B LA SR RBFIIEFRBRRES
2017 £ 3 =T E

2017 £ 9 A 30 H

HEFHAN: BLEEEEARAH
HEFREN: HEBITROARAF
WEIXHHR: 20174810 H 25 H



EFL S ANBATHA 2017 5 3 FERE

SE PN EF S LERREAR RS SR AL, R

§1 BEERR
Sk A B IR,

TR AR SENE . R VRN S8 B A AN ) B3 DT

s

I S5 AR R
O DN U TH

B BN RV ARSI S T L B RS 52 10 S D BT I 2k 4 5877
F e MIEENGTFAACRIL AR LI -

e IR R

SAUE NFHRARAT R A IR A FRIE AR A FME, T 2017 4 10 A 20 HEZ 17 A4kl
PR DAL A AR

HENE, REERABRAEAERRICE. RS PERR R
s EAGRAESE 6 — 2 B A

BB MRS, B AR B B R SRR AT 4 B 1A

AR IR M 55 BB R 2
AHERAIA 2017 47 H 1 HAZ% 2017 4 9 H 30 H k.

§ 2 E& o

B4R 5 L2 R A7
iy W TaiAR e

e AL 160718

Y (Y LTI IR
A AN 2011 43 H 23 H

e BT A R < 43 LS A

101, 920, 825. 90 1>

BB Hbx

ARG A BRI . REFE SRS TERATSE T, I aratfa
SEIE

NFFEERGZHRAT = TR R AU s, AL e SEIE ] “am e
Tﬁﬂwﬁmﬁ@%hﬂ%ﬁﬁﬁ%i?ﬁ%ﬂﬂ%oﬁﬁmﬁ

T, AEELGEITENETES . B ERBER@ES . TRk

RIS SV BRRN R (% 18 RS 1535 08 (KT % U 28
S, PRI RS I R A %E@AWﬁﬂmmﬁ%*m%ﬁmA
IR P B EAFIA B S I b £ b S e i 23

b &5 b A e v Hh [ {5 2 e AR B B K><%%+mem%ﬁﬁ fF X 10%

U 25 PN S SN i S S o 08 10 DR v SR 5 1 e [ A L B S
REMISE, BT RMMSESE.

e S UN LS EHARAF

EEFEEN AR AT A PR 7]

TESRIEEMEEFR | ZLE2RHHME | 2Rk % FIHEER

TS RIS SRS | 160718 150032 150033

IR T & 7 2k e

63, 026,910. 90 f» | 31, 115, 132. 00 1> 7,778, 783. 00 1>

%2 0 311 0T




EESADBARKE 2017 £5 3 FEHRE

OISl
§ 3 FEMFIHRAESIHERI

3.1 EEUM &R

Hfr. NRMJE

EEY S =Y N WA (2017 THLIH — 201749 30 H )

L A s Il s 704, 360. 96
2. A HHF 1, 310, 277. 08
3. AT 38 28 4 AUA R ) 0.0120
4. PARIE G 77 1 E 102, 939, 784. 00
5. MR S HEE 1.0100

T (D) A OB RS A RN Bkt o OIS A e 2eshiioas)
TOBRA R PG AL AR A S SE e il EASII A se a2 sk et . (2) Eiddke
A GHE R A AR R NN EAE 5 B G R TB, Th ABR 5 e Pl K 2R T o v

3.2 HEEHERN
3.2.1 AR GRS HPPER KR LKL S RS LR EREE R K R
~ X b4 bl s
HEEKE | BEE KRR bt
B s HREFR | O—6 | @—@
® HZ® /ﬁtl& EAE) W@
HE=1H 1. 24% 0.07% 0. 76% 0.07% 0. 48% 0. 00%




EX S 2l U WINVES AKES &£

3.2.2 HEE A FAEMURE S RTHHEH K RRS K5 FMLS R A e R

A2 Zh K L

Hiiﬂ%ﬁﬁﬁ%ﬁﬁﬁ%ﬂﬁﬁﬁﬁﬁfMM%%&&%%&%%WMM&%

35.06%

3.16%

27.26%

23.37%

19.47%

15.58%

11.68%

7.79%

3.90%

0.00% {#

-3.90%

20

0131030 | b
20140226 | [-b-meeee e

2
2

T 1 T [ o J | S A SRR S S

20

2016-06-08 {|----

20
20
20

2| 20111118 { -+

|
&
e
®

2011-03-23

e

B

A0 5 N B DL B — 8 R o T R B o |

2017-08-27

K. FESE 2 M 0 2k S0 AR THF R KR 5 ) M 57 L B A i = 1) g S A 50 LE 1

(201143 H 23 H&E 201749 A 30 H)

T ESEFAMEZERIERAE, ARSAEeERERHE 6 NN NESH, Zalidk
W ARG 1) & TR B LU BT S B 1F) (h7s (2D B (o) BRI 2. JE a5

EIRED A KLE o

§ 4 BHEAMRE

4.1 BEEH (RESZHE/PNA) FH

a4 HA %%

FEAS T G Bk < 22 T A
FR

ERHY | BEH

EZF A
AR

B

Eevi

AEE. FELTT
%7 5 SEH L

201143 A
23 H

15 4

A BT R b AR AT 15 BE
SE I AL,

%4 0 3L 11 0T




S A S BAMA 21T 55 3 FERE

RE R % 5 UEZ7 [ e a8, KR i
B SR A . B HIGHEAT, KEKRM
AR A . B F4&23, 2008 4E 11 Hin
B2 RS W ESE A RA A,
7 S B Al PRAT: 8] 52 U 2 Mk 55 1k 2 L
RegE, A E BRI . R A FR A
SE YR 28 55 A4 R +, BAEEL M ZERE,
B K ] [ £

E: (D ARPRHR AR GG S FAERZ H: (20 MRS GBI T2 GIEZRLA
WA R BT RED) BIAHSHLE -

=

4.2 BEANRE A A RGBT 515 5K
WEHN, RIESEHNHENE T GEFRE) o GEFREEESVE) RIS TR EER.
(GEEZ N R ISR R EE SIS AR AR AN E, REWEEN .
SR DT SR U BT IS 2 4 B, A8 7™ AR 1) XU R itk B, DRy s A N URESR B KA 2
AT ISR BT & RE RN S & R M UE L) 5E , Teft 3 e B A AN 2 AT

4.3 PR GETUH
4.3.1 A3 5 B I HRAT B L

WA, EEEHARPITIER S QEFREEGE A 7 A 5 ER 2R ) M
AFINEAPZGHEIEE, SR TH GRS R AR M R, JERE RS B e
SR SO SI it 5 8 RS T TH AT AP L2 s i 5E38 58 2 Y6 N %2878 5 (AT 58 Gy AT 4l
FERSIRAR IS FRERIHOR T, BORAFAE 5 IR A S Gl 1T RGN T34 77 ik
1T HE S, AP N BT IR A .
4.3.2 REXBHIT AR ERUEHA

WEHN, AFETIAREAEGS 5ZEHI AN Y, [FH R85 5 A D 5
AR Gy ZUE S 5 H AR 5%, &1t 1 Ik, N THEWNIREFR IR, 5 HAh
HERKERNZ S, AFAER R HIET .

4.4 MEHANE ST T RS IEST
W 2017 4 3 FBERIEBSRE, 2558 H E0dE HBUECRIE B3, DL hnfE ZoE A, 7. 8
H O EAE BT 5 A w19 H M H i A 2 WM EEE RE XA IMRE . MEEL

25 0 $E11 3



S A S BAMA 21T 55 3 FERE

AN TEEERAE, FEEE. P G R T A TRl . S AR R T U
2N, (BESLEBON IR, #Ro Edie = dh ks A2 3 ZREE BT & ml Tt

3 ZEE g7 T B A s R 45 R IR BRSBTS sl P dicslte e 10 4 [ e %
HAH S 3. 6% X (825 . A5 GG R MBS Bt Hrh SR E a2k
7, MHREE 2 A5 s 5 ) B BT o B4R AT A ZE TS SR A2 I AR AR R, A
SRR B, AR EAROR I T R R L, AR 300 AR I KRB A
FIKF) 5%/ Ao AN AR BB IAEEYIRE TR )5, I B i, (HA AR,
RIEETRIEKE , RIBEF IR EOR I 500 Fa80. MATNRE, FIRATANEL.
GikiERR, HRERE MR, BE RS, SFLKIERI RS E RS HRE. A
Flb ALHAE,

3L, AFEEENIHIIN AR R G E L E, MR EUIm AL A AT
BRiE RN B AR, RN B R IE 1R A A B RO A B AR, IR SEE
TARBEN i AL H) F AR RIS, FEA I3 B O e B R R I O 2 g, 7 DRl 5
BUEAM . B et KT B e B AR L, H ROREA R G P s A S T B B BUREN L2

4.5 EHAE SNSRI
BEARE PIRAIESMHIFE N 1. 0100 J6; ARE PIE S M AT EIE KRN 1. 24%, AL 5E
b FEUE 25 A 0. 76%.

4.6 REMARSTHFHANBBE S K= HEWE R Y
o

§5 BHEAGIWSE

51 REPRESHZHESBEMN
7 i H S8 (Jn) S BB (%)
1 M aa $ 16, 836, 573. 94 14. 96

N

h)

o6 k11




S A S BAMA 21T 55 3 FERE

Hrr: 5 16, 836, 573. 94 14. 96
FEER T - -
fi] 5 WAL 2 5 % 92, 139, 696. 30 81. 89
Hr: g7 92, 139, 696. 30 81. 89
B S FFUE SR - -
4 | RERER - -
5 | SRMATAE MR - -
SEN IR 4 il - -
Horbre SEWraIRIE 1) SRR
S ) )
AT H &A1 1,952, 893. 75 1. 74
HoAh g~ 1, 589, 988. 69 1. 41
it 112, 519, 152. 68 100. 00
5.2 MEPRIZITW G R BRERTHE
s ) ARt GO 59%3%;’%&“@”
0
YO 7 NN R\ 4 234, 000. 00 0.23
P4 262, 661. 00 0. 26
ke 9,529, 174. 00 9. 26
b iﬁ\ WAy RS OKAE TR 493, 680. 00 048
E | #50 313, 049. 00 0. 30
Foo| ftRMEE 446, 537. 00 0.43
G | sk, SiEmirEL 945, 664. 00 0.92
H | fEEAEgol - -
I = EAER . BAEAIE BER RS 529, 363. 94 0.51
T | &fl 1, 456, 733. 00 1.42
K | sk 925, 904. 00 0.90
L | A SR 55 sl 702, 696. 00 0. 68
M| BRI RS - -
N KFR FREEAT A S B 690, 932. 00 0.67
0 | JERARSS AEFAH AR S5 - -
P #AF - -
Q | PAM2TAE 306, 180. 00 0. 30
R | 3efb. RE MRk - _
S | A - _
it 16, 836, 573. 94 16. 36




S A S BAMA 21T 55 3 FERE

5.3 MEFARIE A YA GBS 7= 58 ELB P HEFF KI8T+ 42 R B R B 4

e | mmem | REAR | BE G | AnhE G | Dorou o
tepl (%)
1 603111 FEJENLH 53, 700 796, 908. 00 0.77
2 002027 PN 69, 920 702, 696. 00 0. 68
3 603588 R e IR 45,100 690, 932. 00 0.67
4 600741 IR 5 2 30, 400 685, 520. 00 0. 67
5 300011 NG N 51, 900 678, 852. 00 0. 66
6 603737 AR 9, 700 639, 521. 00 0. 62
7 002013 AL 48, 100 571, 428. 00 0. 56
8 601988 i EARAT 132, 300 545, 076. 00 0.53
9 000002 Fo A 20, 500 538, 125. 00 0. 52
10 300271 B 33, 782 529, 363. 94 0.51

5.4 MEIRE BT MF R BFRELE

F5 i 75 i b ARME o) R T E R (%)
1| EXEfbiR - -
2 | ST - -
3| ERkfiE 5, 980, 200. 00 5.81

Horbr: BURME SR 5, 980, 200. 00 5.81
4 | ki 62, 947, 000. 00 61.15
5 | kR TS 10, 035, 000. 00 9.75
6 | HIHEE 9, 985, 000. 00 9.70
7| AR (RIS 3,192, 496. 30 3.10
8 | [AMLAFH - -
9 | - -

10 | Ait 92, 139, 696. 30 89. 51

5.5 MEARIZA RE SEEF =3 LR HEF K BT 14 s 35 s B 4

me | s s 7 WE GO | ARhE G | Do P

Eepl (%)

1 041658068 | 16 #7/H 3% CP002 100, 000 | 10, 035, 000. 00 9.75

2 112129 12 125 A5t 100, 000 | 10, 002, 000. 00 9.72

3 101552030 15 H148 MTNOO2 100, 000 9, 985, 000. 00 9.70

4 136046 15 H1ifF 01 100, 000 9, 854, 000. 00 9.57

5 136195 16 Jei 01 100, 000 9, 808, 000. 00 9.53

©
=
Pz
—
=
A




EESADBARKE 2017 £5 3 FEHRE

5.6 G BIRRA RME &5 E LS 7= 1EE A KRR AT+ 42 B S RIS B %
2|
R IR, AT EARIFH T SCRHIES .
5.7 REHIRLA RME S ESH = HE LA KD HEFRIT A2 RSB RE WA
IR, AEERFHIEREE.
5.8 G IR A RME 5 ZESF =15 EL B KD HEF BT A2 BUESR R A
IR, AFEGARFFABGIE.
5.9 ME MR A E SR F BRI 5 B U
WEMN, KEGARSERABHIRZ S .
5.10 REYRAESRH N E PR H BN
WEMN, AEGASEEGYIRZS .
5.11 HBHAESWE RE
5.11.1
R A AT ARG RT T R USRI RAT TR B MBI IR A, AEAHR & g i) H AT —
FENAFE SR AT IR AT FARRZ B AT BT, AT,
5.11.2
ARES PR WA 2B, B e A R E % 18 I 2 P A I
5.11.3 HARE = K

F5 AR S8 Gb)

A HARIE 4 9, 832. 44

PMSCUE T K 38, 117. 39

S A -

IVEL&iPSS 1, 541, 643. 55

I AT HR D R 395. 31

HoAth SR -

TR -

HoAt -

QO[O (N[O |OT | |W D+~

ait 1, 589, 988. 69

5.11.4 HEWRFFHE AT RBA R T RSG5 H

Fs G AR L] 55 44 5 ARWME D) | HESFEZEELE (%)
1 113008 LA Ao 2,101, 717. 80 2.04
2 113011 He KA 779, 940. 00 0.76

%9 W 1w




S A S BAMA 21T 55 3 FERE

5.11.5 HEWRET 4 BEH A ETRIESZ R IE TR B

WIBZREA | HEEE .
= }'LEJE‘% AT nET;% 9 - 925 3 2% LR Vi 334
5 JE ZE ARG B ZE 4 A AAME G | i el ) it I8 A2 R 75 40 15t B
1 603111 v IR 796, 908. 00 0. 77 HRFIERE
2 603588 eI 690, 932. 00 0. 67 HRFIERG

§ 6 FHREESLHEZD)

Bfr: Ay
i H L2 iR Z RIS % FBEEL

7 I 2 < 0 90 i 0

68, 710, 960. 38

41, 784, 012. 00

10, 446, 003. 00

e 7 ST 1) i < F A 3 0

626, 840. 12

9l - ¢ 5 ST ) e < A B ] £ 5

19, 646, 989. 60

T T 9309 1) 2 < 9% 7 42 3 4 0

13, 336, 100. 00 | -10, 668, 880. 00 -2, 667, 220. 00
(O LU =" 3841
5 HA A AR 3 4 4 AU A 63, 026, 910. 90 31, 115, 132. 00 7,778, 783. 00

T IR0 A B BTN A B G = 4 B2 18] Y BC X e H AR Bl 4 3 o

§7 ZEBEANZHEATRERRAFEEREN

71 & EHARFFTAES LRI FNL
WE WA, S BNRE AT B F W B [m] B S S AR e PR JE e 1 01

7.2 ZEEHENCZHERTRERE ARSI 5 YA
I, B B RE A A BT F W B 0] B S S A g R e 1 0

§8 HEXHEF

10 7 11 Wm0




S A S BAMA 21T 55 3 FERE

8.1 FEXHHEZ
(1) rh ERIE 2 i 52 58 2 M 73 G A5t 23 BU IR I $0 R 2 S 5 AR 1 S A
(2) GEEZRHRGFRIEFREREERSER) ;
(3)  CGEEZH P s RIE TR BT R S U 15D
(4) L2 RN i A IR LSRR R L)
(5)  HEEEI NS FEREAAE B,
(6) A5 5555 2 R0 50 Gt I ALUE SR $ 08 B 4 0 15 11 2% 005 o

8.2 FFHH &
e E T K 8 5 KE 8 ER L eEFH AR AH

8.3 AR

(1) PHEi: AREECAS T/EH 8:30-11:30, 13:00-17:30, REE A RBER, thal
P ARG ST ENAE

(2) Wuhgri): e AMbEE: http://www. jsfund. cn

R EN ARG WA RN, P RAREGERAGLESEHAR AR, S

400-600-8800, BY & HL-T-HEf4:, E-mail:service@jsfund. cn.

LS EHARAHE
2017 £ 10 A 25 H

- T = 7}



	§1 重要提示
	§2 基金产品概况
	§3 主要财务指标和基金净值表现
	3.1 主要财务指标
	3.2 基金净值表现

	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 公平交易专项说明
	4.4 报告期内基金投资策略和运作分析
	4.5 报告期内基金的业绩表现
	4.6 报告期内基金持有人数或基金资产净值预警说明

	§5 投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.3 报告期末按公允价值占基金资产净值比例大小排序的前十吊股票投资明细
	5.4 报告期末按债券品种分类的债券投资组合
	5.5 报告期末按公允价值占基金资产净值比例大小排序的前五吊债券投资明细
	5.6 报告期末按公允价值占基金资产净值比例大小排序的前十吊资产支持证券投资明细
	5.7 报告期末按公允价值占基金资产净值比例大小排序的前五吊贵金属投资明细
	5.8 报告期末按公允价值占基金资产净值比例大小排序的前五吊权证投资明细
	5.9 报告期末本基金投资的股指期货交易情况说明
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 投资组合报告附注

	§6 开放式基金份额变动
	§7 基金管理人运用固有资金投资本基金情况
	7.1 基金管理人持有本基金份额变动情况
	7.2 基金管理人运用固有资金投资本基金交易明细

	§8 备查文件目录
	8.1 备查文件目录
	8.2 存放地点
	8.3 查阅方式




