ELHEARENERAEITISKRBES
2017 £ 2 FERS

2017 %6 H 30 H

HEBTHEAN: BLESEEFRAHE
HEFREN: HRHBITROBRAHE
WGEHERE: 2017467 H 20 H



ERAAYRRE 2017 55 2 F AR

§1 BEERR

FE G PN 2 RO RAE AR T BRI AR R S8 1R T HERRIR Bl K
FEAF LA A A BLSEE  HEAER E BA AR A AN J A AT

FEFEE NIRRT A IR A AREARESEFRME, T 2017 ¢ 7 H 17 HE&Z 7 ARk
HI SRR HER IR A SRS N, RIEEEASNAERECE. & FHERRR
KR -

S PN AR LLISAE L S0 57 10 5 ) B R s B 8577, (EANMRIE R & — @ &

FEG I A SO AR HARR I BBH KUK, 5 7E MR BB Y ST LA 40 B B A
e EE SR

AR A I 55 GO R 2 H T

AR 2017 424 H 1 HiER%E 2017 46 A 30 Hik,

§2 B& M

4 TR By S A

S AL 002222

S Y (ke e ARDIDIEM

R&ERAMH 2016 £ 4 H 8 H

i 5 AR 5 4 4 20 417, 151, 552. 88 4
AFEEAE PR R AT T, @ A RS B

EPAN=R fic B R 38 i e AU PR ISR, 1S & 72 10
KRR (S

AT GG IR BRI FEA TR B8 G 1 < DY A
AT SR 5 AT Eh%ﬂ@%wk? B E

e ARIELIEREE . i, MELERRRF=INHRE T
B, FHARIE 2 A B AT I WL A Ak & I 34T
AW,

% 35 |

Sk fgﬁmhﬁw R X 50%+ 1 [E A7 R M AR B 35 R
$ﬁAﬁMniﬂ#&Aﬁ$ KU 5 U a3 = T i g

A A 2 R AIE E5mmEe, KTRENES, BTES
Rh\hﬁﬁmmmﬁo

FEBHN LIS A PR AT

HEFEN TR ARAT I A PR A 7

#
N
b=l
H
B
b=l



ERMARRA 2017 55 2 FERE

§ 3 EEMFRHINESHERI

3.1 FEUFER
Bfr: ARt
FEM 55 b WER ( 2017HFE4H1H — 201746 H30H D
L A el e 8,027, 339. 34
2. A HFE 17,908, 661. 84
3. IR 34038 4 A AR HA )3 0. 0296
4. AR FE T 1 447, 892, 478. 82
5. JAARFE A A e 1. 074

e (D) A CSHUR R E S AR MR RN . B . HAbIN O A e AR sh ke )
FOBRAHOC T H 5 R0, AR Dy A< ) SEE st in EAIA 2 se e ARSI as H
W GHFRFR A IR NN ERAE 5 B2 & S 00 L v N 28 S SE BRIl s K- 2418 T I 71 30
3.2 HEHERIN

3.2.1 AR E RS HBUFE N KR L5 RIAL STt B s 2 1 H

(2) bidFe4

X kg b S v
" HHEEKE | BEEKE | bgthRdt s B .
B B @ b ) B2 @) Ll&nﬁi@g/ﬂ’ﬁﬁ 0O—-6 | @—@
TE=1MH 3. 27% 0. 14% 2.97% 0. 33% 0.30% | —0.19%
%03 411 i




ERAAYRRE 2017 55 2 F AR

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

AR Z i LB
ﬁi%ﬁ%ﬁﬁ%ﬁﬁﬁ%ﬂﬁﬂﬁﬁﬁgM%%ﬁ%ﬁ%%&ﬁ%ﬂﬁﬂﬁﬂﬁ

6.94% -
5.95% -
4. 96% -
3.97%
2.98% -
1.98% -
0.99% -
0.00% -
-0.99% f-- |

-1.98% 4

-2.98% ||

20170118 4 beeemmesemeb b
POAT-02A0 b
L I [ 1 [ L S R S S

e AL I n =T [ S R A S SN

2016-04-08

2018-04-30

2016-08-13 f-----
POAEOT2F A b

[— 3B 0 MR ST KR — 505 AN S 7 Wb 0 e B M B 20 |
K. FRSBT SR G I G AR THAEIE R 5 R MY 5 b vR W o = 0 1 S22 300 L ]
(2016 £ 4 H 8 HZ 2017 46 H 30 H)
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 .

§4 BEEAME
41 ESBH (RESEIM) S

ARG MERsmn |
B4, s i ﬁiéﬂ B
EREM | BERN

ZS
e

. )
ik o
Fiti

ey, SRR AT R % DR B Bty A
w . #EE R 2 ) i o 2
RIS EMI SR | 20164E5 | 14 4 2, FiEEEH
SR SRR e | 6 H HIRA R B2,
fii gz 5 S A A A3t R 42 0 BB B PR A
Jr FRSETGA 5 ) ] 5 WAk 0 A M

&
IS
p=il
pi=:
=
p=il




ERAAYRRE 2017 55 2 F AR

Si2 R IE H A ., OHELM, 2013
Fa% (LOF) . st 11 HIMAZESEHRE 4
W ERA RS EHAMRAR, BT
I S IRA [ 52 W 2 55 1 &R 4
R UH B IR A o] S mg 2L ALK T
LRI R TRfFE, RERESE
SKHEAREA . Molk B2 o
SOHRERA . 5

SRS F AR
LI B
SRR L B TR A
S E B R R
B 5 LT E G R
HERERNE TR P I
I g KRR HITF
e S R i 15 5 2k
g, Al sE
a b 55 A & 4 Al 4
RIS

KRS, FEIME
S L TE N R
B 5 15 H € R
77 #EEFuEH
EWIRIE . FH
A RUR S W

TR, 2004 4
5 AMAZRLEEE
HARAF, fFEAF
Z AN S TAE,

R . i 2016 4F 4 A 2005 FEFFIGMFHB T
)7 LIRS 3 sifa - 13 X i ‘
AT Bikis, @R oo T e, wims

KRBT 3SR
Wi A B SEH
R A LR
HEPRE . 3K
N B R A 2k

B4

LIRS 0. 40
HHEAEEH R BT
ZPIBhEL . MR
e arie 2 bLiN

e (D RSB THAER WAL RS A FAENZ H, LI 1R H R
ARMERPGE R AT ZH: (2) UEFR AL & SCEATI b 22 GIEZR LA G B4 B0
FRIAH S E «
4.2 EENIHRE B A A E B /E BT E LU B

SN, AEEEENHOUIE T GERE) | GERRPEESE) KA TIREEN,
(HESHT R R B IR A RNE S B S R A ) RUHACAR G R e, A IS 1
N VIV ) VS E e NE = s e [ R IRV ST SRR = R RSN B S
KRR GBI A SRR & A R E RAE, TEHRHE S0 R AR
R4

Ek

5 7 11 W




ERAAYRRE 2017 55 2 F AR

4.3 AR GETUHA
4.3.1 AR 5 H BT IE R

WEMIN, ESEHAMRIITIER S (ERREESE AR AT 5 ER TR L)
AT PFIBATFAZ G, SRS G AR RS, R B IR ER, &%
R VORI St P 08 TR SR 5 T 2 A P2 8 5838 52 53 Y6 1 A 452838 5 (R AP 28 AR AT 40U
FERS IR AR EE ] FFSE BRSOk, BOR AT 22 5 JENI SEI; @i 1T Rgom A T 45 0y itk
TR, ARSI T E RN RS .

4.3.2 REZ BT AT UL A

WMEHN, ARENIAERBEAGS S AFENZE S, [ H R 5 AR ) 5
AAE By BB AR S 2 H RS B 5%, At 4 K, NI N A SREAR TR AT B, A
HERERIAZE S, AAFAEF BT A .

4.4 WEHNES R RBABES T

WEHN, Girliyse bE FEEEIR. 4 ARt JEARTEGE S A Lr, WE R T
2, WIESPENER 730 BIFERRIEYAMENIEE . BURECE S M0 ZAM 540
RERE R RS, BT IR R 5 RS AR TSR A I el 2 35, ERENTET H,
B IR Ak, AEAFERAT B SRENTE R S — PR, AR ) . B AE, 4-5
HFIZA5 147 30-50bp, 15 {5t BAT 60-90bp, {EHFIZEY K. 5 H MaIFE, ST HHTE T
Wiy, @ MUF Sty Reifa 6 R &, mimxt g rmsia s s, 44 3Am R Ims,
246 o WL 2 R A I A P UL R K AT, T B ARSI, R LK R A 4 H R KR,
15 FA R 22 K 44

WS, 2RI, AUtk S BT R, Wi sh st i AL 5r 2 7R £0AME
2, fERER . A ETARA, TR A R I R, S TR e S, A RE
SRR PR AN GRS BRR I, IR 6 BB 7R i A1 [l Rt Hh B — e S

W HIA AR G IRFEARI A S AW, PHERBICE, &EREH RN BRI e .
S oy AR NS N, e Al brmn iR, FkZ 1 1P0 HIEHRE I AR .

4.5 WEHAREEFN SR

BWERRE R IESMBUFER 1. 074 70; AWM IS HBIHEERKER 3. 27%, A5

UM 5 2 2. 97%.

#
(o}
b=l
H
B
b=l



ERMARRA 2017 55 2 FERE

4.6 REMARZETFHANBBE ST HETE R
o

§5 BEAGWE

5.1 |REPREEH=AEGHER

F5

it H

A (o)

RSB BRI (%)

1

106, 234, 013. 13

18.90

106, 234, 013. 13

18.90

440, 827, 199. 10

78. 42

440, 827, 199. 10

78. 42

B SRR

ReER R

SRR B

S B

Horpre KR AR SN GRS
SR

HUT ARG A M S il

3,931, 429. 92

0.70

HAh 5™

11, 146, 940. 91

1.98

it

562, 139, 583. 06

100. 00

5.2 |EMRZIT A ROBREREAE

ez}

eS|

o 2 < B R L A5

(%)

A

K MRS B

B

Kk

C

il il

71, 389, 463. 29

15.94

)

R 3870 R ROKAE T I
NI

10, 483, 515. 00

2.34

jEsin4

R AN

ALEIE . A REAHEEL

eIV QA

FRAEH . AT AME B RARIR S

S|4

7,719, 782. 84

L=l

AL G ANR 55 Ak 55

FBHEWT FORMBARR 55k

IKA L PR Lt F

16, 641, 252. 00

JE R MRSS « AEBEAEA R 55

T|Io|lZ2|IE|I0 )" |9|lH| | |T|E

HuE

p=i
H

7

=




ERMARRA 2017 55 2 FERE

PA RS T AE

A E AR

22
e

fif

106, 234, 013. 13

23.72

5.3 MEWARE A RIME SRS H = HE IR/ MR R+ 2 R R R 4

e | mEmRE | WEAR | BB GO | ARhE G | D oe o
Eefs (%)
1 000069 AR A 1, 654, 200 16, 641, 252. 00 3.72
2 600019 EANB 2,037,900 13, 674, 309. 00 3.05
3 002236 KA 502, 000 11, 450, 620. 00 2. 56
4 600027 e [E bR 2,170, 500 10, 483, 515. 00 2.34
5 000513 TR 4 4] 135, 300 9,213, 930. 00 2. 06
6 002311 KA 500, 000 9, 135, 000. 00 2. 04
7 600066 FIHRESF 362, 000 7,953, 140. 00 1.78
8 601169 LR AT 841, 852 7,719, 782. 84 1.72
9 600079 NAEEEZ 305, 000 5, 984, 100. 00 1.34
10 600887 )i gl 271, 400 5, 859, 526. 00 1.31

5.4 HEMREFFHM I RNGEFREAE

¥ fie 75 A ARME o) i B4 T P IE ] (%)
1| EE G 3,076, 800. 00 0. 69
2 | AR - -
3| ey 55, 706, 055. 60 12. 44
Horp: BURMEER 55, 706, 055. 60 12. 44
4 | ki 33, 262, 640. 00 7.43
5 | AR DT I 170, 493, 000. 00 38. 07
6 | HOHERE 139, 306, 000. 00 31. 10
7| Al (AT D 294, 703. 50 0.07
8 | EhlkAFH 38, 688, 000. 00 8. 64
9 | HAth - -
10 | Ait 440, 827, 199. 10 98. 42
5.5 |ERARE A AME G EES T =3 E AKX/ EF R ET L R B BB 4
e | i BEAH | MR GO | ARBE GB %z‘ﬁ(’: {f’ﬁ“ﬁ
1 | 101353006 13 )1]4% MTNOO1 300, 000 30, 666, 000. 00 6. 85
2 | 011698552 | 16 | MI#EK SCPO05 300, 000 30, 099, 000. 00 6. 72
3 1382176 13 fiiHLEE MTN1 300, 000 30, 090, 000. 00 6.72
4 150223 15 [T 23 300, 000 29, 598, 000. 00 6. 61

%8 k1w




ERMARRA 2017 55 2 FERE

| 5 [041673005 | 16 D4k cPo01 | 200,000 | 20,208, 000. 00 | 4.51 |

5.6 WEHREA A E 5 F L T =3 E LA KN R R B SRR SR B B
44
WK, AIEERFFE R LS.
5.7 EWREA RN E SZE T HE AR/ NEFRRT L2 R & B R E A
WEWR, ARERFEHREERE.
5.8 MEHRIEA AR G5 F LS BT F= 18 E LI KN R B BT 2 BUER % BH 40
WK, RIS RFERGE.
5.9 EMREAEESBRARNBRIBHRZHBRIEH
AN, ARERSERBHKRZS .
510 it HEHRAZE SR FE N ERP RSB R IEH
WEMN, AEEARSHEGIHIERZ S .
5.11 BB AH AW EMHE
5.11.1

5 WA T S B AT+ B IE SRR RAT EARARUIR B T IS R A, R Yl H AT —
FENARRSB R T RIUEFFRRAT EERRZ B ATFE ST A1,
5.11.2

AFEGHTAT 2R, A B IS A R i & kB S 2 AN .
5.11.3 HAWEF=H B

¥ A & (o)

FHARES 102, 385. 15
SR 5 K 3,218,911. 96
UL FBEF -
A& IBSS 7,816, 029. 44
I AL F O K 9,614. 36
oAt SIS -
FEpESR H -

HAh -
f=ann 11, 146, 940. 91

O 0| ||| |W|(Ddd |+~

5.11.4 REYRFFA ML THBIAK T 5527 4
IR, AIE AT A TR TR 155 o

%9k i



ERMARRA 2017 55 2 FERE

5.11.5 REHR AT+ 2 BER P ETUE SZ PRI UL AT L
AR, A S 44 R A SO R R L

§ 6 TTHAZESHFRSN

B

T S5 <y B A0

838, 207, 048. 69

5 ST ] e <5 5 R DU 3 40

158, 225, 559. 91

ol - 757 30 1) i < A D [ 473 40

579, 281, 055. 72

5 75 1300 1) 5 <5 4 20 AR Bl 473 40

T I AR <y U A0

417, 151, 552. 88

VAT S0 5 < R U e e N A B

S JBE B 73 T A A H A7 0

§7 Z&FHEACHERReERTAREEEN

71 REEEANGHRESHIZNFIL
WA, REEHNRIEHEA B H . R S ATE & 1 F S i #

7.2 ZEEENZHEARERE ARSI H YA

WA, S BN RS B B W JBE (Al B SK S AR e 1R 2 e A0 0

§ 8 MR EE FRHFMNERER

8.1 IREWINE—RRFFAESHBELAIEBIEGET 20%K1F 5L

N , R AT 4
AR TP A e B A e ﬁg -
Bt - :
o HA S
ﬁ‘ g | HLABIEE 1131 I AR G | B
ek 20% i 1A %] B35 ] Foo| H®
X ]
2017/04
1 /04/07 = 163, 616, 939. 36 - | 163,616, 939. 36 - -
Wi 2017/06/08
VA
2017/04/01 %=
2 200, 305, 149. 51 - 200, 305, 149. 51 - -
2017/04/06

77 R U

WG HIAASE G ML 1R BBTE i G HE B B 2001015 DL
RARATE S U 2R I DL EUB: [ L A B P ke (m], /e BN W] RETCVE SN AR AL 517, AT REXS S
BWURELP 25— 5 WIS s A 1% D0 AT RE 51 A 2k e AU A 1k XU, A 25 452 B[] B AEE 2% S AT [ 35 T3t 5
ARG VAU A A I < R B SN A DA H B & 50" AR T 5000 F3oT, AT RE 4%
Hia i SHARE G EIFE AR SRS .

% 10 7 11 B




ERAAYRRE 2017 55 2 F AR

§9 #AEXHFEZR

9.1 #EXHHEZ
(1) EHIE S 23 v T 32 S 35 RSB B IR A B UE 75 45 58 FE v W e &2 S04
(2) CGREHBEARERLERGBIEFRERSESER)
(3)  (FESLHE s R IEH B IR G BUE AR T SFEE 0
(4 CGEELHBEHARERE RGBSR RS S
(5) B E TN TERALAE . BV,
(6) &5 WM 57 SBT3 RIS L B R & BUIE S B e 6 A 15 1) 45 T i o

9.2 I
JbRtiTE E bk 8 B KJE 8 R S A A I PR A

9.3 EF IR

(1) Pmdsif): AR TAEH 8:30-11:30, 13:00-17:30, #HE W st iy, thnf
1% TR L ENAE.

(2) Mk BEGEHAMUE: http://wwew. jsfund. cn

B ARG WA BE R, A ARG E ARSI IRA R, Ei g

400-600-8800, /% HLT-HEAf, E-mail:service@jsfund. cn.

RERERSEHARAA
20177 H 20 H

#1101 11w



