ZLEER PSR E 2018 £

S5 43

m5

20184£ 12 A 31 H

HEBHEAN: BLEESEHEAFRAHE
EETEN: PERVETROERAT
WGEHERE: 201941 821 H

b




F S O T 2018 45 4 R

§1 EERR

FEE NN EF S LEFRIEARR S PR RICE . 13RSV MRR B R is N,
TR FL P A LS L R I A0 58 BV AR R AN Sl S TAT

R AN EAOM AT IR A IR AR IRIEA R S FIME, T 20194 1 H 17 HER A
W5 I bR EHERIABR G H SIS EAS, RERENBNEERERICE. RS
NN PNt S

FEG T R OB F . IR S R U A IS R A W, (HANBRAERE G— s BA.

B AN GOFACRIARMRER I . BBEAH WS, BB AEAF B 58 ISR A A ] 1A
e EE SR

ARt P I 55 R R AT

AIREWIE 2018 4F 10 A 1 Hig % 2018 4F 12 A 31 Hik.

§ 2 B& 7= Mg
B G TRIRR SR E R
R4 FRY 000464
S Y (N LI FIFF IR
EeEFARH 2013 4F 12 H 18 [
i R 4 40 B 0 12, 171, 351, 845. 48 f
e TEFIRIE G P2 Ak s MR SERE I, JB R Ik &7 b s ik
BoE H b et 52
HIFS e S 2
RG22 MA G HE s (EEAHE: TR SMR. PRI
W, EEAR . GDP K, TR RN . will Rk, EPRTE
R ILERS, i a - FRRHR (&/F/ D Al
- ELA 53 o
) FRAE 5 7= s MERAE (R P HA S & L5
MU R FH A GO RIS ES, dedd s h 52858 M
B il
R 552 7 A5 S S AR, e 20 B ()RR 1)«
b 45 Bl A i i N BT B2 R B ) 2
.y REEG RTINS, SRR BUHI TR A I 4
M REAFIE AL, (RERIES.
AL UN PSR TR A T
BEEEAN HH AV ARAT B A A PR A )
§ 3 FEM SRS ERIN

3.1 ZEME R
spfr: NRMIG




F S O T 2018 45 4 R

B I B ELN

WAEHI (20184 10 H 1 H - 20184F 12 A 31 H)

L A E eIt

77,795, 033. 85

2. AIAF]E

77,795, 033. 85

3. AR B 1A

12,171, 351, 845. 48

T (1D AW O S as R 2 A AR O . ot dica

HAbe N A2 SR E2E S

FIERA R 2 G AR, AR A ) Cse B s in LA et AR sh Ui et , d ARGk
PR AL S, Pk, A SR EARS R A%, A S B s AAS A i AR S (2)
AHE TR NN/ I EAE 52 &8 (3) Ak eiia i Boii H 455 008t

3.2 HEHERI
3. 2. 1 ARG G pr AU E W e 28 R 05 R A b 47 b e Wi o =R 1) LR AR
A& ek
FEEE R | AHEEE R | kSR
BB \ \ MR ENE | O—6 @-®@
©) REZEQ | RO
HE@®
HE=1MH 0. 7753% 0. 0002% 0. 0881% 0. 0000% 0. 6872% 0. 0002%
3.2.2 HESEFAEMUREES RTHABUHEN KRR LS RS R EHE
W 28 R AR ZN ) LR
FEREPERTRTAERKESRB VS EREERERN T LEBXLE
22.50% :
20.00% /,/””//
Hi >l
£ 17.50% s
:ﬁ; 15.00% o "
%‘: 12.50% f/_,-//
B 10.00% et
bi]f ‘ ’//
n 7.50% L
g -l
%sm% -
® 5505t
2
0.00% <=
R W—?ﬁﬂﬁgﬁwﬁ$:?;@ééﬁﬁl R
B S O 2 & R i R 5 (RT3 (4 7 A Bt B A

(2013 4F 12 H 18 HE 2018 4F 12 A 31 HD
E: RS AFRAEERHBNAE, ARSAESERENEE 6 MHRNECH, Bals

RN AT BB BT ERE S G R (h = () SREEM () 83 RED 1A KL E.

p=i
H
b=




F S O T 2018 45 4 R

§4BEBEARE

4.1 B2 (REGZLE/NDA) N

" ” (A SRR | A n
FEIRER | BSIEEN | LRI
K Tk
B, ks
B, B TR
%, Byuw. B B {F Futex Trading Ltd
N e W82 5 B AL
Oy SEATIRBAE L ABSL 5.
ot T 538 0 FLAT B
oy | T3 AR | 2005 R | PRics R 2012 8
. BEMAHT. | 251 VE | BMNRIESTRS
T BRAT, 2
S 5, BT 2L
FITEWE 6 A IRAKLS alpha S
P2 ST M. WA, CPA
SRR 5% 6 SR LB
A F B 20
i
Kk, KT,
BB B % |
sl e 5 4T 4
S it 57 BLSAL 5 L
LN T SR 201 12 I
LT A o | FEREERERAF,
o mamag | 280 BUALI T 52 2 5
M. omsE il 6 & & 5% alpha SN2
(O E T e LI, AR
SRRS T LE A
Grtanm
1 FET o i A L AT
KA BT LA A7 BRI
e s AT B AL 254,
T S 79 M 2504
T e 8 B, FEI LA
v | pmuig. g | o o | g | ETMERAEGRE,
wsngers g | P 18E 51— BN Vi e 5
s e R BT
U BEH, RATER
i T S 3 P 4
BH G LH, 2013
2 ARSI G




F S O T 2018 45 4 R

A PR A A, BT 5E 1
i Ml 55 4K 2 % % alpha
FOgHA K, TEEEE.

e (1D LM TRIER AR IRARGREERAAERC H; Rea A, SaUER
WREAFAERREEAGZH, BERMRBAFMERREEAEZH;: (2) AL
BT GEZFAL AL Z B BLTMED) IARE -
4.2 BEANHREHAZSBEEMFE BRI

WA, AEGEHNHENE T GEFE) « GEFRBHEHEEER) ST EEM.
GEIE N E LM SRS E R MHARA SR EEMIE, AFEMSEEM . SRR 5
JEAE BEAE FHEE G 0077, 7R AP U Bl b, RS S B A AR A2t A% e
BAFE BT EH RFEEMMNE S S R EMAE, T H e m B A AT,

4.3 AP G E R

4.3. 1 AP BHIBERHATHEDR
WEHN, BEEFHENRPATIER S GEFRBRSEHAR AP 5 6 EHFE L) A

NFVNEA TG HEE, SRR H AL E B RO R, HERB IR ER . &5
SR VORI SICJt $5 B8 R SR 5 T 2 A P IO & I8 5835 28 5 Yl N 252K 58 5 (R AT 22 B $hAT 4 )
RS IR FREERIROR G, BRIR A TR 5 RN A SEBL; i 1T RGN T %485 7 it
ITHEMEE, PR E N E RO RS .
4.3.2 RERZ AT RN ETUH

WEWIN, RS RKEFELHTN.
4. 4 |RE A E ST RIS AIBE AT

2018 £F 4 &, JATE T M ICMECKARRF Rk, Stz R Esitia s, 6o
TR R TAT . EMATEIE TR, 4 TR TGS AN 5 5 28 W B AR e 75 R
“OURER” SRR L N AT T, @R, i B g sl SR AR N AT, B E B
BORIGEAT T MT, TAkA AT, POkaiiiite. WEPR 2F, ZEPBZBOAHR. 45
BEER R, A REEOR, ERRA S R A2 AR, T AN E VRSN, EAK AR AN R
12 A RBRAER NG, BOTX S5 KRS A0S, B BB FrEmly, HALTHE KRGS
Hats, JEGTTHERS AR, BRI, RIEAFR MBSO RA B, Roniriens
HRAH, XTI, SMIE, NRMIZEE IR, 55 BEHETRZ AR — BUr A 4
BRI ) LB AR B LR MR BEAA BT, AT REIIE O MBCRPAT I RTIEYE . SRR
FRAEtE, Ff@r bt MBGRRE I, FaRIERE, B MmOt aim], 5838 2 0 s HBURHES,

Fo5U 3 127



F S O T 2018 45 4 R

WRIEEFFAT SIS, 12 A TF TR % 28605 T X iy B S BT BOR A . 2018
10 H, PEANREAT TR BN ARAT . Bl w847 I aRAT . JEE SR A R
AT ARAT N R A A &3 1 AN E 2 e FRHMERRIBUNI 4 B8 4 F T 458 24 H 245 4500
1CICMLF, BE—B3 AR AT R R MR b, A EDIARTT R SRl T R sh gt . BRHERE
TR R YT 440 7500 1270, FEM THINEMAUASCRE NI RS A ARIGTH R A 5 4
SKIR, (R AT QUG SR, SRR A SRS KEh ), SRS RE. 12 A 19
HlE], S RAT A, Yog QIsE I T OEER], AR SRR, BB kYK
BERAE S, 1) HAR BN € H kR h N ERARAT B8 MIBUCR 2 01 4% 2018 45 DU 247 3 5
Fafgn bt MBCRE LI BN EE R, REFRSIEG A, REFIR TS0 AL B R RS
WK ARG AR R LRI R, REEERTTFRAE T, KREEZERHTHE.
4 ZRJE JUAT A IRBE SR ity L AT T30 [l M R R 26 . SLF 2 A0 MLF R, 4 FREARAT R
AT RIBIRZEIE 53 39 2. 39%F1 2. 83%, #7 3 ZEEEXIMH 2. 35%F1 2. 67% 147 . 4 FEFiFE1TH
WA AR TR AT, 4 ZEK 1 AR 10 4 A E TG 25 26 43 ST 2. 75% 1 3. 64%, %5 3 ZRFEAK 3. 08%
A 4. 20% K NAT . 4 RS RGBT IATE B S TG FATHRESI T, Jat S BRI 261 T 4T,
ARG R ZE TS 4 R 1 FERm TR AM IR 3l 3 ZRAERI 3. 69%PE 2
3.59%, [FIH AT AA+Z S Al 2SI R 3. 95% FAT 2 3. 82%. 1E15 FH i 4045 B in it s
B, RIS HBRITZ .

18 4F 4 Z2f, AEEESFFRERTIEN, EEERE, URRAES ZEE N TS RIGH
BRI FATER B MENLAER, EEIER I, TREA G 78RR ah M ; I RAT A7k R
Fir Bt BeE Lu), HE ORI A, fEi e 2 ih 4 T AR S rp A B A G R 28 R s 1R
WAAITA TR, 4505 R RS IE A AT R s AL A s . BIRE, 4 BEAREE K
TRt T i A B, B ST RR, SEEL T At AR VE B AR, IR HRR AL
HRFF AR 224, WANEMBIERE, AR BIUMET LA, Q2 RS TR
S~ i

4.5 WEHANESFLSRI
AHR A BAFE S A AU 2 % 0. 7753%, gtk F i 3524 0. 0881%.

4.6 MEMAEERFH ANBERE ST ETE R Y
o

§ 5 MEHAEGWE

Foeu o121



F S O T 2018 45 4 R

5. 1 WEMIRESH~HEHNR

T T H &5 () H 3 4 B TR I LB (%)
1 [ 7 AL 2 5 % 4,541, 605, 826. 98 33. 34
Hr. i 4,539, 685, 826. 98 33.32
BrE SRS 1, 920, 000. 00 0.01
2 SENIRAE 4 il 9t 7 610, 921, 306. 38 4,48
Horrs SR [a] D ) SN IR B 4l % 7 - -
3 AT H AT A1 8, 338, 444, 627. 02 61.21
4 Hoph 5577 131, 778, 544. 81 0.97
5 it 13, 622, 750, 305. 19 100. 00
5. 2 15 B35 5] W il % 1 .
5 iH SR FIRE RG] (%)
1 e 25 1A P9 457 25 (] D k% 4 12. 68
o, S a] ) il % -
F & rEy |
. HiH 5% (5 ﬁiﬁijfﬁ%m
0
2 e 5 HH R {57 25 (0] ) sl 95 4 0 1,443, 463, 514. 81 11. 86

Horpe K ml W Rk Bt

T (1) 3Rt 39 5727 [mI A B2 A B0 75 30 A 6 R B AR 15

VEEL, IR A 2

PRI L B < U R A EE AP D o 39T N A R R 0 o R < B 7 L L B ) B L. (2D
ARSI EEFE T ZHDLE: FFFERIEK S & RIERNSC S H A AR 5 0 E
(7 20%. Rt A Ak B H o7 IR 1R R B8 S RS AR I 557 1B KD 20% 0

5.3 BB ASFHFIRIWIR

5.3. 1 B FHEG PRI RERELRE

T H REL
et BRI T2 AT 35900 42 R 111
et A N P 2 AT A R A PR e 114
i 5 1 P 45 T 2 AT 28 e A R A AR A 89
e WEHINEAE S B EAE PR R IR AR BT 120 K.
5. 3. 2 H & BIRE B A &P 5% R B R A Ll
o = FIARR BT AT | SRR RS
s il PR (0 |V ERLED] (5
1 (30 KA 17. 74 11. 86
Horb: IR 397 K I shF) R A: - -
2 (30 K (&) —60 K 32. 65 -
Hrb: FIRAGIHET 397 RITZBIH] 2 0.33 -
3 160 K (&) —90 K 17.61 -
Horb: IR 397 RIGTF shFHA; - -
4 190 K (f%) —120 K 12. 07 -
Hrb: FIRAGIHET 397 RITEBIH] 25 - -

EIgE Y

12 7T




F S O T 2018 45 4 R

5 120 K (&) —397 K (&) 30. 77 -
Hodr, FISAFEEE 397 KENFhFR G - -
it 110. 84 11. 86

5. 4 MEANBR A S TR RF LT 240 RIFHLUEA

R WIN BN AE 5 H IR A S-SR R AF LI AR 240 K.

5. 5 MEARELFFr s R B F A

7

75 ol

PERBA G

HEERHHERE] (%)

1 E K i3

2 |RITEE

3 | &Rz 671,411, 173. 41 5.52
Horb: BURME SR 671,411, 173. 41 5.52
4 |k 10, 005, 095. 82 0.08
5 [AVATHHRE TS 450, 394, 841. 77 3.70
6 | HIEYE 29, 939, 313. 01 0.25
7 ([FEDkAFER 3,377,935, 402. 97 27.75
8 Mk - -
9 |&if 4,539, 685, 826. 98 37.30
I S 35
10 ggi;giiﬁigig;i 39T R 39, 682, 237. 93 0.33
e B, R AS B A R TR A A, WIS 25 (1) AR 45 03 7 45 B8 O A A
FERWCRIE o
5. 6 G HAIRBMER A §EE T B K/ EEF IR+ & SR B s B 4
e | s i 47 Bt G | Sk Goy [P R
Eefl (%)
1 111808304 | 18 F{54R1T CD304 5,000, 000 497, 598, 943. 91 4.09
2 011800908 18 H43i SCP001 3,000, 000[ 300, 364, 634. 88 2. 47
3 111816350 18 E¥#F4RAT CD350 3, 000, 000| 298, 812, 480. 15 2. 46
4 111816352 | 18 k44T CD352 3,000, 000 298, 763, 853. 25 2.45
5 111804086 | 18 #[E4R4T CD0O86 3,000, 000 298, 533, 703. 74 2.45
6 111805181 18 FIARAT CD181 3,000, 000| 298, 401, 815. 68 2.45
7 111816367 18 F¥F4RAT CD367 3, 000, 000| 298, 353, 972. 68 2.45
8 111816369 | 18 k44T CD369 3,000, 000 298, 338, 395. 25 2.45
9 111820233 | 18 K4R{T CD233 3,000, 000 298, 145, 600. 60 2.45
10 111817244 | 18 Y& KARAT CD244 3,000, 000 295, 685, 633. 16 2.43
5.7 “RRTEM” 5 “MRBAE” HENEEFE = HENRE
i H i 25 175 450,
e B A I 25 B2 IR B ELAE 0. 25 () —0. 5%IH] Y X %k 0
A5 S P i 25 P82 ) e v 0. 0582%
5 B Al 25 5 ) AL -0. 0137%
5 B P AR AR H Al 25 52 1 4o A ) 7 ST 3 (i 0. 0365%

o8 I o121




F S O T 2018 45 4 R

75 30 P9 S Al 8 B O B A B) 0. 25% 17 L U B
5 ST P9 RS2 5 EL B 5 E (9 2 e (L2 RIS B 0. 25%
55 A P9 IR AR 25 B O 480t (EA 2 0. 5% 1R L i B
3 31 P9 A2 5 L I B8 P2 O 248 (A9 R 1 0. 5%

5. 8 MEARIE A RME L Z & B =13E LI R/ HEFF BRI+ 48 B SCRAESR IR
GEE

F5 | RS | IERAR | BE ) | ARNE Co) | SEERREE )
1 1889046 | 18 %JG 1A 2,000, 000 | 1,920, 000. 00 0. 02

T AR, ARSI L 1 HB57 SCRAHESR .

5.9 WEASHE ME
5.9. 1 ZE&HMITTEURH
ARSI B R A E fr BAHE, 2t BUK IHFE LG 22 PR FF08 1. 00 AR T,
AF SAGER A FER RAE,  BURSEXNT R LKA 7R, #4252 A 2 B 8 A R 25 e
KN FEA S, EHRIRIR AP, & B T SRdioa s k.
5.9.2 FHAESEE NI HRIEFRETERAY LS H ISR EIILRA

&, RERERHE W —FERNZBATTESR. LHKER. W, ERXHRIES
FIBLBE HRSRAE PP i i B

I ATE G BB AT T AR R AT BRI E M I E, AR Gt H AT —
FNAZEE TR+ AIEFIRAT EARRZEIAIHEDT. AT,
5. 9. 3 FAnBE=HI K,

F5 AT &8 (o)
1| A IRIES: 837. 00
2 | NGRS R -
3| RIYCR] R 123, 593, 773. 70
4| USRI R 8, 181, 934. 11
5 | HAth SR 2, 000. 00
6 | s -
7| HAth -
8 | At 131, 778, 544. 81

§ 6 FFRRE LS A5

AL Ay
o B £ 0y AU B 8, 742, 522, 890. 27
e A B0 1) 2 4 A R ) 47 80 40, 685, 303, 474. 19
b U 40 1) 2 4 A B [ 4700 37, 256, 474, 518. 98
A AR S AU 12,171, 351, 845. 48

T A )R B R U 2R PR

Foom o121




F S O T 2018 45 4 R

$ 7T EEEEANCHEERERBAEETH YN

Bpr: py
F5 55772 5 H#M LoHME ) | A& | EHTEE (%)

1 ARSI 2018-12-31 41. 29 - -
2 ARIEIES 2018-12-30 41. 29 - -
3 AR SIEEE D 478 2018-12-29 41. 29 - -
4 ARSI EEE D 478 2018-12-28 41.28 - -
5 AR SIEEEE D 478 2018-12-27 42.83 - -
6 AR IR 478 2018-12-26 42.71 - -
7 AR IR 478 2018-12-25 42. 49 - -
8 AW SINER S g5 2018-12-24 45.97 - -
9 ARSI 2018-12-23 45. 29 - -
10 ARSI EEE 4N 2018-12-22 45. 34 - -
11 ARSI EER 4N 2018-12-21 45. 33 - -
12 ARSI EEE 4N 2018-12-20 44. 87 - -
13 ARSI EEE 4 2018-12-19 43.73 - -
14 ARSI EEE 4N 2018-12-18 42. 52 - -
15 AR INEE gy 2018-12-17 43. 42 - -
16 AR INEEE gy 2018-12-16 43. 41 - -
17 AR INEE gy 2018-12-15 43. 41 - -
18 AR INEEE gy 2018-12-14 43. 46 - -
19 AR INEE gy 2018-12-13 48. 29 - -
20 AR INEE gy 2018-12-12 44,12 - -
21 ARSI NEEE 47N 2018-12-11 44. 32 - -
22 ARSI NEEE 47N 2018-12-10 44. 06 - -
23 ARSI NEEE 47N 2018-12-09 44. 32 - -
24 ARSI NEEE 4N 2018-12-08 44. 32 - -
25 ARSI NEEE 4N 2018-12-07 44. 39 - -
26 ARSI NEEE 4N 2018-12-06 44. 58 - -
27 AW IR 4y 2018-12-05 44.176 - -
28 AW IR 4y 2018-12-04 44.77 - -
29 AW IR 4y 2018-12-03 44.19 - -
30 AW IR 4y 2018-12-02 43. 81 - -
31 AW IR 4y 2018-12-01 43. 81 - -
32 AW IR 4y 2018-11-30 43. 87 - -
33 AR 2018-11-29 43.76 - -
34 AR 2018-11-28 43. 89 - -
35 AR 2018-11-27 44. 03 - -
36 AR 2018-11-26 44. 62 - -
37 AR 2018-11-25 44. 84 - -
38 AR SINER S 4543 2018-11-24 44. 84 - -
39 AR INEE gy 2018-11-23 45. 86 - -
40 AR INEE gy 2018-11-22 45. 02 - -

o100 L o120




F S O T 2018 45 4 R

41 AR SINEE g5y 2018-11-21 44. 45 - -
42 ARIEIES 2018-11-20 44. 36 - -
43 ARSIEIE 2018-11-19 44.78 - -
44 ARSI EEEE D 478 2018-11-18 45. 03 - -
45 AR IR 478 2018-11-17 45. 03 - -
46 AR SIEEE D 478 2018-11-16 45.13 - -
47 AR SIEEE D 478 2018-11-15 44. 99 - -
48 AW SINER S g5 2018-11-14 44. 95 - -
49 AR SIEEE D 478 2018-11-13 44. 59 - -
50 ARIEIES 2018-11-12 44. 57 - -
51 ARSIEIE 2018-11-11 45. 35 - -
52 AR 2018-11-10 45. 35 - -
53 ARSI EEE 4N 2018-11-09 45. 44 - -
54 AR 2018-11-08 45. 2 - -
55 ARSI EEE 4 2018-11-07 44.79 - -
56 AR INEEE gy 2018-11-06 44. 46 - -
57 ARy 2018-11-05 44. 06 - -
58 ARIEED Y 2018-11-04 44. 1 - -
59 ARLIEED AN 2018-11-03 44. 32 - -
60 ARIEED Y 2018-11-02 44. 34 - -
61 AR INEE gy 2018-11-01 44. 94 - -
62 AR 2018-10-31 44. 2 - -
63 ARSI EEE 4 2018-10-30 44,37 - -
64 AR 2018-10-29 44. 7 - -
65 ARSI NEEE 47N 2018-10-28 43.78 - -
66 ARSI NEEE 4N 2018-10-27 44. 01 - -
67 ARSI NEEE 4N 2018-10-26 44. 04 - -
68 AW SIREER S iy 2018-10-25 43.71 - -
69 AW I REER S iy 2018-10-24 44. 24 - -
70 AW SIREER S iy 2018-10-23 46. 56 - -
71 AW I REER S iy 2018-10-22 45.07 - -
72 AW SIREER S iy 2018-10-21 45. 04 - -
73 AW I REER S iy 2018-10-20 45. 03 - -
74 ARSI NEEE 4N 2018-10-19 45. 03 - -
75 ARSI NEEE 4N 2018-10-18 45. 37 - -
76 ARSI NEEE 4N 2018-10-17 45. 61 - -
77 AR 2018-10-16 45. 48 - -
78 AR 2018-10-15 45. 44 - -
79 AW INERS 4543 2018-10-14 45. 35 - -
80 AR INEE gy 2018-10-13 45. 35 - -
81 AR INEE gy 2018-10-12 45. 34 - -
82 AR INEE gy 2018-10-11 45. 99 - -
83 AR INEE gy 2018-10-10 45. 49 - -

o11ol L o12 ;|




F S O T 2018 45 4 R

84 AR IR S 2018-10-09 45. 09 - -
85 AR IR 2018-10-08 44. 75 - -
86 21 R P4 2018-10-07 44,23 - -
87 AR IR 2018-10-06 44. 23 - -
88 AR IR 2018-10-05 44, 24 - -
89 AR IR 2018-10-04 44. 23 - -
90 AN IR 2018-10-03 44. 23 - -
91 AR IR 2018-10-02 44. 23 - -
92 AR IR 2018-10-01 44. 23 - -

&1t 4, 089. 29 -

§8 BEMHHEHF

8.1 &BMHHE=R

(1) HENE IS 2 e 32 9 i Oe i g ik e S A 10 S

(2) (FELIEERMMEEREEFH) ;

(3) (FESEHERMTHEEHESZUHTE) ;

(41 (ELIEER MRS RESIEE I

(5)  FEEEB NS FEEA. B,

(6)  EWNFZITEFNER MRS A SN LR

8. 2 FEH &
R EETTIE K 8 S KE 8 ER LIRS EHAIRA A

8.3 &R

(1) P apAmE N T/EH 8:30-11:30, 13:00-17:30. FEEE Ttk drid, Hale T

AR B

(2) MuhArif). FEEE P AMAIE: http://www. jsfund. cn

BB B R AR WA e

R BB, E-mail:service@jsfund. cn.

%1200 3k 12T

], A AR G G S R A IR A w5 F S 400-600-8800,

BLESEHEARAF
201941 A 21 H




	§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 报告期债券回购融资情况
	5.3 基金投资组合平均剩余期限
	5.4 报告期内投资组合平均剩余存续期超过240天情况说明
	5.5 报告期末按债券品种分类的债券投资组合
	5.6 报告期末按摊余成本占基金资产净值比例大小排序的前十名债券投资明细
	5.7 “影子定价”与“摊余成本法”确定的基金资产净值的偏离
	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十名资产支持证券投资明细
	5.9 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


