FRILEP AR RIS SRIR S 2020

F5

527

=5

F;J:I?x'ﬂ:

2020 ££ 6 A 30 H

HEBEHEAN: BLESEHEFRAH
HETEAN: PEIHRITROERAT
WEXEHHEA: 202047 A 18 H



3 S8R LR TR 2020 5 2 FRPERY

§1 EERR

R EHANEH S MEFRIEAIR S Prst B AR BaCE . R S PEPRIR B 8,

TR AR S L R VAT 8 B AR AN ) 3%

-

EA
REFE N E TR RIT B ARAFREARESFRME, § 202047 H 16 HEZ TA
G PRI SRR (HERIARA GG ENE, RERRNEMMAERRICR. RS

IR B BRI -

B PR VE LLERAE < BhRUS 53 i JEU A PEAE TR e 987, EARER: & — 2 &
R RS ACRIARARERI . BTG, BT H AR D50 RS AT A4l Bl 35 A

2 DR VIR

A HA AR A 45 R R L H .
A WIE 2020 4 H 1 HEZ 2020 46 H 30 H ik,

§2 BE&F=MMR

F & TRIRR F S g i i 77
H 4 ARG 007529

R (S LT
EEARARH 2019 £ 9 H 26 H

T IR I A B A

60, 015, 257. 84

BB H AR

A A AR ] KBS AN DR R B G B P A PR RT3 T E R4k
R HESR, J7 4 SERLE O S FU AR HE R BT I

ANHE AR AR AR ] KU RT3 5 I8 I 215 20 M [ N AN E LA 5
A FIERGES . Wi R i ARG S A R K
4 % T ] 72 WA B 2 B AR A8 BT TR 3 T A (B /KT T

Pt A W2 AT B A, TERF & AN TE S AH S0 LU R 5 RO AT 42
T, IREHEH ALK WIRSEHARERE, eI
SRR I s R R A B, RN LR AR 5
F15F SO e A RIS

R E (1- BHUI 25 Hk80%+— 4 B & MIFF A H (B

W AR E (1-3 ) 50 S Fx80%+—F 1 e W7 sk M % (Bt
J5) *20%

UGS ST AFE N RER R R R S, NS SURSs T Rmhimis,

s TR S RATIES,

FEFH A S T TR A F

EEFTLEAN b [ TR AERAT I A BR A ]

TRy P R4 ) B S R AR I E AR A IO PR C

T @I E AT A 007529 007530

%200 k11|



3 S8R LR TR 2020 5 2 FRPERY

IR T R &K
LA

60, 009, 795. 20 17

5, 462. 64

§ 3 EEM SNBSS HFERI

3.1 EEMEIR

Hhz: NIRRT

Bet B U

WA (202044 A 1 H -2020
6 H30H)

Wit (2020 54 H 1 H
- 2020 4£ 6 H 30 H)

% SR P E AR A

S g PR C

L. A sk 453, 736. 19 29. 14
2. A HAF 170, 450. 62 14. 71
3. IR 12 38 4 4 A 31 )i 0.0015 0. 0006
4, YR I G T = 13E 60, 693, 102. 83 5, 508. 07
5. BRI S A E 1.0114 1. 0083

E: (D A C S s fE S G A A SN« BT
) BRI 2R R AR A, AR A C SEBlas in A 2 se i AR sl

Hptle N CARE 2 Fe i EAE SR

(2) Fsz

ICEEP AR AU CHED SR ATRIRE R 3%, 5% SC g haa fihide ¢ ANIBGA (D W5t

(ELSCHRBE [0 2 L -S4 65 A 55 2 5

A A AN 92D ER MU bt N X A I - G

3.2 BEBERI

(3) ERIEESHRRARIE A NG EEE 5 2 & 15 5%

3. 2. 1 AR5 2R P 3 e 55 R 0 ML 45 b e e v i 28 R ) EL R

LD REAGIE A

 IRE =R ‘ M4 b A
e 1 - WS | -
B KRR | o R ERE | O—6G @—@
KRO G ELE) »
@) HEZD
o =ANH 0. 17% 0. 02% 0. 00% 0. 09% 0.17% -0. 07%
T EAANH 0.61% 0.01% 1. 53% 0.07% | —0.92% -0. 06%
H & AT
1. 14% 0. 02% 2.52%% 0.06% | —1.38% -0. 04%
ARG RS

FO3T o 11



3 S8R LR TR 2020 5 2 FRPERY

w L gE PR AR C

A e R ‘ N%5 =388
1 A 1 - WG | -
M Bt KRR o HRERE | O—06 @—@
KXO HER RO »
@) HEZ®
£=AH 0.07% 0. 02% 0. 00% 0. 09% 0. 07% -0. 07%
EAMH 0.41% 0.01% 1.53% 0.07% | -1.12% -0. 06%
H A
0. 83% 0.01% 2. 52% 0.06% | —1.69% -0. 05%
RS

RAFHI R
E§I§¢ﬁﬁﬁ#Aﬂﬁ#ﬁﬁ&ﬁﬁ?%ﬂﬁ%&£EW§¥MEEE§W

3.2.2 HESEFAEMURE S RITHFEM KRR LIRS RS R E#E R

3.50% ——
i ~ x\\.
g 3.00% Y
& 2.50% \
. (+]
% W
7 2.00%
S
# 1.50%
% 1.00% .
o 0.50% =
=
0.00% =t
& 5 &% 5 & 8 2 8 8 B o R A 8 8 ®” 5 & 3 =
g 2 3 2 2 9 8 & 2 2 8 § 2 & F & 8 8§ 2 ¢
d 3 4 3 3 & % & & 3 ¢ 2 § 5§ & £ 8 5 £ 3
| =St R B R — Rih K |
K1 FILEPEA TR A e M B R THPEIE KRS R ML S RS A T R

P S AE 0 L
(2019 42 9 H 26 HZ 2020 £ 6 H 30 D

%470 11




3 S8R LR TR 2020 5 2 FRPERY

FXIC&EF ﬁ{ﬁﬁ&#CQiﬂ@{Eiﬂ&ﬁ?%ﬂiﬁ%&%)&'&ﬁ$&‘]ﬂi§tﬁ%ﬂ

3.50%

3.00%

N
w
2
o~

ST HEEK R SR TR EREE

=
o
S
o~
1
|

2019-09-26
2019-10-10
2019-10-24
2019-11-07
20191121

2019-12-05

019-12-19
020-01-02
020-01-16
020-01-30
2020-02-13
2020-02-27

~

2020-03-12
2020-03-26
2020-04-09
2020-04-23
2020-05-07
2020-05-21
2020-06-04
2020-06-18

[— Bt R AR —

Fatigal

i3
i

K H3R

K 2: FESCEh AR C e Bl B THMENE KRS R LS LS AR i R 1)

P s L

(2019 49 H 26 HZ 2020 4 6 H 30 H)
M AREeR e A FRANH 2019 4 9 F 26 HEREWIARARGR 1 4. ZHea FATHZEH K
258, AReEREEEFRLERH 6 MHNECH, BEOMISE RN AT &1 & T 5 LI & 5 5
G = (2D BREEA (0D BERED M6 82405E .

§4 BEAWRE

4.1 RELE (RESZEPA) N

FAREEWEEEE |
R4, % 11 ﬁﬁé B
FHRH® | M

MAT A [ W R AT Sl
e i LRI 25 30 25
iig%ikgzgg 7. 2014 4 12 F A
Y IR AN 2019 4 9 B S EEAIRAR,

25l . BLIETRF - 10 Sh R
FL QRS RIIEE | N N

T LR . o
1450 & R 50 alpha SRESZH .
e A, B34S

NS

AFEG. LM, 3 B E Futex Trading Ltd
SRR HIY R AR 5 i Ab s E A3
T RIGHE BSEFE 3% | 201949 B2 PR TTEA |8 7T 0
e | ey - 10 4F N e _
SN GER. 5% | H 260 H EEESEHARAF
SEHi e ERT. 353 RBEZ G . 2012 4E 8
N HBEIF SR 25 5E HIMAFZ RSy

% 500 k11




SEIC 2 A {55 2020 4R 2 RS

W= 6 AN HEIM .
S 6 A B R
SRR RS
RABRALf 5% 52l
B e s

BRAHE, EALMHERZS
_iﬁﬁﬁ?ﬁiﬁﬁﬂ
ZAk R Fidn alpha HEHE
Mo WiLWFFAE, CRAL
AR ML 7 #%

b}

E (D EeaBE PR AR EARSREEERAENZH; (2 RIS SGEMT
Wthe GEZFAE AN F B E B NED FIARE -

hul

4.2 BEANHREHAZESBEEMFE B R A

WEWIN, ARESEBNHENE T GEFE)  QEFRBHEER) LS TS
G SR P AR RIE R R SR G B R MM SR A HUE , A& WsE M
YR ST JE 0 BN P AL e B, AR R U (B L, OB I B N RER R OA
fio AEGIBAFE BT EH REEEIANIE & & FREMZE, TCIE R m A A2 1)
M.

4.3 NP5 EIR Y

4. 3. 1 AP35 E AT B

REHIN, BEEEATRRITIFIS S GEFEVE A B A 7 AT 5 HIE SR L)
AT WA PZ G, BT AR TS B ARSI RS, PR IRREE . 7%
SRR S 45 B8 DS 77 T S A P ML S SO 5 38 50 5 6 BBl ) 499658 B B 1 58 5 AT 40T
PERE R AR FR IR BOH, B IR AP A S R SE B ERE 1T RGN T #4507 itk
TFHE R, AT FERTE AL

5

4.3.2 RERZ AT RN ETUH
WEWIN, RIS RKEFRELHTN.

4. 4 RGN E SR B FRASIES T

2020 4 ", REIEHRHESMATEOEE, £EAFETE, SREFHKZH.
I Bt ARG A A CIMP) A 1 ot (T S4B R B ) i iy, R0 A AE 4 3R ek R -4, 9%
ARG, Horh, ROBZGHRT, BSE EAPH K N-8%, ERINATFHI KNy 10. 2%, HAZHHY
Ky-5. 8% FXTip MR R E S, Wl E S5y 1%, EIEZFFGK -4, 5%, 2
TR N-6. 6%.

2020 FEZRE, Mg RN ZEORH AWML, BT EAMME TEPREHKE, ER

Foem o111



3 S8R LR TR 2020 5 2 FRPERY

LU HISEIE R A, ] R BT BT E VRN EEOE . 2020 4 R PMI 4ub
FESRRGZR LA Lo 2020 4F 4 A2 5, FREBUBECL_E TV INE S (E F L sehrig i 4. 16%, Lh bBZx
JE R 14.58%; 4 A% 5 H e 5= 5 B E A L3-8, 3%, Lb R 5. 23%; 4 H& 5 A4t
27H B i A S AUAME [ LE -5, 16%, b EZRE & 6.95%; 4 H 2 5 H H H AU E R b
N 0.05%, it BT, 9% S5k, 4 HE 5 At s E L s A o 12. 25%, &F -
ZJE 1 10. 97%.

2020 FF FFEAE R AR MICRIZAE 0. 27%, BR AR MILRIZAE 0. 33%, 4 H#E 5 H RATHNL
TR 276 447G

BEN LK, BRATHENEE . Hkmsf, RATRIN “EE” KBRS RBORE A
“CHIK” SEARIREEA ML SEIABCR, BURTEAA IR Z L, A KRR I )
BURF RGN, WHRaiEER “&EaM” , Bk e B amar ok B 7t

FERCIIN], FRATE R IAT BRI A ERAET22, & BSOS GIBURN 5 i H S5 I s R AR T
ICRY B ), RAERBITE 2 AFN, JEHRA SR R ART o, B AR A, (RR T
STt A TR g K.

4.5 EHANESFL SR

T ARG AR 57 S B PR T A FE SR ATFE N 1. 0114 T, AR HEE G 0 B 3
KFN 0. 17%; BEAM G WIARFESICE PRGIFTIIF C S MHBUFE Y 1. 0083 Jo, ARG HIHEE
WA E IR A 0. 07%; ML ESEHEYR 25 %4 0. 00%,

4.6 RE AR ERE ANBEE ST ETE Y

T
§5 BEAAWmE
5. 1 REBIRESHHEHMR

¥ i H EH (T ) b B S BRI EL A (%)
1 Y ETES a7 - _
Hp: R - -
e - -
li] 5 WA 7 FE E 50, 087, 000. 00 82.33
Hrp: fiig 50, 087, 000. 00 82. 33
BEE SRS - -
4 e R - -
S RbATAE A - -

BT 11



3 S8R LR TR 2020 5 2 FRPERY

6 SENREE Gl 8, 000, 212. 00 13.15
Horpe SEW EE SRR B B
B SRl pt e
AT R MG T & &/ 1,313, 772.99 2.16
HAh Bt /= 1,438, 097. 79 2. 36
At 60, 839, 082. 78 100. 00

5.2 MEWIREAT WA RO ERFAS
o

5. 3 MEWIRIE A RMME G & F ¢ E LA R/ D HEF R ET 42 BRI R B 40

T

5. 4 MEWIREF MM RN GHFRRAE

e |figsmd ARME o) B SR E ] (%)
1 X fii 7 9, 975, 000. 00 16. 43
2 | AT - -
3 |ERfFE 40, 112, 000. 00 66. 08
Horb: BURME SR 40, 112, 000. 00 66. 08
4 kiR - -
5 |k AR 5 - -
6 | HIEYE - -
T AR CATRZ ) - -
8  |FDLAFH - -
9  |HAh - -
10 |&iF 50, 087, 000. 00 82. 52
5.5 EFIRIZA AME HE ST = 13#E LB KD HEF R RT B4 Fior S B B 4
Fu | BRRE | sk RGO | AnbE Go | e
EeB (%)
1 170310 17 3t 10 300, 000 30, 066, 000. 00 49. 53
2 170209 17 [E7F 09 100, 000 10, 046, 000. 00 16. 55
3 209918 | 20 MEELE % 18 100, 000 9, 975, 000. 00 16. 43

VE: IR, AR Eid 3 6%,

5. 6 & BIARIE A SME G EE T =1 E HBI /M HEF BT +42 B 7 SCRESF 8L 5
K

T

5. T MEWARIE A AHE SRS H#ELLHIR/ M EFRET LA R ER B E A

T

% 87 k11




3 S8R LR TR 2020 5 2 FRPERY

5. 8 METARIE A SOME i 2 57155 L K/ INHE R ORI A48 BGIE 3 B 40
o

5.9 MEMARAR SR BENRBH X Z BB
T

5. 10 | EHHARAZE BB 1 B FUR KL 2 F O v A
o

5. 11 B HAHRE E

5.11.1

I AT G BB AT T A SR (R AT BRI T M1 E, AR Gt H AT —
FNAZEE TR+ AIEF I RAT EARRZBIAIEDT. AT,
5.11.2

AR GBI+ 2R, B A RIS M e R P 2 A RS

5.11. 3 HARE =R,

5 4R & O

17 H PRAIE 4 -
IUSCUE 7 5K -
ST A -
SR 1, 438, 097. 79

3
d

R 2R -

FoAt MR -

R -

HoAh -

O |0 [ N[O | |wWw ||~

f=ann 1, 438, 097. 79

5. 11. 4 HEHIRFFA AL T H B B T #3555 BH 4
T

5. 11. 5 R EHIARET 148 B T A A FE Uil 52 PR 0 K Ut A
o

§ 6 JHBAE BB
B 4

9Tk 11




3 S8R LR TR 2020 5 2 FRPERY

gE| FSHCEH ARG A F S E R R C

e B AT 0y B B 120, 015, 288. 08 24, 370. 55
i 5 A ) 2 4 A FR D 0 - 3,963. 14
U3 - R BT HA 1) J55 45 S U [R] 473 01 60, 005, 492. 88 22, 871. 05

5 75 9 393 18] ik < 4% 73 22 B0 4 A
(A > B =" 351510

e 15 B HA AR S 4 4 B A5 60, 009, 795. 20 5, 462. 64

$ 7T EEEEANCHEERERBAESHEIL

7.1 ZREEEARFHRESHFEHNER
o

7.2 B&EHENZRHERRERRFRE S5 WA
o

§8 MR EE PRINFMMEESFR

8. 1 IEHIN BB REFEESHBELAIAIEGET 20581550

R R R
$ 25 W AT 3 4 (BT I . % .
W P4 i
*59| F| wiewliss 1197 1 i Rz ] ik
e ’ ) . HHERE | b
2| st 20 e e W o
{RIESF 18] X ] '
2020/04/01 &
1 59, 999, 000. 00 - -1 59,999, 000. 00[ 99.97
2020/06/30
Lk
2020/04/01 &
2 59, 999, 000. 00 - 59,999, 000. 00 - -
2020/06/17
AN - - - - - - -

7 AR AT AU

et I AL G B TR BB ALY IR B BGE T 20% 005 DL .

R A HE 4 SRt I AU ] P 2 B e R ], R PN R RETOVE R AR B AL G B, T RES S A
PR ERIRE . IS AT RE 51 A R A XU, A {5 Ik [l B 2 SO IR BRI A BB
UL A] f5 AR JE i 60 A LAF H I BLEE S8R ANBCR AN 200 AN B R 5t iR T 5000 7378, EwTRE
Tl ez A 77 el 5 Al R & & I s &L RS B RS E Y .

m

8.2 UMM H A R HMEEFES
2020 4F 4 7 8 ARG RAT (ELESEMAMATRHEENALEAL) , Rk
it L PR F AR A 7 B A HEHRSS

2020 4 5 F 6 HARGEHN AT (GRSt & FHARA AN E R EERAT) , 5
o100 4k 11 58



3 S8R LR TR 2020 5 2 FRPERY

WA A AN E I E
2020 £ 6 19 AARGEHNRA GEtEeEHARAFRRAUEHARLEAE) ,
PR AR BEAK, EI L L TR TA AR A 5 B 2 KRS .

§9 #EXMHER

9.1 FEXHHE=R
(1) o IR 2 T 357 S 58 P R o B R SR B0 B 2k e Mt 2 e
(2) (FERILEPROFFIIEFREEREREEEH)
(3)  (FERILFT RO RIEF IR R R ETEE I
(4 (FERILFEP RO G IR RS HE R )
(5) FEEEHNN GBS B LI,
(6) it I P9 3 SRV 38 h s BT RIE S5 B B 2 < 0 75 1) 45 TR o

9. 2 I
AL BT AR X 22 [ | 1AM K 21 Db s E R R C FE S 7k 127 B3 St & S T TR A 7

9.3 EHHR

(D) B EPINE A% T/EH 8:30-11:30, 13:00-17:30, #EE A, thalik
AR RIS B

(2) P ey FEGEF AMEE: http://www. jsfund. cn

RO HI ARG WAL, W ER AR SE A SRS EHAIRAR, GG

400-600-8800, B & HLT-HEH:, E-mail:service@jsfund. cn.

FLESHEHARAT
2020 4£ 7 H 18 H

o111 3L 11



