ERGHA 2017 S F FREHE

F LT BEUETRRE &
2017 SFPEEFM G WE

HEBFHEAN: BELESEHEARAF
EEFREN: PEBRITROABRAHE
EHEB: 2017468 H 26 H

§1 EERT

HEEMAWE SRS HRERIEAMRE IR E AR BERICH. RS IERRR s E R,
FEX AR ELSENE L R VA SE R AR AN ) SOE T VAT . AR R e Al
EREFEZ, FHEFKER.

BB N EAATBATA A AR AT S S FRME, T 2017 428 H 23 B 7 Ak
IS5 3EhR . SHERIL. FREARCHE DL M5t . BRAGIRESAE, RERZNAER
FAE L 1R T IERRR B 5B -

He BB R U LASIAE L B R0JR ST S5 N BRI FE AR G B, (BANORIERE B — e B A

F RS STFARIAREIL . BB WKL, B8 AR H 355 PSR AT 4740 B e A
e B E SV B

RIEG R RN B G —, FSHIE RN R RS R G AR
SERLI = REEG R, AR B 1 5 SRR S R A G . 3 SRR UE SR 3558 Ak 5 A 57 S5
SRR IS . RS RRARIFRE, AN EE SRR .

A AR FERT B E AR RIS IESC, BOBRE AR T VR A A, I AR R IR

A I 55 SRR A I

A EIIE 201741 H 1 HEZ 2017 426 H 30 Hik.



B FRR 2017 X F RRE NS

§ 2 EEWH

2.1 BEHERFN

FEE AR T I A E S R B <

He G RIPR LR

e 1A 070005

FaiafErrl L) RTF I

Heea RN 200347 H 9 H

EEEHA LS EHARAR

HEFEE AN Hh [ HRAT A A PR 7

R 7 B 2 <5 3 L A 1,072, 280, 465. 12 {4

He e IR S AN TE

2.2 &R

5t H bR DAA 22 2 AR, 18RS 5 Rk
PRSI S MIRNOE i L GRS d e Rt

e FXHME T, 78 P2 RS 2 i 2k 3h A AT e ok

Fo MR 2 RIS, (IER. B
LA SRS A R 2 5, SRR B ) DRAB BG4

Wb G R ik i Hh ke [ 457 B A 5 B o W) v [ R

—— AREEE R TARRIE 55 e <, AP 2 1 XU A
U AR TR, ST IR miiig e

2.3 ZE&EEHEAMELEITEA

i H EEEHAN BEEIEEN
R e SR B PRA T o EARAT A A IR A 7




B FRR 2017 X F RRE NS

"4 B B R FKE
B RPFE TN | BERHE (010) 65215588 (010) 66594896
H T HBAE service@jsfund. cn fcid@bankofchina. com
B RS g 400-600-8800 95566
] (010) 65182266 (010) 66594942
24 5 BB
G HHE S TR IE SR BN BB
http://www. jsfund. cn
Xl
JbE T E 1K 8 S48 KJE 8 B R sLiE &4
Fe GV R A B A
HAERAHA




B FE A 2017 S FARENE

§ 3 EEMFRHRINESHERI

3.1 EES TR %15
SHURLL: AR

3.1.1 AR R AR WAEH(017THFE 1T H1H - 201746 H30H )

EN RS 22,098, 178. 71
A A 16, 376, 534. 95
T~ $5) 5 <5 43 B0UA H1 ) 1) 0.0144
NIV S SR E RTINS 1. 24%
KIEE S Oy B G K5 1. 30%

3.1.2 AR AT bR WEWIR (201746 H30H )

WA Ay B3 B A 24, 572, 840. 65
AR AT Bt 73 iC 2 < 4 AR i 0. 0229
WIREE T A 1, 255, 676, 080. 27
HAR B AR A 1.171
3.1.3 RiHARSEAR A AR (2017 426 H 30 H )

BEma R HE G K 157. 03%

e (1D AW OISR R S A AN . BB . HABISON CA &2 ol 223U
THRRAR S SR LA AR A, AR Dy A9 2 se B e in_E A9 28 e fir i A2 sh il ;
W BHE IR AR NNEBAE 5 5 5 128, T AN 38R S Bl AT BRI A 80y
(3) SYIAAT Ak 53 B SR FH 1A B8 7 A7 A5 R 0 BE A 45 R 23 BE R b L SE BT 7 (K AR E

i)

(2) prid4

3.2 EEHERM
3.2.1 BB EH KR K 5 RSt LB 2 2 1 HL
EsE | gt | Gk
1 BFE
M B W ERR | R | AEURGEE AR O—® @—®
B S AQ))
HZ@ E4E) HZ@D
HE—4H 1.21% 0. 06% 1. 06% 0.11% 0. 15% -0. 05%
HE=1MH 0. 86% 0. 06% -0. 13% 0.11% 0. 99% -0. 05%
24 T 433 7




FARHK 2017 S FF FREHE

1. 30%

0. 06%

—0. 65%

0.11%

1. 95%

=0. 05%

1. 22%

0.07%

=0. 70%

0. 13%

1. 92%

=0. 06%

18. 79%

0. 14%

14. 04%

0. 13%

4.75%

0.01%

157.03%

0.27%

59. 30%

0. 16%

97. 73%

0.11%

3.2.2 BHESE FAMUKRES BB R THHENE KRR3) RIS RS R Ak

WRBFHI R
it S T B G A T I AR ) 00 M 8 b A R AV i 4R 1) By S otk L

167.14%

150.43%

133.71%

117.00%

100.28%

2017-08-25 -

Fu S E T 01 T o | S R S

2008-05-28 b

2005-08-12 1 p-------

2008-04-24{f-------1-

2007-01-08 i

a8 = = T | S Nt AN S SO .

2003-07-09
2004-03-20 (-

2
20
2
20

[— 563 B0 M MR I K — LT N B B M 2 |
B 5 LR AR THAME G KR 5 R MY 57 L Ak v A ok 2 1) g S 35oxt LE
(200347 H9 HZ 2017 46 H 30 HD
T HERREERME, AEEAEEGFAENHE 6 MHANNESH. EeMERN AR ENS
W BT LLBIAT 2k A AR =0 (DU, () SRV (1) SAEe R A G el RED fM
S (1) BB T HE R IR T G 57 S B/ 80%; (2) et T E i) EL B AMK T3 4 57

%5 7 333 W



EFRMMA 2017 FXFABRERE

FHER 20%: (3) $t TR A5 408 BBB Z e UL b (B A s F S Gl B0 24 £ o B¢
PR MRk CAFD it CEIETEAD S0 I ELGIAMR T 2R G AEILE 5 1 80%.
IR A5 P S5 0 i [ A B LA HEHE SOA AT 1045 T PR LA EAT IS VPR, (4) AR ik
PO BT AUE R R NI SN H s (5D HIRR BT LA B 4 B BVE Y 20%

BEAMRE

4.1 HRESEFEHANREEZE BN
411 BEEEARLERESNRY

AIEGEIN AR ILRESERARAR, WAL T 1999 48 3 H 25 H, 2% EiF sk
SR MBS E AR —, RPIMERESEHAF . AFFEMH L, AR SEREI,
RIS B, F . ME ML JTMEE AR, AFBRAEE e ERRES . Al
ARG PR R QDIT. RpsE 0= 45 Bk

Bk 2017 4E 6 30 H, FESEHAIVER 1 ABASIERHRTEREE. 129 AIFBEGHER#
WG, RSO, B KIRIRS . R KIES. R RERS . 5O
SERFHEATIIR A B BIARMIR G BB FASLUPIR 300ETF k4% (LOF). 343K R fit
515 FLEMRE . FLURRS . FhER SRS (QDID. FLHARIERE . 7%
2R R RIAIR S RS ERIR A FE IR 50 F5% (LOF). 5% S fa [ Ui % 5t
LM AR AR A 2555 HIRARE (QDIT-LOF). FSEEUBEh 7R A WL LR RGT . 545k
G TR A 3 SR UFHE AT 120ETF | 5% SEIRIE R AR 120ETF B2 | 545538 4 (QDII-FOF-LOF) .
OB G SR IEIR A SR 0T, S0l 400ETF. FE 5801 400ETF B, 5%
SR 300ETF. &L FNRE . FESCABRGH™ (QDID) . FSLHM T 7 Kt #Sng
WA e WIS . FESLAlfF i gE . BRI FE L (LOF) 3% S HhiiE 500ETF, 5255 (5
FE MBS 5% S 500ETF Bz, 57 b i IR 653 ETF . 5% SEhiiF 430 3 [l 5t ETF 164
PSR AUE WG B SERE SR RVEIREE . 5 SN A e I . S Se e R K IR (QDIDD,
FSR RS E WG LR ERE NG FEINTIA6TR . 5L I AR SR E R
V RSE A/BY BIUEHIE M. 1 MAEMGS . RIERAE T, RERENES. #

BT FESXPERE IR S SRR Z B ETF. Rk 2 2 ETF,

oy sE %
b

t

%06 7 JL33 W



EFRMMA 2017 FXFABRERE

FEOCHIE RS BT, 5558 3 DMHE SR F2 LT RMIEIEEE . FBSf e 52 55508

WERTR A F2 SR 300 FREUHF U5 .. 32 Sl [m) SRMS G 22 . B2 s Mb AR L 2L, 32 Sy B
HRL . B EREBEMA S, ROt IR R, LR T . S

BRA KA. FRN R F b &Rt ETF B, 52900t il RIS ICE TR A
SRS TR R R I 5 S SRR R . FE 0T R K RIS B IR A SRR )
v SESEHTEM ATER BRGSO E REREIRG . SR aififige . 5 SRR Al 6
v RS AS RN EIR S RSB R EIRG . IO R E RS . SRl
HRIERERS . BEREMTE. BIRPAGGTR. L BRREERCE. FXREs. 3
SRABAGIOT . TN LMIRE . ISR RIRER . SR SERRRA i i G SE R R A
FEERKCI IR S SRS IR . B R RIR S . BRSNS IR S S SERT ST B
WA FBERRRATE. B EE . B A RR S . BRI G FE e T
Ty B EIM. B FsiFez 6 MHEMfR. ROUHRIRS . S
TCAf R FREARERALGIG Y . SRR RUECE . SR e R A . BRI
MERE . FEEME 6 NMHEMGTR. 3P BRERIES . 3 LIERRT M. 5255
(QDII-LOF). F&SEHIRHEIFHEIR IS . FELiR s e M A B ETF, 32 S BEAlifii it
I5. FEIARRAG YR FE00 6 D H M BIYR. FEIARGHTR. 3 S I P E ASOETF Bk, Hor
FRMKIRE . BB S MR Lhr 3 R e)s TR e iE R84, [N, &#
AR S D ES . RREE RS .

=

S %

i

}

H

JiijSS

412 BeZH (BESELBNH) RESZHEBEE N

EAREEWEEEH (B) | iEF
4, % B IR Mg |
AEHR H 3 AR | R
AEEE . FEETaE R EAT PSR SAR G0 7T
fi s o SLa i fii s RAFRFRAE 5 51 KR
F SRR AL fi 4R | 2011 4 11 H T B E R TSR T
] - 13 4
# (LOF) « FserpiErh i) | 18 H B, 2010 4 6 A IIAGESL
[l fii ETF . 38 55 ik 412 EEEHARA A TEES
IR E 5 BTF BeBE. 3% PRI, WUAEHRT [ E




B R 2017 FEF RS %

S 2l AL fUE IR Ar e M. 55 4% 2 2 [l 41 SRS
FEMERE . FE Ho WiLAtit, B
G R IRIA N  MS ST, o E E

aifiifiid . 5 sckatral
fiifii 7 5 SOB SR
A FIHLIE RS

FESE B IR A FE S
Fadedifi. Facfadgal

I

SRS IER & 35K
Bep LSS N )

B RIES  FEPIR

FELARER AL iR B
SRR iiTRI S B

e (D ARRH, BAERIHE A AR EF A ZH s (2) B ML SGEMAT L2 GIE
FEME AN T A BT NED AR E -
4.2 EEAXR G A LR SEEEMTEB LK

WEIIN, ARGEHENARIENE T GEFRE). QEFHREREER) LIS EEM. (G
SCERIV JE R BN R 2 B R SO ISR IR B . 3 SRR RIIE Z- L B 2 AN 38 SE R IE SR 4%
WREREEF) MMM IGEHZAE, AF WA SRR ST JE s BEATIE AL
B, AEPAR T AR (2R E, RS M AR NSRRI 2 . ARSI R BT &7 %
AN e A FRE ML E, T FER M HFA AR 2 T8,

4.3 EE AR E HIA AP 5 180K T 0
4.3.1 AR 5 BERIBATEN

WEWIN, EEEHENRPATIEE S GEFREEGEHAF AT SRR 2L M
WA WA VA G HIEE, S BRA G HABE B AR SR, ARG IR RER )

8 Jl 333 1



B FRR 2017 X F RRE NS

VUM S $5 53 R SR OT T 58 A PRI AL G T N & 25 5 A28 S AT 40 )
PR IR E ] RREERIBOR B, W IR AFA2 5 JE WA SEIL; il IT RGN T 245 77 itk
ITHE R, A PWAE T EE A REAS.
4.3.2 REZ ZAT AR T TUL

WEHIN, AR NTAEREHGS E5LS AN 5, R H RIA5E 5 A 1 5
W5 5 BB ZAE S 24 H RS & 5%, At 6 R, SN FA AW ERR IR RRE, 51
M & KA IR FIAE 5, AFAER S HIEAT N -
4.4 EENXHR S B I SR RN SR IR Ui B
4.4.1 AW E ST RIEAIZES T

SAE LRI R B AR 14T, 1-5 AT AR, 5 AR T B R4S .
BT, 4] CPL. PPL 4k, s Tolki b ANEgk s pusig &, ez s, —
AT A A IRLRAE S A T A AR AR RO Bk, VUSRI A U s R AR AR AR
PPP T H IRy i pO IGO0 T A BRI TSN, 6 E A TR IR ELT, BRI J50g
T, — 7R REREGE PR, B Trmar s Bl C e, ARMIEERR, HEEE
WEE™ . PLRCRATIESE IR ERBORAZ . IRIGESR LT BB BORE ™,  dilgp e ik
TP AEAEDE, KSR S ANA& V& AT 1K PP [B] 7R 45 T 2 00 R DL o) s — 2B e . x4t
FHimnE, MREZT, AR RAIN &8 R] —ER R, SEAF I
HICRTR AR (HEEE ST UM B . AT 5 RS T&m, BPiEEERHH, e
g . B EAEREE, MG TSR E S et R B4R EAT 40-60bp, 14 FE e %
T 3. 5T%A A

5 AJTIR¥: G ) FE W RAR T, 6 HBMA AMARI, FZ IR RAE T 5 BRI 5 11 Tl
WIgEkn . IE RS SER. — I, B G IRT R PUE NAT, BURRIOME TTER T B
B BBk U7, WAMMESGE N IR R AR Bt — P AT

REGAE TR T RN, FERENE, XA AT g b LA R4
Mg N T, BoE e emE e A, TN ABNER s G e i, 35 —Riink i dig.

4.4.2 MEFHAEESKN SR
BB ARG ARANIE S M AIFEN 1. 171 J6; ARG RSO BUHEIEK RN 1.30%, kg
bl e B I 25 2 -0, 65%.



B FRR 2017 X F RRE NS

4.5 BEAXNEMES . IEFWHEATWESKIRERE

JEE AR, AT G R & SEACEMWIN, BIUE REMTae, (Hlas MMk
WIRE R EMERTE . FWRE, MRS MSCERON IR R PAT . SN THUME R I B B o=
Ty ERNEFARAEERIINE: AR R AR 5 1 R A T TSR ORFFBHERPIRAS s I R 1
MATRME I BURIEEZAVER AT BN HRE, AT T R AR A 1K Fe TR A A v
— U7, ARGEMKER MBI EATIE T, R B MBERA R 2P ICR 2R,
JT, 25 R A ™ A R R AR T, MR LT R AR I R 2 A i G
R RPN RT, BT TR E, T ARa /R es . Itk
A, FERERRFRGATE, FREMIAS B, SEETNERTZE; PHRE il
Pl B8 S

FetstJsthn, 5 H UARFEGHT S RIE ST IR AT LR B Gt R S EAT 1
TR BEE F LBt 10 LTt S MEARSE SEAR U AR T M BUR R, (EREREE I ENYTR
SRR, TaER R A IR, RS EHE DU IS ER K A 547 e 45
BRI, ARRATIRE DRAF XS ST 1R

ARSI R R BEAE R I BT SR, UGB BRI S ST GUT R, 2 e 2 5]
Feft —iiip iy, BRI, TR E
4.6 ‘EE X R & B A B S EREF S HE I3

RN, AFESE AR (et e GEFF SRS ST SR 51) A
Lerp EREME S AR RUE A & S RN LE, HEMEREEEHRANSREEN Ry, &
WANFE BT N SR E G, RIS NI LIRE ST AN AT AR, &
HRAERAG E R A% 52 & R UK H R0 RN 4T

AREEEEANBOAMET VR 2, RAmEERE. 5. 128, NEEHE. SIERT
I, AT, RS ENL 5. ReE A MEZR R B G ST B LI TR
NMMRTARZ . SN, BEWRE I Aot NFIN SRR E e MER R, ReaHS
ISR ZR R 2B EA A HEMAEWSS: S 55 ERER T Z B AR AT A
R HAMEAHRIN O EAR T B, RIRERZ 50, b EIEREILEE AR TTER
", FEREGTEICAR AT, PUERECA R A R UL R BRSSP 2 5

4.7 GRS - B R AL U

WAL GRS ER (— (D WREESERND 2958, N AL 4 R SLt FiE 4 1,
010 T 33 W



B FE A 2017 S FARENE

FE BRI R E FH 2R B IR AR SC 20 €

4.8 |EANEBEANEEERA NBERE S FH = E B R 13
To

2011 T 33 ;W



AR R 2017 5 A RE R

§5 EANRE

5.1 |EMNFEEFEE NEHRTE1ELHE Y

AN, FEBRATRODARAF (BURAR “AFLE N fE57 S GO R s 2 e
CRURFR “AFEE”) KRBT, sy QEFRRBREEE) MHAMA SGEAEN. REeh
I ANFEE AT e, AEAERIE RS OB A AR AT, E e REUSSTbET 1R
1 355

5.2 FHEE A RGN AZ SRR BEENTRE . #ETHE. FEIIESH KA

ARG WIA, AIEE ARE QEFRBBHESIE) LHAMA RIEEEM . Eea FAMEE il
MIAE, WA G T BN GISMEHAT T 0 Z AR, XREE T AT R S i H
B2 (Bl RO T AR DA R e S SCRE T TRIEAT NI, ROKIUA T S8 B AAFAE IR 5
AR AR AT .

5.3 FEEANRLERRE T U 5EEFNARNEE. HEHANZELRREL
At T S HE AR IHERDL W OOl WS TG GE: WSS E R <&
TR S B RAEFEE NI S S Is s mose ., Mg,

2

12 71 333 b

N



EFRMGR 2017 S FFEREHZ

§ 6 FEREMFIHRE CREH )

6.1 E=HAMHR
bR TR G R E
WEHIEH: 201746 H 30 H
Bfr: NRTG
AR HEEER
B = M-S
201746 H30 H 2016 ££ 12 A 31 H
B
AT 6.4.7.1 666, 283. 29 217,955, 077. 33
ol R 6,570, 810. 77 2,078, 393. 01
17 PRAIE 4 61, 839. 39 11, 433. 00
5T Gy P Rl 6.4.7.2 1, 604, 240, 530. 42 2,091, 191, 725. 61
Horr: T 22,133,517.12 -
B ey - -
fiigr % 1, 582,107, 013. 30 2,091, 191, 725. 61
PEPE SRR S 1% - -
TR - -
T R B 6.4.7.3 - -
KN IR <l 5 6.4.7.4 - 228, 400, 492. 50
PR ZRE BK 1, 818,972. 90 -
IV ERINS) 6.4.7.5 28, 144, 597. 37 44, 275, 049. 43
JSIH A - -
JSLHSC FR 49, 406. 11 198, 306. 92
T JE FITASAL 5E - -
HoAh gt 6.4.7.6 - -
i 1, 641, 552, 440. 25 2,584, 110, 477. 80
AR R
SR A B A R S
201746 H 30 H 2016 £ 12 A 31 H

13 71 333 bl




B FRR 2017 X F RRE NS

ﬁ 'Fﬁ:

FLIME K - -
A8 Gy VA b 47 f5 - -
AT HE SR 7 £k 6.4.7.3 - -
S H (] ey 4 ik % 7 3K 384, 209, 269. 97 4, 100, 000. 00
A IE 23 77 S K - 33, 400, 000. 00
JREASIE B K 276, 770. 83 4,625, 793. 25
I A A F N e 615, 989. 73 817, 028. 29
NATHEE 7 205, 329. 92 272, 342. 76
LA B iR 55 2 - -
A A2 5 B 6.4.7.7 42, 243. 67 39, 533. 60
NEAE R - -
IVZREiIDS) 166, 881. 69 22, 332. 46
AL - -
18 I FIT R AA7 fiit - _
oAt 47455 6.4.7.8 359, 874. 17 419, 576. 45
fifiait 385, 876, 359. 98 43, 696, 606. 81
BB A :

pMle 6.4.7.9 1,072, 280, 465. 12 2,196, 928, 126. 35
A4 BEAE 6.4.7.10 183, 395, 615. 15 343, 485, 744. 64
i ER AT 1, 255, 676, 080. 27 2, 540, 413, 870. 99
SR BT & B et 1, 641, 552, 440. 25 2,584, 110, 477. 80

v EEUEH 2017 46 H 30 H, HEEMEEE 1,171 g6, HEEMEFUSR 1, 072, 280, 465. 12

1o

6.2 FiEE

it FEERTFITBEUE R &

A 3

20174F1 H 1 H&E 201746 H 30 H

Hfz: NRMHIT

bHES

=

SRR LS E]

14 7 333 W




R

#2017 FHFFRIRERE

2017411 HE
2017 £ 6 A 30 H

201641 H 1 HE
2016 £ 6 A 30 H

—. A 25, 108, 357. 50 14, 657, 880. 00
LAE A 35, 965, 909. 59 22, 113, 875. 43
Horbre AEECRLERON 6.4.7.11 79, 314. 63 116, 656. 99
eI SUNON 35, 738, 091. 67 21,997, 218. 44
PR SRR AR RN - -
SN 4l 3 (N 148, 503. 29 -
FoAt A 2N - -
2.8 B (B BL “-7 IHAD -6, 162, 549. 28 2,910, 070. 20
Horr: JREEIRE A 6.4.7.12 -21, 531. 50 -
FERE W - -
fi R sl et 6.4.7.13 -6, 143, 305. 22 2,910, 070. 20
LR SCRRIE R B A - -
A &L LG - -
frAd: T HI 6.4.7.14 - -
BRI 2 6.4.7.15 2, 287. 44 E
3ARMEAETE (KL, “-7 | 6.4.7.16
-5, 721, 643. 76 -10, 565, 861. 67
S
A5 R (BRRL “-7 SR - -
S5 HAN (KL “-” SHHA) | 6.4.7.17 1, 026, 640. 95 199, 796. 04
W = BH 8,731, 822. 55 6, 093, 456. 24
1. EH RN 3, 954, 623. 98 1, 869, 355. 59
2. FEER 1, 318, 208. 00 623, 118. 54
3. HE MRS - -
4. X5 H 6.4.7.18 47,051.73 32,137.76
5. FIESCH 3,293, 129. 56 3, 452, 803. 53
Fope Sz R0 R BT 7 SO H 3,293, 129. 56 3, 452, 803. 53
6. HAth 2 H 6.4.7.19 118, 809. 28 116, 040. 82

15 7 333 W




B FE A 2017 S FARENE

=, MHEBH (GRS -7

16, 376, 534. 95 8, 564, 423. 76
SHEH)
W iR eh - -
M. #FE GesH “-” SE
16, 376, 534. 95 8, 564, 423. 76
)
6.3 FTAEEN R (FE&HE) IR
St AR FEFF MG RR TR S
AR 201741 H 1 HE 201746 H30H
A ANRmoe
A1
201741 H1HE 201746 H 30 H
TiH
LW ES R EFE B ERES B
— AV A AR A (B
2,196, 928, 126. 35 343, 485, 744. 64 | 2, 540, 413, 870. 99
EREZIED)

L AMaEwsh A
% e AR s B OF
SR

16, 376, 534. 95

16, 376, 534. 95

= RSB S
PR E AL B AL
GFEIAD L “-7 SR
5

-1, 124, 647, 661. 23

-176, 466, 664. 44

-1, 301, 114, 325. 67

b LG AWK

91, 285, 159. 10

14, 691, 019. 96

105, 976, 179. 06

2. I8 1Al K

-1, 215, 932, 820. 33

-191, 157, 684. 40

-1, 407, 090, 504. 73

DU I B e
5N R A 5
LU AR (PR
L -7 )

o IR BT H s (B

1,072, 280, 465. 12

183, 395, 615. 15

1, 255, 676, 080. 27

% 16 71 3t




AR R 2017 5 A RE R

SIFE)
T L HA A
201641 H 1 HE 2016 46 H 30 H
i H
S S A4 ECFIE B &R A
— VI A E A (R
380, 788, 068. 27 233, 824, 166. 48 614, 612, 234. 75
SIFE)
. A EEsh R
M2 EA B 5 O - 8, 564, 423. 76 8, 564, 423. 76
HAFIED
= KIS MmN 5
FEAE 3L ST E AR B8
-19, 768, 761. 82 -11, 836, 353. 35 -31, 605, 115. 17
GHERDEL “-7 SR
1)
Hodr: 134 bk 164, 515, 883. 25 101, 769, 810. 67 266, 285, 693. 92
2. FEEE AR ~184, 284, 645. 07 -113, 606, 164. 02 -297, 890, 809. 09
[N ) B - TR R S
B NS B P AR ) 3
- -3, 876, 418. 45 -3, 876, 418. 45
SIHEAZ D) QR E D>
DL “-” S35
T R H A (FE
361, 019, 306. 45 226, 675, 818. 44 587, 695, 124. 89
GiHE)

TR 55 1R AL AR 7)o
A 6.1 2 6.4 WMHFREH T HIRTTNLE:

XA AN K2 78
A INITUN FESHTIERTTA FSRINARITUN
% 17 70 3633 1T




B FE A 2017 S FARENE

6.4 TRFHE

6.4.1 EHPFRANSITBER. £t SR —HEEREHE A
AR TR A 2T BOE . St btk 5 sl — B RS — 2.

6.4.2 ZHETE IE R A
A FE AR HATC A B () 2 R B k.

6.4.3 REEFT KRR

6.4.3.1 AR 5 HIFF AR 5¢ 2R B HA B AR o0 REORBOT R AR KB 5L
A A A4 ) R 2 B A KR 3 5% 2R R R R R AR

6.4.3.2 Ak 5 W1 5 2 R A RERAL 5 I &SRB T

RIKTT H K H5ABEHR R
A HATIR A 7] SN MO eI

HERITRGAERAR CCPERAT D | BREE AN eI

6.4.4 A EH K FEEWHHR KRBT 5
TSI AE S HAIAE TE b 55 50 B P 4 — MR 45T ST

6.4.4.1 BT REA R 5 LTI 5
AH (201741 H 1 HE 201746 H 30 H) K FAEERELHAE (2016 4 1 H 1 HE 2016

F6 H 30 H), ARG ARIEERIKTT A5 BITH AT 5 .

6.4.4.2 KRB 5IR
6.4.4.2.1 R&EHR
A, NRMIG
A HA
A AT L )
i H 20174F 1 H 1 H&E 201746 H
201641 H 1 H £20164F6 H30H
30 H
M R A B A NS AT
3, 954, 623. 98 1, 869, 355. 59
SRSt
Hodr: A ENNE
88, 023. 55 117, 676. 99
Uk iiak

% 18 7 3£ 33 1T



B FE A 2017 S FARENE

TE: ATE G G P AT — H IR @ 5 1A 0. 6% IEE 3 . THRIEI T

H=E X 374/ R E

H ONEEH BRIV 5 5 8 B 3%

E AT H 3 50 1HH
ReFHANNEHRHE, BHRITEFRAAK, LA, HEETEATRARMLAL
PEH WG 58> i — IR ST s R B BN, EIBPE R E . REH, SO HIGE .

6.4.4.2.2 RE&FER
mA: NIt
- A I AE AT LE 3 A
I
20171 A 1H £2017F6 H30H 201641 A 1H £20164F6H30H
2 R AR ) 4 NS AT
1, 318, 208. 00 623, 118. 54
FIFEE %%

T AR GRR AU R ALHT— H ARG R E R 0. 2510 F 2R THEIJEAIT:

H=E X S 34/ R HL

H y8EH RHE K2 & 108 3%

B JURT— H A3 50 1

REeERBHUSE, ZHRUERTA AR, %A detE N TRAI LA T/EH MM
BT RSO FIBFETERE . AREH, SO H IGE .

6.4.4.3 5 RBT #EATHRAT IR ML T K537 (& [BI9) 32 5

Hhr: ARMIG
A3
201741 H 1 HE 201746 H 30 H
AT 375 1557 58 5 = Sosu ) B IE [
L ReS | Zae | MBIk o
PV HETN " i N W R AR
H [ ERAT - - - - | 230, 650, 000. 00 | 18, 009. 03
A EERT LA 1A]
2016 4F 1 H 1 H 2016 4£ 6 H 30 H
AT 3758 4728 5 &8 e Soeula| B IE [

% 19 7 J£33 1T



B FE A 2017 S FARENE

i ek | e | FEIR
HETAN T 5 &R FIE S H
KRBT 4K H i N
o E R AT - - - - | 41, 250, 000. 00 4, 867. 50
6.4.4.4 FREFERELEERIBFMN

6.44.41 MREFANESEENCHERREREARESHEN
AN (201741 H 1 HE 20176 H 30 H) & FAEERTEHIE (2016 42 1 H 1 HE 2016

6 7 30 HD, SRS A 5 I JBER] Bl S0 S AR I 6 1 e 4 A

6.4.4.4.2 |MEWRBRE ST A Z SN HADRBT RE AR ZEEHITFEN
AWK (20174F 6 H 30 H) K EAFERER (2016 4F 12 A 31 H), HAhXE T REARHES.

6.4.4.5 HRBCT RE FIRAT ISR SR B

Bh: AR
AW bR ELSY ]
REKTT
20174E 1 H1HZE 201746 H30 H| 201641 H 1 H% 201646 A 30 H
e
AR R ELERIISUION B R ELEEIISUION
Hh ERAT 666, 283. 29 55, 598. 44 31, 870, 403. 60 53, 481. 97

T AREHRITAAR MR EITE AT EERATRE, Hog AR,

6.4.4.6 AR EEAE NS S5 RB O AHIEFRER
A (2017 H 1 A 1 HE 201746 H 30 H) K EHEERTHLIANE (201541 A 1 HE 2015 46

30 HD,, AIEGRIEAG NS 5N BT AR HIIESS: .
6.45 8K ( 20174 6 A 30 H ) AELHHHRIESZIRITFS

6.4.5.1 RIATEHT & /38 KALSF T T 3R I8 2 FRAUES:
AHIEK (2017 456 H 30 H), AHEEARFEAT BIANGHR /44 RAE S T S8 32 IR AUE

6.4.5.2 HIRKFH K EEMEREZRBE
AR (2017 5 6 H 30 H), AHe @R IR {5 AR IE 2 IR ISR .



B FE A 2017 S FARENE

6.4.5.3 HIR %7 1E 81832 5 HH AR 3P B2

6.4.5.3.1 HRAT [ 35 5% 1[5
BREARW AR 2017 4 6 H 30 Hib, AFe4 NFARLT I T 7025 1E 1058 5 F R ) <2 HY [
WIE S5 2R 4540 220, 019, 269. 97 T6, & LA N o5 N BT .

SHRL: NRTT

fit & R | GiFLHR | BUERHAE | BERMAERN | & Gk | BERMAE R
fi
11 gk | 20174 7 H
1182277 103. 16 500, 000 51, 580, 000. 00
MTN1 4 H
13 #KF) | 201747 H
1382081 100. 89 400, 000 40, 356, 000. 00
MTN1 4 H
12 HAZH | 2017 E 7 H
1282523 101. 31 100, 000 10, 131, 000. 00
MTN1 4 H
13 HACH | 2017 E 7 H
1382279 100. 65 200, 000 20, 130, 000. 00
MTN1 4 H
2017T% 7 A
160213 | 16 EJF13 90. 70 365, 000 33, 105, 500. 00
5H
2017T% 7 A
150201 | 15 EFF01 99. 99 700, 000 69, 993, 000. 00
5H
&it 2,265, 000 225, 295, 500. 00
6.4.5.3.2 3 5 i3z fHF E

BEAMREIAR 2017 4 6 H 30 Hik, FEE&MNFHIUEFHRR G TR 1E I AE 5 7 R =2 H [R] )
UEZ2 R A% 164, 190, 000. 00 76, T 2017 4F 7 H 17 HETHEE B . %2858 5 BR AL 456 N\ 547
FERIfSR, FRUESRAE ) Bl e W be 3 o bR dESs e, AME T 623 R AE 5 IR F.



EERHF

2017 F¥FEREHZ

7 WEAHEHRE

7.1 REEHE=HEFI
GHRAL: ARG
o B4 S R 7 T LG A
5 BiH 1
(%)
1| B 22,133, 517. 12 1.35
Horr SR 22,133, 517. 12 1.35
2 | BE s 1,582,107, 013. 30 96. 38
Hrpe fizr 1,582,107, 013. 30 96. 38
B SRR SR - -
3| HEEIE - -
4 | SRR SR - -
5 | KAREERT ™ - -
b SRR 1 SN IR AR 3 b B - -
6 | MATTFEHMEE LA 7,237, 094. 06 0. 44
7| HAd B 30, 074, 815. 77 1.83
8 | &iF 1, 641, 552, 440. 25 100. 00
7.2 FIREATW I R ERRAE
SHRL: ARt
g A5 NROMME G o 5 4 B LR A5 (%)
A | AR R H - -
B | KA _ -
c | HliEk 22,133,517. 12 1.76
B #00 BR BOKAE = FIAE
D " - -
E | 850l _ -
Foo| RAEEY - -
¢ | sk, AhEAEl - -

22 0




B FE A 2017 S FARENE

ERYIE V4

B REAE . BAEAE BRI

Lo | AGEAR 55 A g5l

M| BFEABERIBCARR 55

N | KA PRI B B L

0 | FRRSS. BRI AR

p | B

Q | BAEMASTAE

R | Xt REAER R

22 /N
s | %E

it

22,133,517. 12

1.76

7.3 FIRIR A A o e S 3 R E OB R N R PP B R 42 B R A

SRURAL: NIRRT

P s SR E [
F5 | BREARE | RELK HE (B Ny IR IXIEN
Eefl (%)
1 002241 TRy 1, 148, 004 22,133, 517. 12 1.76
e SR, ARESNERE LA 1 HRE.
7.4 BN RER T A ERTE)
7.4.1 RTHEANEHIET 20 Z R E
SN NRTIT
o B & U P i e
Fa | BREARS % ZE AR PN e NG 1]
Eesl (%)
1 002241 R ety 22, 443, 027. 40 0.88

VO IREHIN (2017 4F 1 H 1 HAE 2017 466 H 30 H), AL LANLHIRT 20 44 00 Z 40 A

i bk 1 RS




B FE A 2017 S FARENE

7.4.2 BVFSEHERAT 20 2 IR A4
SR ARG

& HA) R & B P E
F5 | BRER R SR A4 K NI S TR T
Ebfil (%)
1 002241 R By 648, 116. 56 0.03

e REN (2017 4F 1 H 1 H%E 2017 4F 6 H 30 H), AFE 32 H BT 20 44 1 SE W 40X A
ik 1 SR

7.4.3 RN A A BB S B HHN BB

wpz: NRMt
SENBGEE A (%3S B 22,443, 027. 40
SEH AR BN (R3S B 648, 116. 56

e T4 T “SEANEE 7042 B0 ST R T4 3 WL CSEANBEERAT L BRI
N7 EH NS A A (RSB e LUSCAC ) 1181, AN BARAL 5 98 A
7.5 IR HF RO ROBRSRBELE

SR NRTIG

s i3 i il 2 eE i B BB L] (%)
1 K i3 107, 185, 654. 20 8. 54
2 P47 AR - -
3 LR rr 249, 458, 563. 00 19. 87

Horb: BURME SR 249, 458, 563. 00 19. 87
4 {0k i3 264, 406, 533. 10 21.06
5 Al i R 55 280, 627, 000. 00 22.35
6 SR 620, 406, 500. 00 49. 41
7| A (RIS 60, 022, 763. 00 4.78
8 ERZe:) - -
9 | Hith - -
10 | At 1,582, 107, 013. 30 126. 00

7.6 HIRIEA LPHE HEET T HE BN EF R BT L SRR A
SRR NRTIT




B FE A 2017 S FARENE

‘ 02 & R
T frgAng B | e 5 N
Ebfl (%)
1 010107 21 Ef5(7) 785, 800 80, 591, 648. 00 6. 42
2 150201 15 [EJF 01 700, 000 69, 993, 000. 00 5.57
3 160206 16 [EJF 06 600, 000 57, 624, 000. 00 4,59
11 kst
4 1182277 500, 000 51, 580, 000. 00 4.11
MTN1
5 170206 17 EFF 06 500, 000 49, 800, 000. 00 3.97

7.7 SARIE A SRME o e 7= i LA R/ INHE R R R 44 3R 7 SRR IE S L 5t A 4

AR, ARHE SR L R

7.8 BRI A RMHE & 2 ST #E AR/ AT L4 St R B B4

WK, AR ST ERBTL

7.9 FARIR A FRAE ok B S8 1 E O R/INHR PP O A 48 ACIE SR 3 A

AWK, AEGERFFABUE.
7.10 &G HIR A ZE LI B I RIS HI 73 5 0 i B
WEHIN, AESERSH5RBHIAS .
7.11 G FIR A EE LI B B FH R3S B Ui
WEHIN, AESERSH5EGHALS.
7.12 BB A ARG E
7.12.1

T U A AR B AR B T 44 R 25 R R AT B AAROR A

HE#

FENAIE S IBTRTRTH ARSI RAT R Z B AT B DT, b

7.12.2

RIE, EASHR S g ] H AT

ATEE TG A2, B B e R R 1) 96 R ISR e 2 AR I 2

7.12.3 BAR HoAth & IR 7= 4 B
Bhz: ARG
F5 TR
1| FHRIES 61, 839. 39

% 25 7 J£33 1T




B FE A 2017 S FARENE

2 | MUCIEFEE K 1, 818, 972. 90
3| RIBEF -
4 | MYCRLE 28, 144, 597. 37
5 | MHCHIEEK 49, 406. 11

6 | HAt YK -
7| FRHERR -

8 | Hftk -

9 &t 30, 074, 815. 77

7.12.4 BRFEH KL T BRI T #5851 35 B 40
SRURAL: NIRRT

FF5 i JE 4 Y R HE
iz g (e 2y i AN
Eefs (%)
1 132001 14 54M EB 18, 789, 090. 00 1. 50
2 110032 =I5 15, 024, 636. 00 1. 20
3 132004 15 [E % EB 2,783, 322. 60 0.22
4 110033 ] 57 e 5 2,511, 688. 20 0.20
5 110034 JUIN A5 1, 265, 500. 00 0. 10
6 132005 15 [® % EB 998, 215. 00 0.08

7.12.5 FIRAT 2B E A ERIE R RIFOLHT B A
AR, AT T4 R DA OE Z RIS L.



B FE A 2017 S FARENE

§ 8 EEMFRFHAMSE

8.1 HIRESHFRA N R LFFHENGH

AL A

PN

HA NS | PR U R B
) L= ey L=y

R R
AL ALl
17, 378 61, 703. 33 818, 259, 431. 23 76. 31% 254, 021, 033. 89 23. 69%
8.2 HIRESEHAXMVARFEEESHIEN

5iH HA B () (A B AT L)
VNN INZES R B = 12, 395. 95 0. 00%

8.3 HIRESEHAKMWA RFFHE ST A E S0 H L B X HKHFR

AI I G LB AT A &

i H A EEHPEEREEXE I
/NI /S SEYNIANE X a1 i
0
95T NFFA AT
0

27 0

2

£33 1t

N




B FRR 2017 X F RRE NS

§ 9 FFHAEEH XS

AL
BEEERAE  20034F 7 H9H ) EE&EmBlLE 586, 521, 597. 17
AR BT 4y AL 2,196, 928, 126. 35
AFR A WKL 4 5 H 4 i 91, 285, 159. 10
U3 AR A 0 4 S [ 4y 1,215, 932, 820. 33
AR I ST RN A (EE /D> L7 -"IH 1) -
AR SR FHE 4 B0 1,072, 280, 465. 12

V0 ST R < R A O B B N s i A T [ {70 5 e R 4



B FE A 2017 S FARENE

§10 EXEMHBE R

10.1 ESHHFE AR RN

WE N R A RSN HFRFA AR,

102 EEEHAN, E&AEANENESTHERIHERATZES)

(1) FEEE AR ERNFRZZN L
AN, HEEHALERAFZD.
(2) FEEFENL I SILE T E RN FRZZE I
=R UIoE S = PNURNE S iR TP O N 5 i

103 WRESEEN. ZEE&M. BSFEEWFHIFR
RS AR . I LA TR O VRA TN,

10.4 Z S RIS AR

7 J A AR I AR BRI AR R A AL

10.5 AEEHATH K STHTEFZFTERL

BRSSP NS I S VP S N
| CREBREE KO-

10.6 BEEA. £EARERREEANRZEERLTFHENR

AN, ARIRESEHEN TN SR BN G ARG B A T S5 DL

10.7 &M AR AR 5 B Iuh A R EL



B FE A 2017 S FARENE

10.7.1 EE MRS A 7R 57 R IUHAT BB RS AHER

SHRL: AR

75 I A4 K

N2 SEAT 257 R O R <

SEL i
AT AR L

11

i

243
BB L

*HE

H A5 I 25 i)
A7 BR 22 7]

29, 344. 42

95. 80%

[ & A %Ik
o7 I A7 PR

832. 70

2.72%

648, 116. 56

100. 00%

453. 60

1. 48%

AR5 1E 77 I
A7 BR 23 7]

H Z8E 7 I
A7 BR 23 7]

R R AIE 77 K
A7 BR 23 7]

By

R RIE 77 B
A7 BR 23 7]

it

L AR e AR IR A5 T AT BOR . BUIESERZ S & i S %55 7

[EliNE i reEn

T 2: 25 TR BARERRE 7
(1) &EAT G, EIE—FANTEERENTN:

£

30 I

H
w
@®
=i




AR R 2017 5 A RE R

(2) AT SSIRDL R AT
(3) 17 RIEFHIA SRR, RN RIS

(4) HHERIBIFEEST, BRI 2. @R UL P B A I A

Weitr, FFREMRAR R G IR IRER, RO TTRIWT TR 5 5

(5) HENL T ZHIME B s, BN SRALHER S B BT IR SS

ik

A FAEZF T 7 5T

He TR UL _ERREREAT B 2 e i E ML SR IS 5 0. 2B BN SOk FR I 97 2217
P, FFIEEIEEEAEE A
10.7.2 S FES A 7R 5 B n AT HAMAIER R B

SHRA: NRTT

lie 157 [BIEAE 5 BUIEAE 5
. 524 1 CE
. e
TR Iy i
WS |mAmE]  REem | | mEew |
AL B PEdEt
i
H He f He i
S
370, 813, 445. 28 87. 29%5, 158, 600, 000. 00,  94. 01% -
7 A 7
EELEE:
B PR| 9, 361, 499. 56 2.20% 80,002, 000. 00 1. 46% -
A
RS
44, 608, 284. 09 10. 50% 248, 688, 000. 00 4.53% -
3 7 A 7
031 7 333 W



B FRR 2017 X F RRE NS

§ 11 MR RE SR ERER
111 REPAN BE—BREFRFAZESHB LR REIT 20%51F 0L

P AR5 P HE A A A b A R4S WA H A 24
% RZEE H
| R | Hipliks) #AW] ] Tz ] At
” ‘ FEA Y
K| =2 | skiEeat 20% e # % H.
il {6y B 1) [X [ L
2017/01/10
1 ER) 246, 608, 508. 01 - - | 246, 608, 508. 01 23.00%
2017/06/30
2017/01/10
#l
2 B 246, 227, 543. 34 - — | 246,227, 543. 34 22.96%
)
2017/06/30
2017/01/01
3 E 462, 200, 942. 74 - | 462, 200,942. 74 - -
2017/01/03
>
A
P AT R

A I AT G B T BB A LA B B 20% )1 DL

RARATE S U 2R DL EUB: [ L A B P IbE(m], /e BN W] RETCVE SN AR AL 2 517, AT REXS S
BRI s AR 175 0 T RE 51 A Jk g AROIRT Bl 1k XIS, A A 28 452 B o] B AEE 2% S S ] 3K 3 5
AT BB B A 0 <t B RN A DA H 2 e 0™ 1A IR T 5000 FioT, &R REIH 4%
Bialpir s SHANEE GG IFlE LIRS & RSB

032 T 33 W




B FRR 2017 X F RRE NS

BREXNAREMAEEN, THOARSGERAFZLEGERARAF, K EE

400-600-8800, =Y % E-mail:service@jsfund. cn.

BEESEEAFRAA
2017 48 H 26 H

033 T 33 W



