B BRI R 2017 F X F MR

\i

%ﬁﬁﬁﬁfﬁﬁ%ﬂﬁ#&ﬁﬁé
2017 SR EFREHE

%L

HEBFHEAN: BELESEHEAFRAF
EETEAN: LERITROAERAF
EHEB: 201748 H 26 H

§1 EEER

HEEHANEES, HERIEAMRE rEREEAFERBOCE. R U IR B IR,
IS FLA R ILSENE S R AN 58 BV AR SOE s VA ST . AR RS DAoL
EHETFEE, FHEERER.

HEFE N EFRAT R AR AR IREA S S FME, T 2017 4 8 A 23 HR& 17 AiE
I S HEAR HERDL ANE IR WS iR ERAGIMEENE, RERKAR
AR BOL R RS VERRIR B H ORI -

BB R LSAE T L Bh R 5T SR NS BT I I 507, (EAPRIERE & — E & A

S STF AR IR KRR . BoTA WU, 55 LR AT 355 R AT S A2 B 15 A
e S AEEE VIR LSS iR

AR AT AR T A B PR R RS, BB T AN A, BB AR R R IR

A T 55 SRR A i

ARERIH 2017 4 1 H 1 Hil2Z 2017 426 H 30 Hik.



B BRI R 2017 F X F MR

§2 EHEMN
2.1 EHEFKFNR
B K T ST A5 51 25 AL 7 5 T
R AR BRI AL i g
He g A 002548
e e (S AT
Fe AR 2016 £ 3 H 18 H
HEEHA LS EHARA
BEEIEEN EWERAT A A PR A
T JHAR B A 3 A 1,397, 126, 246. 02
G RS ANTE )
2.2 &R
B8t Hiw FE TR AL A RS AT T 5 704 SERE 8 B O R AR A8 $% [ml 4R o
ARFEG RN WA TEHRNR DB 5 M BUECE . B RATE SRk
] o 55 A AT 2 0 H Atk 52 e A ) 58 < (SRR DU AF R R B 70 b, A0S Rk
B A FZE AT EAAE L AR X R ARF Z AT A TR B, AT AR
B U AR FR K TRBNMERAE R AU AR, I DA GE %28 5%
7 T B EL ] A R UL E .
Ne=n 302 —AEHIRAT E WIS R R (BUE) +1%
AR RHREES, U BN K = T e filip i 4, (AT
JAS AL 2 A AIE
ARG BEERRES, R T P& T R /MRS 7 i o
2.3 EEEHEANNESTEEAN
T H HEEHAN HEEFEA
HFR TS E AR AR EHERAT B R 2 7]
BHEE RSN | 4 RN LR




BRI R 2017 SF X F A REHE

e R HLIE (010) 65215588 021-68475888

HLTHEF | service@jsfund. cn wenyi@bankofshanghai. com
B RS HE 400-600-8800 95594
B (010) 65182266 021-68476936
2.4 5 BB TR

B G AR T IR S BN LI R

http://www. jsfund. cn

He G PR T S B

Jes T E 1 TAE R 8 S AR R 8 2 5 Sk
SEEHARA T

§ 3 EEMFRINESHERI
3.1 EESH BN FHER

SRURAL: NIRRT

3.1.1 HAME BRI bR

W (017HFE1 A1 H - 201746 H30H )

EN RS 25, 873, 002. 70
AR 77, 556. 28
TR $5) e <55 3 B0UAS H91 ) ) 0.0001
AR BA DB 38 1 E R i 2 0.01%
A I G A A (R 0. 23%

3.1.2 HAREIE R AR

WK (201746 H 30 H )

JAR AT o3 PO A

48, 074, 130. 05

AR AT 73 P 2 < 473 B0

0. 0344

IR FE S 0= 1A 1, 445, 200, 376. 07
JAR G A A0 1. 034
3.1.3 Rt WK fEhs WAEWIA (201746 H30H )

B RTHAEI KR 5. 56%

E: (D AW sIia

BEEEA RN . e

HAN (A& 2 e EAR SR

THBRA SR LS HRA,  AIRNE A S se B licat n_ A ot 2 st (2) Bk

03 7 3Lk28 W




B RAATR AR 2017 SFEF AR E

A SR B A BAERAT NIAEEAZ 5 3 8 1035 0B, T NS S Bl as K 2R T B8y
(3) JASR AT 73 BEAE R P R B 7 7 03 oK 20 BE A 5 2R 20 BE R i L Se B 0 (R A

3.2 ZEHERI
3.2.1 EE&MBIHEM KR K5 RIS LB S #2582 1) ELEE
e E | aitbi | gtk
1y BEAE - ‘ ‘ -
M Bt WK bR | FEE RS | AEUREE R AR OL6) @—@
B A - »
HZ@ EHE) HZ®
TE—1TH 1. 08% 0. 11% 0.21% 0.01% 0. 87% 0. 10%
HE=ANH 0. 15% 0. 10% 0. 63% 0.01% -0. 48% 0. 09%
LA H -0. 23% 0. 10% 1. 25% 0.01% —1. 48% 0. 09%
HEk—4F -2.98% 0. 13% 2. 53% 0.01% -5.51% 0. 12%
H & A TR
5. 56% 0. 33% 3. 27% 0.01% 2. 29% 0. 32%
R R4S

T AFES Gy — T E G R (BUS) +1%

BIR A IARAT i A IR R A A RARAT A A AT I S R LA — AR R T A7 K
FEUER 2

AFE G DL SR HOL IR A U A 5 A AT B, W57 S R

Benchmark (0) =1000

Return (t)=100% X (—*EHIHRAT & WIAF kB G L2t %8+1%) /365

Benchmark (t) =(1+Return (t)) XBenchmark (t-1)

;H\:EF‘ t:]~) 2) 3) “*To

#
N
=
=
&
=



B BRI R 2017 F X F MR

3.2.2 BHES & FEMURES BB RTHMENE KR35 RS B Ak

W HRZRE K R
ﬁiﬂ%%ﬁﬁﬁ%ﬁﬁﬁ%ﬂﬁﬂﬁﬁﬁ?M%%ﬁ%ﬁ%%&ﬁ$mwﬂﬁ%
o

9.90% -

3.91% -

5.93% 4

5.94% 4

4.95%

1.898% |

0.99% 4

0.00% -

(WD s LT K | S | E— -

el 1= P =T | S S N S

(W [ 1= PR [ | R S, P

o
=
=+
by
=]
=
o
ol

201&-03-18 -

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

[— 53 B A5 o R 7D I KR — 0 0 5 2 D 2 |
K G Sehamai i o 2 e AR THFE I R 5 [ YL S P R MU 2 5 1 ) s A2 H5o0f EL ]
(2016 £ 3 H 18 HZ 2017 4 6 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 .




B RAAI AT A 2017 FFF AR EH S

§4 BEAWRSE

41 HRESEFHANREEZE BN
411 BEEEANRHEHESHEK

ARIEEGERNNFEIHESEIERAF, ML 1999 453 H 25 H, & EHE IStk
SERE RSB AR L —, RPIERESEHAF . AFEMH L, AR SHREIR,
FERYIL R Bl B el f@M . TNE S AR ARG E A EEREES . Al
AR TE TN QDI e BT B 55 U A

Bk 2017 4E 6 F 30 H, FESEHAIVER 1 AEARIERHRTEREE. 129 AIFBEGHER#
TG, HMEREFSIoM. B KIIRE . KR E. R RERS . ki, #
SRS EATIIR G TSR AIR S F7L M.
5105 FLEBRE . FLRIIRE . Fs b E R
ZIUdE R EABTRIEIR S 5 SLRRIR A 55 S8R ARTH 50 a3 (LOF). 74 s Wi 5 £ %7
LM ERAR A 598 H BRFEE (QDIT-LOF). FEsEF: MM R G L2 R RGTR. 57k
e AT A 34 SR UE R AT 120ETF | 52 S0 RUFFEAR T 120ETF B4z | 545534 (QDIT-FOF-LOF).,

FLAE . BSCEMIRIR A L0 tim. 3L H a1l 400ETF, F s 4] 400ETF Bie. 7%

FESZYPAR 300ETF Bé4%E (LOF). 37 S fE M
ARSI
T

BA (QDID). FESLHF FURERIR G . 325K

SEPIR 300ETF. BESLARALAFNRS . FESCABRG ™ (QDID). FESCERMAS 7 RftSe. 39
W e FRSRAUG S FRSEPE AL R E (LOF)L 529k 500ETF. 55 SEH 5 f%

IR F SR 500ETF Bcfi, 525 il i 5 BTF . 3% S PiE <3 Hh 391 57 ETF HRHE
G SRR AFUE IR BRI FCPRIEER S Sc iR e W Gr . Fa S0 SC [ i i SE (QDTDD,
LA A E IR FLFEMEREOUR. BT 5 LA Y at SR E R
By FEEEAB FmIEHESM. 5 1 DMHEMGTR. RIRERaim. BRI, 5
KFHEEM . B ENEYIBIRE . LR 2 LA BTF, FESeiE 3 294 % ETF,
SRR Rlh ™ ETF, 5258 3 DMHBEMGR. 3L IREBER . 5SS LSS . 52 5008
AR IR 5 FASEYAR 300 FEEOWETTIE SR JE S A SRR L B S AV AR R BT G SR S
S AEARRTRMBCE . WG AR EM IR BRSSO
LB G AN FESRM HIEBE . FEe PRt ™ ETF B, ZES0pmid i RIGHCE R S
B R B BCE . B R RBR B S . B SR BRI RIERCE R G . LB BRI
. RSOHEM ARG ER G RN E RIGIER S SR, Ssifamalfifi

%06 7 JLk28 W



B RAAI AT A 2017 FFF AR EH S

I IHTHSRIGICER G FIas RN ER S Rt G ER A

B RIGHCE R R ERBOTE. ARG, SSRGS . SRRt 5
SR AMI IR ML LMW E . ISR BIRIEE . B BEaififid:. B ElRe .

il

TSI IR A SRS IR & FASC BRI RIR G . BN B IR & 5 e T 5
RE R AE BRI T LB RIR & SRR A e E R
M B ERM. BRI FEFE%Z 6 MHEMGT:. BRI RREG. FR
JRAififiisr . FELARERAGUYE . RSO REIRHAM RS . SN E IR A . SRR
MERG. FILEME 6 PABEMGTE. FLPEiREIRES . BRI Gm . 57SE R
(QDIT-LOF). F&SEHIM R RIS . FRARE MR BRI /M A B ETF, B2 s i BRatifii it
I\ AL SR Rk 6 MHBM G FERGHirE. FLE N P E ASOETF Bi#k. M

KRR G . Jn SR BIR G MG SLf0F 3 JUTEE G )R T3 SCl il R 515 &, [N, B
AN EERES. SVFEES. BERST R REHS.

_~
&0

412 BE&EE (BESEEPNE) RESZEBEE N

FAEREEHRES
OBy HFR WUESE .
44 4% LA
EAEH | AER
fFHR H A
#
KISE . FLFFR 7
SERRE U R 5T TR . 5L EAT A E R SRR
AifFifiids . I Lk RAGTIRAZE S R JERER
AL foidE 2L (LOF) « 3% T A ER L &R+
SEAIE A A 5 ETF. 5% &, 2010 4F 6 AN\ FEsk
2016 4F 3
iEEZ] SE IR 43 H A L 5 st - 13 4 SEHARATIRSE
18
ETF Bif% . 32903 aa dlifi ZIH, PURERTE €
EWIMTR. B E WA 2 M 55 A 2R 4 [ i TR S
RBE. FSiEfiRE . Ho mitarrAd, HAHE
LR B S M TEE, HE EEE .
SEHE SRS L




B BRI R 2017 F X F MR

OLikiR A 3 92%T I B%
RE. FLRaFaifi.
LR AT F
SR ISR
AR, IR

WA 5 SE U 5

op

FaTCAiffifigE . FE A
ERAififir. s sehala

i e

E: (D AR PR SR G AR AR H: (20 EFARE SGEMTIE 2 GEFFLA
WA AR BIPE) FIHE: (3) 20174E 7 H 6 H, ARIESEHANRAM (TSR
A iR Ak R B A T ), BN AR Y L AL G G2 P, 5EEGAH i L ILEE

HARS,

4.2 EEAXR G AL ESEEERTEB LKA

WEIIN, ARGEHENARENE T GEFRE). QEFHREEER) LIS EEM. (G
AR AL B AR IR S e R S A ) AR DGR EE M RUE, AEWSEM . BR
ST AE BAIE Y 2R 087, R AR R A 2R B, 9B e B N BOR BN 2t . A
IR E AT S REHEN A & & R HUEMAE, T H e M B A AR AT N,

4.3 HENXRE BN AP 5B & 5 B
4.3.1 A V3L 5 B RIAT B I

WA, EEEHAHEHIITIFIS S GFRRRE S BN T AT A 5 SE L)
AT WA PAZ G HIEE, &5 H G 08 BRI FEARE MRS, JFESRS IR E R 1875
RSN S5 8 P ST T 2 A P AL s et 5 385 50 5 V0 Rl A 4% 258 5% 0 A P58 5 AT 4 U
PRSI REA RS IR G, IR A A8 5 U ) SEBl; s 1T RGRA T #4507 ik

ITHHE R, P T EE RS R A s
58 W k28 I

g



B BRI R 2017 F X F MR

4.3.2 REZ BT ARIE UL A

WEWIN, ARETNIARBEAGSS5LSHRATRNZ ST, [FIH IRIE5E 5 A i
A 5 B AR 24 H AR A B 5%, Arit 6 4k, SN N AL A SR AR IR S TR L, 5
G R AERIZE Sy, AEEF S HEAT A o
4.4 EEANREG B Py EE B8BTS ANL SR IR Ui B
441 WEPNE SR H RENBIEST

HAF AR R AR AT, 1-6 AT B AREG w5 iz Ehiais 2 8tk .
ST 7T, #E4] CPI. PPI k8w, HWish Tolk v AlE ke thadig &, ez )5, —
TR B B B NI I AR SR PR Lk, S DU R B U R AR AR
PPP 31 H INPRIEHU OB L S A BRI TS, SR E AP RIURIABLS, BRI J5hE
BT, — 7N IRETE TR, 5—Jrwalrsyh Bl O Ef. NRMICREER, HEE
W™, LA SAT BRSOk B BRI % . IRIGBOR A 77 b o BOR ™, T 2K
TR, K= b A A 194 7 B ) PP [l A8 45 1 6t R e 0L TR Tk — 2B . %o £
HiginE, TREZT, W R B R — e R R, SR I R
HILKIR R, (HBEE S5 TR TS . RATIE 5 H RAEYRR &, BEESE2ME, s
AT B LRERE, FIRGH D S5 G R 8k BT 40-60bp, T4FE IR
YT 3. 5T%A A

RIS RERMERRIZN, “PARERE, 7FXESA 2 BT P4 SRS I LA a4
TREENE, BB bR R ) A R
442 MEHWAZES KNSRI

BEAR G WIRATE S G AUGEN 1. 034 TC; AHE YL S M ETFE KR N-0. 23%, A5t
LR AE IR 2 % 1. 25%.
4.5 BEAXNEREY . BT ATV ES KM ERE

JEEAR, FATCAGIR G R AR TSN, I REM TR, HE R Tk
WIREREMEIRT. FHRE, RS NSCRECN R RIAIAT  BINETHITE L IR B 5t
T, ENEFAAAE RN FEAF AR 2 R AL I LR SR ORRFEUERRES s BRI 2 1
TATARAE BRI LR AT A PIYIRE , B T30t B AR A T I 50 T B R % o
— 7, AERIEAKHES R DU B LATIE ), IR B HECR A R s R R R, S —
DT, G A A IR I AR YE R L, RIER LT (R 2 7 S A
I EXFEE ST, BMEGTTIIRSIEA TR E, WA BT e . IRk

09 7 3Lk28 W



B BRI R 2017 F X F MR

A, FIRFEWDRFF RS, RO TR —Bin6, FIEETUNERTSE: PHRE 6T
DIRSE S R TE

RBES A G BEARERAER T RN, PREECE, 26 JPARLAT AR, AR GR
EREHBRENT, REHEHENM.
4.6 EEANREG HAESGEREFSETR BN

WA, ARSI THGEST (TN GERET RS RE SRS U
L EE R AR MR e S FAE, HEMERESERASREE N —FT, e
DA E RS E BN RN EG, @RGEANERIREHESER AN . AR F
ORI R A B S A% 5 5 4 22T H K H KR (R B R T o
AEGERANBLMETWRE R, BAMBEEERG. 5. 88, KNREH. S5
T NARG AT, fa R EMEL . S AME R A &1 B Rl I T RE
JIFAHRTARZ o RSN, B as AT ATt KR e a2 i iR R, Reans
IS TR R BANANZEGHEAMENS: 25 ERIES T Z B AL # R
s SAGEAH KN BIREAR T Bl WRYNEZRAZ S P, T ERER S8 FEA R TTE L
al, REGCEICEE AT, PIETRECE R A F B b EE SR B AL el B2 55
4.7 BE AR S B 2SI 2B 1B TR U B

AREEGHFEGE BT 2017 4F 4 H 18 H A A (G LA Im AL 51 5177 BUIE SR 4 R Jk < 2017 4E 58
— YR AL 0, W a4 B E F R 2017 48 3 H 31 H, & 10 53 & FUR 4207 0. 2150
JG, AES MARS “6.4. 11 FIESENEIL” o AIE S RO BL R S AR R B e A 4 &
[F] A AH R E
4.8 MEHNEEANFREEIFFE NBERE S F = HETHEH YU

AIREIN, AEEGAREIESE 20 A LAEH 57 EICT T u s #FA AT 200
NHHETE -

i

il

A

010 T 28 W



BRI R 2017 SF X F A REHE

§5 EANRE

5.1 |EWNFEEFEE NG TE1EILHE T

ARG, AEENHEST (PR NRICMEIE R S5 &ik) KHAA SIEFEM.
SEFILUAEE N IIA RLAE, WS RITHIET 7 EGITE AN LSS, MMAERE ARG HH
FEA AR AT N

AR, AFE NHRIE T (P N RITNERE S 3 4150 7 AR T UM
ARLE, WL RITEAT T HREFTE NS, MAERFAS SO BTG AP 01T,
5.2 1B AR E N AR SRR BEENTRE . #ETHE. FEIESH KA

AR, AEEIREERE REHEN . e F. BEMRRE, ARG E
B e EHET . eI AT T LB RS E, REIEEE
BN FERL SR AN R NITAN.

B HIN, B SRR AL G RUIE S RO 2k e e B A AT T — A 2,
&HN 30, 046, 068. 86 JT.
5.3 BB ANELFERE PHMFEEFARREE. HERHMZBERRERL

RICENERL T ARG TV 1865 ERI. FUE BN WSk s
REENE, ANERNERS. M. T8, AMEEERICHE. RSP e =R,

2011 i k28



BRI R 2017 SF X F A REHE

6.1 EFEHMRE

S AR FRIARERAL R RUE R B

§ 6 FEREMFIHRE CREH )

WEHIEH: 201746 H 30 H
Bfr: NRTG
KR TR
B o= M-S
201746 H 30 H 2016 ££ 12 A 31 H
B o=
AT 6.4.7.1 162, 450, 039. 54 195, 672. 73
ol R 85, 000. 00 -
17 PRAIE 4 - 31, 102. 98
5T Gy P Rl 6.4.7.2 1, 208, 197, 000. 00 935, 578, 024. 10
Horr: T - -
B ey - -
fiigr % 1, 208, 197, 000. 00 935, 578, 024. 10
PEPE SRR S 1% - -
TR - -
T R B 6.4.7.3 - -
KN IR <l 5 6.4.7.4 59, 945, 209. 92 -
ISR 795 Bk - 21, 006, 553. 33
IV ERINS) 6.4.7.5 15, 170, 553. 73 19, 233, 115. 75
JSIH A - -
JSLHSC FR - -
T JE FITASAL 5E - -
HoAh gt 6.4.7.6 - -
i 1, 445, 847, 803. 19 976, 044, 468. 89
AR R
SR N S S
201746 H 30 H 2016 £ 12 A 31 H

12 71 328 W




B RAATR AR 2017 SFEF AR E

f -

SEULIEEN - -

AT oy M4 R £ - -

ATH: R 45 6.4.7.3 - -

S H (e ) < 5 7 K - -

IS ATUESS 175 Sk - -

AT e [A] 3K 2.06 -

A FE N IR T 354, 138. 72 248, 688. 97

NATFEE 77 118, 046. 26 82, 896. 37

LA B A 55 B - -

NATAZE 5 % 6.4.7.7 1,679. 18 460. 00

L AZF - -

AT AL, - -

BRI - -

3 HE PTG A S5 - -

HoAth 45t 6.4.7.8 173, 560. 90 129, 200. 00

Uil igennn 647, 427. 12 461, 245. 34

PIREE g & E

SEl I 4 6.4.7.9 1, 397, 126, 246. 02 922, 244, 124. 38

A5 B A 6.4.7.10 48, 074, 130. 05 53, 339, 099. 17

IR CEE sy 1, 445, 200, 376. 07 975, 583, 223. 55

T Ry e s aan 1, 445, 847, 803. 19 976, 044, 468. 89

VE: EEUEH 2017 426 H 30 H, HEEMEEE 1.034 g6, HEMEUSR 1, 397, 126, 246. 02

1o

6.2 FlER
St Tk SRR AL G AR AU I R A 4
AREW: 201749 1 H 1 HE 201746 A 30 H
B ARt

13 7 328 W



BRI R 2017 SF X F A REHE

AT ]
A3
2016 £ 3 H 18 H (&
i H MHES 201741 H1H&
EERERH)=E
201746 H 30 H
2016 4£ 6 H 30 H
—. & 2, 881, 027. 87 589, 119. 93
I SINSELN 29, 296, 569. 56 369, 544. 45
Hdr: FEF R 6.4.7.11 2,936, 681. 23 228, 829. 87
iz AR 25, 886, 485. 07 -
B SRR A BN - -
S NIREE G b B r- N 473, 403. 26 140, 714. 58
HoAth F) SN - -
24T (B bL <=7 JEA)D -620, 541. 80 -
Hor, BriEd et 6.4.7.12 - -
HEe R - -
i B o 2k 6.4.7.13 -620, 541. 80 -
B S FRIE R R U R - -
Dt e W& - -
AT T H WS 6.4.7.14 - -
il & 6.4.7.15 - -
AR EAE SR (FRkLL “-7 | 6.4.7.16
-25, 795, 446. 42 -
SIEA))
A0 s (FRARLL “-” SIEA)) - -
5. AR N (KDL “-7 FIHY]) | 6.4.7.17 446. 53 219, 575. 48
B =, BH 2,803, 471. 59 94, 640. 59
1. AR 1, 954, 802. 49 69, 607. 04
2. FLEh 651, 600. 79 23, 202. 30
3. HERS T - -
4. 5 WH 6.4.7.18 2,651.41 -

5. AMEH

14 7 328 W




BRI R 2017 SF X F A REHE

Horbe SRR R 57 2

6. HAh?H

6.4.7.19

194, 416. 90

1,831. 25

=, MEBHM (GRS -7

SHF]

77, 556. 28

494, 479. 34

k. TS RLPE

M. #AE GFTH “-” S5

F)

77, 556. 28

494, 479. 34

E: ARESEFAENH N 2016 £ 3 A 18 H, LFEEHLHARETE 2016 42 3 A 18 H % 2016 4F 6

H 30 Ho

6.3 FTAEN R (E&HE) ZhE
Stk IR Ai R AN R 4
AR 20174F 1 H 1 HAE 2017466 H 30 H

Bhr ARG
A
201741 A 1 HE 201746 A 30 H
Tt H
Tl E R ELFIHE CIEE -2 & a7y
— WIRIpTA R (O

EAFED

922, 244, 124. 38

53, 339, 099. 17

975, 583, 223. 55

L AMaEwmsh A
(K2 G E AR B L OF
JRLIED

77, 556. 28

77, 556. 28

=L ARWES MBS
PR AR B AL
GFE AL “-7 S
5

474, 882, 121. 64

24,703, 543. 46

499, 585, 665. 10

Forpre 124 HWEK

475, 316, 908. 93

24,716, 378. 79

500, 033, 287. 72

2. FEL 8 A3k

—-434, 787. 29

-12,835. 33

—447, 622. 62

% 15 7 3t 28 1T




BRI R 2017 SF X F A REHE

VU A S0 i 22k < BT F
AN BE A 7 A Y 2
SAHEA S QFE D

L -7 S35

-30, 046, 068. 86

-30, 046, 068. 86

T BAR AT E AL G (G
1, 397, 126, 246. 02 48,074, 130. 05 | 1, 445, 200, 376. 07
GHE)
AT AR
2016 %23 H 18 H(ZE&AFAEMH)E 201646 H 30 H
iH
S Ko ECFIE A ENEE T
— BV E B A A (i
200, 039, 182. 05 - 200, 039, 182. 05
SHE)
—. K& EWEST A
HI3E S I H A (R - 494, 479. 34 494, 479. 34
AR
= KRS HEAZ G
PR 3 S T E AR B
-199, 363, 294. 08 -435,293.09 | -199, 798, 587. 17
GFED LA “-7 FIH
H1))
Hrp: 134 B 14,611, 141. 18 1, 165, 060. 71 15, 776, 201. 89
2. FEEE AR -213, 974, 435. 26 -1, 600, 353.80 | 215, 574, 789. 06
VO A HH ) 2 4 00 B HE
H Ny Be R E A ) FE
S EAS) GRE D
PL “-” SIH)D
T AR AT F AL A (F
675, 887. 97 59, 186. 25 735, 074. 22
SFED

e AFESEFRAEH N 2016 43 A 18 H, LAFEEATLLIHEZ$R 2016 4£ 3 H 18 HZ 2016 £ 6

H30H-.

% 16 7 3t 28 1T




BRI R 2017 SF X F A REHE

AR BHE A 55 3R (LR 7
ARE 6.1 & 6.4 WK THITNEE:

X AN /AN
HEEHANNTIA TERUTTAERTTA RN ARISUN
6.4 RME

6.4.1 AR EHRANSHBOR. STt SRE—AEEREH BN
ARG RIS BOR . St 5 800 — AR M — 5

6.4.2 ZHEIERIHHA
A G AR WITE A ) 1) S 25 4 o 1

6.4.3 REEHT R R

6.4.3.1 1 & HIFF AR 42 1] 58 R BRHA B RFIFH R RIKRBOT RAERILHI BN
AR A A ) S 2R B A KR T 50 R R SRR T R R AR A

6.4.3.2 ARG H SR LR AERBRI 5 K& KRBT

RIKTT 44K HABEHR R
R EHARAR | HEEEA SIS ICIE . e EHY
AT A PR A _RHEERAT ) HEEN

6.4.4 A EH K FEEWHHR KRBT 5
TSI AE S HAIAE TE 3 b 55 50 L A 4 — MR AT ST

6.4.4.1 BT RECH R G HITGHITHR 5
AH] (201741 H 1 HE 201746 H 30 H) K FAFEREETTHLAAME] (2016 4F 3 H 18 H (44
FIZERH) 2 2016 E 6 A 30 H), AIEEERIE BT 5 BICHITR S .

6.4.4.2 LT
6.4.4.2.1 & TR
Bfr: KRS
b gE| PN AR FE AT B A ]

2

17 71 328 bl

N



BRI R 2017 SF X F A REHE

20174 1 H1HZE 201746 H | 201643 18H GE&& A% H)
30 H 2201646 H30H
20 R AR SR A N ST A
1, 954, 802. 49 69, 607. 04
155 T 2%
Hodr: SUAHHENII %
e 3R
i TR EEFHEANZLRESE AR A A S EENRMZ AT — H R L 5713 ME 0. 3%I14FE KT
8, ZBHR M 2®HHIK, %A HatE A0y HEBARB =11 — H 2451518 X0. 3%
/ HEREL
6.4.4.2.2 ZE&IEE R
Az NRmoc
SR ET A TR
A
i H 201653 H 18 H (L&A R
201741 H1H E 201746 H30H
H) £201646 H30H
280 R A 2 A N ST A
651, 600. 79 23, 202. 30
MIFEE o
VE: SRS FEE N ERARATIOFEE el — H RS T E 0. 19ERITHE, BHRHER

HAIK, AT HEAR N HIEE /=11 —HELE T =HEX0. 1% / HFERE.

6.4.4.3 5B BHT AT IR R ML T 3 535 (8 (B W) 32 5
AR (201741 H 1 HE 201746 H 30 H) K BEETEHE (2016 4£ 3 A 18 H k&4 HA
BH) % 2016 £ 6 H 30 H), ARFEE RSB IATHRAT RN 3# 65757 (5 1) 22 5

6.4.4.4 F KRBT B A EEH HIL

6.4.441 MEFHNEEEHEANCHBER RERELZSEKHEN
AAREWIAN (2017 4E 1 H 1 HE 2017 46 H 30 H) K FAEEERTHCIE (2016 4F 3 H 18 H (3
SEFEAERE) £ 2016 46 H 30 H), R AKISHFEA &4 H 0, [E 8 E L ARRE 1

S

% 18 7T 3t 28 1T



BRI R 2017 SF X F A REHE

6.4.4.4.2 |EWRRESEEANZ S AR RER T BB AR SHIE
AR (2017 46 30 H) R EARER (2016 4 12 H 31 HD, HARKRE T REFA A IS .

6.4.4.5 HIKREE RE HIRAT AR R S 7= A2 B0 BN

A NRMoT
A A AT ]
A HA
BT 2016 4E 3 H 18 H GE& &AM H) & 2016 4F
20171 H1HE 201746 H 30 H
ZFR 6 H 30 H
HAFR %0 ARSI HHZR %0 HAF) SN
EARAT 2, 450, 039. 54 49, 907. 82 725, 331. 56 154, 940. 55

I L AREGHRAT AR R R SIEE N LERATRE, WIRAT ARSI R R, E R
A FRIT A N FRIT R .

2 AR (20174 6 H 30 HD, ARIEGTHAFT LBERATHE M, A8 (20171 H 1H
%2017 4E 6 H 30 HD, Jorh B R AT B I BRAT A7k A (KRS ISON & 8 WA R BN s BAF
JERTLEIIEIR (2016 4 6 H 30 HD, AHeeTofe T BHRAT R E WfFH0, B nTLEIE (2016
318 H (BEaRAME) 22016 46 H 30 HD, i BT ORE RRAT A0 £ AR
SN 5 JAE R RN 39, 277. 77 JE.

6.4.4.6 AEGHEAHP NS 5RO AHIESRHIFNR

AW (201741 H 1 HE 201746 H 30 H) f BAFEEERTHME (2016 47 3 7 18 H GE& 4R
ARH) 2 2016 4E 6 H 30 HD, AFEGRIEAHYINS 5 I RIKTT A& HIESF .

6.45 #K ( 20174 6 A 30 H ) AEEHFAHREZIRIES

6.4.5.1 FIAMGHT &R /B RIS T T HIRFEA KR8 Z R UES

AWK (2017 46 H 30 HD, AREEGARFFAT KHATGHT R /19 KAIEZ7 1M i 52 BRIIE ST o

0

6.4.5.2 JARFFA BIE I S5 U IE 52 PR AR
AR (2017 5 6 H 30 H), A GRS N {5 AR 2 IR ISR .

6.4.5.3 JARR I IE Bl 3T 5 F1E N3 i3

6.4.5.3.1 HRATEI T 3% E B
AR (201746 H 30 H), ARIEETHRAITIHTTIH67 1L B4 50.

% 19 7 3t 28 It



ERAamA i &

2017 F¥FEREHZ

6.4.5.3.2 A2 5 i i 1R 37 IE 51 %

AIAR (2017 4 6 H 30 HD, AHee TR 5 Friin i 1L BIE AR E.

§7 REAEWE

7.1 HARESE=HEHMN
LA, ARG
b & BB B L A5
Fe iH Bl
(%)
1| BRs _ N

2 | BE B 1, 208, 197, 000. 00, 83. 56
Hrr: fiizz 1, 208, 197, 000. 00, 83. 56

B SCRRIESE - -

3| e E - -
4 | ERRATA S - -
5 | ENREEHT 59, 945, 209. 92 4.15
Forre S = R0 ) S N R 5 4 - -

6 | AT AT &5 162, 535, 039. 54 11. 24
7| HAth TR 15, 170, 553. 73 1.05
8 it 1, 445, 847, 803. 19 100. 00

7.2 FIRTBATIL I RPBRERTAHE

WK, RIS RFFATIEE
7.3 FRLE A RYE G EEF =R E BN EFRI R+ 2 R E R R A4
WK, RIS RFFATIEE

7.4 HEHNBERRASHERZS)

7.4.1 RIRASHGE HIPHI RSB 1FE 2% 20 4 KRR A4
WEWIN (2017 4F 1 H 1 HZE 2017 4E 6 30 H) , AESARFAKRE.

b=
pa:
b=l




BRI R 2017 SF X F A REHE

7.4.2 RTHEH SAGE KAV ST HHE 2% 20 4 RRE R4
AN (201741 H 1 HE 2017456 H 30 H), AEERFFARTE.

7.4.3 SENBEE A A I A0 B S H R SR AN S
AWM (201741 H 1 HE 201746 H 30 H) , AFREERFFEMRE.
7.5 IRZBHF RO RO BHFRELS

SHRL: NRTT

Fr5 57 mn A e i 3 BE B LA (%)
1 [ K i 7 - _
2 | RATER - -
3 Gl i 77 199, 777, 000. 00 13.82

Horre BURME SR 111, 451, 000. 00 7.71
4 Ml fii g5 254, 574, 000. 00 17. 62
5 il 5 A i % 75 80, 172, 000. 00 5.55
6 SRR 673, 674, 000. 00 46.61
7| AR CATRE R - -
8 [F VA7 - -
9 | HAh - -
10 it 1, 208, 197, 000. 00 83. 60

7.6 FIRIE AN FME o B S 37 1 E OB R/INHE PP B A 48 248 3 Al

SRURAL: NIRRT

e | g i | BHE 6 N RE H IS T IR E R (%)
14 K HEE
1 101454027 1, 300, 000 132, 223, 000. 00 9.15
MTNOO1
16 FHAR AL L A5
2 1622003 900, 000| 88, 326, 000. 00 6. 11
01
16 FALALAE
3 101659044 900, 000| 88, 281, 000. 00 6. 11
MTNOO1
4 101659010 |16 4:Hh MTNOO2 900, 000| 87, 156, 000. 00 6.03
5 101652025 | 16 d&Eis 900, 000| 85, 734, 000. 00 5.93

%21 7 3t 28 1T




BRI R 2017 SF X F A REHE

MTNOOZ2

7.7 BIRIE A PHE G E ST HE WBIRNHEF R BT 48 3 SCRRES 3R 4

IR, ARH S ARFFA T SHFIEST

7.8 |EHIRZEA RIHE SHESHFE AR/ DHFRIT LS REREE A

WEHIR, AEERFFARERAH.

7.9 BIRIE A SHE G E ST E LB/ HEF B BT A2 AUES 3% B 48

MEIAR, AIEERFFARGLE.

7.10 R EHIRAZE SR RIS 5 F o i 9
WEHN, ARSRSEHRARNILS .

7.11 WERIRAZESH B E FUH R 5 1F 0L U

WEHN, ARERSHEGH S .

7.12 |EHASHRE E

7.12.1

T N A B BB AT A4 TUESR I RAT EMORB S BT IS S A, AR g H AT —

ARSI T AAE S RAT A Z I ATF ., A,

7.12.2

AR R IIAT T AR, B 2 A R UE ) 2 e R I 2 A BESR

7.12.3 PR H A& B =14 ik

fz. NRIHIT

s ah

1 | fFlfRES

2 | BYSCHESFTH SR

3 | MR

4 | RICRLE,

15,170, 553. 73

5 | M HER

6 | HAhRIGK

7| AFHERR

8 HoAthy

% 22 71 3t 28 1T




BRI R 2017 SF X F A REHE

9 &t 15, 170, 553. 73

7.12.4 FARSFFA B0 T B TR 535 DA
AR, AIL G RFFAT AT 5B 0 AR 57 -
7.12.5 BIR AT 148 B P AR SUE Z IR TF ORI A
WK, AIERFFAREE.




BRI R 2017 SF X F A REHE

§ 8 EEMFFAMNMEE

8.1 HIRESMBRE AN B LFEANGH

AL A

it NS
R AP | P 3 HLREEE TABEBEH
) EauEl! R R
FE FEH
AR EL B AR EL B
218 | 6,408,835.99 | 1, 396,942, 285. 04 99. 99% 183, 960. 98 0.01%

8.2 HIRESEHEEARMMLAN RIFFEEESHHER

75 H

FrA frBLa B ()

i 3k 4 A A L 451

HEEHNITE M LA AR S 3,114. 11

0. 00%

8.3 HIRESEFHEARMA BFEATFFBAE S B BX A HIFH R

I I SR A AT S S

i H A& HEERNBEXE I
A E BN A SR IR BRI T AT R
0 10
AT NFFA ATk &
0710




B BRI R 2017 F X F MR

§ 9 JFHAEEHFES

AL
REeAHEAERE (201643 H 18 H ) HE& A4 200, 039, 182. 05
AR BT 4y AL 922, 244, 124. 38
AFR A WKL 4 5 H 4 i 475, 316, 908. 93
U3 AR A 0 4 S [ 4y 434, 787. 29
AR I ST RN A (EE /D> L7 -"IH 1) -
AR SR FHE 4 B0 1, 397, 126, 246. 02

T R ST ) < R B LA R A

325 T 28 W



BRI R 2017 SF X F A REHE

§10 EXEMHE R

10.1 ESHHFE AR RN

WE N R A RSN HFRFA AR,

102 ZEEEHAN, EEHREANENESHEMIHERATEES)

(1) FEEE AR ERNFRZZN L
AN, HEEHALERAFZD.
(2) FEEFENL I SILE T E RN FRZZE I
WEWIN, EEIE NN RS E R T EERNELS).

103 W RESEEN. ZEE&M7. ESHEEWFHIFR
RS AR . I LA TR O VRA TN,

10.4 S BB RIEHI R

7 J A AR I AR BRI AR R A AL

10.5 AEEHATHITHSTHIEZFTERL

| REIPAIE SR B O VT T, S P ST Al o R S
BT ORI A

10.6 BEA. £EARERREEANRZEERLTFHEL

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




BRI R 2017 SF X F A REHE

10.7 ZEHAER AT L 5 BT R ER
10.7.1 ZEMAIESR A B 5 BIut T BRI T KA &SUAHER

SRRAL: NIRRT

& R SCAT S e R <
A5 Bt EEEies

HEarn | 5 = & "

H AL EA | S B E i ik

EE R
il
3 BRALE 7 A
2 ] . . 7 Hrig

BR3TAEA ]

E 1 AR e IRARESEN R SRR S RITHATIRGE . BUESERC 5 &1 SO 52
[l iRR e
T 2: A5 BITHE AR HERRE 7
(1) GEATNE, (e —F NI E KRBT N,
(2) AR SSIRDL R BT
(3) 17 RIFIIAFERIEE, RV NA R
(4 HEEEIIBTTRETT,
Weitr, JFREMRIERE G IR AR IRER, SR T TAIWT T 5 5

(5) HENL T T HZIME B ML, R KNSR AEHER S 2 TR 55

I S NS DA _E AR HEAT 25 52 i i E AL 2 7 1R 22 5 B0
P, IR TR A

BRI . AT MR R 7l

10.7.2 &M AIES A IR 5 Bt AT AR IES SR BB I

A FAHEZF T 70 7T

S E N SPIEFNFFH T

SRR NRTT

55 5 7 [l 38 5 BUIERE 5
i = 5t
i AR i A HIBGEE
75 T A4 K 7 [l
AR | BB | & AL EA | AU
JRAZ S A
1 =8|
7 A5
3 BRI 25 A
. 731, 000, 000. 00 100. 00% s .
PR3TEA ]

% 27

o3k 28 i




B RAATR AR 2017 SFEF AR E

§11 HMBERFRRNEMBERRGER
111 REPANBE—BREFRFAE S LHIE R RGBT 20%51F 0L

" P BN R S AR A L e IR R 1
i FEE S a0
= e
A% 5 ‘
7 ‘ LEE) H ) [1] B
« EIEyEbu FEA 145
ENNS g g 1 k.
20% 17 (]
5] i
[X [i]
2017/01/01
Ml
1 | & 921, 658, 064. 51 | 475, 284, 220. 53 -1 1,396,942, 285. 04 | 99. 99%
1
2017/06/30
A
A
P2 AR AR

B HIAASE G ML 18— P H A LIk B G 20% R L.

ARSI Gt R B A0 [ L 5 A e ], < BN AT BE TG B AR BB 4 B 7, A e Sk
SR AR 2E € SN s R DL T RE 91 A2k e AR AN 1 XU, e A 8 12 B o] B AEE 2% S AF
IR [R5 A 3% 58 3 ELAUBE [l Jm AR 2 4t LS8+ A AR H & g 58 1fE K T 5000 F3 78,
N AT (RS SOy (ST NS (LR S oa e i e S LIS oy

BRBEXNAMRE WAL, THRHARSERAFZLESEHARAA, FifEE

400-600-8800, =Y A& H T-Hif:, E-mail:service@jsfund. cn.

BERESEHERAA
20178 H 26 H




