EXNMHEFEAABRESRELEN
WEHEREES 2017 81 TERS

20173 H 31 H

HEBTHEAN: BLESEEFRAHE
HEFREN: HRHBITROBRAHE
WEEHERE: 20174E 4824 H



ERsEAZIRES 2017 FH 1 FERE

§1 EERR

S A2 T A AR PR R M I 152 SR o A
JEXEFC A AT RO R P 5 B AR B AT

GBS NIRRT GG IR A TR AR S A FRME, T 2017 4 4 1 18 BAK T 44045
SRR RIS RSN R, RE SN B A R BT 1R S A )
A -

S ) RIS 5« BRSSO B E R 4 72, (HR T S 4 — e R

SRR SRR ISR AT B R, BV 1A H4R V8 e Rl AT 40 B A
RSP,

AR TR O 25 R AR i

ARERIE 2017 1 H 1 HEZE 2017 43 A 31 Hik.

§ 2 RN

B W 5 SEXT PR E R G

e A L 000585

Y (SR LT

EaARAMH 2014 45 H 16 H

WA R E S MBUSAT | 179, 746, 409. 03 43

b b TEFE IS E T AP ARG BB AT T, AU &R TH 148

) PN LI = A B

AREEE KM “£2%7 (long-short) FRHME, T HIFE S 1
RGN R AT T, SRS T I MEGE . 2k
g3 2 B B AT 4 A 10 7 AT TR, A Sk 4 DA R B ) v

P S (passive hedging) 77 %, B HIFAREZ LK EHLH TR
G IR o R 2 U SR S SR B A1 1) 7 W40 FOUN B A DRI 78 43 B g 1L
TEEE AR R IR T A RRET I E M 28, AFEE L&
I 32 B 8 22 Sk 5% R G R

b 45 bl A FE v — A HAERAT E BT OB S i 2
KRG NFFIR PR A B 4, B 2 S P S 7 ) R 4 W = (1
ERGVENS BRI T, SCBLIEE T R E A o DR A X i

AR 2 R AE SETY R G RN — B (1) B B O 4 LT UL/ o T AR XS b 5 Ll A 2
e, BT 2RI A RIAT e, B A — e pei . 4i
bl A A

A== N RS A TR A

REEEEN AR RAT IR A IR A 7

29 11|




£ F ok A 2

e

2017 %1 FERE

§ 3 EEWMFIIMESHERI

3.1 EEMZ R
Bhr: ARt
FEM 55 Fabr WER (2007#FE1H1H — 200743 H31H )
L AR S 2 -1, 789, 059. 42
2. A HFE -2,019, 913. 87
3. BT 3515 4 A B0 A R ) -0.0120

4. AR I G BT 1HE

190, 388, 661. 45

5. AT A0 B

1. 059

e (1D A SEIGITR A S AR BN BeiRlas. BN CRE 2 R EZsk )

THERAA R SR RS RARE AR A sl as n_EA 2 fe i (B 22 sl a

(2) bFik4

W SHEARA BRI 5 2 A IR, TG LRIt AT 2R T Fr sl 4y

3.2 &R {ERY
3.2.1 AR EHESHBRE N K K H S F RN R s 2 1 B
‘ . Mk & b St v
e n HHEMK R | pEEKER | hSiEdE g . .
B B o b2 kS G Wmi?@% O-6 | @—®
HE=4H -1. 03% 0. 13% 0. 37% 0.00% | —1.40% 0. 13%
3 11 |




ERath AR A 2017 58 1 ZEHRE

3.2.2 HES A FEMURES RTHHES KE2Z) L5 RS B #Elas &

BN LR

9 0E ) st ST A G R T Y YTIFRC R  l JUT D 85 L B R M i S 1 by
REE DU R AL

2017-01-28
2017-03-21

141210 |- o=

T [ . [ . S S
fe w1 1 0 Vs R T =T | S S S S S

2014-05-16
B 10 S S S A

20
20
2|
2
2
2
2|
2
20
2|
20

[ S0 0 i 01 3 R B T UM KR — 090 B i 0T 7 M B T 2 |
B SR R SR 5 2k < BRI B E I R 5 RV 257 LU Bk v Wit 46 1) 7 S AE B0t L
(2014 45 A 16 HZ 2017 4 3 A 31 HD
M e A FAESE R EZE, RESAREERANHE 6 MHNNECH, Ealis
PR AL 1) % TR BT LU AT A e A ) (F = (D BT REA (MU B RED WA R4 5E .




ERsEAZIRES 2017 FH 1 FERE

§4 BEAWRSE

4.1 EG4E (REGEE/PNA) i

SHRESAIPIR | iESM
" e ARSI GL IR | %M .

{EERH #A BiEE# IR

MAT KBRS E AR A
Al &R TR . S
AF S, SRTREMAL . EER
X WAL 2 SR s S 2016 46 7 H, & TRESEARE
X BA - 55 E W 29 F - 10 4 A IR SRR S . 2013 4F 12
ERA N/ A LB HA TR
W JE S A A e T AT R TE, MF#R
B WA AR, WA, B

HEES N TEHE

E: (D R ERHREAAMFHREE AT ZH, BERMREAFRFHRERATZ
Hi (20 B AR E SGEMTIL 2 GEZRE AL RS E BIMNE) I RILE »

4.2 BEAXR G AL ZESBEEMTERB LR

WEWIN, ARESEHNHENE T GEFE) « QEFFSRRE ) LS TS
G SR R E DT OR & RO AIER 5 R e 3 & A F) AR SR EE M E, &
HIWESHE M BV ST R N E BEANE S B0, AR R KU R 2R At E, 93k & ditRE
NVSRERM B o AT SIa AR E BEAT & A SIEHE NI & & R REMAE, T 2 a0 A
FEA A2 AT
4.3 AR GET Y

4.3.1 AR 5 H EKHAT R

AN, EEEHENEPITIE R S GEFRRESEHAR AL HIERZEL)
NF WA G, ST AR T B B AR AR MO R, R R E R /%
VORI St $5E 0% SR T A AP R 2 a5 38 58 5 0 BBl A & 258 5 I A28 By AT 4]
PR TR L RPN EOR S, TRORAEAE 5 RN LB @ 1T RGN T #5577 ik
ITHHE RS, AP AETNERR AR RAS.

4.3.2 B EIR AT BT T

WEMN, AFETIAEREAGS S AT, [ H R 0585 MAS B 1 #

N3 5y B AR 2 H A B 5%, A 2 IR, YN N SRR TR R, 5 H

5 7 11 W




ERsEAZIRES 2017 FH 1 FERE

AL G KRR S, AR i s AT N
44 REWAZE ST R RBAZ /ST

P E AN 2017 S, AT ER T —BF T, a2l SRS . A
WAL GG, AR EIIE EEAR S AR IR AL T P LUK, RBEE S SRR, ShnaT
AT RAMCE R R, S EEBE POV, 7R RS MR R TR R A Y
TR B BB MAR, BB RIZL, et B RE S L. WER]
L, T IATIRAEEES, ST HAMSCEREER, SR, @A L kit
i, AP IRIE IR, B AT AE S RS, KA R UOR R ST L TR
IR R TN A &N 1K 3 VY PR VN 1 NS N = < S K 1 D G B G T il
AW, Gt S ANEIK KR A REIESE AN GEIE Dy, S ILR EH SRR SRR .

AH A NS TS AHEZE PR AL G, TR AL & XS, I BRI s axt b, 31
BBCRA A IR GENE XSS, [ 72 T 3015 26 IR 2L sh i i s A s rh AR 2 5 AE R IR E RN L2
4.5 RGN EE KNSRI

BAEAR G HIRASE GO AUHEDY 1. 059 7o AR I3 S0 AHE IR -1, 03%, k5t
PUIHE M 2 0 0. 37%.

4.6 REHARESTHFHANBBE ST HERE R

o

§5 BHEASRE

51 I|REHAREEH~AGHER

75 i H &8/ O b B S BT EL A (%)
1| BaEfE 122, 055, 560. 13 63. 89
Hrp: B 122, 055, 560. 13 63. 89
2 | HeH® - -
3| BEE R B 9, 000. 00 0. 00
Hrp: ffid 9, 000. 00 0. 00
B SRR SR - -
4 | REBERE - -
5 | GRbATAMELTE - -
6 | EANREEHTE™ 24, 000, 000. 00 12. 56
Forr: S = 00 ) S N R B B )
Kt Lok
7T | AT R & AT 21, 553, 264. 41 11.28

b

b=l
H

p=i




£ F ok A 2

WA 2017 FH A FEME

Fopt gt 23, 420, 061. 88 12. 26
it 191, 037, 886. 42 100. 00
5.2 MERIZIT WS R BRERTAHE
o ) ARME Go) 5;%@%@@@“%
A RS BRS B ik 1, 820, 375. 00 0. 96
B | RAL 5, 149, 763. 00 2.70
C | ik 57,607, 998. 25 30. 26
b ib;jj\ I R OK AT R 3. 401, 100. 00 L 79
E | &350k 4,188, 939. 52 2. 20
Foo| ERAERE 4, 605, 785. 00 2.42
G | idisk. GEAIEEL 2, 345, 619. 00 1.23
H o | g Aol - -
I SRR AR RS B AR IR S5 4,651, 229. 04 2. 44
T | &Rl 24,093, 499. 74 12. 65
K | =k 7,289, 245. 20 3.83
L | ASEARS %5 IS5l 3, 449, 443. 00 1.81
M| BEEERE TR RS - -
N | KR PR A LA H 644. 38 0. 00
0 | FRMSS BEEFH ARSI - -
P | #F\ - -
Q PA A2 TAE - -
R | 30k B MR 2,610, 664. 00 1.37
S | A 841, 255. 00 0.44
At 122, 055, 560. 13 64. 11
5.3 SR A SO i P L A K I P O B 48 B S 2 B 4
e | mmem | mEAR | NE G | AfhE G | Doroo o
tefsl (%)
1 601318 Hh [ P22 76, 400 2,827, 564. 00 1. 49
2 000651 & I H A% 69, 000 2,187, 300. 00 1.15
3 601668 Hh [ 2 3R 220, 700 2, 030, 440. 00 1. 07
4 600016 RAERAT 215, 600 1, 828, 288. 00 0.96
5 601398 TRHRAT 351, 600 1, 701, 744. 00 0.89
6 600900 KAILH ) 126, 600 1, 679, 982. 00 0. 88

s

H]

700 1w




R B

BRA 2017 551 FEHRE

000001 P BT 173, 922 1,594, 864. 74 0.84
8 601166 MVARAT 95, 800 1, 552, 918. 00 0. 82
9 601390 Hh [ gk 170, 200 1, 499, 462. 00 0.79
10 600000 THRHRAT 93, 100 1, 490, 531. 00 0.78

5.4 MEARE GBI RNBHFER T LS

Fits 7 i b

KRHME Co

1| Exhizr

GRS HHE S (%)

2 | WATESE

3 | &Rz

Hrp: BORME &R

4 | btz - -
5 | finkaE s E v — -
6 | IIESE - -
7| AR ()RR D 9, 000. 00 0. 00
8 | FhlkAFH - -
9 | HAth - -
10 fann 9, 000. 00 0.00

5.5 H|EHIREA OME G E ST = 3E B K/ EF R ET B2 M5 R s 4

HEF

e | msRE | Baen | HE GO | AcbE oo | ¢ ﬁ"f ‘f’ﬁtb

1 113011 T K FE A5 90 9, 000. 00 0. 00

e IR, AREDHFA LA 1 3R,
5.6 R EFIRIZ A RHE 2 S F A LLAI R/ N HEFF BRI+ 48 B CRFES R E

i

WK, AIL G ARIFAT B TSR
5.7 | EHIRIE A RMME SR EF T HE LB R NRF IR L2 SRR R A

MR, REERFFASE

jﬂl{/\

5.8 & BRI A SMHE o5 & B E A RN HERR R BT 42 BUER 3 B 40
WMEHIAR, ARESRFAPOLE.
5.9 M EIRFE ST R KB IEHI B 5 1B 0L i

5.9.1 R EHHIRA TS BF BRI B 5 S 157 21 40

R s | TEE Y iy g | ARMEE R 9]
SZ) zh o)
T 3E 500 %
1C1704 B oM 1R -33 | -42, 047, 280.00 | 306, 720. 00 -
IC17045 4

[ i}




%—?ifx“}’éf /m/\ 2017 ‘?‘% 1 ?F:}Eﬁ“
HHE 500 By
1C1706 B oM 1R -6 | -7,542,240.00 | -90, 640. 00 -
I1C17065 4
IR 300 %
1IF1704 B oM IR -20 | —20, 678, 400. 00 34, 800. 00 -
IF17045 4
IR 300 %
1F1706 B oM 1R -45 | =45, 999, 900. 00 | —523, 800. 00 -
IF1706 54
N FMEAS B B AT (o) -272,920. 00
fEFe e B AR D -4, 165, 572. 00
I Fe T B AT A eI o) ~772, 788. 00
5.9.2 AEEEH B R HBRFRBUR
AR B g AT e Xt vh, RS A T RGN ERS,  [FIE T 15 46 R 2 sh i T
IRE RN S S5 AR PR ERPL S, DR s

AR T BRI, &

B Hbro

5.10 | EMREFZ S TR K EFIHHEZ 5 B0 i
WA, AEERS SN S

5.11 HEASWEME
5.11.1
WA HIN AR S

B BRI+ RAETR BRAT BRI B 15

AR S BB ATH R IETR I RAT ERRZ B AIFHETT. AT,

5.11.2

A H

ST AT, B e R

5.11.3 HALE PR

RGPEAR, KRR R E SR, 776 BE B BN

SR, FEAR G ] H AT —

5E 2 SR REER B 2 AN B S

g

FAFK

e o)

A RIE S

23,395,795. 73

ISCIESi Sk

10, 477. 77

YR

RYSCAE

13, 788. 38

SEGIAEN

LISEREN

D

FoAt

OO0 || |1 |WwW|(Ddd |+

it

23,420, 061. 88

b

©
=

B
s
e
=




ERsEAZIRES 2017 FH 1 FERE

5.11.4 REAREFE KA T B TSGR A

IR, A G ARFFA AT F B A F 40 5% -
5.11.5 R &5 WK BT +42 BER PR RUE 52 PR 1B SR UL B
IR, ARG+ 2 B AR E SZ PR L.

§ 6 JTIAE MR

AL Ay
et W) 4 4 0 e 158, 279, 640. 42
o 33U 1) 5 4 FR W 47 0 28,016, 061. 06
el - 5 HA 3 e 3 4 e R [m] 473 0 6, 549, 292. 45
et WHHA E) I 4 B 0 28 Bl 4y A0 -
i W HH R I & 0 0 300 179, 746, 409. 03
VE: R AR FE S S R T A A B e N A A, R G D R A T e
§7 EEBENGHEARSRELSESFEN
71 ZEEEANFEELAREHHZINB R
BfL: A
Wt TP BN R A AL S0 10, 000, 900. 09

Fi 5 SO 1) S N/ F ) S A 45 -
A5 HH ) S H /e ] A i -
5 BABAA S BN AT S0 A 10, 000, 900. 09
R IR R AT S 3 B 4
it o)

e AN, REEE ARSI EA e R, 0] 8 LS AT S S A

5. 56

72 ZEBENEZHBEERERELE S5 HH
WEHIN, EaEHE RS BT B W e [a] ol SRS A G ) R e A

% 10 7 11 B




B B AR BIRA 2017 £ 51 ERMRSE

§ 8 MEMIRKEAE SR ER SEFRA MBI

R 0 KBBEE | ot s
e o 3 S s A g KA BK
15 H R RS | RERME | REMTUEE | e X0 ottt
Al (%) el (%) Rz
%iﬁﬂj\ﬁ 10, 000, 900. 09 5.56 | 10, 000, 900. 09 5. 56 34
s I B B B B B
=5 IN
S LI - N N - -
N IN T - - - - -
Hofth - - - - -
&1t 10, 000, 900. 09 5.56 | 10, 000, 900. 09 5. 56 3
§9 ZAEHHEF
9.1 ZEMHBEF
(1) FPEIE M 2 i e 3 St S 1 5 TR IO 4 780 4 e oI 5 8 3k 4 B4R 1) SO A
(2) (ESTHMPERE RIS M R BRITFHEEEESHE SR ;
(3) (SRR I BUR S T R AR RAIF S R S A 3L B 1)
(1) (ESTH P ERE MFFRUR S B R R R R R LA
(5)  FEAT NS BRI B,
(6) 4k 1T PN 35 St S ) G TR B0R & 280 o A s S5 42 8 B 4 A 45 1 45 T LR
9.2 TFIUHN /=
bR A E 1AL 8 B K 8 R S A A AT PR A
9.3 A

(1) Piarify: AR a9 T/EH 8:30-11:30, 13:00-17:30, % H Al 2 &P, Ha]
1% LAY S ENE

(2) Wuhifrif): HEeEHAMEE: http://www. jsfund. cn

B E ARG WA BN, PE ARG E AR LS EHARAR, EildiE

400-600-8800, =Y & HLT-HIE{4, E-mail:service@jsfund. cn.

BEESEEFRAF
20174E4 H 24 H

#1101 11w




