FLEWE 6 MHEMRFEIESFRKRE

49019 £

—
La
o

522

=5

20194£6 A 30 H

8=

HEBHEAN: BLEESEHEAFRAHE
HETEEN: PRHBITROERAF
WEEHERE: 201978 17H



7% SEEME 6 A HIM g 2019 F£58 2 TR

§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

REFENHERAT R AR A RREAR S FME, T 2019 47 4 156 HREZ 7T 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 ACRIARERI . Beoia X, BB AR BB SR AT N AT 24 Bl A

2 DR VIR

A HA AR A 45 R R L H .
A WIE 20194 H 1 HEZ 2019 46 H 30 H k.

§ 2 &=
Fe L THFR FszE T 6 AN H M s
4 FAUY 003880
HEiEE A LIFRIFF i
HEEFAERH 201743 A 23 H

T IR A B

3, 148, 325, 670. 75 1

BB H AR

FEAT R ] RURS A DR 3 i s R ik, 13RIk v kSt
B HERI AR E 3R -

ARSI G IR A IS B LR PN, HRE A IR A C L LE B I
BEAT B AE  FEIIBRIC B b, AR X A S = 2 35 0 i i 5 O
TREALE WP IR AN TRIEFITI, ARG is F e = ih

B 2o A SBIVE 7 AT A5 FH KU 234 S5 D5 VR R PP AN IR 3 B AL
A E R ERIANI7. FIN, @ riinimle, Bk
AT R A, e A S R, RS i

NiEsqaaze i N RARIT A A 1K 6 A H s I SR HER R (Bl )

SR 252 AIE GBI 7 RO s JRUETF BBk e IR XU i i, X
B SR R T s e, IRTRE A SMBFERIEE.

HEEHA TS EHAIR AR

REEAN HhERAT B A IR A F

IR AL 3k G fRTAR

FIGEME 6 MHEMGIE A | FIE = 6 MHEM 6 B

NE P A AL S A

003880 003881

AR IR 0 2k 4
LA

20, 543, 156. 78 11 3,127, 782,513. 97 11




7% SEEME 6 A HIM g 2019 F£58 2 TR

§ 3 EEM SNBSS HFERI

3.1 ZEWM SR

fr: AR

FEW SRR

W (201944 A1 H - 201946 A 30 H)

wSEME 6 N H B A

FSEME 6 S H B % B

L A C eI i

139, 012. 90

24,070,011. 31

2. AHAF]E

139, 012. 90

24,070, 011. 31

3. IR S B 1A

20, 543, 156. 78

3,127,782, 513. 97

e (D A C eI fE R AR RN eatiieas
BRI SRRE AR EL  AAE A Cseilas in EA 2~ et AR shlias, i FAskek
PR RRASEAZ S, Pk, A SO EAR S A, A SIS i AAS A A S8 5 (2)
AFEETORA NN/ I EEE 53 S T g (3D FSSE I E 6 N H P62 A 55 SE )

= 6 N HEM G B IERAR KBRS 2 F; (4 ARG RS H
B P EE NS

3.2 & B EHRENR
3. 2. 1 AR GRS N FUHER R L5 RN S B A 25 2 1 L

FIGEMIE 6 D H HIM TR A

Hptle N (AE 2 S EZE S )

“6 MHFFAMN

AR
R | SR | o | )
B ‘ #lEE | 0-® | @-®
@ FHEO | WlE® |
2RO
HE=4H 0. 6687% 0. 0026% 0. 3225% 0. 0000% 0. 3462% 0. 0026%
FESL I 6 A T B
AR
WG | R |
Bt ‘ #liRE | 0-0@ | @@
@ FHZO | #iliaike
ER0)
HEk=AH 0. 7160% 0. 0026% 0. 3225% 0. 0000% 0. 3935% 0. 0026%

3.2.2 BEE S RAEMMUNRES RiIHHBUHER KRR RS FML SRR #E
e 28 FR 2R ZN T LR




7% SR MIE 6 A B 155 2019 S5 2 TR

FEREHMENABRMEFARTFEMKESRMUKLEEERRRNET E
FE BT b A

9.00%
¥ 8.00%
% 7.00%
5 6.00%
,%; 5.00%
(S

T 4.00%
ﬁ 3.00%
F 2.00%
.

B 1.00%

0.00%

20170323
2017-05-05
2017-06-17
2017-07-30
2017-09-11
20171024

017-12-06

018-01-18
2018-05-27

018-07-09
2018-08-21
2018-12-28

~

2018-03-02
2018-04-14
2018-10-03
2018-11-15
2019-02-09
2019-03-24
2019-05-06
2019-06-18

~

[—Sha R AR — RiDAEEKE|

K1 FEScE s 6 S H B 5 A Sk RTHAHEIR R R 5 RIML SRR R a2
(¥ P S23E 0 L]
(2017 43 H 23 HZ 2019 4 6 H 30 H)>
EXEMESNA Eﬂfﬁ#BSiﬂ;ﬁgg&;ﬁ'a'lﬁﬁ}lkéﬁbtﬁi?ﬁ'&%§$#lﬂi§1

9.00%
% 5.00%
E 7.00%
% 6.00%
al
= 5.00%
s 4.00%
8 3.00%
% 2.00%
B 1.00%
0.00%

2017-03-23
2017-05-05
2017-06-17
2017-07-30
2017-09-11
20171024
017-12-06
018-01-18
2018-03-02
2018-04-14
2018-05-27
18-07-09
2018-08-21
2018-10-03
2018-11-15
2018-12-28
2019-02-09
2019-03-24
2019-05-06
2019-06-18

o
~

[—SRiha R AR — RiDAEEKE|

~

K 2: FESCE MR 6 A B 5 B 24 RiHAHEI a5 RIML ST Bk e s

) 13 SLAE F5F EE
(2017 4F 3 H 23 HE 2019 4F 6 A 30 H)
E: RS AFRAEERHBNAE, ARSAESHRENEE 6 MHNNECH, Bals

RN AT B BT EREE G R (h = () SREEM () 83 RED 1A R4 E.

§4 B ARE

%4t gk 11



7% SEEME 6 A HIM g 2019 F£58 2 TR

4.1 RE&E2E (RESZEPA) i

wn o [EAIE G I GEAMIL | A o
EIRAM | BEEW | R
KMl BIR
% B0 T T
M E 7 KR 3% BT Futex Trading
et RS T Led Witess 5 .
B 2552 1 H E SR T I AT
% HEE LT ARG s
T B e T o I A
S 3 AN H HI R 2017 4 5 1 T 5. 2012 4E 8 H
ol | % BSbesk T o - O | A e
BEIETERT. WAF, WML
SRS TR . B 55, BULIT
AR BT . 25 W2 5 1 R 0
6 NHIIMGFE. 57 alpha HMEZH. i+
e . B WA, A, ALAT%
LA % . B9 N
i e M
s
A s
s HE 5 L
SN TR T T AL
PSS R T ﬁrﬁﬂk%%fﬁojmiff
o | SRR, 352 | 201745 A 12 RMARS RS
P g, mume | 250 - V| EARAT, HER
. M e
. B 45 alpha SRESZH .
1. Bk i MEBAL, AHE
o oy
R o A
S AT 7
5T KA . TS 88 4 T 552 5
BEME T, B REMEFEAER.
BT | 9 1A H 2017 43 H - 11 2014%4)%311)\%%
N I SEIAIR AT,
. FOHALE . PUERA T e gl
LA T % P &5t alpha 5
o W . id, A
Gl b

e (1D FEGLMKSCHRMEIR AR EAR GRS FRAERZ H, EeaME . it

PHWR R ARER R EF A S Z H;

EHINEY BIHRE .

(2) UEFMLHI S SGEMATIE s GIEZR ML A A B3




7% SEEME 6 A HIM g 2019 F£58 2 TR

4.2 HENX RGN B SRR TS R oL A B
AW, ARESEEATHOENE T GEHIE) GEFRRIESE) RIS EEM. (5

SUE WIS 6 A A B R ENE S T A G I & A R AA SR EE LT, AF WS A
YR T R B F R A e e, FE AR R R A L, RS AR AR KR
o AFGIBEE I A REAEA RS & e ML, THREESMNERE AR
TN,
4.3 ARG TR
4.3.1 AR HH ERPATER

AN, FEEFHANHEUATIE RS (FERREESFHAARAPRESH ER SR M
NFNEA TG IR, AT AT S B B AR, e, JREIRAI TS B i
FESCRIS A T2 e 57 28 A PRONL S Tl 5858 S F N 2838 5 AP AE G AT 4Rl
RS IR AR FRSE BRSO, IR AT22 5 JEN S B; @I 1T RGoRM A T 455 75 itk
ATHFE MR, AP PR RS
4.3.2 REXHIT R T YH

WAWIN, AFRE FITERSEHE S S5ZG AN S, [FH RS S RSB 1 H#
AT Gy BB ZAE S 24 H S B 5%, At 3K, BINE A AW SIIREAR RS, 53
A RAE R IAAE 5, AEAE R EIEAT N o
4. 4 WEHNESR B RBAEEST

2019 4F A BRAE T A EME LT, FTRIB R B B ) 28 55 N
CEREREZFLZANMEFCH NS EVESS, NRERRUEN FATIEE, RPNZ TR E S
BAS, HASEEMAFISIMAEREES, SN aR g e HiETgR. 7R
BT RATHE — W (EFRE TR E), Tt RERETH K 2019 44512 % 2.6%, 2020 4FBEf [l
2 2.7%. BT H ORI, RIEGTERMERN—NEAE, T 2019 B0 ks, THE
FERRTGIX o 36 EI IR AL UG R ZE 2.5%, 2020 “Eit— BI85 1.7%. 2020 % 2021 EFK T
DX ST TR AE 1.4% 4 A A, B 1% MBORFFESCRE, (HER SMA TR R Taur K. #
TR R PG R 2019 SESEE TR T A 4% PUAER A1, 2020 4545 HITH % 4.6%. —
S22 GEAR TEAE NG B it s 70 FNBUR) AN E PRSI . B — S8 [ K I OOk, Tt % Tl
YRR RTh & TR T — s TRsE, EKHAIKRZ ),

2019 4F "R N AT FATE IR, R A RN, Tk, BeBmn s 04 H R AR
KRB AS. 2019 4 4 25 H, JREHUELL_E TS IE M6 7 EE LR 5.2%, t—2

Foer I 11w



7% SEEME 6 A HIM g 2019 F£58 2 TR

JEAIK 1.02%:; 4 %5 5 F [ 95 P $ i S ME R LU 353 A 5.85%, LL—=RJE{ik 0.35%: 4 %5 H4L&H
o i B LAIME R LEHE S 7.9%, H—ZRJE{K 0.55%; 4 & 5 H H &4 (H [F L3 i3 y-0.8%,
TN 0.77%.

2019 4 “FEA R NRMICEAG 2.20%, BFEANRTERZE 2.16%, 4-5 H RATINLGE™
TR 20127

BENZZRELCR, 2R MEBUR L. 55 MO8 AR A RN 5545 IR S 5, R
SRILEHITIG AR WA K, IR R R . AT R MBORAT R Rk, BRI
AT s E R, TR S BT LAT, Timish B A T T RS RS

FESEIATE], FRATERER JAT B KU AR AR 32, & BN SRR R H A5 fl AR T
TCRB B S, RIERENME 2R, ORI S e Al S A, BB S, R T2
EIR AN 2 A ARG 1.
4.5 REPANES KNSRI

AR WFE SR I E 6 N H B A RS AT E I 20 0. 6687%, %S HF 6 4>
HEA S5 B (5 G BUFE I %A 0. 7160%, MGt b BRI 3 0. 3225%.

4. 6 EYNEEFA ABRE ST = HEE UL

x.
§5 BERAEGHRE
5. 1 REMAREZEERTZHESBEMN
5 ] SH () b3S ST ER ] (%)
1 ] U s P 3,021, 485, 746. 99 83. 03
Hrp. ffizz 3, 021, 485, 746. 99 83.03
BrESCRRES - -
2 SENIRAE 4Rl B 77 376, 425, 324. 64 10. 34
Horre S Bl g S B B
NIRE &Rl 7=
47 uk
3 %ETTTi RS 203, 797, 576. 06 5. 60
Sl l
4 HAh %t r= 37, 363, 778. 88 1.03
f=ann 3, 639, 072, 426. 57 100. 00
5. 2 5 B35 ] W il % 1
s i H GRS PR E B (%)
1 2 1 P 457 25 [ D) ik % 4 5. 42
Hore S a] e -
F5 5 H L8 ) | EESWR




7% SEEME 6 A HIM g 2019 F£58 2 TR

(%)

2 | IS IR AT [0 i B R

464, 012, 183. 98

14.74

Horpre SKWrml W B

T (1D Rl I 055 Bl A Rl BT AR A0S i i S0 N B RS R A & v B 1005 391 P9 5173 [ml D i
BRI 4 B HHEL I LA oA T YT P R H R B R o i e B A EL LU B ) R BT EE. (2D
5175 1L [ A ) B3 e RAE RN 50 5y H AR T 2 4 B 19+ (B
(17 20%. 7 A ATk 6 B G155 IR 1A B G R ARG L B 1E K 20%.

5.3 HEBHASTIFIAKRIWIR

5. 3. 1 BB A - FEIF RIFREAF L

A IEE RS+ M LE:

i H RE
T IR BB 2 &P 29 A3 IR 175
e I BT A R R IR e i 179
e a A BT T R0 A R B AR 55

T AR IR B BB AL - TR IR R 180 K.
5. 3. 2 |EFIRBBA PR R BRI 7 H B

" T B R SRR

FIABR 57 o 2 e B 1
ERIEES] (%)

IR D f5 5 22 4 B 1L EE A3
%)

2
1 [30 KRB

32. 07

14.74

Horb: JRAFELIRIE 397 K
¥ Bl A1 2 A

2 |30 Kk (&) —60 K

17. 41

Forpr: FIRAFEIIEE 397 K
¥ Bl 2 £t

3 160 K (%) —90 K

Forpr: FIRAFEIIEE 397 K
K12 B A 5

4 190 K (&) —120 K

b FRAFELIRIE 397 K
K12 B A 5

5 1120 K (&) —397 K (&)

65. 87

b JRAF SRR 397 K
¥ Bl A 2 £t

it

115. 36

14.74

5. 4 MEH B R A S THFAKFFEPET 240 RIFHL KA
A NS 5 H R AL A T 2RI A AP SR R 240 %

5. 5 M EPARE T A R B A&

Fis 7% i

MERAA (GO

i 5 < B R L
(%)

1 K 75

2 |RITE

p=i
H
b=l




7% SEEME 6 A HIM g 2019 F£58 2 TR

BRI

1, 119, 406, 662. 24

35. 56

Hrp: BURTEERG

1, 048, 856, 293. 65

33.31

Ak i 77

Ailb A R Y 5

SR

[F) b A7 5

1,902, 079, 084. 75

60. 42

HAt

O |00 ||| 01|

aif

3,021, 485, 746. 99

95. 97

10

R RAFER I 397 RAJEF D)
AR iz

e BRT, WE SRR RA RSSO MHEMTTE G, WG 1A A G 5 B RRA AT
5 R MA

5. 6 R ESPARIZ IR A o 2 & 3 7135 LI R/ HEFF BT+ 42 32 0 BA 4

A RN
| e Wik 7k ﬁzfi MAA GO 5§§%Zfﬁ
1 190206 19 [EJF 06 5, 600, 000[ 559, 579, 805. 90 17. 77
2 190402 19 &K 02 4,900, 000| 489, 276, 487. 75 15. 54
3 111916156 19 44T CD156 4,000, 000| 399, 391, 291. 17 12. 69
4 111815565 18 [RAARAT CD565 2,000, 000 199, 565, 573. 47 6. 34
5 111915196 19 RAEHRAT CD196 2, 000, 000| 199, 086, 594. 59 6. 32
6 111910227 19 20V HR4T CD227 2,000, 000[ 194, 127, 652. 61 6.17
7 111809357 18 i R HRAT CD357 1,000, 000] 99, 720, 111. 53 3. 17
8 111909015 19 J# K #47 CDO15 1,000,000 98, 217, 447. 01 3.12
9 111910176 19 20V R4T CD176 1,000, 000 97, 426, 147. 74 3. 09
10 111915172 19 RAEHRAT CD172 1,000, 000 97, 231, 654. 05 3. 09
5.7 “BTREM” 5 “WMRBAE” HeIESF = HERIRE
e i 25 175 450,
A5 1 P I 28 2 O 4 ELE 0. 25 (57D —0. 5% (a1 IR 3L 0
5 A Nl 20 B ) A v 1L 0. 1574%
5 A N i 29 B ) A AL -0. 0473%
5 A P A AR Al 25 5 1) e o A ) 7 BT 3 0. 0418%

25 0 P9 S0 8 B O et (B TA 2] 0. 25% 1L U B
5 ST P9 A2 5 H B 8 P 9 4 e (2RI 5 0. 25%
55 A P9 T4 5 B2 ) A0t (E A 21 0. 5% 17 L Ui B
3 31 P9 A0 5 H I 85 FE O 248 (A9 R 1 0. 5%
5. 8 MEWIRIL A RME 5 E ST E HBI KNP BIR0 8 B SORESF R

B 40
IR,

AT B ARFEA B SCRFIESR

%9

3t

1171




7% SEEME 6 A HIM g 2019 F£58 2 TR

5.9 |BAAHRE ME

5.9. 1 B MITTEUHA

ANHE R 2 AAHE, e BUK I E A 2 PR F7 08 1,00 ARTTTC.

AT A ER MR RAE, RIS EXS SR BLSRN ARSI, 4% 532 A 5 B E A R IF 5 8 H SR
WA ST O, AEHRR IR AP, B H TSR e k.

5.9.2 FHARERESHRHI +RBIEFNRTEEAHRT WA ER LA
&, REREGHE HI—FANZBATER. LTNFE. Wk, ENXHERIES
RIS BT R SRR A8 i B

A A AL GBI RT AR RAT BRI E AT SL SR A, AR Sl H AT —

P A SR I T 4T I RAT LR R EI A TR B, A0,
5.9. 3 FABFHIR

FS K e o)

A RIE S -

ISR SR TE S K 30, 134, 157. 05

MR R 7,229, 621. 83

H b SGR -

HoAh -

1
2
3
4 | ISR -
5
6
7

&t 37,363, 778. 88

§ 6 TR ES B

AL

i H RREME 6N HEMGTA | ZLEME 6 N HHEIU6B

i 5 AR5 A AL 20, 996, 801. 71 3,397, 131, 349. 90
i 5 HT A ) 2 4 E g 3 0 8, 282. 12 13, 954, 741. 41
i 5 A ) 2 4 e U2 [B] 423 0 461, 927. 05 283, 303, 577. 34
i 5 AR B A0 AL 20, 543, 156. 78 3,127,782, 513. 97

T AR ) e R 4 B 2R AR

$7 RSEHANZHERRERELESTH A
SR, SEG R A KIS PR VR G I oSS A S S

§8 MR EE PSR HEMEERFR

20194 6 H 6 HARESHEARA (HIIESA HAIRA T BAEE I AEE AL, BH
PR DR TR 2SS 4R AT 24 T 4 26 B
2019 4 6 H 12 HASE SR I AR AT (B9 Hb o BT IR A A1 06 T Al R A S A0 20

1001 3L 11 0T




7% SEEME 6 A HIM g 2019 F£58 2 TR

&) AENEENARNER NG,

§9 BAENMHER

9.1 FEXMHER
(1) P EAENE S HE T 3 S W 6 A BRIV o7 RAE S35 08 R VB 3 = ST A

(2) (FESEMIFE 6 HHEM i BNER R GRS E )
(3 (GFEEME 6 A H M5 MIE R B3GR E L)
F S EMIE 6 AN H B3 75 BUIE SR B B AR S UL B )
(5) F&E ML TR B,
&

(6) R4 AP35 2 W52 6 A BRI (35 F000F S 4R 0 B 4 N 485 1 % TS i o
9. 2 FTCHE &

Jbst T E bR 8 SR KJE 8 R RS e P PR
9.3 AR

(1) Pidi: AR RN TAER 8:30-11:30, 13:00-17:30, FHEH A 4udh &7, Hn]
2 TR K Enft.

(2) Mufiti): FEEEEAMIE: http://www. jsfund. cn

PR BN ARG WA LR, PSR SE AT AESEHARAR, HHHlE

400-600-8800, /% HLT-HEAf, E-mail:service@jsfund. cn.

RLESEEARAA
201947 H 17 H

1100 3t 11



	§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 影响投资者决策的其他重要信息
	§9 备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式


