FEXEn RERERSHIESFRRES

2019 4

—
La
o

512

=R

201943 A 31 H

HEBHEAN: BLEESEHEAFRAHE
HETEEN: PRHBITROERAF
WEEH ERE: 201944 H 20 H



PO AR A 2019 FEEE 1 R

§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 ERAT R AR A RREAR S FME, T 2019 F 4 H 17 HREZ 7 ARE
I S FEhs s HERIABRA G EFNE, RIEERA TR BOCE. iR FIEMRIR

EE v U P

B PR VE LLERAE < BhRUS 53 i JEU A PEAE TR e 987, EARER: & — 2 &
R HIEAEW ST ACRIARER I Beoia M, BB AR SRS AT AT 20 Bl A

2 DR VIR

A HA AR A 45 R R L H .
AEWIE 2019 1 H 1 HEZ 2019 4 3 H 31 Hik.

§2 BE&F=MMR

FEETRiFR S IR
e AL 003187
FaiafErA L) BIFF TR
EE&ERAEMH 2016 28 H 25 H

T IR I A B A

286, 989, 671. 43 {7

BB H AR

FE TR P AL A RS AT T 5 0 s B G B 7 IR E 1L
H k.

ARG ZMATARYR  BEMA BN MBS Y
PO [ BRGEATLAD < A R0 A 0 58 6 /5 SO OL A R 3R
I3 M, BEAT R IE B IC B s S0k BT A w ] AEHME BR N HT
i H TR %, SRR AP R B JERIRA

B OIMT W DR B 1% T SRR R 2 A8 A 3 LR AR ) 2 i
a AR FEBPEAIE HI ARG SR 2R, DAY ] AN 2 g 7 A 5
WDy, DASCEE R il 2k SR . A SRR A N, Mg R A B T
i TAAE.

Nisaad e i VR 300 FEHUaE FE50%+ P S E 4R Bl FRk50%

U 2 AT G ONR A TR SR BT &, XU 5 et i T i A < 5 1
MiAsE G, KT IR AL, B TR0 X B ias il dh

AR TN F I FE S E AT A 7

HEEN [ ARAT Bt A PR A 7




TR IRA 2019 AR 1 AR

§ 3 EEMFEIIMESIHERI

3.1 XEM &R

Bpr: ARt
Eo R =07 WA (019F 1 H 1 H - 20194 3 A 31 H)
1 A C sl s 4, 454, 285. 05
2. AIHF 4, 286, 880. 11
3. AT 40 35 4 1) A0AS B 7 0.0149
4, AR FIL G HE F=13H 328, 345, 808. 19
5. WA I S A E 1. 144

E: (D AHICSII R R SRR RN RFURaE . il OS2 i 23U
i) ANBRAE R TR S IAREL, AWIRNE A AN C e Gain EAMA e EE S (2) Bk
I BHEAR A EAERFA NINE A 5 2 - I0R T S HYE SERRIR i KT 2 T i 114

Fo
3.2 &R {ERI
3.2. 1 XREHES IR ENKE RIS RS LB I e R ) L
NZ55 8%
HHE K
A K Mgkt | AR
M B RAnfEZE O—® @—®
O 5 NG RO | FhrfEZE
@
HE=4H 1.33% 0. 06% 14. 26% 0. 76% -12.93% -0. 70%

3.2.2 BHESHFAEMMRE S RTHFEM KRR LS RS R E R R
RABFHIELER

=
=
o
s




PO AR A 2019 FEEE 1 R

FEXRRARBRARTHAEMKESEA SRR E RS RN H L EHR X HE

15.00%

12.50%

10.00%

7.50%

5.00%

2.50%

SoTHEIEKE ST h R 3

0.00%

-2.50%

2016-08-25
2016-10-13
2016-12-01
2017-01-19
2017-03-09

2017-04-27
2017-06-15
2017-08-03
20170921
2017-11-09
2017-12-28
2018-02-15
2018-04-05
2018-05-24
2018-07-12
2018-08-30
2018-10-18
2018-12-06
2019-01-24
2019-03-14

?ﬁﬂigﬁwﬁi FohEEEKE|

¢ B IR A O AR VIR 5 (R S LB i W o 5 (14 177 S A H50t LA

(2016 £ 8 H 25 HE 20194 3 B 31 HD

E: EERESFEAHESFUBNZE, AeARESRERHE6 MHANE
S5 RO AR T S 1) - TP % B 5 2 <

o, 4
AR (H2 (D RBEVEREAM () BERED KA K

Y5
§ 4 BHEARE
4.1 REZHE (REESZLHE /DA BiH
EARE IS LR | iAol ‘
H — S H
i > R B H 1] IR Ve
% - W . .
el (TS 2 4 (T
%, 3SR Ik
1% Frn I B R
E: ' DAL 0N
PR, GOl BUT % B E
S F 4 Ml i 45 SRR
. . TR
¥ (LOF) \ F2serh 2010 45 6 H A
AIE YT 3% ETF -
A 2016 % 8 A LA SEHE
1% e K HRIE 2 - 14 ¢ PPN
WEGETE R, | Raw e
o 2% s HBIE, BULIH
et s T s ol 55
;%%%EW% 5 2 A 4R S g
% BT 4. WL,
ﬁ;ﬁi;ﬁg B A ML
N ?%; 7[‘%’ E'j%go
MRS . FZsfa

=
ps

=




TR IRA 2019 AR 1 AR

b E I i e s
5S¢ R FE Al i o
IF F LTk
BE. wEH A
HIRAE . oLt
Sz,
SRR Al
PN
HIRA L
INETR S . 355K
Fa o4l £ 13
i L R Al 5 5
PN R
FF SRS R
EHRARES
piii}

%

A (D ARRAMREAREGEEERAERZ H: (2) iEZF LS SGEMT 2 GESF
M ME N T BEAR A BEANED BRI RLE -

4.2 BEAXNHREHAZSBEENFE BRI

AN, AREGEHNHEEME T GEFE) GEFRBEHEGR) LK EEN . GF
Szt R BIR A RIERF R R SR GG ) A EREROIE, AEWEER. 8
R D (SR U BRI P RS G B, 57 AR P XU 2R E, D S RF A AR B KA 2
AT B BT A FIEHE N IE & & R R E MAE , o E RS0 B0 A AR 2 AT N,

4.3 AP HEF Y

4. 3. 1 A3 5 B FAT R

WEWIN, EEEHNRIITIER S QEFRBHEHEEE AR AT S H R TR L) M
NFV WA TG HIRE, SRR H AL B AR R, HERAIREER . &R
SR VORI STt 3 B8 R SR 5 T 2 A P IOL 2 I8 5838 38 5 Y T A 2SR5 5 (R AT 22 S R AT 4l
FERE AR SRS BOREGE, BOR AT S IR SEEL; I TT RGP T Fss 5 2k
ITHE M, A PR NE RO RS .

4.3.2 RERZ BT AN ETHHA

WEHN, AR RRAES 5L ATEN ST, [FH RS A5 1 i
UAE Gy B UE S 2 H R 5%, At LIk, AT NS IRE R TR AR 2, 5 AR
MERERIAZ S, AEFER AT N

o500 3 101



T w IR A 2019 4E5 1 FERERGE

4. 4 5 B A E S B RIS ISR

—FEEMAT AR, MAVEREFTEAL, SRS UL PR . AR, K5t T &
AN, W RAAIE AT, HBCEY R IR UEE, MO, — IR
TR m T, VEERE M RO s R B AE T, (R 2 AT REAE VY 2% T GDP e Bl
T BRI AAT, HEEIELESE 2018 4F 4 M A LB . WK m, RS AR R, 2
ARG A A KR S, B IR ATAEAS Dok dh I BAREL R AT 6 T, BRI
S, AR PR KSR T AT RSN, RS TR e AR R T PR
TERY, 1 AEOTRCRIE S, R 2-3 AmgATYdE, (HERREhR B abr s, ML, M2
ORI B E . 1-2 AN RIERA B N ety RATRIRREA R, Simimimshtt
oo PRIk SE R E AR, BROGIEATAA TS 1 A RPN #, H 5
Medteidt, RUEEREF BT, BAUE R IER P55 1.

FERBNTETERS . SERRRE B HCE I OL T, i A as R WY& R AT, 13 SEARAUT
47 15-20bp, 1-3 {5 51 N 4T 20-40bp, Rl 2 AE A UK SRSl o s it RIS e R A S AT
PUPCE MO0 T /NME AT, AR BRI L. B FTT 7 mes o, BE LFAE U
G AT RIVFFBEE Y], SMBRNA B A e Bkl Seo,  Fe AR S EACT4R Tt

TR I ASE GRS A B TR TR, A2 RS AN 28 2 [RIBEAT P4 . B2 S5 e B ToRT
LG AW, FERGLPRELEROUYE, B i R AR iR e 2 & S I

4.5 MEBNEESHNGERAR
BB ARG ARANIE S M AIFEN 1. 144 J0; ARG AR SO AHEIG KRN 1. 33%, 5:
Eb e LR 25 A 14. 26%.

4.6 ME AR ETTE NBEE ST EE Y
o

§ 56 BEAGHRE

5. 1 IREMAREERASHMR

S i H e Ot ) AR B IR (%)

1 TR 4 - -

He: ISR - -

F - -
[i] 5 YA 2 B % 420, 582, 447. 80 96. 51
Hrp, ffizz 420, 582, 447. 80 96.51

Foen 3 101



T w IR A 2019 4E5 1 FERERGE

B SCRFE
%

DRl ER

SERATAE AR

KNI SR vt

Horpre KRN
RSB IR S5t
F

PAT RS 5%

fHeAit

6, 818, 690. 87

1. 56

HAb ™

8,407, 224. 32

1.93

it

435, 808, 362. 99

100. 00

5.2 MEMIRLAT W RO ER T AS

IR, IS ARFFEBE.

5. 3 MEARIE A RMME G 2 & F ™ 1#E LL AR/ D HEF R ET 42 BRI R B 40

WMEHIR, ARERFFABE.

5. 4 MEWIREF MM RN GHFRRAE

75 75 f A nRME ) ISR IR E LA (%)
1 E R i - -
2 |ATEENR - -
3 SR 138, 395, 700. 00 42. 15
Hodr: BURYE SR 30, 112, 000. 00 9.17
4 &g 127, 597, 650. 50 38. 86
5 |k FE RN - -
6 rh B ZE R 153, 041, 000. 00 46. 61
7 A EAR (AT A Hefsi) 1, 548, 097. 30 0.47
8 ENZEa: - -
9  |HAth - -
10 |&ift 420, 582, 447. 80 128. 09
5. 5 MERIKREA R E 5 ZE ST = #E LA K /NHEF BT L2 FsR B %E B4
o s " - _ o s SR )
75 G | RS AR = (5k) ~RE o) e
Ebfil (%)
17 JaE0 4
1 101754024 R 300, 000 30, 465, 000. 00 9.28
MTNOO2
17 e
2 1722013 jééffxﬁz 200, 000 20, 558, 000. 00 6. 26
A
3 143627 18 A7 G3 200, 000 20, 546, 000. 00 6. 26
17 EE5E%E
4 101754060 FaEb 200, 000 20, 492, 000. 00 6. 24
MTNOO1

% 700 3% 10 1T




TR IRA 2019 AR 1 AR

16 Ay B 7S Al
5 101652038 AN 200, 000
MTNOO1

20, 034, 000. 00 6. 10

5. 6 MEARIE A RAME 5 2 ST 7=13E LI R/ HEFF BRI+ 48 B SCRAESR IR

K
WG, A RFFA 5 RIS .

5. T MEWARIE A RME SR ST = 1#E IR/ M HEF R RT LA Bt RHR R 4

WK, AIEERIFA TS RBE

5. 8 MAESARIZ A FOMME o 2 & 7135 L R/ HERF O B 42 BUIE S 3 B 40

WK, AREARFFABAL.

5.9 MEWIARFE R B MBI H B O
AW, AHEERS SRR

5. 10 R EHIRAZ S HH I HFUA R 5 F oL i 9
EHN, ARERSHEGHRZ S .

5. 11 {BAESWE MHE

5.11.1
R ] PN AR R < BB R R 44 TR B RAT AR R T

SEGERE, AEAR S G H AT

AR S BB ATH 2 IETR I RAT ERORZ B AIFHETT. AT,

5.11.2

AFE AR HA R, B 2R A R UE 1 & e B I 2 A B

5. 11. 3 HABBE = FA Ak

FFa B S & )

1| fFHRIES 1,701. 47
2 | BBGIESRIE R K 60, 933. 09
3| RS -
4| MRS 8, 344, 559. 76
5 | MUCHRIEER 30. 00
6 | HAbRIGK -
7| Fr#Es A -
8 | HAh -
9 | At 8,407, 224. 32




TR IRA 2019 AR 1 AR

5. 11. 4 MEWIRFFA B4 T8 BOH K T R B i3 A 48
AR, A G RFF A A T O R AT H R 7

5. 11. 5 | EFHIRAT 148 = AR T8 52 PR 1B L B i B
WEWIR, AESRFARE.

§ 6 FFHRESHHRS)

BT Ay
15 B HAA) 35 4 4 B A5 286, 988, 166. 57
5 A ) R 4 s R D 47 40 1,614. 77
el - 5 HA 3 e 3 4 e R [m] 473 0 109. 91
et B IR S 97 2 AR S A (A A 2> BL7 -7 B
HY))
e B AR I S A0 B A0 286, 989, 671. 43
§7 EEEENGHEARSRELESFEN
7.1 ZEEEANFELRESHHZTINB N
AN, FESEE KIS G T4 R R B CSE AR 413 S0 4.
1.2 ZEBFENGHEERESBBRARER FHA
W, REEHEANRIEHEE TSR e ol L SE AT 4 13 &0 8.
§8 MM HEHF REKENEMEEFEL
8. 1 EHHBE—RBERFEZESHBLLHIEB|EEIT 2095150
W5 BN R I S AR AR I WG HRFFH S EN
FH
4
11 %5
Brig S]]
#% k) - t
%) It 2 ]
w | e | mE ¥ i e FA A i
. gl 1% 1%
jiehus %)
20%
) B
Ji] [X.
5]




nSR w2019 5 1 ARG

““FHH

2019/0
1/01 &
HLA 1 286, 983, 358. 18 - - 286, 983, 358. 18| 100. 00
2019/0
3/31
AN - |- - : - 4 -

7 A REAT XU

WA I AL G B T BB F AL IR B s 20% 005 DL«

ARRASIE e R DL SR (] L 2R SR R (], ik < BN T RETCE S AR B < B 7 ﬂ%ﬁ S AHE
FAE—E IR BN AT RE S A R IR A KU, A A Ik (Bl B 2 SO IR BRI AR R B
AURE 0] 5 A K TSR 60 > TAR H Bk 0 B A AR AN 200 A\ Bk 4 5% ﬁ@ﬁﬁ?%%ﬁm,uTm
T ez A 77 el 5 1Al e 6 F sl &L R e B RS E I .

§9 BAEXHHEF

9.1 FEXMHFHEZ

(1) P ENIE 2 7 5255002 2 RS I B TR & BUIE S 458 U R G i it 52 S0
(2) (3752 3 RIGHL EIR A BNEHF R RS S AR

(3) (TS 2 RIEAC VR A AUIE S R IE S S U A

(4) (G792 7 RUHHC B IR A RN B S SHEE L)

BN BEREHLE ELBUR;

it

(6) g
6) ! 2 o RAG G B & RS S0k 4 4 5 (R A5 TR o

\

o
&0
E

9. 2 FEHE =
bR AR E 1Lk 8 BRI KJE 8 SR R A A PR A ]

9.3 &N
(1) BHEE#): 254 T/EH 8:30-11:30, 13:00-17:30. ¥ H Al 4 a by, ik
AR BRI S5 B
(2) WA ] RSB AMEE: http://www. jsfund. cn
PR XS ARG WA BE ], TSR G BB IR A B A PR A ], LG 400-600-8800,
BR B TR, E-mail:service@jsfund. cn.

BERESEHER A
2019 4 H 20 H

107 3L 107



	§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


