% SN EA e ST OR & R A IES:

BHE S 2020 £

—
=N
f—a

532

=R

2020 £9 A 30 H

HEBHEN: BELESETEARAF
EETLEAN: HRBITROERAF
WEZEHHRE: 2020410 A 27 H



I P EFE HIR A 2020 SE5 3 B

§1 EERR

R EHHNNESE S REFRUEAR S Pr GO AR R EIC . IR P UERRR BE N,
FEXS LA BB B L AR MR S B AR AN ) S BT

S FUE NHRIRAT B A PR A mARIE A & & RIAE, T 2020 48 10 H 23 H & 17 AR
T S5 HaAR s HERIABR R ARG EA R, RERNE A RERICE. R

B R -

s

&
EAtiipy

ot

IR ASEAE A SR 51 0 5 U BRI E R A 0t 7, (HANRAERE 6 — 2 B
AR BTFARIAREI . BEBAT IR, BEBEAEAR H BT SRR LA 4 D A
2 AIDEEE VIR e

A HAF I 55 SR R S i
A WIE 2020 £ 7 H 1 HEZ 2020 4£9 H 30 H ik,

§ 2 FE7E
FE & TRIAR F6 S R ER] E IR A
AV ] 000585
BT L RIFF i
HeAREMH 201445 H 16 H

0T YA I < A7 AL A

405, 820, 343. 03 1

BB H AR

PRI G R T P U B R (AT SR 1 » R &M e TH 148
BB N SCHLEG = R B st i

BB MG

IR “Z722” (long-short) #RTEHNE, TEFEHIHES T 11K
RAGERE R IATR T, SEIEE R M RMEIE. 2 KR
oy EEER S 0 M K7 AT e, 22 Sk 0 ARSI X o
(passivehedging) JyaUMIE, B2 HARARE 2 LB M R4
P DU o AR 22 L S S S 146 P 2 U i T B AR SRt e 7 B i O
LG ARG R R B RRSE B B B & HE, ANk e n] DUIE I
LB L LR RGN KU

HARRAE: BRI A, b 5. BRI s (Rt ER
e JARERSNGD . HADB BN (BB /LA,
SRR BTG . AT AR IR

Ak Gt B HE

R VERAT E IAE ABE as R

PSR 2 A AR

ANHE ORI BT 5 T B <, T 2 A AR TR SRS A4 11 B < B 7 1 i
FAGVENE R TR IATSE T, SEHE G B I ORAE ISR . PR A i
ST L G RN — B AT B TR < LU RS /0N o TR S Fall 557 bR A
#E, T2 2 RIS R R A R A EE, PRI A — € Re i Mk 5t
LRI E

5 LS E AR A A

20 3k 13




I P EFE HIR A 2020 SE5 3 B

AN | smmaer A A
§ 3 FEMFIBRMESHERI

3.1 TEMEIR

Bz NRMt
EsE- YR =Y N WG (2020 4E 7 A 1 H-2020 4£ 9 H 30 H)
L A S Bk i -2, 158, 645. 60
2. AHAFE 4,977,001. 53
3. AL 38 3 4 4y A SRl 0.0198

A AR B HE

500, 788, 340. 96

b. WA A0 BFHE

1.234

E: (D AW CseI mfa ik ARSI . B8R . HfbioN CRE2 sefira 22 shlias)

FHERAR S 3 FLJE R A, AU Dy A 9] 2 se B i _E A9 2 fefir (i A2 sl s

(2) EidFE4

W SHEARA BRI 5 2 A IR, TG LRIt AT 2R T Fr sl 4y

3.2 HEHERN
3. 2. 1 S MBUHEN K R K H 5 RS B 5 i s 2R 1 B8t
‘ N%5 {308
HHEIE KR | AEEKER | gt -
Bt o . HER 25 R b O6) @—@
® WMEZEQ | RO -
HZ®
HE=AH 3. 70% 0. 40% 0. 38% 0. 00% 3. 320 0. 40%
I ESNNH 6. 84% 0. 32% 0. 75% 0. 00% 6. 09% 0. 32%
o E—4F 10. 67% 0. 28% 1. 50% 0. 00% 9. 17% 0. 28%
U e 14. 37% 0. 27% 4. 57% 0. 00% 9. 80% 0. 27%
pU R T = 17. 30% 0. 22% 7. 75% 0. 00% 9. 55% 0. 22%
H3E4 A
23. 40% 0. 26% 11. 64% 0. 01% 11. 76% 0. 25%
o sy G e

3.2.2 HES A FERUREES RIHMEM KR ZZ) LIS RS s dE i
RBFHILER

=
=
o
s



B0 A E IR A 2020 fR5R 3 FRPEAR

ERMHEMNERARTAEMKESFAPLALREERERNH B ES

podzd:d
24.00%
21.00% jﬁ“
18.00% /
15.00% ﬁwﬂﬁmf
12.00% P
9.00%
6.00% W
3.00%
Qm%JWWT
-3.00%
-6.00%
w u u [~ w w M~ w w [s0] [~ [~ [=)] [sa] [s0] (=] ()] ()] (=] o
o B B N B o T T B R B e B R B B S B m
B g W o o o G S B G S A S o B g B o
S 2 2 2 9 2 © % % 9 § 9 9 9 © 9 8 % 9 9
= = uy uy [Ta] w w K.D [~ [~ [~ [=a] =] [=2] [=)] [=)] ()] o (=] o
— = — = — = — = — — — = — = —~ = (=] o4 o
(=] (=] (=] (=] (] (=] (] (] (=] (=] (=] (=] (=] (=] (=] (=] (] (] (=] (=]
~ ~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ~ ~ ™~ ~ ™~ ™~ ™~ ™~ ™~ (]
|— Fsh P EFERRE BITEIEKE — SR EREANRE B AR R E|
B 32 SR 5 IR B 36 S 00 8 220 A E 1Y KR 5 [R) B MY 57 bl e 3 AEUAC 2 2 110 7 5 e 6T Lk

T HEeE

K

(2014 45 H 16 HZ 2020 £ 9 H 30 H)

FIFFHSE B MAE, AEeEREE AR 6 MAWAECH], Eallss

W AR GBI G LLGIFF SR e (= (2D RBTEEA (10D SR FHRKL5E.

3. 3 HAthigtn
T

§4 BEAWRE

4.1 RELE (RESZEPA) N

w4 5%

AR R L IR

AN | B

EFF ALk
R

A

PN

7 SEHEAL
B[ 7R V2R
G sk
L]
W E ]
F
SErR /AR
B A
71 RIEH
NER(ZAEN

==

A o

Ygﬂtlé\

2020 -5 H 14
H

8 4

EATI T 2SS E AR TEA A, A
FRBFER TAE. 2014 4 9 HINAGESE
HEEHAMRAT, DUERT BB
e LA, HAREE ML TER.

=
P
=




I P EFE HIR A 2020 SE5 3 B

RS
ETF. 352
Bk
100ETE,
T ST
BH
100ETF
Bedz. 3%
Sz A ]
Bz
ETF Btz
F S
illi& 100
ETF. 35K
I 24 il
100ETF %&
G5

E: (D ARRHE. SERMREAFRFHRERATZH;: (2) IEFFANME SCGEMTI 2
CGUEZFAE AP R B B TNED AIAHSHLE o

4. 2 EENXR G AN S E S EEM T E R IR B 8

MG, ARGERNHEENG T GEFE). QEFRRBHESE) KA EER. (5
SO FREAE W BOR & RURGE AUE T R S e ik A ) MHABHSGE A AE, AL W
SAF I BYRUS ST R SR B A S 2R R, AR AR R U R 2l b, OB B A AT
SRR o AREGIBFE BTG A REHEIN RS S FRMEMAE, TRERSNHFE
N ZE AT

4.3 AR HEF IR

4. 3. 1 A3 5l B FAT R L

WEHA, BEEHENRPATIER S GEFRBREEH AR AT 5 6 i PR A
NFV WA HIRE, SRR H AL B AR RS, HERAIREER . &R
SR VORI STt 5 B8 R SR 5 T 2 A P IO 2 I 5838 28 5 Y Tl A 2SR5 5 (R AT 22 S AR AT 4l
PRSI L SRS BOREGE, BOR AT S IR SEEL; I TT ARG T #ss U5 it
ITHE M, A PR E RO A S .

4.3.2 REX BT ANETURH
WA, AESRRAERFELZHITN

% 500 3% 13



St R HVR A 2020 £E2E 3 MR

4. 4 |5 A E S KR IR EL T

2020 F =F=FZAER, JLHE R H RN FERIE L THARMKIR AL T 2 5 75 3 1 m LA E
VERF IR R IR T e — 5T, BARTEVF 2 [ SO X By RES Ok, R A7 5 7H 2
IREL WA Frsse, (BLBHEshRBEEIFBCH MBUHL I B ACR, RIEGR L 2 11
VPR T AR SRS e, o5 — 7T, ST R T TR A 52 e 18 B4 sl A 42 1 3 2 T
TIREENEAE L E S SR I, A R RGO, MR G A T
KT BUa GG =T IR R, Bk 7 REENRIL . SeE BRI H b f s, F
[ K 2 (8 - m B ITaa tHI. AESERTS R, BAR— S B HrdA5 28 TR s P S Fa T %45
Bk, AR ST B I KR A5 3 T T Sl (¥ 0 T B

[l A R 5T A OB i i A A 7 B I ik, A2 NSl 1 R WA A, = FR )%
TR RIPGE RITF 2 3, 2257 1 BB AR AE_E T2 R RIRR S 2R IA . FEIE L 58k 1 5L MBGR AN
WA BORIIBCR IR EE S, A T B ARTAL, FIRSRIBE =R ik 7. 82%. =ZF[EN, AR
TR T EM R S R R, ANMEEE— et T2 RIS AR TR, TRE5E T A Bl
BARRIT B PRI BT I o

HARMR R B i RIR 025 . th TR A B, Dt 2 or BT iaTHE, 5t
BT AV SR R AR R B T A B, ARPRI AR 55 B s VR A AT ik s i
I, RS R MRIUAHR 5955, TR R s (S ER 2] 7 — € IR 35S s 5T
T JeR. Briglie =F N A, T8RRI b, SR E KRS I T I 46 1 24
WS, DL T A S AR AR R DUIR B, ARG EL A U o b T 2 R SRR B4

AT A RS R MRS R AR ISR A A, R RIS RS, I R I B g st ol )
B BER AL G IR G XS, [RS8 T 3701 28 R 20 3h B T 33 B rp AR 2 5 FHE R IR E R HL 2
AN, AL ERFR R AP TE KUK, A Rl i R R RS AT B RS S B0
AU R SR, 55 IR A BB [

4.5 MEBNEES KGRI
BEARE ARANIE S M AEN 1. 234 J6; ARG WS D BHEIEK RN 3. 70%, Mkai
b AR 25 %R 0. 38%.

4.6 MEMAEERFH ANBERE ST ETE R Y
o



I P EFE HIR A 2020 SE5 3 B

§5 EAGWE

5.1 REREEHHEHEMR

e it H & (o) RS R B IR (%)
1| BER BT 242, 687, 228. 21 48. 37
Hodpe SR 242, 687, 228. 21 48. 37
2 | BeHE - -
3| BhE Rt 5, 094. 32 0. 00
Hrp: iz 5, 094. 32 0. 00
BErE S FFIESF - -
4 | REEERE - -
5 | SRlfiTAE AT - -
SEN IR Rl - -
FHorpre SR 1 BN IR 8 4 il %
- _ _
BT ARG E /AT A1 41, 160, 037. 27 8. 20
Hoptr gt 217, 880, 717. 72 43. 43
&t 501, 733, 077. 52 100. 00
5. 2 EWIRIIT W R R ER T HE
5. 2. 1 REBREATI KRB N R ERTHE
R L ARHHE Go) &=
%1 (%)
TN ¥ 3N/ N G 1 | 4 6, 554, 030. 00 1.31
B PRI 3, 796, 274. 00 0.76
C [HliEk 125, 543, 860. 35 25.07
D |H. #T7 B KAE R
N4 4, 624, 656. 00 0.92
E (&5l 3, 522, 485. 00 0.70
Fo R mEE 2,995, 011. 08 0. 60
G Psiskn. oiEAbENL 6,617, 690. 80 1.32
H o [ molk - -
I (& B A S B ARSI 14, 967, 448. 95 2.99
T [l 56, 573, 488. 03 11. 30
K |5 =k 9, 706, 545. 00 1.94
L |[FEGERIRE 45 MR 25k 4,503, 388. 00 0.90
M R TR AR R S5l 1, 194, 565. 00 0. 24
N KRS BRI it i B 224, 610. 00 0. 04
0 |ERMRS. BEAMHARNRS - -
P A 1, 148, 576. 00 0.23
Q | DA MHSTE 128, 220. 00| 0.03

=
ps

=




I P EFE HIR A 2020 SE5 3 B

R [3Ctb. B GR R 586, 380. 00 0.12
o = -
fann 242, 687, 228. 21 48. 46
5. 2. 2 MEWRETLRPBREBRERERRAS
Tco
5. 3 MERIKRIEA R E HZES T =R E W R/ADHEF KB+ 2 BREER R
» e 1E L H
FE | mERE | RELH | BE GBD  |ARfE Go | T . f“ﬁ #l
1 600519 GiAE e 8,075| 13,473, 137. 50 2. 69
2 601318 P2 173, 000| 13, 192, 980. 00 2.63
3 000333 LA 106, 516| 7, 733, 061. 60 1.54
4 600030 h{S i 236, 400| 7, 099, 092. 00 1.42
5 601166 ML ERAT 383, 800| 6, 190, 694. 00 1.24
6 002142 THART 181,508 5, 713,871.84 1.14
7 002475 SRS 25 96, 755 5,527, 613. 15 1. 10
8 601688 U 267,500 5,491, 775. 00 1. 10
9 601012 R B ey 69, 900 5, 243, 199. 00 1. 05
10 002415 T R A 133,900| 5, 102, 929. 00 1.02
5. 4 MERIREGF AT RNGFBRERAS
. o SR
= (2 VAN 7aS
F5 i i NIUME (o) Bl )
1 [ K i3 - -
2 AT I - -
3 SR - -
Hodr: BURYE SRR - -
4 oAl - -
5 A\l 5 3 i 8 5 - -
6 R A S - -
7 AT (A]AZ e f5i) 5, 094. 32 0. 00
8 [ M A7 H - -
9 HoAth - -
10 &1t 5, 094. 32 0.00
5. 5 MEHREA AME EZE ST IHE A R/ MBI B2 RSB R
. S ot e
= e ZaAviL e 7 ¥ JN 4 A
Fs IR gz 4% HE (50 NRME 6D 1 ] )
1 123064 Ji A 44 5, 094. 32 0. 00

T SR, ARREDHFH EE 1 3R,

=
ps

=




I P EFE HIR A 2020 SE5 3 B

5. 6 METARIE A RAME L2 F ™= 13E LI R/ NP BRI+ 4 B SRR IR
R
T

5. T MEWAREL A RME SRS H = 1#EHI R/ M HEFRRT LA SRR A
o

5. 8 4R TSR AR A0 A0 L o T 7 0 LA /I P B B T 45 B 8 T
oo

5. 9 445 ISR A2 G B R ORI S50 5 L

5.9, 1 A IR ATE S 507 B SR I  e  RIAR 25 W

e SR e G/ SuiE Ge) ﬁﬁﬁﬁﬁm R 1

1C2010 1C2010 =3 -3,692, 760. 00 264, 150. 00 -

IF2010 1F2010 -96|-131, 362, 560. 00 2,874, 360. 00 -

1F2012 1F2012 —49| -66, 220, 560. 00 1, 520, 760. 00 -

1F2103 1F2103 -1 -1, 339, 980. 00 29, 040. 00 -

TH2010 TH2010 -10[ -9, 658, 800. 00 449, 460. 00 -
AN RMHEBF BT ) 5, 137, 770. 00
R IR E A AL S D -16, 056, 610. 00
A B A A RIS (o) 9,291, 870. 00

5.9.2 AR SE BB R B HBUR

AF G R AR IS e nt ol RIBBCERAL A RGPS, [RIINE T 375 28 i 20 s i
WIS SAHCRMIRERBL 2, DR .

AHEEHE TRARTL, FIERGENE, KiERERHEESIR, 756 BE BB A
AR

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

5. 10. 1 A3 H R R R BUOR
T

5. 10. 2 R A FARA H: S5 B Y FH BT Bt /e AR 28 B 40
o

5. 10. 3 A& H i R B E VAN




I P EFE HIR A 2020 SE5 3 B

T

5. 11 Wi M RIEPAT B

BEAMAE AR, AIE LR IV 242, 687, 228. 21 TG, (5 F4 V=13 E M LBy 48. 46%;
18 F G J B AT 0 i 2 Sk A 0T 212, 274, 660. 00 TG, &4 B =AM EL BN 42. 39%,
A LT E R PRI LBy 87, 47%. AN, AFES AT T h I s i B vt i

-1, 029, 053. 96 JG, A FRMEABNIRE AN 7, 139, 570. 01 JG.
5. 12 |EA SR MR

5.12.1 AEESEFMF+LIEFRRIT EEAPLE HIB R EIWIILRHA
E, RERGRG DT —FENZIATER. LIHER

(1) 2020 4F 8 H 12 H, HEHRAT RS BB 2 B2 RATATBUG S i 15 CRRAR M 111 ey
(2020) 58 5), XfFLMEGEAF (—) RIZEPSLERAEHVEFUR R ERAT NiE R T (IR
Kivk) s—H =T HANRE, WRIS%EE—E-L15%, 2020 458 H 6 HEHATEUA T deE,
HIEK 50 Ji76s () TR RSMEL S ST NIRRT (GREE) 5/ BIE,
W ZEE a4, T 2020 4 8 A 6 AfEHTEUE Ve, $13K 25 Jiot.

2019 #F 12 H 13 H, h [E AT IR B B 23 01 2 KA T IR R AR I R AT U 113 B AT,
TRARGR KR T 2019 4F 12 F 5 P ARSI sy (2019) 67 SALTIRE, TRARITIRM A IR
O F B SEI AR AR R, BRI B G S, R T (A N RIEA EARA T
EELEY BP0 N SBIUT\KMHUE, WA RO 40 J576, H 5t 1ZAT A OG
BHHETUE NG T AR5 AT BUL T

2020 4F 2 H 14 H, HE AN REATRAMRTTF [2020] 23 5, T 2020 4F 2 A 10 HXHEZRIUES:
Pt AT IR A R AT BAL T g, R R AL HE JEAT % 7 B AR L5 ARG E R I% AT BEAE )
Wt SHMARE BT S, AEL 1010 Tk,

AREEGHRGT P EF2 (601318)7, “TARAT (002142)7, “HFRIES (601688)” [HIHRHE
FEFFUL: P B2, RAT BFRIESRIEATE I 78 AR i sm i T, AR SRS it
T RSP CTRREAT T CHRTRIESR” ISR, A A F R ) BE XA DGR

(2) MEMNARSRRITBIESRT, HA-CAUERRAT BRI E S I A,
AR i ) AT — R A2 B ATFE BT, AbT.

5.12.2  EEeRENHI+RKEREEHES S FMERNSEREE
ARG RGN HA I, B R S R E A 6 R IS R 2 AR I

21070 3L 137



I P EFE HIR A 2020 SE5 3 B

5.12. 3 HABTE = HA AL

i) s &3 G

B ARES 27, 658, 637. 17

MIRGIEFRTE 2K 190, 321, 682. 98

JO2 SR -

MR R, -99, 602. 43

2T K -

Fot SR -

FriER _

HAth -

O |00 [ | |O1 [k |]W ||+~

it 217,880, 717. 72

5. 12. 4 MFHARKER BAL T 5 B i w3 e £t 27 B 4
o

5. 12. 5 A HIARHT 14 B 2 A A FE Ul 52 PR 1% 00 ) U A
o

5.12. 6 BFA GRS MHER FH A FHER I

x.
§ 6 FHAESHHEES)
BT Ay
e 15 A A 35 4 A B A5 132, 146, 895. 66
i S U ) 2k 4 FR Y 47 00 314, 724, 024. 86
ok: i T HH A R 3 4 e T [ 473 A0 41, 050, 577. 49

A A R] 5 S35 0 B B B (3 B
/I\u “_» iﬁﬁ”)
5 HH A AR I 4 A B A 405, 820, 343. 03

T 0 ST R < R O B B N AR, e < T [ 7 A e A

$7 ZEBHEANCHEARERRAESEIL

7.1 B&EEARFHERREESHTRNIEN
WAL A

i AT BN AR
St

i T ST 30T 18] SEN/ #R O A
(il

10, 000, 900. 09

BT R 13T




I P EFE HIR A 2020 SE5 3 B

i T 391309 1) <22 1 /08 [m] A

fil

i 5 IR B R (A

S

10, 000, 900. 09

i S IR RF A A &

A e A B () 216
1T2EEBEANCHEERESEBRELARESR FHA

X

§8 MEWARRKEAEZEREREFERIEMN
SR Y 5 R4 RN R4 | R K

15 S e ACTISE! AR A

AR RRORRE e | B i) | R
Fe 4O 10, 000, 900. 09 2. 4610, 000, 900. 09 2. 46 34
1 %4
L YN - - - - -
IR N B
LI - - - - -
b
3 N - - - - -
*

HAh - - - - -
&t 10, 000, 900. 09 2. 46|10, 000, 900. 09 2. 46 3
9 M HEARENEMEERER

9. 1 MEMN B —REEFE ESHHEFIE BT 2055155
" R4 T B A B AL Rk B AT B4
" S0
" 4 H A3 ) \
H A 5%
T owe | mzme| W e - HHEWE |hHSE
K N 1R 1740 1R
) 20%H B 7]
IX |i]
2020/07/01
1 ER 65, 912, 429. 37 - -165, 912, 429. 37 16. 24
Ml 2020/08/20
3] 2020/07/01
2 ES 39, 248, 719. 20 -39, 248, 719. 20 - -
2020/08/17

HO127 k13T




St R HVR A 2020 £E2E 3 MR

A
A

7 R RS

RN AR G B TR BBTE A G B R B 20015 DL

RRAHE IR B E B F S rhIRE e, S8 BN AT RETCIE SN AR BB 587, T E
X AR ™ A — R BURE R s W 5 DL R RE 51 Ak e AR A E XSS , A A 4 e [m] B HeE 2%
SCATIRERIGERI ;A5 A 0% 3 EUARURE 0] Jim A ik g 48 60 > A H HH B e ke A1 N HCR AN
200 NB# 3 45t HEK T 5000 J3 7T, W] RE i fia )y e 5 Kbk & & HF s 4k

HEHFEHE.

§10 F#EXMHEZR

10. 1 &EXHA®R

(1) o (B E 2 A% A 57 SO B0 A TR & 28 e IE e AR T R e SR AR I ST A
(2) (FEIAMERE IR SR R B RIF R R SRS EFH)

(3) G S rhER W BOR & B AR AIEF R S HEUYH)

(4) (FEIR MR E WITT O & 8 R S R 1 B ST I

(5)  FEERH NS BRAE . B,

(6) 40k 01 P 38 SOnh b S 0 5 I TR 4 700 0 I S5 43 A A 5 0 45 T

10. 2 7RG A
JE ST AR X 2 [ 1AM AT 21 B b5t E BRE 6 C RS Bk 124 B2 sudt & A TR A 7

10. 3 E A

(1) B &P A T/EH 8:30-11:30, 13:00-17:30, HHE W R, thaliz LA
WS ENfE.

(2) Mt HEEE B AMAE: http://www. jsfund. cn

P H R ARG WA B ], AW ARG A SR SR S A IR A F], i HLLE 400-600-8800,

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

FLESHEHARAT
2020 4210 A 27 H

o134k 13

=




