EXREFHAMNIESTHAEE
2017 58 2 FEWRE

2017 %6 H 30 H

HEBFHEAN: BELESEFHEFRAF
HETEEAN: PTRHBITROERAF
WEXEHEE: 201747 5 20 H



ERGER 2017 552525 H/E

§1 EEERR

A PN 10 2 S RAE AR 5 BT SR AN TE SR RO 3, R S B B
FEXTE YRR S HER MR 2 B AR AR AN PO ST

HESFEE NP ERAT RS A R A R AL & A FHE, T 2017497 A 17 HEZ 7 AR
M S5 AR R AR R AGINEEA R, REERNBEAAERRICE. R FIHERRE e
# H I -

B EHNATE LIS SR S E N B A IS P B 4 00, (EAIE R & — e R

FEG RSN SOFARE AR ARELI . BT R, BT AEAE HH BT e ST A48 B 15 A
HEE AT

A5 I T8 R INEF BRI G2 —, 5Ll RINESF BB LG A A AT
SENLI = UG M A, LS AR TR ) 32 S K AE S 4 T B L 37 SR B UE o5 P W 5 4 R 58 S £
FUESF RS . RS ANRAAIRE, EH—ANEE A FAEE .

AR W M 55 R R 2 I

ARAREHIE 2017 4 4 H 1 H#EE 2017 4 6 H 30 Hik.

§ 2 HE& R

BE 4> FRTFR 7 S fiigr

R4 ARG 070005

Y (SR LTI R
ity VeS| 200347 H 9 H

T IR I A7 B

1,072, 280, 465. 12 43

BBt Hbr

ARG 2N, JBRE R NAE Bk

RICEZ Y E BT B s, @RS A A
XM T, 80 v2 P ot 2 i 2R s A2 AL T e >k

R OBV 2 s WA . A B2
e B R A 2, ST A R

WAL M S I

- TR AR B R, TSR
B S T a4, B T 05 T i a .

Y= S e AR AT

LA R R IR A

F
=
)
=




ERGER 2017 552525 H/E

§ 3 EEMFRHINESHERI

3.1 FEUFER
Bhr: ARt
FEM 55 b WER ( 2017FE4H1H — 201746 H30H D
L A el e 10, 445, 415. 59
2. A HFE 10, 941, 875. 52
3. IR 34038 4 A AR HA R 3 0. 0099
4. AR FE T 1 1, 255, 676, 080. 27
5. HAAR L A0 A E 1.171

T (1D A CSEIGER TR SA IR RN Beiilas . HARN OS2 et e S as)
THBRARR SRR ARA AANE A Qe il s in EA A e e s . (2) Eidke
W GHEARAEAERA NN 5 2 A 0], TN SERRI s AT ZR T A sl 8y

3.2 EEHERN

3.2.1 AR EMIE S HPFER K ER K5 RV S B 38 #R 1 LR

X Mk g Ee A S v
" HEBKR | pEEKR Gt st e . .
B B @ b @& <@ Wﬁi?@% 0-6 | @—@
TE=1MH 0. 86% 0. 06% -0. 13% 0.11% 0.99% | —0.05%

ﬁ;
w
b=l
H
o
b=l




ERGER 2017 552525 H/E

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

AR Z i LB
S IR A G B T YT AR g B I % L A M 2 4 1 by e #onf LE

167.14%

150.43%

133.71%

117.00%

100.28%

83.57%

G6.86%

50.14%

33.43%

16.71%

0.00%

2003-07-00

2005-08-12 {-------

2006-04-24 -1~

sgo7-01-0adl sl

L [ L T s R R S .

PO0E-05-28 A b e
12-08-05 -

2015-05-22 1-------4--

2017-08-25 -

2
2
20
20

|[— ST B BRI R — 50T B M M |
K. FRS e A R THAE IR R L St L A HE U 2 4 1 7 SL B S EE I
(2003 47 H 9 HZE 2017 46 A 30 H)

T HEEEFEIE, ARSAESERANHE 6 MPHNWANECH. ORISR AR EH %
BHE R LG &R A FSE =0 (M. () HEEEM () B REHE REIIRED M
E: (1) HRTHIRMLLHIAMET R T S ER 80%; (2) H# T E G BT T 2 5™
FHER 20%: (3) ¥t T 65 A5 %5908 BBB Z e UL b (B A s FH S Gl IOk 2 £t o B2
PR e il (AFD it (BAERTHEAGD E6FHLEIAME T AR B T 1 80%.
A5 F 5 2 4 b B 5T RO HEAE SO RT (045 PRI EAT IS PRS0 s (4) ARIE el
PR b AT AUE S R AN NN s (5) BB B LU AN R 4 B RE Y 20 %

5%;
ESN
b=l
H
o
b=l



ERGER 2017 552525 H/E

§4 BHEARE
41 EE&4H (REESEH/NH)
EARENIHSE
ZH R EF A .
e s {ORE | BEH | 4R L
L1 ]
KREES . FLAffiTE. mE
maifiE M. 5 cfaE i
57, FriE i A e AL,
F& S HRAIE P E 5 ETF, 5% SEHhiE BT {5 5 ST
HOIE T ETF BBz, 35 acAsnal WF 5 AR5 5
it 2 Rrainifis. % AL B RBATHIFRE
*%‘ﬁ)ﬂﬁ*hm LTRSS g E SR FE,
FLHESRE . BEHILER | 2011 4 2010 4 6 HIMAZESE
iz | & 3 *%m% RE. wockad |11 A 18 | - 134 | REEFHARA AT
aifitfiidy . mLfegEdififizz. | H ReELHmpE, T
FLLWIRA . LT HR - [ 5 Wi 2 M 4% 1
T w ORISR A . L E %é@ﬁm%ﬁom
RIS S M EIGSRIR A LA, HAEESE
FLHINEIRS . LN ER Molk Beas, H [ E 4R
ﬁ\?%ﬁﬁ%ﬁﬁ#\%i%
G Al 57 157 75 IR Tie e S
23

E: (D AARHY BEAIEAFER REE AT ZH; (2) IR ML & SGEMTIE 2 Ik
I ML N A BEAS E FRINE D A CHIE -

4.2 ‘EENNRE A FE BB T EH LA
WA, AN RENE T QEZRE) o GEFRREEE) MHS TR EEM.

(35 SCHRIHIE FSIUE SR 2 & B S U S A . BRI S 2 e R B S
BRI SIS A ) AR RIEIONE, AWM . B S0 B RS
A, PR R R L, IS AU N\ ORECRI . A SIS IF I &

FRAFAE NI B R E ML E, Tt & 2 BT AR 2 0475

4.3 AP 5 ETIRH
4.3.1 A3 5% ERPAT B

WEWIN, REEHNRIITIER S GERRBEEeE AR AT S H R SR M

ANFNERA T G HIEE, ST A R & B R FE MO SR, RS HREREE . %
5 W 12 1




ERGER 2017 552525 H/E

RS P BR R ST T 2 AP OB 2 s I 5836 58 5 Y e A #2858 5 A1 58 3 (AT 4R
PR ITORR S FREEIIROR G, BRIR A TR H RN A SE B I 1T RGN T %85 7 it

ITHEEE, PR E N E AT RS .

4.3.2 RERX HTAKE RN

WEN, ARE NI RRAES SRS ATTEN LT, R H RS A5 1 5
LAZ Gy Bl IS 2 H AR 5%IK, i 4 K, NI NS SRR TR AR 2, AR
MERERAL S, AEAERZRRIEAT N

4.4 REMAE SRR RS IES T

CEERTETA T RIS . 4 ARG, AT AL, BRI A A
KT HAREIERINEMAMENNE . BORMRICR, 1S8R E, e R EeXR
PR YA (=07 SR D T BN N -SRI E RS e N T4 € LR SN E Sl B (2R ez T
W IS akBnaE, (ERAT B S MR it bR, ARRPUAIE R 5 7y BT AR, 4-5
HARZA_EAT 30-50bp, (& i LAT 60-90bp, EHFIZEY K. 5 H FRIJTR, RATHIHRE TS
T, @I MLF S:E% 7 R 4ifs 6 H &1, miast B rRSaMEE, 46 AT T,
2 A B AR v R AR ORI AT, BCE AR Sm L, AR KT [l A 4 H o R AKeF,
15 PRI 22 K s 4

A W A A L G ARG AR B I U, A UG A i 2 IRV BEAT A8 o 7SR A0S 145 32 i A
$EN, PGSR RIETE, B HEINASATH A, BIRS 55 G a] S i) — 2 i Bl
FHIZ AN A

4.5 HEHNESE LSRN
AN RIS MAFE N 1. 171 J6; A RS M EIE KN 0. 86%, k4%
Eb 3 FE HEUR 25 N -0, 13%.

4.6 REMARESTHFH ANBBE ST HERE R Y
o

ﬁ;
(o2}
b=l
H
o
b=l



EFEHREA 2017 £ % 2 FH M5

§5 BEAGWE

5.1 |REPREEH=AEGHER

F5

it H

wH (o)

RSB BRI ()

1

A 2 $5 %

22,133, 517.

1.35

Horpe B2

22,133, 517.

1.35

4 Y
25

[ 5 Wi #5 %

1, 582, 107, 013.

96. 38

Hrb: gz

1, 582, 107, 013.

96. 38

Vi SR

R

RO A AR R

AN

Jofrs SEITR IR R
Sy

HUT ARG A M % il

7,237, 094.

06

0. 44

HAh 5™

30, 074, 815.

7

1. 83

it

1, 641, 552, 440.

25

100. 00

5.2 |EMRLAT I RO ERTAE

ez}

eS|

o 2 < B R L A
(%)

A

K MR B

B

Kk

C

il il

22,133,517. 12

)

R 3870 R ROKAE T R
NI

IR

R AT

ALEIEH . A REATHEEL

eIV QA

FRAEH . AT AME B RARIR S

el

L=l

AL G ANR 55 Ak 55

FBHEWT FORMBARR 55k

IKA S ISR~ 3 it i B

JE RS « BB AR R 55

A ac]

PAMASTAE

Tl oOo|lv|Io|lZ2I=E|I0) "N |H9|\H|ZE|@e|T|E

b AE AT RO

b=l
H

=




ERGER 2017 552525 H/E

S | &#& - -
it 22,133, 517. 12 1.76
5.3 EBRIEA ol HZE LS T F= 3 E IR/ NP BRI+ 48 B 2 8 5 8R4
_ e B E
= B A7 B A7 e IN SR
5| REAARRE M EE 4% HE AR E o Bl (%)
1 002241 WOR B4y 1, 148, 004 292,133, 517. 12 1.76

T REHIR, ARENEE B 1 Ak

E:2)
AN o

5.4 REMREFRF BT RORERFH LS

75 {5 il ARME o) i B G BT B L (%)
1| EEGiFF 107, 185, 654. 20 8. 54
2 | JATER - -
3| ez 249, 458, 563. 00 19. 87
Horp: BURME &R 249, 458, 563. 00 19. 87
4 | kR 264, 406, 533. 10 21. 06
5 | AVA R DT 2 280, 627, 000. 00 22. 35
6 | HOHERE 620, 406, 500. 00 49. 41
7| AR CATAZ ) 60, 022, 763. 00 4.78
8 | [AMLAFH - -
9 | HAik - -
10 | &it 1, 582,107, 013. 30 126. 00
5.5 MEMRIZA RAME SEEF = 1#E AR /DHEFF AT B R B R B A
e | MR | BRen | R GO | ARHE GO 'E%ﬁ‘f i
1 010107 | 21 FEfED) 785, 800 80, 591, 648. 00 6. 42
2 150201 | 15 EIF 01 700, 000 69, 993, 000. 00 5.57
3 160206 | 16 EJT 06 600, 000 57, 624, 000. 00 4.59
4 1182277 | o 500, 000 51, 580, 000. 00 4.11
MTN1
5 170206 | 17 EJF 06 500, 000 49, 800, 000. 00 3.97

5.6 M EHIRIEL A SRME L2 ST 7135 ELBI R/ MR BT +48 B SCRFE S B R A

il
7 3]

Ky RIEGERFFA R SFFIES

#

b=l
H

=




EFRHE 2017 5% 2 F 50

5.7 |G HRIE A RE GRS T E A RN R R R T4 5 & R S5 Y14
WMAEIR, AR SR RBEL

5.8 M EHIRIZ A A b 2 & 713 E Lo R/ HEFF B BT 42 BUIE S 3 FA 48
AR, AI G REFABUE.

5.9 EHARARERBENRBH R Z B LU
MW, AR RSEBRARHITL S

5.10 R EHRAZE SR E W E R A F LA
W, ARERS SRS .

5.11 HHEHASHRE ME

5.11.1
T N A g BB AT A4 RS I RAT EMORB S B IS S A, AR g AT —
AR S BB AT 2 IETR I RAT EARRZ B AIHEST. AT,

5.11.2
AFE AT AR, B IR A R UE 1 & e B I 2 A B

5.11.3 HAh B =ML

75 4R & )
1| fFHRIES: 61, 839. 39
2 | MYGEFHIE R K 1, 818, 972. 90
3| MYBEF -
4 | MR 28, 144, 597. 37
5 | MUCHIEER 49, 406. 11
6 | HABRISGK -
7| RRERRA -
8 | Hfth -
9 | At 30, 074, 815. 77

ﬁ;
(o]
b=l
H
o
b=l




ERGER 2017 552525 H/E

5.11.4 5 HIRFFA B TR BSA K P B 357 B 48

o v X _ o7 3 & B A VR E L)
F5 A i3 4 FR AN eE Oo) iy)
0
1 132001 14 F4M EB 18, 789, 090. 00 1.50
2 110032 =5 15, 024, 636. 00 1.20
3 132004 15 [E &% EB 2,783, 322. 60 0.22
4 110033 | 52 15t 2,511, 688. 20 0. 20
5 110034 ARMEZZ T 1, 265, 500. 00 0.10
6 132005 15 [E % EB 998, 215. 00 0. 08
5.11.5 & PR AT+ 42 BB AP AR I8 2 PR 15 1 1 16 B
WA, RIS+ 2SR AR IE ZRAE I .
§ 6 FHHREESHHED
BT Ay
et WAL 4 4 A0 A 1,119,110, 979. 65
5 A A 1] 5 4 s A D 47 40 68, 340, 023. 21
ol e A H e 3 4 i JE [m] 4y 40 115, 170, 537. 74
2t A B) 32 495 40 AR Bl 4 -
5 B HA AR I 4 A0 B A5 1,072, 280, 465. 12

VE: 0 ST R < R O B B N AR s R < T [ {7 A e A

§7 Z&BEANEHERARERRSESHR

71 ZEEFEAFHAES IR HFIL
WA, EEEEARIE BT B H . Rl e S A I G 1 A

7.2 ZEEENCHERTREREAR S 5 A

WA, B BN RS B 5t F W B (Al B SK S AR I 4 R 2 e A 0

§ 8 MR EEFRHFMMERFER
8.1 MEHA A —RRERFFESHBLLHIXEIET 20%K1H 5L

BB I 5 S S AR AL D T IR R A S e

010 7 12 W




ERGER 2017 552525 H/E

FH R 2 S0
Eb A5k 21 ) B | IR N 1
= 2=) : \ s - o FEA A
sk 20% (st fa] 1% A | ApE Et (%)
X 8]
2017/04/01 %
1 246, 608, 508. 01 - - | 246, 608, 508. 01 23. 00
2017/06/30
HLH
2017/04/01 %
2 246, 227, 543. 34 - — | 246, 227, 543. 34 22.96
2017/06/30

77 R R

RN ASE G B T R — BBTE G G HIA B B 20001 DL

ARRATE S 2R B EUB: [ L A A P IkE(m], g BN W] RETCIVE N AR DU e B8, AT REXS S
BUELP 25— 5 IS s Wi 175 0 T RE 51 Ak g AOIRL BN 1k XIS, A A 25 452 B[] B AEE 2% ST S [ 3K Tt 5
A ARG VAU A A <t B SR8 A DA H B & 5™ AT 5000 J3oT, I REIH s
Fialpii s, SHAEE S IFE KRS SRS,

§9 BREXHHEHTF

9.1 £#EXHER

(1) o L IE M 2 b 57 52 B A 368 28 37 R IO e 2 35 0 ik 4 B S I S AP

(2) (G SEHRIAE 25 PR S 43 8 e 4 B S ST KR B T 4 3 SRR (g R P T 5
GG FIFUEIF R RIS RS ER)D

(3) (& SEHRIAE 2 5 PR S 43 0 e 4 B 5 ST KR B T 4 S SRR g R P T 5
GG BFUE SRR L S S AS)

(4) (GEERIAE R AT R R 8 57 S KAF S R P e 4 . S SRR fdiiE J3 4 e 2
G M52 S BHFUE R B S IR0

(5) FEGE B NNSS TR B LU,

(6) i 3 A 5 ST S5 PP IO IE 25 5 5 a4 2 45 1) 4% 0 S5 e

9.2 it =
bR E 1AL 8 B KJE 8 R S A A A PR A

9.3 HE TR

(1) PHEEif: ARNE A TIEH 8:30-11:30,13:00-17:30, & E W&, thal
1% LA SRS BT

(2) MuhErif): B AMEE: http://www. jsfund. cn

11 o1 12 T




ERGER 2017 552525 H/E

PR BRI ARG WA EER], AT AR SE ARG E A RA R, ElHiE

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

FEESHEBEARAF
201747 H 20 H

b
o
=
P
~
p=|



