7L/ ab BT 7 R SR B TR & 2R

FEHES 2019 £

—
la
—a

542

1

2019412 A 31 H

HEBHEAN: BLEESEHEAFRAHE
HETEAN: PEEBRBITROERAF
WGEH ERE: 202041 A 21 H



S/ B AR ) R RC B & 2019 4R 5 4 FEREIR

§1 EERR

R EHANEH S MEFRIEAIR S Prst B AR BaCE . R S PEPRIR B 8,
FEXS LA BB B L AR MR S B AR AN ) S BT

REFE N ERBRIT RO A RARREARESFRME, § 20204 1 H 17 HEZ TA
G PRI SRR (HERIARA GG ENE, RERRNEMMAERRICR. RS

IR B BRI -

SE BN LSS B s RS B S 57, (EAPRIESE & — 5 B A
HERR VST ACRIAMREI . BTG, BTEH A B0 R AT AT 4l Bl 35 A

2 DR VIR

A HA AR A 45 R R L H .
AR WIE 2019 4 10 H 1 HiEEZE 2019 £ 12 A 31 Hik.

§2 BE&F=MMR

HE 4 TR FE s/ EATE ) RIS B IR &
e AL 004536

FaiafErA LTI

EEARARH 20177 H 4 H

T IR I A B A

93, 226, 868. 62 {7

ARF g ﬁﬁ*W\Iﬁ%%%&Q%%,u¢¢ﬁﬂ%§\ﬁﬁ
AT N AENE 1 9B Fo R, 8 R G800 L VR 5T 20 #r

R H b o Aﬁﬁﬂ%&#ﬂﬁ@ﬂ@%ﬁﬁ¢¢ﬁﬂ%%ﬁm
BEPEHLL 7 P SR A T 6 sR TR

SR T RV T L, RIS A VAT ol 2
5 AR P 38 730 15 s ST 2 2 B AV

B N AL . QT B R R
U B il S 57 T A7 50 S R K7
R AT

Mb 435 b B v HHAE 1000 H8H%95%+ 4 IF 254 1 2 5 5065%

. TR o I B A G PR S 28 T s A e 5 T
B (€ PR 8 P SR,

EEHN PRI

ey AR RO ARAT

§3 FEMFIEMESIFERI
3.1 XEM &R




S/ B AR ) R RC B & 2019 4R 5 4 FEREIR

Bpr: ARt
Eo R =07 HWAER(20194E 10 H1 H - 2019412 A 31 H)
1 A C sl s 2,912, 092. 06
2. AIHF 9, 032, 152. 30
3. IR Y2 38 4 Ay A )i 0. 0892

4. IRIE @B 1HE

93, 109, 434. 54

5. BARFE A % E 0. 999
(D ARSI R R AR SN . BEFleas . AN CREA e i shik
) FIBRAEIS PR G BIARE, AHARNE AL C e i 25 in EARI A o (iR sk ss; (2) Bk
WG FRPr ANEFERFE NN 52 e 50, T2 & SEbRIlces K- EZA% T Fral £
T
3.2 &R {ERI
3.2. 1 AWM EESHIIHEH KR RS RS LB #E R 2R 1 L8
N&5 a0
HEEK | kGt
HHEIG K & & Nidlgn
B B RpsEE | R OE©) @—®
) RiEZE
@) EAE)
@
HE=AH 10. 02% 0. 89% 6. 15% 0. 96% 3. 87% -0. 07%

3.2.2 HES S FAEMMRE S RTHFEMKERRF LS RS R E R R

ZAFNH LR
FXFIVBAFNRFEERASRITSEMKES R G LB E AR
P HEEHTLE

5.00% A (”1«

B i A
% 0.00% »\Tﬁ’lu ¥ "'W/ '» .y'K‘l oy A ':l‘»j‘ v
= [ / ' v {
#H ' v‘ v"‘ﬂ A : '/’.' :h uhf. I ¥ [
ﬂ -5.00% V¥ A/ ,']" |I ”A‘- Y 4}-1\ *" "' l‘, A "\,.“ \ I"
= -10.00% Y] by I LA al ;0 Iy
= L{“: \k‘u’lf\ f'ijf 1 TR "’(D' U\t"f".' A {
e -15.00% WLy }~ Y N
- | l’k\‘r i /
% -20.00% WA f
% ‘;"”ﬁ“-.‘J T\{J Y r.v‘\ 'vl
£ -25.00% ‘.I'!?. i W,'(
B% .30.00% ¥t

I 5 £ 38 8 2 B &4 3 %8 3 38 § B 4 8 3

f 2 R 2 2 4 2 & & % B 3 & & 3 & I & 3

[— R E AR — RIDPEIEKE|
3 11w




S/ B AR ) R RC B & 2019 4R 5 4 FEREIR

B g/l B A ) RS IR A A e R THHE I KR [F MY 2 P R HE A 2 2 10
i s 3 e ]
(2017 %7 H4 H&E 2019 4 12 A 31 H)
T RS A RSN PNLE, AREEEeEERAENHEe PN NEE, &6
HASE RN A SRS BB LI AT Sk a A (= () Rselm (0D H%stiRE)D #f <

5.
§4 BEAME

4.1 RE&2H (RESZLIE/NA) i

EARREERRESLTWIR | FEHRMLAE X
i Ui A
i e ERAN | BEOM i Vi
A4, FEICEAMN AL IT 25 0
IRIFIRE . BESTRf PRI
. e SEHARIIT
QIHTIRE) ETF, $2&5% AT ARG
BOCRHL 100ETR, 35 | 0 o %%iﬁom;
&M | SR 100ETF - 74 L
D 20 H £ 9 AN &
BRHE, 32 s oAl . N
- s SEHE 4 B A R
BRZh ETF Bk, 775 AF. BULIH
et 100 ETF 5 2 e
{j%éé}i E/f’kx&ﬁ FIBO

E: (D ReLBEIERAMREARERRERAEZH; (2) iR MLKE SGEMAT I
e GEFRAMO A G BT B BIME) FIHRRUE -

4.2 BEAXNHREHAZSBEERFE BRI

WEIIN, ARGEHENARENE T GEFRE). QEFHREEGR) LIS EEM. (G
e/ ATE ) RIEEC B IR & R R R R G R e S F) MEMARIEEE I E, A%
PRSAG RS B D SR U BEAIE Y 2 B, (R AR R A 2 B, D BRF AT A
VORBOR R o AT SIE M BAT & SE RN & & RIS A E, T H e Hikr
A N8 BTN

4.3 AP HERHHA

4. 3. 1 A3 5 H B K PAT BN
WA, e ) ERIUTIEL S GFAREESEH AT AL HERSE L) M
N NEBATRZ G IR, SRS 0 B AR AR sk, SRS REBER. WK

SRSt $5 B8 R ST 2 A A T AR 2 s I 5836 58 5 Vi B A #8258 5 A1 58 3 AT 4R
%400 3% 111



S/ B AR ) R RC B & 2019 4R 5 4 FEREIR

PRSI SRS BOREGE, BOR AT A S W SEEL; I TT ARG T 55 U5 2k
THF M, AR E BT A S .

4.3.2 REZHAT AT TR

WEWIN, AFRE NI ARRAGSEZG I AEmcah, [ H KI5 5 A8 5
UAE Gy B RS 2 H B 5%, At LIk, AT NS AIREAR TR 2, 5 AR
MERERINZ S, AMEER S fHEAT N

4. 4 |5 A E S B RIS ISR

BAEKRE, 2019 FFEVYZRE BA TR IR M, E T W 22 5 0 % 1) U1 58
H— S G BOA P ER B SeE A I 5 & 5 O I geke, MR BT~ BRI T BL A T
oAb, T AT =2 NS A PR, L UESREAE 3000 f LR OR BN R, FRAEEAT LUk
T, BEATREENIE LK S%; MIAEBCER B R, SRR AT XU B T W ) 4
PEHLZ

HARE, SREFHKIIKIIEZ, FEEVFHASRTUIIERRLE, 1K IR LR
it SR IAT S AEAR KR BEFARAIF Ko [ A BRI T Ak A 4 4o A 8 2 AT AT ) 2 2 S8 B
W MRS T A br BRI SRR o DUZRREE I (10— AN B XA 32 B | db i bk, CPT
KAEFERSFFEPMBL AT, —ERERC T MMM BB 2 5F TATIACR, (B35 %,
FGETFBERAIASEA AT L2 "b SO R AR ISR T o X T B AR 22 5 4 e 1) 91 A0
B ORGSR, AT EIESRIREKAK 3050 mlo — N2 ML FIbbr b oo R st muia XU H I
THUHAMIZER, 10 rh 3 B B iR F ik B BEPE BRI, B GRS S AR DRI R R BEAIS 1 B K A
ST RER) R BRI, AR R 1 RS (R AP A5 31 1 — € AR I

5 EFFEREHEETIOE R RATWAR, =R 56, HErIEEREEERIRG, U

B el BT AR U 1 bt 7 24 55 v T R AR A AR S (AR e S SRAT LR B 22, T s B AR XM |
R . AT, BT BHUMR AR SEIKIEE AT, ERIE L. AMBGE.
P52 5 IR BLEE A

RGN, AAGHET RS FRNLE, TR, WEXEEE Alpha (IR, I
AT WU USSRz, TSI, RN, LSRG R REGR. A5 A
PL KX . BEANBE . ML B B s, B R R R TT Rl HE R S e I
e FHK e, BB, BP0 RA R 11 A Al

Fo5U o3 11



S/ B AR ) R RC B & 2019 4R 5 4 FEREIR

AR 4 DA SR SRR [P B RO B 5 DR B A Aol FRATTREAE R A F5 BE AR HE SR P AR AR RE 4T AR B
B, DI R, A RIS AR ORI s .

4.5 MEHNESKNL SR

BEAR G WIARA T S M HUFED 0. 999 Jo; AR S HI%E

FE AR 25 %R 6. 15%.

4.6 |EWINEERA ANHERE S F = ETE U S

S HHEIE K Z N 10. 02%, Mk

T
§5 BHAAHE
5. 1 IREMRZEESHE=HEHMR
P T H &5 (Ot ) RS B ERE] Co)
1 &S A 86, 844, 656. 33 92. 63
Horpre 5 86, 844, 656. 33 92. 63
24 - -
lif] 5 WAL 2 5 % 4, 200, 525. 00 4. 48
Hrp: fiigr 4, 200, 525. 00 4. 48
BE 7 SCHFUESF - -
DA gty - -
S RMATAE R - -
SENRE Gt - -
Horpe LW mIe ) SE IR
BATIEIME B &AM a1 2,574, 835. 09 2.75
Hoptr g% 138, 584. 46 0.15
it 93, 758, 600. 88 100. 00
5. 2 MEPIRIZAT W RHRERTHE
4G 1725 ARME o) i 2 & R PRI E L B (%)
AR RS B 253, 063. 00 0.27
B PRI 3, 178, 390. 00 3.41
C il Mk 58, 566, 086. 09 62. 90
D BT 38T BRSO A PRI R 61, 600. 00 0.07
E jEiitn|4 720, 030. 00 0.77
Foo| #ERMEEL 5, 682, 687. 00 6. 10
G | Al SiEFIRERL 1, 098, 980. 00 1.18
H | f1EFEmOlL - -
I &R RIS BRI S 8, 725, 174. 80 9.37
J | ARl 861, 030. 40 0. 92
86T St 113




S/ B AR ) R RC B & 2019 4R 5 4 FEREIR

K| ik 3,407, 294. 00 3. 66
L | AR 55 IR 55k 871, 004. 00 0. 94
M| BEERE AR RS 545, 070. 00 0.59
N KRS BRI it A R 370, 276. 04 0. 40
0 | ERERS . BEAHARARS - -
P | #E 135, 643. 00 0.15
Q | PAA2TAE 20, 506. 00 0.02
R | 30tk RE MR 2, 347, 822. 00 2.52
S | 45 - -

it 86, 844, 656. 33 93.27

5. 3 MEWIRIE A RHE S HE ST 1#E LLHI R/ D HEFRIET+ 2 BEE R R 4

o . o . o 4 B
e | BREAE | RELRR #HE R ARME o) GHB %)

1 300130 BT LR 74, 900 1, 320, 487. 00 1. 42
2 603609 | ARFEHIk 106, 000 1, 253, 980. 00 1.35
3 600510 P 181, 900 1,218, 730. 00 1.31
4 603315 | HE$ A 99, 700 1,211, 355.00 1.30
5 600579 52 57 Wi 177, 600 1, 181, 040. 00 1.27
6 601012 | FEHH 47, 200 1,171, 976.00 1.26
7 600063 | FrdE 298, 400 1,169, 728. 00 1.26
8 600078 | VEE K 208, 400 1,075, 344. 00 1.15
9 603118 | FLikfin 94, 900 1, 066, 676. 00 1.15
10 600143 | & AREHE 143, 900 1,047, 592. 00 1.13

5. 4 MEMREFSF R RORERTAE

75 i3 ol ARME O ST E S (%)
1 |ExRfF - -
2 | JATEYE - -
3 |&figy 4,181, 125. 00 4.49
Hrp: BURME SRt 4,181, 125. 00 4. 49
4 |z - -
5 Al KT T R T 2 - -
6 |HHER - -
T AR CRrRR ) 19, 400. 00 0. 02
8 [F) VA7 - -
9  |HAh - -
10 |&it 4, 200, 525. 00 4.51

5.5 EHARIEA WA GBS T F=1E AKX/ EF R L2 R R 5 H A

e | deerm | gesek R () ARAME GE) %ﬁfﬁf “f’ﬁ
1 018007 | [EJF 1801 41, 500 4,181, 125. 00 4. 49

EIgE Y

1171




S/ B AR ) R RC B & 2019 4R 5 4 FEREIR

2 113029 HH B 4 135 160 16, 000. 00 0. 02
3 128092 EPNT T 34 3, 400. 00 0. 00

T REWIR, AREEMFE LR 3 3L 65F.

5. 6 MEHARIE A RMHE G2 S F ™ 1#E LA R/ HEF R RT 428 B SCRRER IR R
K
o

5. T MEWIRIEZA RHE S HESF - #E HI RN EFRRT LA BSR4
o

5. 8 & HIRIEA R E 5 E ST E H I /R P R TLA2 BUE BB B 48
o

5.9 MEMRAZE ST R KIBRIEHI LI 5 18 0L i
5.9. 1 I EHIRAZ SHH HIIRAE RIS Kr R A7 25 B 40

g | K FoE CGL/3 “211i1E Go) ASMEES) o) | KK

NRMERS EEET o) -

R fe e B AR o) 73, 114. 56

I Fe T B AT A REAR D) o) -18, 400. 00

5.9.2 FEER BB IR KB RBUOR

ACHE SRV AR SRR KR AT R N, LLESHMRAED B, SRR ST . 2 5 VK,
2 3 (R AR S B A T R
AT BARWIE, bR B XU AR AR D, I 2 Wi 4R BOR AR 2 H 43

5. 10 | EHFRIRAZE S BRI B FUH 13 5 1H 0L Ui B
o

5. 11 #EHGIRE ME

5.11. 1 FHAEERRKE RIS RAT A RS IR R EE LR
&, BAERGHF I —FNREATTER. ATRHER
(1) 20194 2 H 14 H, LI 2B AR A PR 7 AAT KT 2 7] RAR 5 3 AR
IEZF B E RS (TEL T M (TTIHZBAIGER) WAt BRI EHEE 5%
JB I AR e HE SRR DT AR B ME B AR, 2011 4R 2012 SRR ERCE A B RO B AT A, K

%87 k11




S/ B AR ) R RC B & 2019 4R 5 4 FEREIR

i QIR 5B LT =283 IORHUE, P NS B R 03 e e 2 e D02 LB I
GTES, AL 60 FITCTTER, XA TR AN ARITIAEEN . T B A i
2019 £F 12 H 31 H, LI BBHL T ATBR 2 7 5 AT R T XTI BB TR AR A A %
PRI AR T I 7 2 S SR A BR A B B R IR N T LB AL 7 IR O, YO58 R WAL Tt A IR
Aw] LU AR BB B A 7D KA BUBARVLIT B S 4R B A PR A R 7EAE B4R . MEialkE
Jit, A RIENAEBATIR ST AR ST, RYE OB L)y 55 17.2 260 28 17. 3 2%
5517, 4 50R (_RIRIESR A 5y BT 20 b o AR B SR ANE D) A RUE , _EIRIESR 52 5 i o 4
AL RE: FHLIRE R TR AR AR EBBAILAE 2SOV ERAR AR SLhs
NN S KA NI K AR R BRAA S L I e 55 e R B L I A
F R FULATFED: ATHAENEE SR 55 A MH SN 10 FRNAEEHE LT AR E
v IREATSGE B R ATPNEMNEREF KGR S SRR 3 FA G S LT AR E
v BHEMSPEEAN: NIHMEERSMBRE IR, MMEEFFE, MEEF RS LM
L RBRE BRE, IMERIESF KA, MEMSERSE . RE. S, EEZE. ik
IR, EoRE, BMERFXHAR WWFE. ILEK, TR E BB T DUB AT

ARIEGRBT RS (600078)7 HIGRAAEF VLA HET- X 76 2 B3 FE AR THI AT 78 LA K — 4%
TR, AFEEIRTT “BERG” BERRISRIE, £ A7 H08 8 B B AR S HLE «

(2) MEWIAARIE ST NRTHRUETRT, HARU IR RAT BRI E M1 LR,
SR G H AT —5E A 2 B ATFETT. Abii.

4

5.11.2
AR R IIAT T AR, B 2 A R UE ) 2 e B R I 2 AR SR

5. 11. 3 HARTE =14 B}

= FAFK

s
d
k>
2
S

FHAMES 35, 941. 68

IISCIE SR K -

2SR -

IVEA&iIPSS 61, 393. 59

IS IGEN 41, 249.19

FoAt MR -

D -

HoA -

Q|0 | N | |0 |W|N |+

&1t 138, 584. 46

5. 11. 4 R EIARKTER B4 T 5 BP0 I R 8555 FA 40

9T k11|




S/ B AR ) R RC B & 2019 4R 5 4 FEREIR

T

5. 11. 5 REIHAR AT 148 B T A AE FE Uil 52 PR 0 O 4t A

Teo

§ 6 JFREE M

BN : A5y
5 B BAA) I 4 1) AL A5 109, 107, 373. 03
A5 HA HA 1] 5 4 5L HA D 7 40 1,473, 356. 24

U - 1 o ST 1) ik < L B ] 73 6

17, 353, 860. 65

75 IRV g v 0 AR S A (4 Ak B =" 315D

T S AR 5 B 0

93, 226, 868. 62

VR ST ) R < R O S A N AR AL, i < B [ {73 0T 25 T Rt 43 0

§7 ZEBEANCHERERERRAEESHIL

7.1 B&EEAFHFESHHRINIER
o

7.2 REEENZHEA R SRR AR 5 HH

T

§8 BAENMHER

8.1 FENMHHER

(1) F B E M 2 v 7 35 5 rh /N Ailb B AR 0 SR e B VR 45 R SR IR B ik v W A 3L 250

N

(2) GEgeh MBS 1 RAEHCE IR A BRI R
(3) (s MRS 71 RIGHC ELR & RSB
(4) (GRS 71 R B ER & RAIESR 55T
(5)  FEEHAFTASHAT B,

\7

HEREEFD
BB U
HEFEHUD

(6) T 31 P 3 S o /il B A g S TG VR £ AR RS 5 B2 i 75 PR 25 I A o

8. 2 FHh &R
(1) Jbsi R E [ 1dh kT 8 Bk k) 8 Rt ofy

HERAF

(2) AL ST VG IR DR T R 1 5B 15 e B @ SR AT SRR B L 558

o100 &1

i




S/ B AR ) R RC B & 2019 4R 5 4 FEREIR

8.3 EF T

(D) PrEia: R AR T/EH 8:30-11:30, 13:00-17:30, HEHH W R, thiliETA
PSS EN

(2) ML) FEEEEAMEE: http://www. jsfund. cn

BTN ARG WA B, PR ST PGSR G AR A A, TS 400-600-8800,
B R BT, E-mail:service@jsfund. cn.

HELEGEHEARAF
20204 1 A 21 H

%11 3k 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


