fo5U o3 11



F TN R E VR A 2019 56 1 R

RS $5 BR R ST 2 AP AR L2 s I 5836 58 5 Vi B A #2858 5 B A1 58 3 AT 4R
RS TR FFEERIROR G, BRIR AT A 5 IR SEBL; @I 1T RGN T %85y =t
ITHE M, A PRI E AT 5 A

4.3.2 RERZ BTN E T

WEWN, ARE NI RRAESS5RLGATTEN ST, R H RS A B 1 5
AL Gy SR 2 H S & 1 8%, &b 1k, NI T HE RS AR IR TR 2, 5 HAR
MERERIAR S, AFAERZRAEAT N

4. 4 5 W A2 S B RIS AIB/E AT

e WIN B N AN R G AI8 4T, BN IRIFTERS, PR R TR T BBtk 22,
T30 SEARZE B FUYIA PRk s, B AT 37 AU A 4[] -

B ME, REE A i 5 R R AR R DR Al G, B AR5 R
17, (HECROE IR AR, ARBUAE— 2R e R R ot TR R GE, BT
PR SET I T BRI N, (BB B ) REAEYH B T GDP LR T R AT AAT
S RBUINSRE A Fria Tt . AR, SRR AWIREE, 2 AN IR AR itk K E g,
F AT Tk s A B R R AR OT6 T, B BR T A BT, 8K PR R R U A
PraTte ahtEdi, —Z R SRS A G AR R VERR BN TERR 1 AR SRR RO IE S

B 2-3 A, (BRI SR BOKT-abnAE, ML. M2 AR IR BUrEARG €. 1-2 FAhoE
KIEFRNE N R, BRATIER R BRGNS, SRz sk ies .

DR TTAETRAIPE TR SRR AR (00 T, PR A U 2 R R M AT, 13 4F
HZFENAT 15-20bp, 1-3 45 It F47 20-40bp, Fpl e A AWMREE Rt Fh o K S Rl 2t 2
FEHEAT P S AT DL R /MR AT, RIS 2R BEE AL o

et 37— 2 SR T RS e B 25 [l T, il 2% B3k, 94 A kiR L 30%. A
P SR AR B U BRAS 3o BB B O (1 AR BE 2 K ARt SR
FEURT RS AR A T 30 A s B AR R B R, 1 (L XA, B Bl i kot 625 e T
PN AR T

et N A TE G R AR B R TR SN, 72 RS AT G 2 [ HEAT P4 . PS5 s i &
NEFIFEW L, FRMS SRIRGE S, RITAaLS, 120 BARE A, DB 2R
TPIBHATHE S o SERIPREIETHIEE L, 7 FRGE TR s, ZEEB R, PS5
5% 1P Je AT EEfit— 2 ii s F R Tl et o



5 SRR E IR A 2019 4F 58 1 FRER S

4.5 MEHNE KNSRI

ARG IR SR R R A SR BHE N 1. 0213 JT, ANl I G 00 B0 (E 4G
KFN 2. 03%; BUEZRAMRE WA SRR R EHIRE C RS MBEFEN 1. 0156 Jo, AR HIFE

B E I K R 1. 88%; ML &GR L HER 25 Z N 14. 28%.

4.6 MEMAESTH NBERES = HEPE R
T

§5 EAAGWE

5. 1 RERESHHEHMR

#H
P UiH & Ot )

R R B (%)

1 e e 49, 226, 489.

95

3. 27

Hor, = 49, 226, 489.

95

3. 27

R
Fe

[i] 58 AL 7 $5 1, 404, 952, 409.

90

93. 47

Hr, fiik 1, 404, 952, 409.

90

93. 47

VAR
i

4 St R

T

SRR R T

\g

'~

o

EONTEY
f‘_ﬂ

Horpe K (el
VR SN IR <

S
P

HATAERAIL
7 ﬁ”fi% o 24, 033, 180,
#tEaTt

97

1. 60

HAh %= 24, 936, 667.

29

1. 66

&1t 1, 503, 148, 748.

100. 00

5.2 MEHIRIBAT WA R B ER R A S

g EReSil ~RME O

i 2R B B U (%)

A S SN 4

B KBk

C il i M. 23,512, 749. 01

1.94

SN VN S

D 38,078.00

LKA P R

0. 00

E S|4

Fo | R mE

G | sk A




5 SRR E IR A 2019 4F 58 1 FRER S

S
H fE1g Aol - -
EisY iz TN L
I R Il 25, 541, 319. 94 2. 11
J | ARl 134, 343. 00 0.01
K | Gtk - -
L FH G AR 55 MR 55l - -
y BEHIF TR AR - -
-l
\ KA BRI A S - -
T R,
0 JER MRS B3R B B
HoAth Az 55k
P HE - -
Q PAERGESTAE - -
A REMGR R
R W - -
S oty - -
&it 49, 226, 489. 95 4. 06
3 WEHAREA RWE G ZE ST =HE BN HEF IR+ 2 IR 25 5 B A
R T
e JEEEARRY | REEAFR HE (D ARME o) HHE L
(%)
1 002410 i S2N 855, 700 25, 508, 417. 00 2. 10
2 600535 KtHh 1, 036, 340 23, 338, 376. 80 1.93
3 002958 HAREAT 17, 700 134, 343. 00 0.01
4 300762 IR 1,233 82, 475. 37 0.01
5 603379 =&MWy 2, 052 66, 546. 36 0.01
6 600483 Ly 3, 950 38, 078. 00 -
7 300766 fHEH) 1,193 32, 902. 94 -
8 002952 IRz 514 25, 350. 48 -
e IR, RESIGFA Bk 8 HKE.
5. 4 A WS B KIOHSBR A&
Fa  |Bigssnf ~RE o RSB E (%)
1 EEdhies - -
2 [T ER - -
3 &Rz 181, 437, 000. 00 14. 97
b BURME SR 60, 384, 000. 00 4.98
4 |k 213, 637, 985. 90 17. 63
5 (A EE AR 2R 90, 498, 000. 00 7.47
O 624, 749, 000. 00 51.54

8T I 11w




IR E R A 2019 ££55 1

TR

AR (AT A2 e foi) 2,970, 424. 00 0.25
EINIZEa:E 291, 660, 000. 00 24. 06
HAth - -
10 |&it 1, 404, 952, 409. 90 115.91
5. 5 MERIKRIEA RN E HZEESF = HE LA R/ADHEF BT L2 FZR B R 4
- e . e . & T E
75 G | TR AR o (5K) ~RE o) JO
Eel (%)
19 AT
1 111906059 SORRAT 1, 000, 000 97, 880, 000. 00 8. 08
CD059
18 B RUARAT
2 111889421 HISURAT 1, 000, 000 96, 910, 000. 00 8. 00
CD122
18 VLA 4RAT
3 111814253 ARAT 1, 000, 000 96, 870, 000. 00 7.99
CD253
18 [H
4 101800781 e 500, 000 51, 070, 000. 00 4.21
MTNO04
18 J4N &
5 041800145 céiglﬁé 400, 000 40, 364, 000. 00 3.33

5. 6 MEWARIE A RME b 2 & H 7™ 15E EL I R/ HEFF B BT+ 48 B SCRAESR IR

R
IR, ARG ARIFA B SHFIE TR

5. T MEWRIE A RHE & BT E LI R/ HEF R RT LA Bt R B R BI4H

IR, AIEEARFA SRR .

5. 8 MEWIRIL A SOMME b B SB35 EL B R/ HE R B BT FL42 BGIE 3 5 BA 240

WEWIAR, RIS RFFAROE.

5.9 MEWIRFEEBR R KBTI 5 1B 0L it I
WEHN, AEERS SRR S .

5. 10 | ERIRAE S B B FUH R 5 1H 0L Ui A
WA, ARERS S5EFINIRLS .

5. 11 BEHASWEME

5.11.1
T A AL G B R A ESR R RAT R R
A A SR I AT ISR I RAT ERORZ B ATFE T

Foom 311

I

SISTi

SR, FEAR S G H AT —




5 SRR E IR A 2019 4F 58 1 FRER S

5.11.2
ARH AT T AR, B R 2R A R UE ) 2 e B I 2 A RS

5. 11. 3 FAMTE = i

TS £ e o)

B ARIES 372, 416. 65

ISR ZF 5 53K 893, 752. 23

Inlieicgll -

SRR 23, 670, 498. 41

R R -

HobSGR -

R -

HoAh -

O |0 | N[O |w ||~

&3t 24, 936, 667. 29

5. 11. 4 B FIRFFH RIAL T 5 B3 1 T S #5254
IR, ARG AR LT 5 B A e e fii 77 -

5. 11. 5 R E IR HT 148 BT A A7 FE U 32 PR 1 DL ) U BA

VLI 52 R 4 1 SN v .
Z {J\ 3 %,uz, e
Fe | mmpon B 44 At Sﬁﬁﬁ;fﬁ “Lgﬁh%
Wil GE) ’
1 603379 =By 66, 546. 36 0.01 A b

§ 6 TR ES BB

HAL: A
i H 5 SRS SR E BRVR A A 5 SHTN SR E BRTR A C
i 5 AR5 A A 1,136, 282, 734. 70 50, 852, 119. 98
ik 3 1) 4 A R D - -
i
U3 - Fi A5 S 1) i < A - -
[5] 473 %51
i 0 9 1R] 2k 4 4% A2 B
B A B > LA =" 41 - -
17Ip)
i A AR I8 A 0 A 1,136, 282, 734. 70 50, 852, 119. 98

§$ 7 EEHENZHAERREREFEEHIL

7.1 B&EEARFHARREESHTRNIEN
AN, R B RIZ B B Al T [m] B SIS A T B AL 1 A

o100 4E 11 58




5 SRR E IR A 2019 4F 58 1 FRER S

1.2 Z&EBNZHERRERREAR S 5 WA
A, B B CRIE A A BT FA . BE e B S SR A g R JE e 1 0

§8 HAENMHFAR

8.1 REXMHHEZF
(1D o IR I 4 1 T 38 SRS 2R 8 1T TR T C B VR 5 IR I 4% B i v B A 4tk 52 S0
(2) (3% SHAR S T ORI B IR & BN R R e R & A )
(3)  (FEIHTR T E WITF OIS B IR A BNE 4 B AT )
(4 (FEIHRSE WATFBOR TG I B IR A BUE S 4 P R S U )
(5) FEGE NS TR B LU
(6) 17 11 P9 37 SRS o 5 A ORI A5 BRI 5 P 3 4 A 1 1R 5 TR

\:[

8. 2 FEH &
JbE A E 1L 8 B K 8 B S A R A .

8.3 &I

(1) PHEeif: ARNEAS TIEH 8:30-11:30,13:00-17:30, HEE AR ER, thal
1% LA BRI S ENE.

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

BBt E ARG WA SER, SRS E A G ESEHARAR, HHHEE

400-600-8800, Y& HLT-HEAf, E-mail:service@jsfund. cn.

RERERSEHARAA
201944 H 20 H

1100 3t 11



	§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 备查文件目录
	8.1 备查文件目录
	8.2 存放地点
	8.3 查阅方式


