ZL AR RFEEERAGR

IEFRFE RS 2017 4

—
La
.

5 32

201749 A 30 H

HEFHEHAN: BLESFHAERAHT
EEEBEAN: PEILEBITROERAF
W EHHERE: 2017410 H25 H

=ERE



ERARIEIZRA 2017 55 3 FEME

§1 EERR

F PN TE H o R S RIEAR R S TR AMEE BB 8. 1R SR IA s R,
TR A A LS L AR VAN 58 B AR AN ) SO DT AT

B AP E LEIRAT RO A R A ARG AZEE S FME, T 20174 10 H 20 HEZ 7 A
A PRI SRR AR E A AR EENE, RERZANBEAAERERICHE. =R
B BRI .

Fe PR VE LSS - SRS 53 i B0 RS T 2R e 57, (EANRAE SR & — @ &
FE RN BUFARRILARTI . 5 KK, B FEAE 4R 5T DR Al AT ] e AN e <5
UEEE SR LS

AR WP I 55 R R G

AIRAEWIE 2017 45 7 H 1 HERE 2017 48 9 H 30 Hik.

§2 & MBI

R4 TR F& SR S R A

R4 F R 001758

A (YN LRI TR

a4 2016 4E 12 H 1 H

i R I 4 00 B 300 437, 166, 748. 96 1

7 HiR ARFEGAE PR R AT T, AR Esh R E, S
SR 4 BT K AR A (.

PR S AT TR BRI AR, 55 & i AN (E 55 1A AR B gk

ITERE T, AR K T RTIR T, S B E AR GRS fiidF.
L5 R B I BB LB, FEARYE 2 W BF T AR 7 AL
ARG N AT B A PR . AEBCEEBR rTH, AL SRIE T L
I RS L HEms , AR WISEA T FE LA, S IE BAT — €L
DL HSAE RAF M E B ARG K BT A R KSR . AR IET
T, RN BT LGt B8 T BUR AR A 3 LA S A
[FI RS AU 2 AT Bl PEAME F XU S5 R 2, Mg Re g 4R it Az
SEW S i M B Mg TRAE . RIS AR BIAATHRR
Al FERAMEE IR T XS, s BB T AL A U S A, SR
A < 1) B UL 2 DL

b 2 L AL VIR 300 FE ol 500+ FHELR & 4R BT H+50%

DRSS i 4 AT I G IR A RS BB R &, KU S iias i T o Mk g 5 18 m
g, RTICEEMEEGE, i TR0 XA Bt i dh i .

SEEHA FRHESE AR A A

HEtEA Hh [ R ARAT IR A R 2 =]

%200 3k 9m




ERARIEIZRA 2017 55 3 FEME

3.1 EEMFR

§3 EEWMFRIEMESFERN

Bfr: NRTIT
FEIA 5 febs WEBQITHETH1IH - 201749 H 30 H)
1. AR O s as 41, 060, 342. 79
2. AHF

33,637, 235. 73

3. AL 38 B 4 1
WAIFIE

0. 0821

4. IR e 4 B 1
{iE}

526, 044, 860. 41

5. WK B & 1y B
fH

1. 203

e (D APIC LIRS AR RN B8 HAbIN CRE A et E 2 sl e
THERAROR B AR A, A ANy A ) 2 se e in B4 2 fe a2 it . (20 bidsk

i)

&

W BHEFR A CIE A NNW B 5 e & T, TS5 PR s A 2R T s Eey.

3.2 S FERI

3.2. 1 ARG HESHBUHENE KR LIS FHL S R R R
V%550 ,

o | | | e

o i | SO | ik | 0-6 ®9-®@

@ - 20

®

"

x

= 7.51% 0. 86% 2. 64% 0. 29% 4. 87% 0.57%

"

i

3.2.2 HESFRAEMRES RIHHER KRR R 5 RS R R

RAR T B HLER

#
=
pi=:
©
=



ERARIEIZRA 2017 55 3 FEME

FERFIRNMBRIRAESHTRITREMKESAMAVALREFERERNH E
FE B b A

20.00% A
A
!
A/ V
17.50% SV
7
15.00% Y/
\'\‘\‘
. V
12.50% A [y
TANY Y
10.00% T A
N ; pY
7.50% Ma
5.00% SNy
. r Ly .“‘ /Jy \ B /‘, = 2]
A / \ Ve v
2.50% TR WV
~ Nd \/ -
0.00% {}— bl ¢ V e
AN, A A - .
M\ P :
-2.50% T
‘ S\ =
-5.00%
g 2 ®R 7 /f 2 g8 2 8 3 /8 3 8 Z & 5 7 23 8
8 9 89 g8 g2 8 9 44 & F & 4 8 ¢ 8 5 5 g zy &
b @b @b = = = ~ = ~ ~ = ~ = ~ = = ~ = ~ =
2 & 2 § = g & =2 &5 8 5 2 8 = 8§ ¥ 3 5 2 g8
IS S S =~ < = S < S = S ~N = 8 = =~ =~ =] = =

— R AR AR — RDHEEKE]

P i SRR U 5 TR 5 2 e AR VI EL I R 55 (R 25 L ke v i ot 36 1) 7 S 33ox LU

(2016 4 12 H 1 HZ 2017 49 H 30 HD

e AREREEFEAERH 2016 4 12 7 1 HERGHIRRGE 1 4. 1SS FRAHESE B0
258, AReEREEERERHE 6 MHNNECH, @S5 RN AL G 1) % T LA &

FeaFE (= (D) FEEEM (U) BRRED KA RLE.

§4 HBHEARE
4.1 E£42E (RESSEND N

1 2
4, wE }_;? iﬁm%ﬁgﬁﬁg ERILER |
(1) 3
W i 2 A
GRS
Kb B % % R 4
Sz B 4 A & B A BT
EIRE . B 5 3 24 A
S I % ez,
I AN
e giigzmﬁzmﬂ 14 4 ﬁig;g
B % 4 T A R
B CTO 36 N, BT
2 A% e 5 43 5
I ST C10,
fifF 50 e
il + #F 5%
e, R
% 4T I 9T




ERARIEIZRA 2017 55 3 FEME

& Mk B
.

E: (D FIREWREAESREGE RN H: (2) IEFEMLRE SGEMT 2 GIEZRALA
WA AERE B IMED) BIARILE «
4.2 T A KR I 23 AR (5 0 09

AN, AREGEHNHEEME T GEFRE). GEFRRBREGE) MR EEN. (5
SCHE TG 08 FOG C B A TR SR AR R R B R A AR SE A RE , A WSS H
B ST A BERE R 08, AR AR T RS A SRR b, 9k S AR N R KA
e AFGBAEE IR GH REEEMME S S RREMLE, T EESRHEE AR 2K
174,
4.3 AR HETUY

4.3. 1 AP G BEIHATE
N, EEEEARPITIER S GERFRRESE AR AT 5 EHEFEL) M

AT NEBATAE S RIRE, % BV A 1 BV A B BE R RR ST T, JRTESRR S . 1%
AR S BV e ST T 52 A P IR s T 563950 5 3 A 4% 258 B TR A P28 S5 AT 48 )
PERR AR RS R B, BIR AT A 5 FINSEBL: 5 1T RL0M A Tl Xk
T ER R, AT TSR PTE BRA S
4.3.2 B HEIT BTN T BB

WEIN, AT THEREAESSTHRAT NS, [ H R IR 5 R )
DA S BEZAE S 2 SR 5%, S 1 M P A RSB B R,
HERAE RIS, AEERRIET .
4. 4 G W N E SR RSB

SRR LTATEY B, BRSTET TR, EREAR N TGRS, EiEsa i
BESS . E AR MO AR RS B SR M B T, b e R R Ak s Lk, 5 Eeh L
MBI Gk . DURR . ANk, A 4B RIL TR MRS RIFR L4k SOk, T3
PERCOR G TR, T I SRR BT B A 5T . TSR e AR T Sk A Ml B S R ORAE,
A B R B 4T T U0 RIS 2 AT B PR R DR R B0, 30 4 2 AT Fr 53
SBERRSARTE, TR . KRR, AR TR NS P R, SRR
RAEATURBURE B T XM, 3058 T AR T L& FRSER, R B R e (1) 28 B L
HOHRL,

FERZ KT BRI 57 T, BTSYIVE 2 i SRR 50 RSN, Y B 8, R IEAT Mk b B3l ek
%5 3k 9m



ERARIEIZRA 2017 55 3 FEME

o0t AN = RTC R ol Rt 23 = L SRR\ N 2 A R0 26 o £ 2 I R T 3ol e O B/ DR -
T, ABEGAER S WIRBRR ) G AL RN, WRECE B, B, TR T ERT L,

WA T B BOR .
4.5 1R & 3 P EE S L SR

BRI G IR I G BUHEDY 1. 203 J8; ARG WSO ATHEE K F Y 7. 51%, WS

e SR 35 RN 2. 64%.

4.6 MG NESHE NBBEESH = HERE R

T
S HBASTHRE
5.1 |MEMREEHT=HESHEN
Ihcas iH & (Ot ) B SE I o)
1 & Y 477, 170, 187. 36 90. 06
Hrp: 5 477,170, 187. 36 90. 06
2 REEH®E - -
fi] 5 Wi 2 4 % - -
Hdr: fiize - _
AR s
iE% ) :
4 BB - -
SRATA SR - -
6 SENIREE G % B B
2
Hodpre =[]
T 1 ST NI 5 4 - -
Rl
7 BATAE RIS 49, 962, 869. 92 9.43
#taAit
HoAt 5%~ 2, 683, 898. 20 0.51
9 it 529, 816, 955. 48 100. 00
5.2 MEHIRIEIT I RHRERFAE
] (&3] ARME o) i 5 & W I E L B (%)
VSO /N |4 6, 149, 524. 00 1.17
B KA 3, 683, 353. 60 0. 70
b4 408, 257, 863. 57 77.61
b B, #1. RS
oK A R R 31, 093. 44 0.01
E A 147,171. 12 0.03
R AT 10, 537, 460. 45 2. 00

% 60 3t 9




ERARIEIZRA 2017 55 3 FEME

. LIRS BAiEAT
MBI 25,571.91 0. 00
H ERERIE V4 - -
. SN TN L
& EHEARMR S 83, 343. 97 0. 02
J Gl 48, 056, 754. 41 9.14
S5 =l - -
FR G FAT 55 i 55l 38, 750. 40 0.01
y FBEEER FEAE AR
2k - -
N KA BRI AL
Tt B - -
0 RS BEA
HoAh AR5l - _
P HE - -
Q PARAATAE 115, 299. 99 0. 02
R Ak AR E MR AR
N4 44, 000. 50 0.01
S | &%& - -
a1t 4717, 170, 187. 36 90. 71
5. 3 & BIRILA SAME 5 E & B =P E LB KD HEF BRI +42 IS 5 B A 4
o | MEAE | MR | BE OB | ARHE G| Lo
fELEB] (%)
1 | 000001 SEAERAT | 1,937, 400 | 21, 524, 514. 00 4. 09
2 | 601799 BERfr | 413,400 | 20,599, 722. 00 3.92
3 | 000895 XL KR | 799,500 | 19,907, 550. 00 3.78
4 | 002450 AT 838, 917 17,793, 429. 57 3.38
5 600741 IR | 729, 500 16, 450, 225. 00 3.13
6 | 600809 PG | 295,500 | 16, 267, 275. 00 3.09
7 600887 PRI | 578, 300 15, 903, 250. 00 3.02
8 300124 ICEAR | 544, 000 15, 721, 600. 00 2.99
9 | 002048 TR | 592,000 | 15,468, 960. 00 2.94
10 | 600885 SR | 368,500 | 15, 300, 120. 00 2.91

5. 4 & WIRILGI 2 RE BB R A&
AR, AESRFFA G

5. 5 & WIARE A S8 5 B S B+ E BN HEF AT L4 B B3 4

WK, KRR .
5.6 k& WKL A YA G ZE B = 3E Ee B KM BIRT 48 BE = X RRES 8 5

BA 28

WFEIIR, AT G ARIFAT B SHFIE SR -

b

=il
pi=:
©
=il




ERARIEIZRA 2017 55 3 FEME

5. T WM& IR A RPE SEE R HE B MHERF T T4 e RBE A4
WEHIR, RIEERFAH SRR

5. 8 W & IR A o B G EE T 3E LB/ BT A BGER R B2
IR, A REFABUE.

5.9 MEMARARS T T WRBH R A E LU
W, ARERS SRS .

5. 10 ¥R o J AR A H S5 B 0 B B 532 5 18 oL i A
WEHN, AR RS HEGHIL S .

5. 11 #r ¥ H & WG

5.11.1

T A A BE G BT AT A IR B AT BEARRPE B ISR A, AR R G ) H AT —
A S BB RTHRAETR I RAT EARRZ BN AT E DT AbTT
5.11.2

ARG R RIHT+2BER T, B A A R RLE 1 % e i 22 e 2 A ISR

5. 11. 3 HAth 3% F=HI R

Fe AR & o)
1| fFHRIES 259, 323. 17
2 | MUSIESRE B K 253, 085. 92
3| MR -
4| RYSCRLE, 7, 656. 59
5 | MWHRIEER 2,163, 832. 52
6 | HABRIEK -
7| FrdET -
8 | HAh -
9 | &t 2, 683, 898. 20

5. 11. 4 R 5 WIRFFE KA THBSP K™ 2 #5135 B 4N
AR, AT SRFFAT AT 5 Y ) T e 5t 77«

5. 11. 5 1R & WK AT+ 4 B R P A 1LV IE 2 PR 15 0L B UL B
AR, AHE ST 44 1 S o AN E LB Z R AL«

§6 FFMAEE&HHEZ

BT :
i 5 A S 4 A A i i 430, 470, 126. 15
i 5 H0 A R I 4 A FR U 3 50 135, 578, 400. 12
U3« A B R 1) I < e e [m] 43 A5 128, 881, 777. 31
R BT 2 3R BB A (A L =" 351D -
i A R 4 A 00 i i 437, 166, 748. 96

#
o
=il
pi=:
©
=il




ERARIEIZRA 2017 55 3 FEME

VE: R A TR 3 S S AR A A B N AR, R i D[R 0 e 4 A

$7 EEBHEANCHERRERRFESEIL

7.1 REEHEANFREESMHBERNFER
WEHIN, ST HEANRZ BT R, 0 o KA G 3 S

1.2 R EENCHEAREREAR S5 YIH
WA, ST H NS BT FE P, 80 a KA G 5 Al

§8 BEXMHHEF

8.1 H#EXMHEF
(1) o [ERIF WS 2 1 32 S 70 1000 5% 37 T B VR 2 ARAIE S 44 8 32 Sy I Ot 2 ST A

(2 (GREATFEG s R TE I E R S AR R RS SR

|

(3)  (FESEHE TN 8 ARG N B R & TR R R R SR E )
(4)  (FESEHE TR 08 RS e B IR & ISR R R A SR U 15D

?
(5) B H NS ERAIE. B,
=

(6) 45 1] P 32 STHF FC 00 7R I 0 B IR A AR 25 P L 4 A 2 10 44 0T SRS
8.2 U =

JEET R E bk 8 B K E 8 R A A R A
8.3 B F R

(1) BHEEi: R aE s T/EH 8:30-11:30, 13:00-17:30. % HE W ABREN, thalfi T
AN ST N

(2) Mub#if): FESEIAMEE: http://www. jsfund. cn

PR S ARG WA BE R, AT R AT S A PG SR G B IR A ], % LR 400-600-8800,
B BT HEAE, E-mail:service@jsfund. cn.

FLESEHGRA A
2017410 H 25 H

#
©
=il
pi=:
©
=il



	§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名股票投资明细
	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名债券投资明细
	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名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名贵金属投资明细
	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名权证投资明细
	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


