EXMEEERFLEERSEIUFEAEE
2017 58 2 FEWRE

2017 %6 H 30 H

HEBTHEAN: BLESEEFRAHE
HETEAN: PEERBITROEFRAF
WGEHERE: 2017467 H 20 H



ERMAEIGRIRA 2017 555 2 FE RS

§1 BEERR
A EE N [ S AR FTER VO AP A0S, 12 SR 3 R,

FERTH A LS L VR VAT e B M R A

ol B BT AT o

HEFE N ERBRIT RO A RAFAREAREERME, T 20174 7H 1THEZTA

G A SRR HERIAHR A SR EENE, RERKNEANAERERICER.

IR B BRI -

SE BRI LLSAE - B 57 10 S U0 BTS2
SRR STF AR AL

2 DR VIR

A HA I 55 SR R
ARERIE 2017 44 H 1 HEZE 2017 46 A 30 Hik.

R
EH, EARER S —E /A,
BB AT AR, BEBE AR W5 O SR B 4 ] A

§2 B& M

B &R B S E R TR R A
S AL 002221

S (it RLIFIFF IR
R&ERAMH 2016 £ 12 H 13 H

e A, < 4 AL A

689, 759, 413. 87 11

BBt H bx

AT AR R AR R KU AT IR T I8 AN 8 5%
PEE, g SR AR I .

AN R HUE BN B RO e DL CE TR T
A IR IR AR S A IR BT B, ATR AN IS AS T AT 7T
AR L ) 2% 5 LA R AL B2 i o 2k, AEANME

e £t QI B T M Bl = 5y Ny e il =1 1) v S L |l
fEH0R” SR g . ik b, ARIEEIENMEE
i TR A R 1 S T R, SRR RIS K
BRI

b8 e e VPR 300 FEEIL A Fk50%+ T IFLE S AT R 25 %

*50%

JRRSE A 2 4 ik

IR G R I B A e, R S Uad s 1 07
MBS RMTpHe, RTBREMEE, BTER
PSS B D A A

LN LA AR A A
SEHEAN Hh RS AR AT et A PR A W)

F
N
w
=




EFEMMAMIRIRA 2017 £ 5 2 FAME

§ 3 EEMFRHINESHERI

3.1 TEMEER
wAz: NRMt
F B FEhs W (201744 H 1 H — 2017466 A 30 H )
L AHA L SeE i as 9,831, 139. 37
2. A HAFE 20, 411, 506. 07
3. BT 25 35 Gy U4 B R 3 0. 0296
4. AR S Tl 718, 305, 407. 36
5. YHARIE S AuHE 1. 041
(D ACSEIIN GIR RS AR BN . Bl . HAN RS A i EA sk D
FIBRAH SO S AR A, AR AT 2 se B s i EARIH A R EA8 s . (2) kK4
M GHFRIR A EIERFA NANWEA 5 2 8T, Th N3 G SEPrIf K ZR T A g5 .
3.2 EEHERN
3.2.1 AR GRS HBPEH KR RS RS LR ER R R
X Mb &5 b B v
" HHEMKZE | REEKE | LGtk . .
drs ® FEEO | Ml | i@;ﬂﬁ e | o0
HE=AH 2. 87% 0. 15% 3. 16% 0.32% | -0.29% | -0.17%
3 13 W




B OMAEARIRA 2017 5 2 % A%

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

AR Z i LB
ﬁiﬁﬂﬁﬁﬁﬂ%ﬁﬁﬁ%ﬂﬁﬂﬁﬁ@fM%%ﬁwﬁ%%ﬁﬁﬁmwMﬁ%
A

4.50% -

2017-02-23 4 fo e

i | e S R
20170418
PO1F-05-15 |-l

2017-05-24 |- T

2017-08-20

2017-08-28

e H LT = SR e S S S S R S

2018-12-13 4

[ 5230 0 R 1 0 0 LR P M K — 505 M 8 1 N 0 AT B 25 |
B SR 50 TR A 2 e 0 AR TR E I R 5 [ L B P S US5[Sl A H50f EL T
(2016 £ 12 H 13 HZE 2017 46 H 30 H)
e AFEGEEEGFARH 2016 4F 12 H 13 HZE=MRE AR 1 5. RS RFAHESH B
258, AReGEREEERLERHE 6 MANNECH, B 058 RN AR &1 & TG L EIRT &
FeaFE B (2D HREEEm (0D HFERED BERAE.

§4 BEARSE

4.1 B&2HE (RESZHE/NA) i

EAFEE G2

H
4 g ’WE%EE %5 AR B
EREm |

FRAR R A4, FEsZ | 2016 4F 12 | - 13 4F MO R R R R R

F 47 13 W




BEMEERRA 2017 55 2 B AAE

JE W AR i VR
A LG
N S U |
o0 WE B A
S

H 13 H

1, 2007 %9 HOA
RS EHERA
F AT A 7R T 5
HesdphE, W
TR AHE SR
B, miLAFRAE, A
BHRE M B, T
E EAE.

K E

AFe4r. L
e [ Wi 7 i
IF EFEM
& T i
TF SR
W 28 2 B it
I s H
g3 F&5LTC
A FE SR
H A Al £
Fa¥ (LOF) .
7 SE B
WRAEHAE . 7
SEOE R AR
G w3
HIR G 3k
FRigr. 7
S B AL IR
G TSR
EIRA . Bk
Bt A
7 S Al
fiifiids 75K
Fmmizr. 7
ST A ik
RBA. BLE
AR BRI A
7 SL AR F fit
77w SAath
fiide. Fta
far fit 77 5 4
2B, A [E
el e A
e & 4 (A i
EHLCHERERS

iy

2016 4F 12
H 14 H

14 4

W AT R 2 ORI A A
PR 2> ) [ e Wil 2
S, [FiteE
ARAFHREH,
ERECEHRARA
) [ Wi a0 A B
., HEEam., 2013
1T AIMNGE SR
EHAMRAA, WE
Ii] 2 WA 2 o 45 1k R 4
(] % SR 2H 2H K o Al
LA, AEHESE
MMEBEHE o

ith 4%

AFER, B
e mEF

2016 4 12
H 14 H

13 4

WA S B A TR
Wt A A B R 28 5

5 W F£13 W




BEMEERRA 2017 55 2 B AAE

i 4l fit 2 W
gz Lk
[ AL 3 15155
3% 9 &l i it
IF SR
H A Al £
& # (LOF) .
F S AE
W ETF
HBehe, 3k
B E R A
F SEOB R M
BA FLk
i A5 57
7 S Fa RE 4l
fifiidr. 3ok
WrESRE
3 SEOE A ik
BA 5L
BHREG. 7
S AR 3 4l it
gz L
FATTTF
7 L% IR
B IR
RIkIRE . 7
S o i
BA FLk
BT
F SIOB W i
TBA FESLH
INFRIRE . 7
SE AR UG 4H i
fiide. Fta
B A5 57 75
7 SE AR R fit
FHREAH

R KRBT HFA
BRI SR,
2010 4 6 HINAFESE
EEERARAFME
e, Wi
HAT 8] 52 i 2 b 5544
RA RIS A . il
T A, BREHESE
MOl BEHs, o EEE

E: (D 2B IRRIEIR PR EARE eSS RAENZH; Eeamihy. WKHERE
MR AFMEHRER S ZH, BERMREATMERIER S ZH: (2) AEFFMLK

B SGEMATI S GIEFRAL A N S BEAS T B A p02) BARSCHE

4.2 BEANR G HAAE GIBEERTEF AR

AN, ARESEHNHENE T GEFRE) « GEFRBHEHEESE) ST EER.

6 7 13 W




ERMAEIGRIRA 2017 555 2 FE RS

(3 S B 55 RV IC BB & ROESR B R SR G B R MM A RE, A Wk
B B ST RS BERIE PR 087, AR R P XU O JE Al b, Ok e B A AR
RKHZE . AIEEBIEE A GH REHEME S S RIIE ML E, THRFEESMHRG A

4.3 AR GETUHA
4.3.1 AR 5 H BT IE R

WEHN, BEEFHENRPATIER S GEFRBRSEHAR AP 5 6 EiH PR A
NFNEA TG HIEE, SRR H AL E B RO R, HERB IR ER . &%
SR VORI St B3 B8 R SR 5 T 2 A P IO 2 I8 5838 28 5 Yl N 252K 58 5 (R AT 22 B $hAT 4 )
RS TR FREERIROR G, BRIR AT A 5 IR A SEBL; i 1T RGUMA T s 46y itk
ITHEMEE, PR E N E RO RS .

4.3.2 REXHITAKERHHA

WEWIN, AFRE NI ARRAGES 5GP AEmscsh, [ H KI5 A8 5
AL Gy TSR 2 H SR 1) 5%, &t 4 Ik, NI T HE N IREbR TR 2, 5 HAR
MERERINAZ S, AMEER S fHEAT .

4.4 REHAZES TR KIAZIED B

CEEGIFNISA R TRKKES . 4 AT G, BT AR, SRS P
KT BRREIERSNEIAFENM IR . BORIRYCR, WIE s R E, X Zir ek
FUREIE ] (R E e, BT HPURIE R 5 A RVE AT B A W IR RlvE 2 %5, (Hiiah 175 1 ,
W Ak nag, AEAARAT A BiRsh ks it — PR, ARRHUA B BT, BARE, 4-5
HAFIZGT AT 30-50bp, {5 EAT 60-90bp, {ERAIZEY K. 5 A MG, RATHERE TS
T, i MUF a5 07 W4kRs 6 H B, migxt e MR rig =, 4546 3T H B,
2 Ut A i AU R A ORI AT, BB SRR SHM L, R R AT RVE 2 4 H o Rk,
(EVEERIPEPN YR

BT, 2RI, LU iEbakh s I W IE &, sl il il & i 2 544815
8, FREIREBEE . WSROI, BRI oA B, R IBRE S, RAREk
G PR G R RARBRAA BR R, FIIIAE 6 H BEE i dh ks [l Rt B — B S

et N S e A AR BT R N, E XU A RS 2 RIREAT - FEFREXZE X B4R 0 3 T 32

» B Z SR EF AT T8, RIS AL E L DARI R G S S E AR s N, 4ifr
¥ 7 00 213 0



EFEMMAMIRIRA 2017 £ 5 2 FAME

A BURATA AR A

4.5 EHANZE SNSRI
HEAMR
AR 2R %R 3. 16%.

BARA LS AR 1. 041 755 AFRA HHHE

F i BRI AE 5t

4.6 REMARZETFHANBBE ST HETE R

S BUFERE KR 2. 87%, L4

I
§5 HBAGRE
51 EHRZEEH=HEREMN
7 i H SH () d S ST L] (%)
1| B #ess 147,671, 168. 72 16. 59
Hr, R 147,671, 168. 72 16. 59
F e - -
[i] 7 WAL 2 1 708, 757, 991. 80 79. 61
H. i 708, 757, 991. 80 79. 61
RrE S FRRIES: - -
4 | e EET - -
SR AT A SRR - -
6 | LANREEmT” - -
Hodr: KW R SE R B B
é@%ﬁ
AT H & AT &A1t 3, 641, 549. 78 0.41
iiﬂﬂ%&fi 30, 239, 034. 99 3. 40
&it 890, 309, 745. 29 100. 00
5.2 REARBIT WK RERETHE
' P . BV IRE
e N ARBHE G HEEH g)% b
N I S - N - N1 4 989, 592. 00 0.14
KA 3, 879, 909. 00 0. 54
C | ik 53, 926, 461. 84 7.51
H
D B0 B3 IERBOKAE P RIGRR 3, 685, 246. 00 0.51
N4
E | #5k 6, 170, 641. 90 0. 86
F | #tRmEE 2, 668, 060. 30 0.37
G | iEEH . CEAIEEL 4,079, 798. 00 0.57
%8 Tl 13 W




BEMEERRA 2017 55 2 B AAE

H o | Al - -
I AR AR RE B AR IR S5 4,633, 883. 68 0. 65
T | &Rl 50, 025, 721. 00 6. 96
K | sk 7,782, 425. 00 1.08
Lo | MG 55 RS 1,893, 317. 00 0.26
M| B TR R S5 - -
N | KR BREEAN A SL R 2, 655, 640. 00 0. 37
0 | FRMRSS BEEFHA RS - -
P | #AH - -
Q | PAEM2TAE 1, 123, 458. 00 0.16
R | X, AREMGR 4,157, 015. 00 0.58
S | && - -
ait 147, 671, 168. 72 20. 56
5.3 MEBRIZA RAWNME SE ST HE A K /DHEF R BT IR E 85 5 B 4
e | mEmem | mEsR | BB GO | ARhE G | Doeo o
tefsl (%)

1 601318 Hh [ P22 142, 300 7, 059, 503. 00 0.98
2 600036 AR ERAT 201, 300 4,813, 083. 00 0.67
3 601166 PVARAT 228, 600 3, 854, 196. 00 0.54
4 000333 FHILEH] 80, 500 3, 464, 720. 00 0.48
5 000651 & I HL A% 80, 100 3,297, 717.00 0. 46
6 600000 THRARAT 241, 540 3, 055, 481. 00 0.43
7 600900 KT H 180, 200 2,771, 476. 00 0.39
8 000002 Ji FLA 107, 600 2, 686, 772. 00 0. 37
9 601328 TIBERAT 389, 600 2, 399, 936. 00 0.33
10 601211 E = %% 110, 700 2,270, 457. 00 0. 32

5.4 MEPREHEF MM IR HEFRELAS

e i AR GO 'ﬁgz‘ﬁ(’: {f"a“ﬁ
1| Exfigz 3, 188, 160. 00 0. 44
2 | RITEE - -
3 | BRI 71, 493, 141. 00 9.95

Hrp: BURME SR 71, 493, 141. 00 9.95

4 | ki 57,237, 510. 20 7.97
5 | A EE AR 27 170, 348, 000. 00 23. 72
6 | HHIEYE 86, 812, 000. 00 12. 09
T | AR (AT D 1, 650, 180. 60 0.23
8 | FNLfFEH 318, 029, 000. 00 44. 27

#

b=l
H




ESPMEIEBRA 2017 4 2 2 EHRE

9 | Hith - -
10 | &t 708, 757, 991. 80 98. 67
5.5 REMARIZA oM E G ST = IE B R /ANEEF T L2 s B R i 4
s . . _ LIRS IR E
s A i3 4 FR HE (5K ARME G %7V>
0
1 108601 [EJF 1703 327, 900 32,721, 141. 00 4. 56
16 N7
2 011698906 Bt 300, 000 30, 096, 000. 00 4.19
SCPO11
17 K)5
3 041753001 300, 000 30, 003, 000. 00 4.18
CP001
15 e
4 101564066 %,f%jlf% 300, 000 29, 814, 000. 00 4.15
% MTNOO1
17 kN4
5 111791652 /gimjl R 300, 000 29, 031, 000. 00 4. 04
1T CD042
17 7
5 111792511 /gjrﬁﬁ%ﬁ 300, 000 29, 031, 000. 00 4. 04
1T CD044

5.6 R EIRIZ A SME G 2SR 7135 LB R/ HEFF BT +48 B SORRIESF B R

2
AR, AT G RRFAT B SRS -

5.7 W EHIRIZ A SOME o 2 S 75 H LI K/ N HEFR O B 45 Bt IR LB A

WK, AL RFFAT ST B RBTL

5.8 MEWIRIEL A RME 5 2B 713E LI R/ HEFF BTRT L4 BUIE L B8 A 20

WEIIAR, RIS RFFABOLE.

5.9 REYKRFE BB KBRS 1B 0L UL
RGN, AHEERS GRS
5.10 R EWIRFEE B F I E RS F 0L U
IR, AHEEKRS HEFOHE S

5.11 HHEHAGREME
5.11.1
e I N AR S g BB AT+ 44 RS 1 AT AR AR

”
FNATEE IR AT ERRZEIAIEDT, AT

% 10 7 413

=t

I

IR, FEAR 2 ) H AT —




BEMEERRA 2017 55 2 B AAE

5.11.2
AEEA IR, B R 4 TR 2 I 6 2 2 A1
5.11.3 HAWE =M AR

E:d)
ZIN o

Frs K e o)

7 PRIE S

35,572. 10

YSCE 73 Sk

20, 218, 788. 27

Inlieicgll

2] JE

9,984, 674. 62

2T TR

FoAt MR

iR

Hoph

Nl ool BN I e p I I G) I - NGO I Nl e

it

30, 239, 034. 99

5.11.4 1R S RIREFA Rk TR BB AT S5 5 04

TR IIR, AT SR A T RO R AT 4 557
5.11.5 &G MR +B B E P A AERIE R R LA
WK, ARG HT A R AEAETUIESZ BRI DL

§ 6 FTRAEEHHRS

B iy
i AT A B A 689, 757, 651. 90
i A5 H B )k 4 R ) 3 0 21, 633. 26
I3 - i 5 BB ] 2 4 B ] 40 19, 871. 29

7 Y130 ) B < 7 00 A2 Bl 47 0

T ST AR L <y U A0

689, 759, 413. 87

§7 Z&EFHEACHERAREREAREEREN

71 ZEEFEAFHAES IR HFIL
WA, EEEEA RIS B B H . R B S A I G 1 A

7.2 Z&EENZHERTRERREAR S5 WA
I, BB BN RS F B < F W B[R] B S S AR 4 ) B e A 0

%11 1 13 T




BEMEERRA 2017 55 2 B AAE

§ 8 MR RE SR AMMERER
8.1 EMNE—RRFFAES OB LHIXBIEET 20%K1F5

At T N A 3 S 1 AR A IR A RN
o R B
Eﬁ - Eb 5154 2|l I HG | e . By
s 3L 20% R il e WH | N \ b (%)
X [A]
2017/04/01 %
L 1 2017/06/30 689, 580, 940. 55 689, 580, 940. 55 99. 97
PE R AU

B HIAASE G B T P Lk B G 20% R L.

RARASE G 0 AR B E AU [e] L = A rpRE[m], B <8 PN W] RE O SN AR I 4 B, T e X ik
S BUTHE 2E € SN s R LN AT RE 51 Ak e AR a I RS, e A 8 12 B o] B AEE 2% S A°F
TR [ R s A 5 5% 3 EL AU (e Jm A ik 4 Y BB 88 A AR H R g B8 1E K+ 5000 378,
T et sy a0 5 & &I s Kb e A RS .

§9 #EXHFAZR

9.1 EEXHHEZ
(1) o EHIE S 2 T 52 S 3G 5 R TS TG B VR A B UE Z3 B0 Iy R 53 S04
(2)  (FELANEIG R REN BIR G AN R R SRS A D
(3)  GEIANEI TR RTEN BIRA RIE R B R S Ul 1)
FHRGRSIEE )

N

(4) (G e E G 55 R HC B IR & IS8
(5) BN BHEALIE . EL U,
(6) 5 I P9 7 S B 1 0 R E B VR 5 TR IR $5 58 ik 4 2 755 ) 9% 0I5

pa)

9.2 it =
(D) JemmEE 1 RE 8 S KE 8 Zm L & EH AR A A
(2) AT PERE X T 0K 1 5B 1 S B AR AT R L 55458

9.3 &I AR
(1) PHiA: apm RN T/EH 8:30-11:30, 13:00-17:30, HEE ke, T

12 7 13 W




BEMEERRA 2017 55 2 B AAE

o TAR I SL B
(2) WA . FEEEFHAMAE: http://www. jsfund. cn
FREN ARG WMEE R, TEAARSEHEANZLRSEHERAA, EHHIE

400-600-8800, =X & HLTHE{4, E-mail:service@jsfund. cn.

REESEHARAF
201787 H 20 B

#
(%
b=l
H
&
p=i



