I IER A

TR SRR

N\

0 120 22 Z BT
R4 2019 £

201949 A 30 H

3

IR BOIE

5 3

HEEHEAN: BLESEHEFRAH
HETEEN: PRHBITROBRAF
WEEHEER: 2019410 A 22 H

§1 EERR

Z

<E;‘H§H:




55 UL I AT 120ETF BE4% 2019 4E55 3 F sk

FEE NN EF S LEFRIEARR S BB MRICE . 13RSV MRR B R,
FEXTEC YRS HER R R B AR R AN PO ST

FGFEE NP EIRAT R A IR A A RIEA L &G FRUE, T 2019 4 10 18 HEX 7 A#HK®E
I S HRbR . B ERIANB A SR SN, REERNEMMAAEERICE. #SEMRiE e
KR -

FE G T R OB F . IR S SR ) A IS R A 7, (HNBRAESE s J

B TN GOFACR I AR I . oA K, BB AEA B 58 PSR N AF 4 ] 1A
e N EE SR

ARt P I 55 BOR R ZRT

AIREWIE 2019 4E 7 H 1 HAEE 2019 459 H 30 Hik.

§2 L7 Mg
2.1 BEREFRFH
FLETRRR Fa SCURUESEACTH] 120ETF B4z
e AL 070023
R (S BLIFF R
HEE&ERAEMH 2011 FE8 H 1 H
A5 TR S BB 739, 171, 460. 79 £+
et 5w SO PR RV SR LU IR, B SRR 5 R R PR R R 2 [ B M
AH 48 B bR BTF (B4, 3 B % T H ks ETF s2BLx
- b G P U () R R R TR TSR R, AR S HIEL S

BREAHL MBS AR AR A, SRR T
Iy AR 07 sNBRAIE 27 — G 35 5 005 sAEAT H AR ETF 93K 32,

b &5 b e v RAF AT 120 38 50%95%  +  4RAT RV AT R K %5%

ARFEE NFIE AT 1208TF Bt S, HG RIS &
AT 120 ¥ R FAF AT 120ETF [FEIETHSE, KHIFY

R WA 2 A . N X
Rt KGN S R TR S S st s, e mmigit
éo
FEFH A RIS EHARAF
HEFLEN R E AR AT B A BR A ]
@A P A S TR AR FESCURFEATH 120ETF BEE A | 32 92RFSE AT 120ETF B C
T @ a3 I3 E 1AL A 070023 005998
A4 AN E L AT
i&ﬁj IR TR IR HE 705, 300, 952. 20 {3 33, 870, 508. 59 f
peti
2.1.1 BHinZEEERFER
Fe o 2R TRUEFEAT 120 32 5 I BGRIB BUE R R 4
4 TG 159910

%200 k121




SRR FE AT 120ETF BEFE 2019 458 3 =E s

HaiEfE 22 5 BT
HEeaEA A 201148 H 1 H
M EH R g | IRYINERERE S A

i 2011 4£ 9 H 27 H
REEIHNAK LS EHARAF
FEFE NAK o E AT B A IR A F

2.1.2 BiEL= RN

BB H AR

AR GIAT PN IR BB, B ERERPR TR E B SRR ER I
B AERERRZ I i /ME

AT G R SE A L, B 58 434 MR A48 B ) e A7 B 4l e

BB MG UM e I SR BT AL FRARTE bR A48 Bkt i S HAE [
AR B AT N

b £ b A R v HRAIEFEACTHT 120 $530
A GONBCEE R G, HAI P 2 RS AN T 2 A v TR A T
Bb. FEAEE. KRMTHgEE. ARSNEEALS, |

R 255 4 & Brle. KItmmigie. RESNIREHE S,

SNEREAAR TR R I, B SRR S AR MR SO AR I
B S T S ARALL ) RS YA 2 R AL

§ 3 FEMFIBIrMESIFERN
3. 1 FEMFTEhn
b NRMJT
e WMEHI(2019FE 7 H1 H - 2019 4F | #REHI (201947 H1 H - 2019 4F
e 9 430 H) 9 430 H)

S SRUFSEACTH] 120ETF B A

S SCTREREACTH] 120ETF BE$E C

1. A C s 2 1, 359, 876. 76 170, 076. 41
2. A AR 3, 523, 646. 78 44, 102. 95
3. V1) 5 & Ay

" ALY £y 2 < ) 0. 0051 0.0013
HIUAS HAF) 31

{E WA IR & 9 % 1, 265, 045, 390. 65 37, 880, 465. 59

5. WK 3t 5 fn B
{IE1

1.7936

1.1184

TE: (1D AW CSEILaER FE A A BN . Bedtiicas
8D FHBRAR G I AREL  AANE AN 2 Seli e in B4 2 fe i EAR sl s

HABN (CAE 2 SR BB
(2) kik

F g SHRIR A O A NNEEEE 5 3G 1S Tg T3 RS SEbriicas /K7 2R T B 4L

75 (3) H 2018 £E 6 f 15 HEX A e 5 C RIEEE AT

F 2018 4F 6 H 15 HE T8 SLUE

UEFEAHT 120ETF k4% C A FRIEYST: (4) AFEE A RUHOA (D g fmsal g, ARG C KA
WA CHRD T B AELSCHURE [m] 3% . B 8 5 Ak 55 9

FO3T o o121




55 UL I AT 120ETF BE4% 2019 4E55 3 F sk

3.2 HEHERI
3. 2. 1 AR E RS fraE K 2 R F 5 R0 47 bR v s 2R 1 ELAR

T SZURIE R AT 120ETF BERE A

NZ5Ea=n
HEIEK | gtk
T EHBK FE
M Bt KhpEZE | FEHERGE O6) @—@
RO R E L
@) EH@))
@
HE=AH 0.27% 1. 02% -0. 52% 1. 03% 0. 79% -0.01%
S SRR FEACTH 120ETF B C
N&5Ea:n
HEIEK | kgt
HHEIE K e
Bt KhrEZE | FEHERGE O6) @—@
O KRR HEZE
@) EHE))
@
HE=1MH 0.63% 1. 03% -0.52% 1. 03% 1. 15% 0. 00%

3. 2.2 HEE A FAEMURES RHHBUHER KE23) R E SRS 4
e 28 FR AR BN ) L AR

FRNREEATI20ETFEEARITAEM KR SRP UL E EWEIRNH

100.00%

5

75.00%

50.00%

SRt RS

25.00%

b7 74
==

0.00%

FatIEK:

-25.00%

2011-08-01

SEEHXLE
/" ﬁ
! MmN
f‘ H‘j’iwf' { L’M’ ¥ rw’( /
P AT
¥ M
;"W ﬂ | Jﬁ I.t.»'\:j i m”“ﬁvurwvjw ’*N\
| (H\k N H’\n /
| 1\ 0 Y
M ﬁw k::wu“f w a
RN 4 ,[W y
1y o, A
Y\ AT &
Bl
|[— R E AT — RIDFEIEKE|

1: FESCIRUEREAT 120ETF BEEE A JE G AR THF RIS R 5 R UIL 7 b U 2l 22 (4 7 B2

FEHRS L
(2011 4E 8 H 1 HZE 2019 4F 9 H 30 FD

%470 k1201



55 UL I AT 120ETF BE4% 2019 4E55 3 F sk

i?"éﬁﬁEi*ﬁ120ETFH*§§C§;‘EI'#1E1E'&$'—'TIﬁ%ﬂkéﬁlﬂ:@fi)&l&3§$ﬂ‘]ﬁ

EBX A

25.00%
\
20.00% A
i Wv
& 15.00% g X ,“
# - \
& 10.00% ' ,\M IJ\N\ J
=
% 5.00% # f Mﬂ
J
j'}*;lri 0.00% f
g; -5.00% i
: /
2 .10.00% p
= AVN f:lh
£ _15.00% “\%/
M e
-20.00%
S % 5 H = = g @ S 8 9 2 8 8 9
3 £ 3 B =5 3 8 2 38 8 3§ § 2 88 ¢ §8 &
2 & 2 3 2 2 2 2 2 4 4 4 3 4 4 4 4 4 4

~

—— 2018-09-24

— Fatlk g@mz FINFEIRKE]

B 2: 53 SCPRIEREAS T 120ETF Bicfic C Jk oA A0 3R THE (R I 3 15 R 0L 1 P et AT 2 24 14 77 52

EHR L

(20184 6 H 20 H# 2019 4 9 H 30 )
I RS AFRAHERHTNSOE, AReHES

FRAZHEE 3 MHNVREEN, @ el

SR AT S ) & TR LB AF S R B A “ D0 FEg st () REHERM OO 2. Heh
AL LEBIRR ] 1A RLE o

§ 4 BEEAWRE
4.1 &8 (REESEEHE/NA)
L A SR

e % Eg?ﬁﬁm%ﬁgiﬁg ERMER |
N N
SE R IE
EN ]
120ETF. 3% 2009 FMA
S R ELEE
400ETF. 3% AR~
Sl A, AL

XI s 400ETF Bk 20124%3)% - 10 4 B % uhfe
B e O I L —
iE & EH . AT 8
#% ETF. 3 AR BT A
SE o E R S5,
% P A&
ETF. 3% 5L
HIE 4 fib

500 12




55 UL I AT 120ETF BE4% 2019 4E55 3 F sk

M7 ETF.
3 92 E
% il Hb e
ETF BEHz.
AL S
oA K
ETF. % SZ
& I
ASOETF Bk
. wIE
1 S SRl
ASOETE. 3%
SEE AR HE
Ji% @ B &
oI 1=
(LOF). 3
S g A 4l
Brikzh ETF
Regn

A 7
SERUE 2
EN i]
120ETF. 3%
S Al
400ETF.
S Al
400ETF B¢
B s
ik 3 H
W ETF, 3%
S A IE
% P A&
ETF. % 5C
W IE 4 b
H = ETE .
F S5 ik
4 ik Hh 77
ETF B4,
32 S A Ak
Mt ETF. 3%
SR % R
#; 100ETF
Resr

2017412 H
26 H

5

2014 £ 7 H
InN 5 S gk
&, MHE
L B
WE 7 T AE .
i + W 5
4, B
& Mk B

1o

(D AR H R~ " E kg m A5 2 H

6T o12m

(2) UEFF AL SCEMAT I B2 GIETR K




SRR FE AT 120ETF BEFE 2019 458 3 =E s

ML A BAS B BLINED BIAHSCHE «
4.2 BEANHREHAZSBEEFE BRI

AN, ARESEBNHENE T GEFRE) « GEFSBHEEE) LS TR EE .
i SHARUERE AT 120 22 5 BT AR BOE S R S R A S 3 & B[R] AN AhAH i
FIRLSE, AEWSAEH] SRR DT i SR S PR I8 Y 2R g B8, R/ AR 2 i U R Rl B, 9k
SRR E NER BN . AT SISEE AT SH RIEEENMNE S & R E ML) E, ot
FHIR AT AA AT

4.3 ARG ER Y

4.3.1 AP G HIERPAT BN
WEHN, BN RPITIER S QEFRREEEEH AR A TS HERTE L) M

NAEV NI TG ML, SR GTH GG E B AR R, FFAERBIREEL . &5
S ORI St $5 B8 AR T A AP ION L2 s I 5836 58 5 Vi B A #5258 5 I A1 58 5 AT 4R
PRSP FFEEIIEORSGE, BIRATAC 5 IR SEBL; 8 1T RGN T %5507 Gt
AT HE IS, PR B B P s 4

4.3.2 REX BT AKETUH
WAEIIN, ARSRRERELHITN.

4. 4 |EHNZE SR H RSB VED T

AN, AT HBIRERRZER 0. 04%, FACIRERRZEN 0. T0%. FF&FE5 F2E 1 H
PRI R Z AN 0. 35% ) PR o

AT B bR BTF IR G . EROE BB T B bR ETF SRV 27 HU B IR A K 51 % R
ARFE AR AT e G B [F) KA RIE AR A FT IR T, RS RSB UL BT PG, BN NS
< HA Mg B [ 4 R B0 PR B R ORI R s, P IR S ER R, IR RIS
b 47 H A fE O — 5
4.5 REREESR SR

AR IR 57 SRR SR AN TR 120ETF Bk A BB BB 1. 7936 T, AR IR &0
BUPE IR A 0. 27%; R AR WK 5% SSURUEREARTHT 120ETF B6H: C ZESn A Ey 1. 1184
TG, AR RS M AUHE I 0. 63%; &L EEEMEI S 28 -0. 52%.

4.6 MEMARESTFH ANBBE ST HERE Y
i

BT O 121



SRR FE AT 120ETF BEFE 2019 458 3 =E s

§5 BEAEHRE
5. 1 REMARE SR ZHESBMN
e ﬁﬁ & (B b S RSB EEE] (%)
1 G E s 33, 176, 575. 95 2.54
Hrr: o 33, 176, 575. 95 2. 54
2 %%é;?‘ﬁ% 1,201, 631, 042. 75 92.08
3 [#] 7 YA 2 1 % 2,107, 710. 00 0.16
He: fiids 2,107, 710. 00 0.16
RrESCRE B B
E%
4 AR - -
5 SR AT SR - -
6 DN & B B
F
Horr. SEWrA|
AN %= - -
il ¢ e
HRAT AR RN 45 5
7 66, 591, 174. 80 5.10
S D a=unn
HAh %= 1, 525, 535. 48 0.12
&t 1, 305, 032, 038. 98 100. 00
5. 2 MEHIRBATW LR ERRHE
o _ HEG = IFEELD
foi AL ARHHE GE) St ft f;ﬁ g
0
A ey MRS . 842, 889. 20 0.06
B KA 290, 744. 00 0.02
C il g M. 20, 260, 468. 93 1.55
AN
p | B B R 372, 238. 98 0.03
IKAE P2 FIAE R Y,
E MY 218, 411. 50 0.02
F R A 1, 281, 339. 30 0.10
/\ N l]
¢ | ol R 140, 077. 90 0.01
Bl
H {15 FIEE ol - -
=BG RS
I f%ﬁm AR 139, 859. 00 0.01
ISEs N &4
J SRl 4,505, 428. 11 0.35
K = 4,270, 238. 03 0.33
L AH BT AR 55 AR 55l 668, 632. 00 0.05
BEEF TR F AR 5%
M — _
N4
N KA PAEEATA H: 5 111, 386. 00 0.01

8T I o121




SRR FE AT 120ETF BEFE 2019 458 3 =E s

Jite 5 P
0 JE RS A - -
it AR 55l
P HE - -
Q PR STAE - -
R A AR E AR R 74, 863. 00 0.01
S ey - -
ait 33,176, 575. 95 2.55
5. 3 MEBIRIEA AME HEE T = REWHR/DHEF R AT T2 R E S A
e
Feo | mEmem | BREAH | HE OB | ARHE GB ngﬁ’; f&ﬁ“ﬁ
1 000651 B JIH2E | 48,900 2,801, 970. 00 0.22
2 000333 LR | 40,200 2, 054, 220. 00 0.16
3 000001 P RAT 125, 612 1, 958, 291. 08 0.15
4 000002 i BEA 71, 900 1, 862, 210. 00 0.14
5 000858 i AR W 7,224 937, 675. 20 0.07
6 000100 TCL EH] 259, 600 924, 176. 00 0.07
7 000725 TR A 240, 900 903, 375. 00 0. 07
8 000338 YEEE ) | 68,000 762, 960. 00 0. 06
9 300498 B | 19,940 741, 369. 20 0. 06
10 002142 TUWHRAT | 25,047 631, 434. 87 0.05
5. 4 REPFIRBMGF MM IRIRFRELE
e i 75 b ~nRiE o GRS FE L E (%)
1 E XK 7 999, 900. 00 0.08
2 | AT - -
3 |ERkfiE 1,107, 810. 00 0. 09
Hrp: BUEMESRf; 1,107, 810. 00 0.09
4 kiR - -
5 |k R 5 - -
6 | HIEYE - -
T AT CRrRR ) - -
8  |FDLAFH - -
9 |HAh - -
10 |&it 2,107, 710. 00 0.16
5.5 MEHIRIEA AE HEET = HE WHIR/DHEF R T LA s S BB 4
e | s AT WRG |[AahE Go| e
bl (%)
1 108602 7T 1704 11, 000| 1,107, 810. 00 0. 09
2 019611 19 it 01 10,000 999, 900. 00 0. 08

Ve AR, ARESMFE LR 2 32 65F.
5. 6 MEHARIE A RMHE G2 S F = 1#E LU HIR/ DR R RT 42 B SRRER IR R

Foom o121




SRR FE AT 120ETF BEFE 2019 458 3 =E s

()]

()]

G|

il

WG, A RFFA 5 RIS .

T RERIRIEA RHE S E ST E AR BT T4 5 & R85 4
WK, AIEERFAREREE.

- 8 AR LA SO E 5B ST 738 HL I R/ HE R B B 42 BGIE R 3 B 40

WA IR, I REFAPAE.

5.9 JKEH HAirE L9
K B S ST AYRatES
e | ews | T | | HEA | ARMME GO
- Hefsil (%)
FEIRE sy | FEES
1 JEAT | A D | AR | 1, 201, 631, 042. 75 92.23
120ETF A AT

()]

.10 EYIARFE BB H BRI B O
AW, AHEERS SRR

11 REYREFE S BB EFR S B0
RN, SRS HEFURZ S

12 BERASMEHE
J12.1 FHAREESB RN+ 2 IR RITESA T B RS LRF

7, RERGREHHIT—EAZEQATTER. LWKER.

(1> 2019 4 1 A 11 H, P EBRAT ORI B 02 R AR TR R RATBAE TG B AT
=, TERIERT 2018 4 12 A 13 Hif MRSy (2018) 45 Sabfiwkie, TUHARITRAD
BIRA T FA NG SE MRS WSEEE, F T (A N R E AR T M B 3 )
I+ NEIE, SHZA T AL R 20 74T EAE ST . 2019 4 3 H 22 H, FE4RAT
PRI B B2 R 2 AR T PR AR IR RATBUL S5 B AR, TR T 2019 4F 3 A 3 Hill
HAARR TR (2019) 14 SAETTHRE, T PERAT AR A IR 2 5] PR R [FE A7 3R AR S — Mo
o HRT (PN RIEAE RIS EE) BN % e, SHZA AL LT R R m
20 HCHATEUL T . 2019 4 7 H 5 H, A B ARAT ORI I B 8 PR S 03 22 KA T IR IR e R AT U 1
BRATR, TEMRMARERT 2019 4F 6 H 28 Hift ARk s (2019) 59 SAabiikeE, T
AT A PR A B RS RAS RO S, SR T (RN RILA EARAT R B EE) 2800 1755% .
S+ O\ EE, SHZA LA TR T 270 J75, AT s S B TR NS T 4048
fbgy. 2019 47 A 5 H, HERAT RIS I B BE R T2 R AT T AR AR IR RAT UL $14E B A TR,
TIARGRIMRT 2019 4E 6 A 28 HAH AR Tty (2019) 62 SATTRE, T IARST A A IR
AFRBEATARER, SCREHARINEE, ERT (RN RILAERAT B 50
A% U )\ SR RE , XHZ AR LSRR 30 376, H 5% AT A R HEE TR S
TS

RESBHET T IHRAT (002142)7 FIPSEREFP UL : ARSI BN B RS
B, B SRERER R 2 R R ER R ZE MY, TURERAT PR R B I, AR SRR T T
RAT” MR PSRIRAR, F56 A w00 BRI B AR DGR o

% 10 7T 3k

ol

o1 Ol

12 71



SRR FE AT 120ETF BEFE 2019 458 3 =E s

(2) MEWIAAR SR IR RIUETRH, HARUARIETR RAT AR TS M LR R A,

SAER g H AT A 2B AT DT, AR

5.12.2
ARH AT T AR, B 2R R UE 1 2 e B I 2 A RS

5. 12. 3 FAMTE =1 B

TS R e o)

A RIE S

128, 127. 93

ESCIE S 7 Sk

113, 910. 17

Inlieicgll

Sz JE

48, 215. 48

2T TR

1, 235, 281. 90

FoAt SYSCGK

TSR

HoAh

O |0 || |[Or | |w ||~

it

1, 525, 535. 48

5. 12. 4 B WIRFFH KA T H BRI AT He i 37 BA 4
AR, AT ARFEAT b TR I 1T He 5t

5.12. 5 AR HT 148 B A AR FE Il 32 FR 1B UL ) U BA

IR, AHE G T+ 2 BCR A AR SZ BRI

§ 6 FFAEEH RS

AL A7

i H

FESURIFIEATH 120ETF BEdE A

SEVRAEFE AT 120ETF B C

T S5 5 UL 0

646, 220, 107. 64

38, 752, 544. 34

e U130 ) 3 < 5 H O 4

il

143, 409, 076. 25

42,945, 817. 66

k- 5 ST 1] 3 < B [

g

84, 328, 231. 69

47,827, 853. 41

e 7 Y139 1) 2 <2 3 AR B
A O B U7 =" 3051

T S AR B 5ty WU 0

705, 300, 952. 20

33, 870, 508. 59

VE: 0 ST R I e R A O B B N A, i A T (e S R e A A

$ 7 REEFEANCHERRERRFESHR
7.1 HSEEANFHEESHPENEI

I, B B RIS FI A BT A B[] e S5

7.2 G EENZHERTRERREEESTH WA

AN, B CRIZ B A TS H . R e A

ok 12




SRR FE AT 120ETF BEFE 2019 458 3 =E s

§8 BANMHEZ

8.1 ZEXMFER
(1) A EEIE I 2 LR 52 SE RS ATE 120 28 5 BT TR BOIE SR $5 B 2k  IRRE  B AR 1Y

S

(2)  (GESERIEREA 120 52 5 BT TAIR BOIE SR #5151 3k k3 &

(3)  GASLRIEEEAT 120 22 5 T I FE BRI R 3 S iR &
&

(4)  (GEIRIRUEIEA 120 22 5 B NFa OIS 1 0T 5 S e 3 S0 1)
(5) RGNS HLEE. B,
(6) RGN FSLRIEFRE AT 120 22 5 B HGRIR ST F 509 3 S D 4 A 15 10 45 T A
8. 2 TR /=

MR 8 S KE 8 ERLEESHHARAA
8.3 &AM AR

(1) Fimdrif: a8 T/EH 8:30-11:30, 13:00-17:30., ¥ H A2 Ar ), thnf
o TR BN

(2) Muherif). FE4EPAMAIE: http://www. jsfund. cn
BER BN AR S WE SR, "SRRI S E AN FLESFHAR AR, ElHETE 400-600-8800,
R BB, E-mail:service@jsfund. cn.

BLESEHEARAA
2019 4E 10 A 22 H

o127 3L 12 7



	§1 重要提示
	§2 基金产品概况
	2.1 基金基本情况

	§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 期末投资目标基金明细
	5.10 报告期末本基金投资的股指期货交易情况说明
	5.11 报告期末本基金投资的国债期货交易情况说明
	5.12 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


