FLRREB T EE 2019 £

5

5272

b

=R

201946 A 30 H

HEBFHEAN: BELESEHEEGRAF
EEFXEN: LEBRRBRITRMOAERAF
WEEHERE: 20197 H 17H



FESDIRLR IR T 2010 4EEE 2 TR

§1 BEERR

R EHHANEH S MEFRIEAIR S Prst B AR BaCE . R S PEPRIR B 8,
FFXF FC A AR B B L AR MR S B AR AN ) S BT

REFE N B AR K RRIT It A IR A RIRIEA RS S RME, T 201947 H 15 HE#Z
TAMRE PRI SRR HERIAR R H SR EENE, REERABAEEERICE. R

PERRIR B BRI -

e PR VE LLERAE F < B R0UR 53 i JEU A PEAE TR 87, EARESR: & — 2 & A .
R RS ACRIARAMKEI . BTG, BT H A D50 RSB AT 4 Bl 35 A%

2 AR VIR

B 2017 4 2 H 22 Hilg, ARGV 5 IHRE ST Mgk & ZHN “F2acie it

MHiaiksE” .

A BA TR A 45 R R L H .
A WIE 20194 H 1 HEZ 2019 46 H 30 H k.

§ 2 BE 7= Mg
4 TR FE e Tk m
M fai R FESLIREE (5ESERER H R8s W KD
HE TR 000917
FaiEfEr L RIFF TR
EeARARH 201546 H 25 H

T IR I A B

51, 641, 210, 887. 33 11

BB H AR

FEJIRIE R B 2t WIS b, 18 SR b St b A v
{1 e ik

ASIE G ERIER I M T 37 B T AL SR B B A AT AL, S5

BB MG ANGOURIE TE 1 5 BT s, ORAED AL A Pish P /5 2 ALl
., SEERGE 2

A £ b R v LR E TSR P N RURAT A A0 N R TS A R S HE R

U 2 AFEGNTE MRS, FE SR AN O s IR T R A A 4
RETEELE . Gigr A4,

HEEHA IS EH AR AR

EEEA R AR R SR ARAT A AR 22 7

GRS AR AR

e SEARE LT A TSR BT H

MR P A AL S A

000917 511960

IR T IR 0 2k 147

LIS

51, 640, 897, 721. 80 17 313, 165. 53 3

%200 3k 13




SRR TR M 2019 FEAE 2 AR A

3.1 EEWM SR

§ 3 EEM SNBSS HFERI

fr: AR

FEW AR

WA (201944 A1 H - 201946 H 30 H)

W SARE BT A

s SERE LT H

L A C eI i

400, 018, 924. 11

185, 847. 88

2. A IAF]E

400, 018, 924. 11

185, 847. 88

3. IR A & B %
Iz}

51, 640, 897, 721. 80

31, 316, 552. 82

e (D) A C I FE R AR RN eatileat
THERARR SRS RAREL  AAE A Cseilias in EA 2~ et AR shias, i FAskek
AR RRANEAZSE, Dk, A SO EAR S e A, A SIS s AA A A S8 . (2)
RIESTRA NN/ B EAE 5 AR &P M. (3) B 20154 12 7 31 O, ARERWEs
FC % ] G5 ey AR B0y “ R e #2H S 7. (4) FZasetRE& BT A A seRE& BT HiE A

Al AR B 2

3.2 & ERI

3. 2. 1 AR 5 A5 & (B Wi 2 2R R 35 RIS ML 5% b e v i 2 R A LA

F SRR T A

Hptle N (AE 2 SR EZE S )

Mk 4 bl s
R | AR | ST | -
B Bt HE 25 2 by OE6) @—@
® PrHEZER | #EREEG)
HZ@®
HE=AH 0. 6998% 0. 0007% 0.0871% 0. 0000% 0.6127% 0. 0007%
LR BT H
b4 bl s
HHEIEE 2 | HHEIGEE R | ISt
B Bt ‘ THER 28 A OEE) @—®
® PRHEEQ | #HEREEG)
HEZ®
HE=1MH 0.5917% 0. 0007% 0.0871% 0. 0000% 0. 5046% 0. 0007%

3. 2.2 BEE A FAMURES R BUHERE K R30I 5 RS B4
e 25 FR AR g B




TSR TR T 2019 455 2 R

FRRABWTAR VT HEN K R 5 F) A b 4% b B 2 v e 28 3R o0 [ S /B 35 bl

14.00% )
13.00% /////
s 12.00% o
%11.00% ///
& 10.00% o
W 9.00% e
= 8.00% /
B 7.00%
§ 6.00%
ﬁ 5.00% /
% 4.00% s
i 3.00% g
B:  2.00% =
1.00% /,/
0.00%
EEEEEEREEEEEEE R EEE N
=

Foh R R — RIhHEEKE]

Bl 1 5 SCPREDE T A S SRTHPE I a0 5 5 [R5 BB HE I 56 1 g S e 3o LU
(2015 4F 6 25 H#A 2019 45 6 A 30 H)

B RRA R HRIT A ENK S F R b B 2 R 0 5 8 2 35 b B

12.00%
11.00% e
g 10.00% e
% 9.00% /
& 8.00% -
§ 7.00% /
% 6.00% o
B 5.00% o
ﬁ 4.00% /
F 3.00% -
= 2.00% //
1.00% e
0.00% ==
= 3 Z 3 R 8 2 3 L I 8 5 8 & 8 s 9 8 8
 § 888 3¢ 268:=:358:5;:3;:3§¢:8;¢;
=

Foh R R — RIhHEEKE]

Bl 22 5% SRPRER DT H A6 RT3 E I o R 5 [RUIMY 51 AR HE WA 22 11 17 S 3o L]
(2015 4F 12 J3 31 HZ 2019 426 [ 30 HD
TE: e e FNMEERMANAE, AREAReaRAEMNE6 MANECH, Ealiss

W A G &I BE LI AT SR e/ (= (2D HRBTEEA (10D HHERED A RL5E.

§ 4 BEAME
4.1 B&2H (RESSFNA) BN

| w4 | ms | AARSRESZEEE | EHRALER |

oA O 13T



FESDIRLR IR T 2010 4EEE 2 TR

ERAM ELEW
S B
S 4
%, B
SR
iigi%;z # fT Futex
S B Trading Ltd
W B i
59214 B, oAby
S 2% I IR
29 E R B4 25 =) BF
BT 5 LR B
% ¥ e % %{i\ﬁiﬁﬁ
i AT %
3 A F B Z 5 R
% B 201248 A
Eoll | W4 e | OOF2AS _ 9 1 TN 38 3% 2
s H ﬁﬁ@ﬁ[ﬂﬁ
R, awl, B
9% 2 W % 3 5
6] b, IR
W 5 FEE i
A Ik % 7 K
SO 4 A . .
Fgeim. % % alpha 5
5764 A 3 W& 2H .t
W 5 R
e 4 B CFA. HA%
TR R
i 25K b
R Bk 46 :
%, B
T ik
2 2
Lo
K T T
I B B 41T 4
S 4 4 W .
%, B Fll % 25l
LN % % m .
75l L B " - 9 4F 20144F12 A
S5 W % A 25 92 5
157 55 o T A I
7 %t T8 A, BUE
i 250 T [ 7 U
Ltk %00l % 1k




FESDIRLR IR T 2010 4EEE 2 TR

PET T
HH. 5

% Wi alpha
TR 2H .

S 6 A
T HATH 4
W% B3 ¥
BN
. B
g A B
%3 4 5
7
Kl 5 i e
. B & R AT
o g Bt R 20
. B Sk
e o B 0 15
P 35 5 5 T
. B M, 2014 if
o | R | 20T g |4 IAE
. 35 14 H S 4
3 A H I TRAHE,
%, g RAEBT [
B 4 ¥ 1% eial %
o R g3
1152 64 alpha 52 W
o 4. L
Henm AfEE N
W
Rl Y E
ST 3 [ 7 AL 64
S g T S
% W % T (7 B EINR
i\ B9 R AT G
Eof gk bk % 36,
LT 1477 3 4o [
BT | S 25 3
v sca | 20T 84 | wmym. ¥
W% 3 1 W 5
S Bl 4 T R HHL
LR, % < 3G R 5 <
264 3 v, o
W% 3 B E %

&R o
555 sk
Fia 3k 40 fit

7R R
[ 5E WAL 2 A
L AT B




SRR TR M 2019 FEAE 2 AR A

517 35K
HBEENEE Sl 53]
fot o1 I 2
i

2, R4
WE 7 % P4
PR =M
F Bl B S $

AR Tt B
Z#, 2013
&2 AlA
S Sk
BAE R A
A, WAT [H
B W 2 Ml %5
NI T
alpha 5fF 0%
HAHK,
I 6] 468

E: (D 2B RARER AR EA R RS RAENCH, B2 KOH e,
RN AR ATEH e FA S Z H (20 UEFFALME SGEMT 2 GEZRL A
NAGREBIPE) ARSI -
4.2 BEANHREHAZSBEERFE BRI
WEIIN, ARGEHENARIENE 7 GEFRE). GEFHREEER) LIS EEM. (G
LR MR GG E F) MM SERERIIE, ABEWSHEM . B s E e
B B0, B R MR A b, e maitis B NIOR e at. A EisfpE
BT &H BRI & & R e MAE, T E e marA AR AT 4.

4.3 AP HERHHA

4.3. 1 AP 55 B HHAT B
AW, ESETATPITIER 2 GEFR ST AT AT 5 6 R SR

NE AN SRR, BB A B e B B AR S R, JFEREIRE R $5
SR VUM STt 5 B8 R SR 5 T 2 A P IONL 2 383 5838 58 5 Y A 252K 58 5 (R AT 22 S AR AT 4l
FERE IR SRS BOREGE, BOR AT S IR SEEL; I 1T RGN T #2555 itk
AT HF M, PR IR E B T 3B A
4.3.2 RERX BTN ETUH

WEWIN, RIS RKEFRELHTN.
4. 4 REWINE S B RAE AT

2019 fF " FF ARG FF AT ENE LI, T ZRBRTHRK BT BRI GE N .
CERREAFZ B CH IR AR S, THEERS BN TATIEIE, B2 K

% 7U0 3% 13



FESDIRLR IR T 2010 4EEE 2 TR

BEY, OARSRENSFIRIMAENRET), HoPNEFREEFEHIFETR. A
BRATRATIH— W (EBRETFRE) , WIFEREHHEK 2019 K12 % 2. 6%, 2020 FEIHE
THE 2. % BT OB T, RIEEFH R —BE, Bt 2019 FRbEE 2 meE, JUH
FEAERRTTX o 2 E A E TR S 2. 5%, 2020 SEE— B8 A 1. 7%. 2020 & 2021 ERKTT
D EE TR AE 1. 4% 72 A A, BA B8 MBORRFEE SRR, RGN FRPER TRFN K. B
T RIR R PR 2019 SERGE TR T2 A%MPIER A, 2020 F4 AT E 4. 6%, —L
SR IEAE RN 42 il R R BUR A e PRI . B — 40 R R BRI, T %i
MR M EFHREK T —FRE TR, [HIEKHBLKARZT].

2019 fFE R EENATE FTEECR, RSO E R, Tl BRI 04 R
K RITAR. 2019 4F 4 A2 5 7, FREHBLLETOVIEINESEF HLsbrig 5. 2%, t—=F
JEAR 1.02%; 4 2 5 H [ € 57 S B S H R LU g 3d )y 5. 85%, HE—ZRFEAK 0. 35%; 4 2 5 H4La
P T A R LE 3G THCR 7. 9%, Lh—ZRPEAIC 0. 55%; 4 & 5 H H 1 &4 A Lh 3 33 0. 8%,
&R 0. T7%.

2019 F " ZFEAEF NRMIERIAE 2. 20%, 7 ANRMIERZAE 2. 16%, 4-5 H RATINCHE ™
T 20 12T,

BENTFRELR, 2R GRS FLF . 5 5 O S AR 9515 WS i S5 s, )
PRI WA R, LR R . ST FER MBI R AR, R
Al A%, TR A BT BT, TR s B AR AL T30 RS AR e

FESLHAIA], FRATE IR IATHOR KR AERAE 128, 5 BE SO GALAN T H S5 S R A AR T
ICRM Bk zh, FRERshME 2 mFER, fERE SRS R, BRI S, (T &
G (IR B M e AR AR P AR K
4.5 MEHANES LSRN

AARE HAFE SRR TR T A IS B4 EILRE 2 0. 6998%, F& SRR BT I H 1 5L 4 1 4%
EI AR 2N 0. 5917%, kGt LB R 2 0. 0871%.

4. 6 |EHNEEFA ABRE SR = HEE UL

T
§ 5 MFHEWE
5. 1 REMAKREERTZHESEMN
F5 TiH S (D) L B EPERILEE (%)
1 [i] 5 YA 7 e % 25, 281, 907, 502. 64 44, 86

% 87 k13



SRR TR M 2019 FEAE 2 AR A

25, 281, 907, 502. 64

44. 86

NN

6,414,499, 781. 75

11. 38

o
Horr LW
ISR IR 4

i

~

BT AL
Bl i

24, 267,725, 187. 64

43. 06

4 | HAthwi

387, 935, 368. 77

0.69

#it

56, 352, 067, 840. 80

100. 00

5. 2 i H 5 7 [0 ey b 3% 1

e

75 H

RS R HHE ] (6

& I £ 2%
W i % AR

4. 91

b K ml

i 5%

= 75 H

s o)

i e B E L )
%)

e 5 1K it 5% el
g i % A% 0

4, 068, 041, 765. 98

7. 87

Horpre SEHT Rl

i %

T (1) Rt P 67 [ AR B A AU TS 0 4 B H AR BRI A THEG i 39T P9 7 [l Dy i
BRI A B HEL A LA AR ST R R B R o B < B EL LR B ) R BT EE . (2D
75 I AL <k H 2 1 [0 DA 0 5% < AR ) AR 3 B8 7 1L 20%

5.3 EEBHAHEG FHR AR
5.3. 1 FFASFHRIRLREARER

i H RE
A AR BT &P 2T A3 IR 56
A S A BT 2 AT S A I IR A e 1 71
7t S A BB 2 T 3 A IR A A A7

e RSN S H R AL S PR RR IR A AT 120 K.

5. 3. 2 EHIARE HR A& FHFRAR TR0 Hol

5

P2 AR YIRR

B AR BT 5 A e I
AL %)

B IHIPR B M5t o 3 < B3 7 15 ) EL A3

(%)

=
1

30 REAN

43. 46

9.03

Horb: FARAF SRR 397 K

R A 2 £t




SRR TR M 2019 FEAE 2 AR A

2 130 K (&) —60 K 26. 09 -
Horp: FR A 397 K - -
(R B 2 45
3160 K (F) —90 K 21.72 -
Horp: FR A 397 K - -
()37 BN A5
4 190 K () —120 K 2.70 -
Horp: FRAFEEIEE 397 K - i
()37 BN Z A5
5 1120 K (&) —397 K (&) 14. 34 -
Horp: RIRAFELINE 397 K - -
(R B 2 45
it 108. 31 9.03
5.4 MEPINBE R A PP RFEIEL 240 RIFH A
RSN 5 HIR A A PR RS R 240 K.
5.5 REFIRZMGF MM RAIRFRELE
v
e i B HARA GO .5;;%,.42; f’ﬁw
1 EPEnes 1,027, 834, 666. 25 1.99
2 JAT 5 - -
3 SR 2,375, 165, 105. 94 4. 60
Horp: BURMEER 2, 080, 909, 894. 32 4.03
4 R Abie 502, 910, 969. 37 0.97
5 i Ml A % 4,122,957, 800. 75 7.98
6 A A 250, 825, 765. 72 0. 49
7 [i) A7 R 17,002, 213, 194. 61 32.90
8 HoAtn - -
9 it 25, 281, 907, 502. 64 48. 93
10 P AFEEIAHERT 397 RAEEFBh - ~
WES e

e R WESTRN AR SR EE TR, IR 1A B R BB A AT Y
FENCRE. -

5. 6 I H HIR IR BRAS (5 3 B 3E A RN RIET T2 A7 5 R A 40

S RN
| AT ﬁ‘iﬁ@ EAHA (T %ﬁ%g i
1 111980517 19 BEERERAT CD141 | 10, 000, 000 998, 287, 250. 64 1.93
2 111915243 19 EA4R4T CD243 | 10, 000, 000] 993, 953, 328. 28 1.92
3 180209 18 [EFF 09 8, 400, 000| 840, 197, 618. 19 1.63
4 111810505 18 X4 4T CD505 6, 700, 000| 668, 703, 962. 04 1.29
5 160420 16 &% 20 5,700, 000| 570, 151, 783. 88 1. 10
6 199918 19 530 [ 57 18 5,000, 000| 498, 674, 599. 17 0.97
7 111916115 19 RigH#RAT CD115 5,000, 000| 498, 361, 729. 45 0. 96

10 3L 137




SRR TR M 2019 FEAE 2 AR A

8 111913003 19 Wi 44T CD003 5,000, 000| 498, 258, 479. 79 0.96

9 111811314 18 22447 CD314 5, 000, 000| 498, 126, 499. 56 0. 96
19 T MR A PR AT

10 111992091 ﬁ”ﬁﬁ?&@” 5, 000, 000| 497, 967, 083. 10 0.96

5.7 “RTEM” 5 “WRBATE” HixE B S5 15+H 1 I

i H e B 155
35 3 P9 Al 25 B I 46 BLPE 0,25 (75D —0. 5%[A1 R k%L 0
5 N i 9 2 ) e v 1L 0. 0542%
5 JH A i 29 2 ) AL AEL 0. 0044%
i W A AR H O 25 5 1R 4 0L 1) 7 B P 34018 0. 0260%

25 390 P S Al 8 B (B TA ) 0. 25% 17 L B B
5 S P9 R A2 5 E B 8 E (9 e (2RI 5 0. 25%

5 39 P9 I A 188 JBE P 28 Xt ELIA 21 0. 5% 50 UL A
A AN 5 I i B8 E R A8 00 (LA TA 1 0. 5%,

5. 8 MEWAIRIZ A SRMME 5 2 & #E LI R/ D HEF R RT 48 B SHFESR R R
R

WK, ARG AR B ST IE TR
5.9 B A A& MhE

5.9.1 ZEE& M AERHA

A F L R e U A, 32 SetRak 0% T A SRS Uy A T 28 22 (535 1. 00 ARt
SRR TS T H IS i AU THT VB LR 4749 100. 00 AR i TG
RFEA AR AR A, B0 G DA SN AR HI) %, 42 ST 26 5 7 52 )6 9 2 e SN
B Sy, EHRERIHE NP MR, & H TR IR B k.
5.9.2 FHARZREERFNI TR IEFKRITEEAIHEE KB BB LR E
7, RERSRE BT —FENZRATET.. LTREE. Wk, BRXHERIES
A B SRR Pl Ui B

W5 A AR TR T ZAUE SR RAT EARR A B SBIISL RH A, EARRE duth) H AT —

104y
NI G IBTRTRTH ARSI RAT EERZ B ATTE DT, b
5. 9. 3 FAFE = H K

JF5 b4 &8/ OB

1| A IRIES: 3,914. 33
2 | MGIESRTE K -
3| MCRLE 362, 276, 627. 17
4| R IEER 25, 574, 8217. 27
5 | HAd YK 80, 000. 00
6 | HAth -

o1l u 4k 13750



SRR TR M 2019 FEAE 2 AR A

387, 935, 368. 77

§ 6 FFBRESHHRS)

B
T H e IR T A ROk TR m
i 5 AT A A 55, 851, 123, 891. 02 333, 778. 49
5 3 R R 4 A FR 3 0 28, 244, 484, 006. 27 57, 048. 48
i 5 H A ) S 45 A Ve [R] 473 201 32, 454, 710, 175. 49 77,661. 44
i 5 AR IS A 0 51, 640, 897, 721. 80 313, 165. 53
VE: RS W R B e BRI A0 SR R R NI, B R A A AR A
$ 7 BE&EEHEANCHBERREREAEES G AN
HAL: A
Fs | 2sHR | RREM | RRBE@) | 25eEGY '@if$
1 FA 2019-04-09 | 160, 000, 000. 00 | 160, 000, 000. 00 -
2 RFRE | 2019-04-15 3,073, 248. 25 - -
3 ¢ [ 2019-04-15 | —80, 000, 000. 00 | —80, 000, 000. 00 -
4 MR | 2019-04-15 19, 026. 54 - -
5 i ] 2019-04-19 | -400, 000, 000. 00 | =400, 000, 000. 00 -
6 i 1] 2019-05-08 | —370, 000, 000. 00 | =370, 000, 000. 00 -
7 I 2019-05-09 | 180, 000, 000. 00 | 180, 000, 000. 00 -
8 R E | 2019-05-15 2, 139, 147. 32 - -
9 R E | 2019-05-15 18, 725. 45 - -
10 B[] 2019-05-20 | —200, 000, 000. 00 | =200, 000, 000. 00 -
11 B [ 2019-05-22 | —30, 000, 000. 00 | —30, 000, 000. 00 -
12 B[] 2019-05-28 | =100, 000, 000. 00 | =100, 000, 000. 00 -
13 R 2019-06-12 | 230, 000, 000. 00 | 230, 000, 000. 00 -
14 MR | 2019-06-17 1, 288, 434. 60 - -
15 LR T | 2019-06-17 20, 269. 81 - -
16 B [ 2019-06-21 | —30, 000, 000.00 | —30, 000, 000. 00 -
17 i 1] 2019-06-26 | —20, 000, 000.00 | -20, 000, 000. 00 -
18 i 1] 2019-06-28 | —10, 000, 000.00 | -10, 000, 000. 00 -
A1t -663, 441, 148. 03 | =670, 000, 000. 00

§8 B HERKOIMEERGER
2019 4F 6 3 6 A HARA (S ETAIRA A BRETLAREERE), ZH
MRS T AR PR A B RS

o120 4 13751




SRR TR M 2019 FEAE 2 AR A

2019 4 6 H 12 OAFESEH AR (GFRLEGEHARA KT AR ENRENEE R A
)y NEREERRNZE NEEH R

§9 BRAEAXHHEF

9.1 FEXMHE=R
(1) rp IR 2 5% T T 37 SEH LRI PR 2R B8 1T TiT 7 2k e M AR L 2 S A

(2) GRsR&tT Mgk eieamH)

(3)  (FESRPREIT M MR S WA
(4) (GESERER MR RS E L)
(5) G ML B B LI

(6) e WIN SR MR 4 A S & DU .
9. 2 TR =

JbE A E E 1AL KHT 8 BRI KJE 8 R R A I PR A
9.3 &R

(1) Pigarifg: 2R Ay T/EH 8:30-11:30, 13:00-17:30, % HEH A&, Hnf
1% LA S ENAE
(2) Wiy FEEEEAMLE: http://www. jsfund. cn
P H R ARG WA B ], A WA G A R SR S A IR A ], ¥ HLLE 400-600-8800,
B R IR, E-mail:service@jsfund. cn.

BLESEHEARAF
20194 7H17H

O3 3L 13 ;W



