LA AESF R EE 2019 £

m5

201943 A 31 H

HEBHEAN: BLEESEHEAFRAHE
HETEEN: PRHBITROBRAF
WGEH ERE: 201944 F 20 H

NUil




FSL A% 2019 458 1 AEh

§1 EERR

R EHANEH S MEFRIEAIR S Prst B AR BaCE . R S PEPRIR B 8,
FEXS LA BB B L AR MR S B AR AN ) S BT

REFE N ERAT R AR A RREAR S FME, T 2019 F 4 H 17 HREZ 7 ARE
I S FEhs s HERIABRA G EFNE, RIEERA TR BOCE. iR FIEMRIR

EE v U P

B PR VE LLERAE < BhRUS 53 i JEU A PEAE TR e 987, EARER: & — 2 &
R HIEAEW ST ACRIARER I Beoia M, BB AR SRS AT AT 20 Bl A

2 DR VIR

A HA AR A 45 R R L H .
AEWIE 2019 1 H 1 HEZ 2019 4 3 H 31 Hik.

§2 BE&F=MMR

Al 5% SR R i i 25
e AL 070009

R (S LTI
EE&ERAEMH 2006 4= 4 H 26 H

T IR I A B A

21, 379, 104, 911. 74 1»

WIS A S A — 5, JIRA R %, fREF5™

BB H AR BT, PARKE S E SRR, BRI B J v (i
AGES
AN R U SRR AE BT T T 335 G P8 SR St A 4 s AR %
WA — 51, SRR B R TR s LA, 4R

B A FRAE R st R R AR e ket s 55—, i
D AELAZH K — /N AR I3 7 $ B8 T Se il 0 v P I WAL e SR A3 B
TR, e RGBS

Niaaa e i —EEHIRAT E M B A AR A R R

S ST A e YT RS 7K P AN PO ot 2 v 1 B8 i a2 <, IR T
Khirie., Beke, REES.

L AEIN F IS E AT A T

HEEN [ ARAT Bt A PR A 7

3.1 EEMER

§ 3 EEMFIEIIMESIHERI

AL NRTIT




FSL A% 2019 458 1 AEh

B I EE LN

WA (201941 A1 H - 201943 H 31 H)

L A E eIt

205, 317, 989. 43

2. AIAF]E

208, 463, 570. 49

3. MR- 4] 35 4 4y BAS 3 i) 0. 0081
4. PARIE G = 1E 22,500, 140, 156. 22
5. BRI G Bl E 1. 0524

T (D AHIC S iR RS A R BN HElkas. N CRE 2 RiEZshik
) HERARSC SR S RARE,  AHIRNE A C eI i n_EA A o ME ARSI s (2) Ak
TR NN/ I B 5 3 4 1) %% T 5%

3.2 BEIF#ERI

3. 2. 1 AR WIS fr B I 3 R 05 R 4% bL B i v e 2 R ) LU AR

N8
HHEIGKE | EEKER | gttt
M B HIEREE | O—6G @—®
® PfEZEQ | IR FRG
HEZD
HE=1H 0. 80% 0.02% 0.37% 0.01% 0. 43% 0.01%

3.2.2 BEE& A FAMURES R HHEE KRR R EE RS R E A

K L
FERBEMEFRITAEMKESHRPUKEEEEREENTH L ESSLE
55.00% ]
. 50-00% //
_ﬁ 45.00% N/,/
§4o.00% 2
535.00% ,f
ﬁao.OO% //
It 25.00% .
B e
¥ 20.00% - o e
2 15.00% g
a> e
o= 10.00% S
5.00% s
0.00%
B 8Os B N &N @ &g i momom N o®m o Bog | 8
2 8 2 32 2 & 4 z 3 & & 2 g & 2 Z & 2 B 2
g & £ 4 & @& © I 9 § % 8 & 4 @ 4 5 K & 4

A

=] ,;«i"’ﬂkgﬁg.ﬁl{i%ﬁi =2 ?ii'l':%fgi‘g&$|

B - 5 SR 0 5157 2 < R VLI R 5 [ L 1 P S U 2 5 1 ) S A 550 EL A
(2006 44 H 26 HZE 2019 4 3 H 31 H)
T S ERAE, AkeAEeaRAMHE S MANNESH. EeMgRnALe

Fo3u 3 10



FSL A% 2019 458 1 AEh

B RE LA GEea R+t = OO REAEGRHBINLE: (1) EehhEeE s NEH
AL S — XA FURAT IESR AT, ASEITZIESR) 10%; (2) fE4EHRAT ][Rk i
s I ARy 1 4, Gz AR AR (3) FERAT IR T 71T 27 RN (1 5%
SR HE S T RHE R 40%; (4 BRASHANHERN LS AT —4: (5) fF
A BIRIARIIBRAE 397 REAAHIfTS Bl FARMIBRTE 14 R EAA K RIE RBAME T2 513 E
(11 20% ; (6) BB B E T« BURNE SRt 2 A1 1 FE Al o7 A I i 6o kAT B B 5%,
R TR AFRATI6E . RS IR S R LU & T A L e e B HE R 10%; ()
M 2 L 1) At EE A5 BR A

§4 BEARSE
41 BELH (RESZIND fisr
Yy
5 »
R4 4% 3imzﬂa iﬁ@ o
ey | B

¥ {f Futex Trading
Ltd #Atesc 5 i, dk
HE BT R 5T

ARIEL . FoOIR
PR 7 RGFF 3255 E

EOEIE M. B 1
IN SRS B 2

e NEIRER . S5

ANAHEI S IR e

e - EEHEARAF 6
EVIINE RS I TN ’

s - 5. 2012 4E 8 H
N Sk 3 MHBEMGIIR. 5 | 2015 4F 6 ot Ao
A=l e g st A - 94 | MAZLESEHE
SCREIE TN FIET | H9H N1t e
. N BRAR, EALFFHRRL
e 5850 a8 5 . B N
e o A . 0, BUTER T [H 2
FIEE 6 AN H B o A o
v et Al 4 e 2 Mk 55 1 &R i
I5 i SLIL G IR B "

= g A ey alpha SREgZA. filt:
3 6 NMHBEMGR. & BRI CPA. LA B
N — a2 ’ N N e
SRS S

EAIA g
AR, LB FEK WAE R E R RAT &
OB, FREE Gk AT AL 55
R, FIOEERA kSR, 2014 4F
e G SERE LT, 57 2017 4 5 12 ANNGE Sk &8
2Rl SCHLEEM . A H 24 H - 94 | HARAF, BAEHR
IR, FEIGEME 6 I E W 55 1 &
HEW TR FSRBLE R % alpha SEHgEZL.
NG R S A e WL mE A, BATHE
Hean SN Arig

E: (D ARBREH. B A FERREFEAEZH (2) WAL EIE SGEMAT I B

2 GEFRI AN A BERS A E MY AL E -
FoAp 3 o10m



FSL A% 2019 458 1 AEh

4. 2 BEAXRE AR SRR TE BRI

WEHIN, ARGERNHEENG T GEFE). QEFRBEHESE) IARRERR. (5
SRR FUE P I i e B [ AHARAR S E , AE WS A B ST SR
EIANE F BB, AR R KU BRIl b, RS AR N R B 2. AR GIafE
EEAT A A RIEEEAE &5 FIME ML E, ToHE RS S A A 1T 8.

4.3 NP 5T

4. 3. 1 A3 5 B AT B

BN, EEEENRITIER S GERRERSEHEA R AT R 2 E L) M
NEAE AT G HIEE, ST G ARG E B ARSI RS, JRESRE R AR 5
S ORI SE it $5 B8 AR5 A AP OB 2 s I 5836 52 5 Vi B A #5258 5 I AT 58 5 (AT 4
PRSP FFEEIIEOR S, IR AT A5 IR SEBL; 8 1T RGN T #5557 Gt
THF M, AR E RN A S .

4.3.2 RERZ AT NI E T

WEWIN, AFRE N ARRAEGSEZG A Emcsh, [ H KI5 A8
WAAE Gy BB ZAE S 2 H S & 5%, Aib 1k, A NSRBI SRR B, 5 HAb
MERERINZ S, AR S RHEAT N

4. 4 ]RH WA E SRR RIS ANIBE AT

WA IN, RAT T TR MBI AR E, BT i e RS R FHRAL,  FF TRl
BT BZRATFHIE TR, 1 TR T2 SN A A W WA /Ko Ll ”
SGRFET B TATIR S, T EZGHAER I ShRE A B, IR R NSRS R 2, Ml
il B b AR BT AR B . NE PR 5, S E PR EUa R 20 S BB R Z R,
T BENROR, EPRIMEE R AL, il A E MG, BRI . RO
WRANSE, KT hilott. SKESFERE RS, HHIBZEER. S8 1 H KRB
BATEEINE, S EIEE AT E AT, SRR AT N RS AR TN, WHIRAE K T B K
WY, FFHER AR SRR, JEERATHE T A NEL TR AU, 2 ASCEHEEHE
A%, EERCMTEAPONES . FINF, 575 BEEAIRIE W A RECAAI E M, EN b, I
TREEARG S N, PRI = 70, @sf WA KB Ak, 40 BRI a5t
W8, RAT N E LT HEBCRHAT ATV B ER R ENE, RE RIS MBUR IR, B

G, et B, e W EEEBCRAEL, RIBAFATgEiTEN, BHAT TS
5T 10



FSL A% 2019 458 1 AEh

BRI SR A0 TR T B ST M. 1A 4 H, RAT N ASRYEfARES &3 1
NE R, BIR S 1.5 0I5, FRMEEAN 17 8BAE R 3 R 2T iR sh Pk sk 1, Xk 203
MLF, JE RIS T 1 ZEFE T R AT RAT - B T B EBUR A, a5MVETe mBsR o 55 BT,
W R SERR A 1 HECE TR M & A GRS, 8 MPA 1 LIRR, 5 5 3051 SR &7
KX ZARANRARME E DY SCRFSE . AR TMLF ., JeA7 Z548 S G0 R T R AR HE . £ “ 51
Ak TR, G e AR ORI flAEll T B RE TR SRR TR S i BE TS IO SO
FARIE ST, EHGRT AR DL 3R G P, B A 00 I EOCRINT . 2018 AR & T
TESUGE R MBS R IS, B2 AR A I BB B n A0 3Rk, el 3 384 on 75 IBURT
LI IBE, ISR 5 TR AN R 0 o A4 = BUR AR S8 “Aaf” 152 i
R CRNBOERE” , AR R M2 5 ARG 5 44 S GDP R ARV, X2 x4 1t MEUK
AN BON IR, DB imah it “SEirg” AL R ARSI FiH S 5 M
SRAAANLREE, BB LR o« ARSRIE I N AR R S R B3 <6 I E R TP AR )
W, RORAAEZ EARE R R 1 FERATRIFBECRAZ . 1 ZE AT R RR B 7 K[ A
FIME T 2. 22%F1 2. 66%, B 18 4F 4 ZEEEIIME 2. 39%H1 2. 83% N7, 1 FEEfiF7 T i H 5
PRRAT, 1 2R L ARIIRN 10 4F WIE B2 2243 UL T 2. 55%F0 3. 58%, % 18 4F 4 ZEJEK 2. 75%
M 3. 64%0EH TAT . 1 ZFFAE A BT R G WA FATHESN T, W R R B 65 N AT,

AR IR 2 P si. 1 20K 1 SE IR PPN AAA Za it R i 18 4 4 KA 3. 59%
Bz 3. 21%, R SETELLN AA+ SR RIS AR 22 0l 3. 82% NAT 2 3. 38%.

WA IIN, A TR om0, EEERE, D RA G ety E B2, RIERE
WEI ., RATAE R G A EDARR, BRI AT, RS 78 R VBN ; 2 4RAT 77 N5t
RO E ], HAREF PRI, AR e A ih 2 T AL PR i A SR A s TR i
HEHRTEATR, 4G AR, RiGis AL SRR s ol . BARE, | FEARSRD)
RIXE 7 AR RS, SRS RS, S T Z et WEhtEAWE R H AR, JF BEBIRAE G
FIRR AN 224, JRENIERBNE RIF, N T —HrBIMETTphLE, QG2 elEmdT T 17 REF
Bt

4.5 MEBNEES KGRI
TR AR HIARAIE SR AIFEA 1. 0524 70; ARG IR S M A0 K% 0. 80%, 4k
P B 25 26 0. 37%.

4.6 EMAEERH ANBERE ST ETE R

Foen 3 101



FSL A% 2019 458 1 AEh

5.1 REREEHHEHEMR

§5 EAAGWE

FFe i H & (Ot ) e S B EEE] C)
1| B - -
Hr: E - -
2 | HEeEWR - -
3| [ E A A B 11, 467, 554, 500. 00 39. 41
Hrh. fids 11, 467, 041, 500. 00 39. 40
e S FRIESR 513, 000. 00 0. 00
4 | RERET - -
5 | &RbATAE R - -
6 | EAREEET 573,977, 380. 96 1.97
Forre SE = [0 (1 3K - -
NIRE G fl g =
WATAF R 45 5 %A
7 P 16, 283, 650, 027. 69 55. 95
Hoptr gt 776, 529, 853. 07 2.67
it 29, 101, 711, 761. 72 100. 00
5.2 MEMRIAT A RHIRERRAHE
ARSI LT T RS
5. 3 MEBIRIZA AME HE ST =3 E B K/ HEF R BT+ IR 28 B B 40
ARFEESE LB E TR
5. 4 MEHIRL B P RIRFRRAE
e i 75w ARME o) BT B R (%)
1 |EFEGFF - -
2 | JATENE - -
3 |ERfFE 1, 829, 907, 500. 00 8.13
Hrp: BURME SR 1, 289, 054, 500. 00 5.73
4 kiR 1, 544, 889, 000. 00 6. 87
5 Al EE AR T SR 4,140, 072, 000. 00 18. 40
6 |TIHES 3,952, 173, 000. 00 17.57
7T |[ArEAR CRTRZ ) - -
8 [l A7 - -
9 |HAh - -
10 |&it 11, 467, 041, 500. 00 50. 96

% T3k 101




FSL A% 2019 458 1 AEh

5.5 T HIRIL A RMME HEE T3 E LB RN HEF R BT T4 SR IR B R B 40

e |t | ek R | Anbl Go | e
tefil (%)

1 0980135 09 2kiE 01 4, 300, 000 435, 977, 000. 00 1.94

2 041800282 | 184 CP004 4, 000, 000 402, 560, 000. 00 1.79

3 190201 19 EJF 01 2, 600, 000 260, 000, 000. 00 1.16

4 150402 15 4<% 02 2, 300, 000 232, 553, 000. 00 1.03

5 1820037 | 18 F*I4RAT 03 1, 800, 000 184, 158, 000. 00 0.82

5. 6 MEWARIE A RMHE G2 FT P 1#E L AR/ HEF R RT 42 B SCRRER IR R

BH 48
_ o i 4 T P 1
=i RNy Ve ;-: b L I\ VAN 7
FFa | IERAAS | IEFAE HE ) ARUHE o) EHE
1 1889116 18 A= 1A 300, 000 513, 000. 00 0. 00

E: WK, ARG L8 1 HB07 SRHESR .

5. T W EHIRIL A SMHE o5 E G T 3E LB RN R T4 57 &R 85 D4
IR, KIS ARFA SRR

5. 8 A MR A RUME G ES 138 B XN HEF R I BGES B B 4l
WEWIR, RIS RFFAROE.

5.9 MEMIRFEETR R KIBIEHI B 5 1B 0L it
WA, AEERS SRR S .

5. 10 | ERIRAE S B B FUH R 5 1H 0L i A

WEWIN, RIS RS H5EGILAZS) .

5. 11 #EHSIRE ME

5.11.1

R P AIE G R RO A TES 0 R A7 A B A 1S RS, (A ) T —
AR T AAE S RAT AR ATF . 4.

5.11.2

I AT AR, B R IR A R UE 1 & 1 R I 2 AN

5.11. 3 HARKE =R,

|75 |

FFK

e o)

#
o)
=i
pies
S
=i




FSL A% 2019 458 1 AEh

1| A RIES 182, 755. 41
2 | BBGIESEH K 208, 210, 031. 14
3| RS -
4| MRS, 439, 986, 122. 47
5 | RIYSHIEEK 128, 150, 944. 05
6 | HABRIBGK -
7| fERETR -
8 | HAh -
9 | &it 776, 529, 853. 07

5. 11. 4 AR FEA B4 T 5 BOW B T R e 55 FA 40
WG, AI e ARFFA AT F B Al #  fi57

§ 6 FFBAESHHRD)

BN A5y

et W] 4 4 A0 e 23, 877, 636, 458. 52

o 33U 1) 5 4 FR W 47 00 27, 491, 456, 598. 96

el - e HA 40 e 3 4 e R [m] 473 0 29, 989, 988, 145. 74

s A R S P 2 A S A (82 BL7 =" 3851 -

et I R I 4 4 0 A 21, 379, 104, 911. 74
VE: IR AR G S R A A AR AR BN A, R [ A A e 4 A A

§7 ZREEHNEHBEARERELEERHIL

7.1 RSEEAFH AR SHBERNIER
WA, RBEEHARIEH A B HE . R S AT & 1R A

7.2 G EENZHERREBREEESTH VA
WA, RSB RIZ B B B (Rl B3 S AT B I AL 1 A

§8 HAXMHHEHFR

8.1 FEXMHER

(1) o IR St v 58 S IR S 1 B8 2R B 5 AR O S
(2) (GESEHEFUEFRREEEEER)

(3) (GESHHMEFUEIF R EHTFR M)

(4)  (GFSEHME AU R EEITTE N

(5) HEeB NG BREALIE . B

N

o)

el

7

Foom 3 o101




FSL A% 2019 458 1 AEh

(6) R I PN 52 SR R IR SR B < o ) & U A

8. 2 FEHE &R
bR A E b 8 B KJE 8 B A A A PR A T

8.3 EHF X

(1) BHEeify: ZpEAS TEH 8:30-11:30, 13:00-17:30, BEEE A Rt i, thalfeT
ARSI BN

(2) Wshei]: FEEEBAMLE: http://www. jsfund. cn

B EXS ARG WA B, WA WAR G G RS B AR A, &G 400-600-8800,
o R LT BB, E-mail:service@jsfund. cn.

REESEHARAF
201944 H 20 H

10T

Dz

10 7T



	§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


