X2 St 28 A5 S TR 5 B S B
42017 45 4 ZERE

20174E 12 A 31 H

HEBEHEAN: BLESEHEFRAH
HETEEN: PRHBITROBRAF
WEEHERE: 201841 A 22 H



B SR A AU BUE W6 2017 4R5R 4 TR

§1 EERR

R EHRANEH S MEFRIEAIR S Prst B AR BOCE . R S PEPRIR B 8,
FEXF L AR B B L AR MR S B AR AN ) S BT
BB NP EIRAT IR A IR AR IRIEA L &S FE, T 2018 4 1 A 17 HEX T ARG

WS FahR IHERIUAE S

KB o

BB BN R U LRSS B 51 i 0 48 BN

HEMEENS, RERRNENMAERERICR. RS EGE &

FEEE B, (HAGRIESE & E B A -

-
BN RSO ANRIARNREI . BEBAT B, BBEH AR 08 R SR AT AT 4H Pl 15 AR 2

HDEFEE VIR L

AR IR 55 BORL R 28 1

AREWIE 2017 4F 10 A 1 H#ZE 2017 4F 12 H 31 Hik.

§ 2 &=
FE G THIFR SR R Al E Wi
& TG 000116
HEEETTA RLIFRIFF IR
HeAFREMH 201345 H 21 H

T IR I A B A

1, 968, 494, 640. 64

BB H AR

2SR AR N P g =SSN kil I AR E S E DS ETE S 7 SN
s DA DR A I 1R

AT I V) RIE LT IBAT S RN T B B2 Bk
LU IBAT IR, 455 B RTINS s 2 L BBl I S iah

B A PESETTT N R, MR AR B AL E, HE M BB AL 5 R 5
PEIEAT B AT B AT 4 o A2 R A XU 4 [ I 3k — 2D 8
sidE A AU .

WA HE — R IHRAT E IAEABE at #40. 5%

U 2 AT A G, AU XS AT U R R T e 2 A 4 VR
aEE, mTRmmike.

AR TN F IS E AT A W

HEEN [ ARAT Bt A PR A 7

%200 k11|




B SR A AU BUE W6 2017 4R5R 4 TR

§ 3 FEM ST MESFERI
3.1 EEMEIR
Bfr: NR M
B 55 F8 b WA (2017 4E 10 H 1 H - 2017 4 12 A 31 H)
L AHA S 2R 7,994, 145. 57
2. A HAF)E 3, 105, 798. 71
3. IR ¥ 38 4 4y A )i 0.0016

4. AR I B 1A

1,971, 520, 985. 83

5. IR & diliiE

1.002

T (1D A CSEILaR R 2 A A BN . Bedtfica

HABN CANE 2 Seir B2 s

i) ANBRA R S S BOREL,  AHIRNE AN B i EABIA e e SR . (2) Bk
e A A N R SRS NN AL e ol iR 2 B N A N MU L e 0 -3 (1S R

Fo
3.2 BEBERI
3. 2. 1 ARG HES DI ENE KR RS RS R R 1 B
X MRS =85S
HEEKER | B EEKER | Gtk | —
B B s . HEUR 2 R b @—®
® FREZQ | #ERIEEREG W@
HE=1H 0. 23% 0. 04% 0.51% 0.01% -0. 28% 0. 03%

3.2.2 HES A FERUREES RIHMEM KR ZF) LIS RS s dE i
R

FO3T o 11




B SR A AU BUE W6 2017 4R5R 4 TR

AT RE KR 5 [ A b 47 b B 2 v S R 0 ) B GE B b

25.00% . ]
(] —//_, \ 9 'r S
0 v o st PO
g 22:50% = p
% 20.00% i
& 17.50% s
HX NJ'
= 15.00% [
= ¢
% 12.50% J‘Y.l; . r/’mv/ e BEpTET ai
*g 10.00% JW ...
5% 7.50% 7 s
r”’/ S .
4 5.00% s
iz e
2.50% . s
s
0.00%
N~ =5 5 8 8 & - & /8 & 8 X2 2 8 3 &2 & 89 &7 =
4 8 =2 & 34 & g g & 5 g gz & 8 S 8 3 8 g 9
2 2 &4 3 3 3 3 4 4 4 3 &4 & & ¢ & £ £ £ R
[— St AR — RihHEREKE|
K. 3293 20 6UE W17 2 e 8 R THEE I KR [F) L B L B E YA 2 46

(¥ P S23E 0 L]

(2013 45 H 21 HZ 2017 4F 12 H 31 HD)
e HEREEFAHES R BNZE, ARGAHREERANHE6 MHANERH, Eailsl
HIS AL BB LI SR e o <28+ aksr () S (0D SBme]” 1a

KL 5E
§4 BEEARE
4.1 EEZHE (REESLE/NH) FiH
RS HRESLHIAR | iEHMLAE
& 2 . Bt
iEE e R H BT H# F ik
AFLL . TG EAEHERSAT
I5 SRR E 5 78 A AN £
iR, Fsea AN N
i, sz BATHFFEHE#
WE R A i R ARl ES =
ﬁ&w%%%¢ 2013 4E 5 §£$6EMA
iHEZ] UEHP BAEMG ETF o1 13 4¢ R
F5 SR IE 4l A AR 4 S
7[5 % ETF e FREHIE, BIATHER
L H M E R T[] e Wl 5%
B FESLHEMN R 224 B R SR e
RBE FLf EAE IO /10 o 1 B o o
MG 32k BHREEGMIE

%470 11




B SR A AU BUE W6 2017 4R5R 4 TR

FaAE Al foi 77 o B, rhEEEE.
3 SO W AR
G F Sk
NEAE NI A )
MIRE . 3Lt
FZaififiry. 3
SRR A S B
SRR Al 5
IF LR AR
RIRE. FSLE
B ERIR A R
SE Y E B R R
B SIEHT Hi
BE 3L
FRIRA . FLfa
TCAfR iR 3
S Fe BE 4l 5 ot
I5 o AR
I5 o S Aa R Al
fifii s 3% SEHr
?ﬁiﬁ@é%
2L

E: (DAERHRIEAR G S S FRERZH; (2 UEZF LS SGEMT 2 GIEZRIL
ML A GAR A BINED HIARSSHE o

4. 2 BIAXHRE HI N B EE/EEH 75 B v B
WASHIN, RSN FERGEIE T GIESE). GIERR ek RS TREM. (5
S AR A5 TP I R 54 B e & R R SRRSO e, AR S5
IR S0 S U BAZ P R G W77, FE TR R R RIS b, A3 S B AR B KA
o RIESIBAEE BT GA REREMME S AR MMENLE, TREEEMFIFE AFS
77
4.3 AP G T

4. 3. 1 AP 5% ERPATIE I

RN, EEEEATRIITIEN S GEFRBRESE AR AT HI RS EL) A
AT WA G, ST AT B AR ML SR, SRR REE. 7%
RN SIS HE BF  SET7 T A AP IRy a5 3858 5 1 Bl N % 2858 5 IO A1 58 By AT 4
FERE ARSI FRER I HOR B, BAOR AT A S IR S I s it IT RGN T34 77 i

% 500 k11



B SR A AU BUE W6 2017 4R5R 4 TR

>

fTHE N, A PR E R 45

3
E

4.3.2 RERZ BTN E T

WEN, ARE NI RRAES SRS ATTEN L ST, R H RS A5 1 5
LAZ Gy Bl R 2 H AR 5%, G 12 0K, PINIE N SR IREAR IR TR 2, 5
HAA G RAER AL S, AMFAERRHIEAT N

4. 4 5 W A2 SRR SRS ISR AT

WEWIN, @B PIEETI B, AR, B B RAEIYIE SR 1 PUT AN 61
B, WA AR RS AZ IBAK AT, A ERE TR IR A AK [ U A o 1, DU R b R A
WREHTA BT S9(H AL 55 (B AR T = Z= B B 1 T 37 70«
BURTTHL, LRSS BURREU PLE SR T TAE S WS H T, AR i WA i 2 ,
PRI AE AR &, [RIEnassst PPP 650 H (I 12 A SR ERI S, SEBLAEn &
B EEREEIN R AER R, Bt T hiE T,
Bl , U7 AR O R T, O E S SN AT T AR, B iR 2 AR AR
T R B BTSN R, A R ZAR SRS WIS, ALAA R KR A
=R TR AR TER, BlRsA L TR, SR I IR AE S UL A A5
TIHHA IS IATAFRIAT 9, AR AE—ERERE L O e 7 IUZRRE “ U 7 M8 1T,
EREANDUZR, FRIEARM A EE I, 10-11 A EB AN SR NETIE, 25
o S Y < R R R R R B R ORI, T AR AR LR N & o SR 1 2-3 SEAE I Bt A
SRR, Je v P 5 B e T A U Al KR B AT . BN DUERRE, Wiah AR AR T, fiR T
Bk L2 T AR RETT LIRS =M R Puk AT, [H 61 14T 20-30bp. &Rt 147 55-65bp. {5 H]
i 4T 60-80bp, {FHIFIZEHL K
Fefirm, BEE R OURATIIAT, Bt thak BT, St@RIsies; SmNZE T s
PEARWICE, BB HIE 4 ES, 10-11 AT R R, 12 AR RAES, ik
FEARBE MGEEBIIRN, T EaRE.
I BRI R E , RAE EAE R BRI, A KU A 2 2 [RJEAT P17 SR 1 LA
xR s, BCE RIEEEPRE AN, PR, R R IATAT .

4.5 EHANE SNSRI
BRI S FIRAIESMHFE N 1. 002 J0; ARG PRS0 A EIE KRN 0. 23%, Mk
SR HE IR R F N 0. 51%.

%670 k111



B SR A AU BUE W6 2017 4R5R 4 TR

4.6 MEMARETFH ANBERE ST ETRE R

Teo

5.1 REMREEH=AAHER

§ 5 WMRAGHME

F5

it H

Sz

W Ot )

e BB B (o)

1

B 45

Hrpr, R

HEWH

[ 5 A 2 5 %

2,194, 135, 878. 99

94.78

Hrp: i

2,194, 135, 878. 99

94.78

B SR
%

Rl S Er ey

SRR AR AR TR

KNI SRt~

Horpre SEWr= R
RSB IR i 5%
’j‘z

RATAF M S %

fHe it

33, 786, 228. 72

1. 46

Hop5s ™

87, 146, 829. 32

3.76

#it

2, 315, 068, 937. 03

100. 00

5. 2 MERIRIBIT W ROBEREHE
WA IR, AR ARG,

5. 3 MEHARIL A SME L Z ST 7135 Ee Bl K/ HEFF BB+ 48 IR B R A 4

WMEHIR, ARERFFABE.

BT 11w




B SR A AU BUE W6 2017 4R5R 4 TR

5. 4 MEWARE G MR BB T A S

e i 75 b A ARME o) ARG BB R (%)
1 X fii 77 27,461, 977. 10 1.39
2 |JUTER - -
3 |ERfiFE 370, 716, 604. 10 18. 80
Horb: BURME SR 281, 688, 145. 10 14. 29
4 |k 738, 632, 297. 79 37. 47
5 | EE R TR 270, 019, 000. 00 13.70
6 TR 787, 306, 000. 00 39.93
T |AIEEfR (AT - -
8  |FhlkAFH - -
9 |HAh - -
10 |&it 2, 194, 135, 878. 99 111.29
5. 5 WMEHAIRILA foWrE 5 ZEE&FE =138 He Bl X/ HEF I RT L s 5 B B 4
FE | mERm | gaan R () AR Gy |
Eefs (%)
1 160402 16 Ak 02 1, 100, 000 107, 921, 000. 00 5. 47
2 018005 EJF 1701 647, 550 64, 036, 219. 50 3.25
3 101553029 | 15 a4 MTNOO1 600, 000 59, 676, 000. 00 3.03
4 124576 11 JEB A 500, 000 50, 005, 000. 00 2.54
5 041754039 |17 BkKEEAL CP0O02 500, 000 49, 800, 000. 00 2.53

5. 6 MEFARIE A A G 2 & T ™13 E ELFI R/ HEFF RO BT+ 48 B SCRAESR IR R

K

AR, ARG AR B SHFIE TR

5. T & HIRIE A SME 5 & B3 E LA RN R BT T4 57 & R85 B4

WBEHIR, ARG AREF

HERBHE.

5. 8 W H BRI A SMME 5 E ST 3E LB RN HRF R BT A2 BGESR B 28
WEWIAR, RIS RFAROE.

5.9 MEWRFE BB MBI H 1B O
IR, AHEERS GRS

5. 10 5 HAIR A2 S F 9 H U K35 1B 0L v A
WEHN, AR RS H5EGHL S .

5. 11 FEHAEGWEMHE

% 87 k11




B SR A AU BUE W6 2017 4R5R 4 TR

5.11.1

A A A S BB AT A4 UEZR O RAT BRI E A TS L SR A, AR St H AT —
FAARRE SR BN R+ BUETF R RAT ERRZ B AT E DT AT
5.11.2

ARH AT+ AR, B 2 B R UE ) 2 e B I 2 A RS

5.11. 3 HARBE =4 %

5 4R & )

17 HARIE 4 62, 548. 75
PSR K 41, 241, 555. 07
IMcdiveil
FECRI 45, 842, 725. 50
JSLHS FR R
Hopth iR
Ry 2
FHofth

it 87, 146, 829. 32

o’
d

O |0 (N[O | |wW ||~

5. 11. 4 B FIRFFH RIAL T 5 B3 1 T S #5254
AR, AFLEARRFFAT AT 5 B Al e el 77 -

5. 11. 5 R A AR HT 148 B R A A7 FE U 3 PR 1B UL ) U BA
REHIR, EREERFABRE.

§ 6 I ARES R TS

BN Ay
5 B A3 4 A0 AU A5 1,968, 481, 411. 88
A5 HA A (] 5 4 5L HR D 47 0 13, 228. 76
Uk 2 U ) 3 4 A T [ 43 47
o A TR S 97 2 AR Bt A (A A2 BL” -7 B
HA)
5 BAHA AR I S 0 AU A5 1, 968, 494, 640. 64

P AR AR S O 4 A L L
7T ESEEANCHEAREREARESHIL

7.1 B&EEARFHERRESHTRNIEN
AN, R B ARIZ A B B T [R] B S S ACE G AL 1 A

Foom o 11




B SR A AU BUE W6 2017 4R5R 4 TR

7.2 Z&EHENZRBEARERREAR S 5 NAH
WA, RS EARIZ B B B (Rl B SR AT & R 1 A

§ 8 OB H IR AR E R R

8. 1 REMNE—BREFRFAESHBLHIE R BRI 20681F 5L

S AT e A s AT I S
.
ii AT IS L B 5] o
R ZESEDT N
U LT s contm e i ) ——— (e
Vil B aiel 20%K B : i
molg o G | N He (%)
B |
2017/10/01 &
LA 1 1, 818, 181, 817. 72 - - 1, 818, 181, 817. 72 92. 36
2017/12/31
N - - - -

7 AT S

I A AT S L T — BB i bk B R I 20% 1 -

ARRATE i SR B EURE [m] A8 B rp B ], e e PN AT RETCIE S AR LB B8, T ﬁ%ﬁ%ﬁ@ﬁ?i
—ERIROM s MR DL T T RE S R S HOURT AN R KU, A A A B [ BIHE 2 SRR IRk s 4 31 5 % o L A
EF$%£&W&*ﬁ+AIWE%$§F@Eﬁ$%WEﬁ,Eﬂ%ﬁ%%ﬁ@%ﬁﬁ\Sﬁ@%ﬁmﬁﬂ
HHILREEFEHIY.

9 HEXMHHEHZF

9. 1 FENMHER
(1) v FEIE M e A 5 56 3 2 AU U TR 07 AUE SR 35 B8 2 e SR AR K S A
(2) (FEsFmal U BT A IR IR R e e G F)
(3) (G L AALHUE WP B RSB A S 55 W)
(4) (G mal e MR IS IR e i ST E i)
(5)  REEEE AN BARALIE. BV,
B ot 393 P 3 S AT T I 57 BRI T 5 08 e o 1) 5% T A

9. 2 FERHN &
ALt E b ks 8 S KJE 8 2 F S A BT B A )

o100 4k 11 51



B SR A AU BUE W6 2017 4R5R 4 TR

9.3 ERF TR

(D) PrEia: R AR T/EH 8:30-11:30, 13:00-17:30, HEHH W R, thiliETA
PSS EN

(2) ML) FEEEEAMEE: http://www. jsfund. cn

BTN ARG WA B, PR ST PGSR G AR A A, TS 400-600-8800,
B R BT, E-mail:service@jsfund. cn.

HELEGEHARAF
20184 1 H 22 H

o11o 3L 11 |



