FLEME T REFHIEFREES
2017 £3F 4 EREWR G

20174 12 A 31 H

HEEHEAN: BLESEHEFRAH
EETEN: PERVETRMOERAT
WEEHERE: 201841 A 22 H



FEPE 7 RAi%F 2017 FF5 4 AR

§ 1 EERR

R EHANESE S LEERIEAR S TGO R RICE, R s E s,

TR LA BRI FSEE L AR PR AN T8 Sk ARAE Al B

.

O0

i
FEFE N EARARIT B A IR AFIREA LGS FRME, T 20185 1 17T HERTA
W AW S5 ARbS . HERIABRA GG ENSE, RERZNEAAERERICER. R FUERR

TR B BRI -

He e E BRI LRSS S B0 ot 1 SR 8 B AT IS 2k e 50, (A RIESE & .
F GRS ARIARNREI . BB XS, BB E AN A5 0% R SRS 4 ] 152 AR I

UETEE=SVAIR N

ARG WP A 25 BERER S H 1
AEWE 20174 10 A 1 Hig% 2017 4£ 12 A 31 H1k.

§ 2 H& =g
FE G THIFR FSLHIT R T KRR
& TG 070035
HEEETTA LITRIFF il
HeAFREMH 201248 A 29 H

T IR I A0 B A

2,339, 001, 236. 89 11

BB H AR

FEAT 2582 ] KU R PR 3 2 i s vk Rl E, R3S Tk St
B RS E B o

RS Z 2 TrAR bR 8 4LA P 2 AR IIBR. (/e /%) ATEE A5 73
A1, AR SR PRI VE R AL o 58 46 v A 2858 7 (R 5 % L A

P RS MR YR &I 15 S AR LRI, Yo A RBSE ) R
BNV 7= IR AR AR . BAZ S0 B EFRRR DL R AN A 51357 I g
R 5 50 4 IR (O TC L 2 FR bRt AT 0

N&GE R &8 LR IEFAT AR5 %

UGS ST AFEE R T HFRIESR T 3 4, K RS 7K T A 2 R
& RGNS, mTRmmnEL.

HEEHA LS E A RAF

BEEFEAN AV ARAT B A A PR A )

TR R EE SRR FESLEIA R T RAHE A R FELHIM R T K55 B R

NI RIS G AR 070035 070036

%200 3 13




FEPE 7 RAi%F 2017 FF5 4 AR

IR T R &K

217, 365, 300. 42 17 2,311, 635, 936. 47 11

EIisY
§ 3 FEMFSIBRMESHERI
3.1 XEM &R
Bhr: NRMit
B Febs #2017 10 H 1 H - 2017 % 12 A 31 H)

FEIHI R T RBiF A R B E T RS B K

N TR S g 170, 108. 06 2,148, 475. 42

2. AR
3. IR HE & B %
{21

170, 108. 06 2,148, 475. 42

27, 365, 300. 42 2,311,635, 936. 47

e (1D AW TSR RS AR BN Brilas. Hfhlon CRE A R EZshk )
TOBRARR SR RYE ARA AANE A Qe il s in A 2~ et EAR s e, Ak ek
IR AL S, Bk, A e EAR S A, A S AAS A i e A S . (2)
LI E 7 R A BRIV E 7 R6UF BEMNARKHERS RE. (3) ARESTHFEA
W/ RIERAE 5 G S . (4) ARSWRIEREME “7 REFAABZH" S
et

3.2 & FERI

3. 2. 1 A4 5 J 2 5 B 28 3R e 355 RS0 M 45 bl e e vl 28 =R ) LR

FELHIM R T RETF A&

I | s | WS | OB
e ® RO | miaize | ToaEn ) O-0 | @-0
2@
TE=AH 0. 5466% 0.0022% 0. 3403% 0. 0000% 0. 2063% 0.0022%
SSLHRI R 7 Rends B 2%
- Bl | AR | BB | WO | -
e ® RO | Mo | mrag | OO | @70

3T 131




FH SR 7 RAF 2007 S5 4 ARG

HE®

HE=MH

0.6201%

0. 0022% 0. 3403% 0. 0000%

0. 2798%

0. 0022%

3.2.2 BESERAMCRE S R BUFEN KRR RS RS R EME
e 28 R AR E) ) LR

ﬁiiﬁﬁi7ifﬁ#¥&ii‘l‘#ﬁiﬁ§ﬁIﬁ%ﬂﬁi%&%)&%ﬁ!ﬁ‘]ﬂiiiﬁ%

22.50% o

4 20.00%

%17.50%

¥ 15.00%

%‘:12.50%

B

T 10.00%

2 7.50% =

® 5.00%

+=

Bk 2.50% - -

0.00% == —
2 5 2 £ 2 3 &8 8 z 3 2 & 2 3 & Z § & & 3§
§ 8 2 2 & 3 3 4 % 4 4 4 & ¢ ¢ @ = = £ B
S 8§ R R E R R E R R E R R B R B R R & ®
[— RN R — RDFEEKE]

K1 FEscBM s 7 RETE A Sk R E R 5 R ML S b Ak i o 2 1) g S 3500 LE B

(2012 48 H 29 H#E 2017 4F 12 H 31 H)

FEREME7XMHFBERATTFEMKES AW ALEREERERN T EERH

bofed:l

25.00%
22.50%

H 20.00%
# 17.50%

FohaEAR R
(]
I
]
2

i 12.50%
5. 10.00%
7.50%
5.00%
2.50%
0.00%

FoTIpfEEK IR

2012-08-29

2012-12-09

2013-03-21
2013-07-01

2014-01-21
014-05-03
2015-03-05
2015-06-15
2015-09-25
2016-01-05
2016-04-16
2016-07-27

014-08-13
014-11-23

~ ~

— FohlkEAEER

—— 2013-10-11

— R pEEKE|

BoAT O 13T

2016-11-06

2017-02-16
2017-05-29

2017-09-08

2017-12-19




FEPE 7 RAi%F 2017 FF5 4 AR

Bl 2: FESCHEIAE 7 R A7 B MG R E I 245 [F L St b B v i o R ) 17 SEE B0t L
(2012 4E 8 H 29 H% 2017 4£ 12 A 31 FD

M e EFEAHEERIENZ2E, AEEaREERANHIE 6 MH N EEH, el
R AT SIS TS BRI EARE+ 2 a ( Z. BRI, SERED 15 %

25

§ 4 BEHARS
4.1 BE&EAE (HELSL8 /D) #in
4 14 E$%$%%é§?%@ UEZF A A
IR EH A EAEEE | R

AKELr . FESGH
fitfiige . 3@ O = 1
"m. BLE. 7 FutexTradingLtd
SR ERM . % TR o T AE
SE1AS H B 57 LA R TE o
SRS KON BRI MASAEE
FLFHEERT. EHARA A g

B %iSfﬂ@Mﬁ 2016 7 7 H 23 8 & i%ﬁoﬁwfﬁ8
IF i SLRETT M H H I 5% ek &
S FE R HARA R, G4
SO E IR M. I35 5 01, AR
S EME 6 MH [ 5 Wi 2 Mk 55 R &
B0 . 328 0 alpha FEHGZH o
SR A LM 356 il A 5 A2, CFA.
A H B 53 77 B 4 BRSO T
22
AFEG . FELTRM. WA AR AT
ke SR A TR SRl 7R ML
RS N TN 2 ERk % 4 FH . 2014
WE L FEINEE 12 HINNGE S EE

- e FESLTEEE | 201545 A 14 5 i SE AR A, I
oM. @SRkt H AEIR T [ 5 W sl
M. FEIEFER % & R ¥ 5 alpha
M 5% SEH a8 5 1 b A T
M. FLEHE 6 A BRIk B
MHEM SR % o




FEPE 7 RAi%F 2017 FF5 4 AR

SR 4 R B 2
S
B AT ] S A B
AHEG . FELTRM. BRAT AR A R A A
LR 3% G Rl Tl g e
SHEL EE 1A WA 5y i B R
‘ @Mﬁ#\%ij 2014 4£ 8 A 13 %%@:@4@}
5RO | AN H B SR S E 94 | AAZE L
SRE TR T 5L HARA A, BUTER
WEFERT ., 575K T 1] 5 A 2 b 55 A4
EME 6 N HEY F i alpha S0
iR sr Ho it, BAEESE
Ml FE#%

A (D ARRAMER A FERRE R AEZ H (2) IEZFMOLEE AT GEFRAL AL
NAGREBIME) BIHRME . (3) Ak GHk g Bk SR LR it 30 H, AR
JAIE], A8 s m S G PR gl e L S AE OB AT R e 2 BN T 12 FH I T 2017
T H 5 BE (PEIEFFRD). CEEIESRHRY . GEFRNHRDY EdEAT 7 HEE. (4) RIEGHEEZM
FKOCHL L CAHRRE, B 2018 4 1 A 12 HiEKE AT LB ZF MO T 2018 4 1
H12 BAE (REREZRRD) . (CEEIESRR). GEFFRHR) BT T3

4.2 EEANHRE AR SIBFERTE BRI
AN, ARESEEATHROENE T GESHIE) GEFRRIESE) KSR EEM, (5

SR 7RG ROEFR R SR GG F) FHAA AR RE, AE WG B
SRS NE BN B 0, AR M U (2R b, DR i s A AR A 2t
AIEEIEARE AT A RE AN e & R E M LE , T HE RS0 HHFA AM TN,

4.3 AP HERHHA

4. 3. 1 A3 5 B FAT R
AN, BEEFHENRPATIER S GEFRBREEH AR AT 56 i R ) A

h
NENIRA TG, SR AR B AR AR O R, JRESRS IR R &5
SR VSN STt 5 B8 R SR 5 T 2 A P IO 2 I8 5835 58 5 Y A 252K 58 5 (R AT 22 S R AT 4Rl
PRSI L SRS BOREGE, BOR AT S IR SEEL; I TT ARG T #ss U5 it
ITHE ISR, AP AR N E RO BRAS .
4.3.2 RER BTN ETUH

WEWIN, RIS RKEFRELHTN.

4. 4 5 B A E S B RIS ISR
WEHIA, RATES T IMBE R R, tTmiipiaRpsh g, G iimslR

% 670 3k 13



FEPE 7 RAi%F 2017 FF5 4 AR

AR BT EMATHGE IR, 4 FEBEEZTE K EIFRK, ManMseE % seid ik
I ERAL, CPT RIFIRALIZAT, PPT mfLlnlvk, b ™ Mgk Sl BIBRAT I, Tl #odfa
AR WNEBF EF, SFREFHEKBLAHMNE, 12 HERBERIONE, BERITX &35
¥, RELEMEH AL, FERATINE, SR mECE IR, oo EcRIEg, £
RAAR AT, NROWAEEAIEM. HXF ERZMA TS, JuA7 58 Iy & 58 B AT 1)
RTBEME. BFXIEMURE M, e 2 W H HBCRES, WIEAEFTTer o, sHATF I
VERIS 2R QI TEX T 58 S #h AT WOR RO . R 22 5F TAE WU B T — 20 SR A 557 iR
A7 YEE R RS TAAE AL E, ARER EAT R e 2, R AAE 2 EAME KR,
PAT VIS AE B TAA S ], BRI TR AR A T RSP EPRES . 4 B UUAT LI AT TSI
(1] B AE R SR MLF U2 0. 05%, Xt FRIS LIHARE, STl T “ Hatl MRl s 2 m
T A NHRIEFIZE, BLRAFF N ERAMER Z/NE AT A& O & 2 BRI 2, FEh TR
g, B BRI S 7 4 Z=RERAT AT R MLF. [ 234 55 4 I 9625
1, N7 TR 0. 4 FRERITZREAAAE, SR ATHshit. 2017 4 12
29 H, JATAE g QL Im N B sh H 22 HE,  DASCRR BRI (S 75757 55 IO 25 TR e R I 55 -
(B2 B TARAT MPA 4%, ARRALRR T MEE RN, W SRR Eh M b, 4 B MRAT R FR
F 7 R BRI R EIE S 510 2. T9%HN 3. 52%, B2 17 48 3 FEEEHIME 2. 88%F1 3. 45% AL/, 4 FofF
F A RIZNE), Wat R Bk AT, MZSGEEET. 4 R 1 4R 10 SRl 575 )
T 4. 68%FI1 4. 82%, %% 17 4F 3 ZEFEK 3. 96%M1 4. 19% M8 AT . 4 Z=FE {5 FIAR T35 70 % & Bk A
W EATE SN T, W R MIRBE R 6 L3, (B HARIZRET K. 4 2K 1EME TR A
RS aE Al 3 ORI 4. 53%THE 5. 22%, R AE PRI AA+ZR R E F- U e 4. 76% AT
% 5.50%. fE— TS RAT RIS R T 1A REEERI S 4. 35% 500 T, #5 m s
FFRAT NBUHRAT TR, BT FoRARAT PR3 o i, 4 RGBT S I 3 2
AR -

AN, AT TR TR, EEERIE, DR S 2oy EESS, RIEH B
W ARATAEES, G AN EDLAR R, A A, PRIEAE A 78 R IR ; S HRAT AR R 5
PPECE S, G IR E A, R F M AP IR A A A B AR R TR
BB, FER A5 F R ; R F R AT A SR IR AL A U as . ARG, B EIh Ri T T
ARG 5, VLGTFRa, SCOl 7@t MR B AR, I HEBAA AR a4
FXS 224, GENIERFRIE REF, NN B BIMETTIZE. Qg 22l T 1 REFHal.

4.5 MEHNE KNSRI



FEPE 7 RAi%F 2017 FF5 4 AR

ARG W SLHI R 7 RAF A S AR EIEE RN 0. 5466%, AR5 W SLHI = 7
Tl B RS 8 E I 35 %R 0. 6201%,  [FHML S5 LR e R 25 % K 0. 3403%.

4. 6 5N ESFTFE AN BEHES B = 5 E T A
WAER, AF4 2017-10-20 % 2017-12-25 ¥ES: 47 D TAEH IS 3 ERT LT /i 7T,

AR HBBESE 20 4> TAF HE SO B NE AT AL

§5 MEAAGWRE

5. 1 EMAREER~AGHHR

P it H & ) 54 BB ()
1 ] 5 WAL 2 5 % 1,310, 768, 115. 11 55. 99
Hrp: fiigr 1,310, 768, 115. 11 55.99
B B B
IEF
2 %%J\ﬂgﬁgé%%ﬂﬁ: 220, 000, 650. 00 9. 40
s
Horpre L= [E]
T ) SN 3R 5 4 - -
Rl
BATAEF ML H
3 it it 806, 882, 230. 59 34. 46
4 HAh Bt = 3, 583, 667. 00 0.15
5 it 2, 341, 234, 662. 70 100. 00

5. 2 & WG B R E1B

RN ARG AR R AT IR TS S o R I A SE G4 H 357 18 181 1 B3 g RIS R
B 40%.

5.3 BB ASFHFRIIR
5.3. 1 RHEAEGFEIFRHREAF L

i H

RE

e IR B A0 - 23 R IR

75

7t A BT 2 T R0 A0 R e e 79

et P B AL 5T P 3 R TR S AR (L 8

RSN H B AL AT BRIAR IR BRI 120 K.

5. 3. 2 REHIRB R A FHRIR IR0 H

e

P2 AR YIRR

A IR BE 7 2 e B9 | A5 PR S5t 7 2 e B i E T A

ERIEEB] o)

%)

1

30 KA

45. 05

Hor: FIRASIET

8T o 131




FEPE 7 RAi%F 2017 FF5 4 AR

397 R IF BhF| # A5

30 K (&) —60 K

Horbr: FERAFEEN
397 R ENFIZ A5

60 X () —90 K

Horr: JRAF T
397 RIFEBhH A A

90 K (&) —120 K

o ol A7 S0k
397 K IF Bl F) H A5t

120 R(EH)H—397 R(E)

21.27

Horbr: FRAFEEN
397 RIFPER BRI Z A5

it

99. 94

5. 4 EW A BB A &R R LI 240 RIGHLULH
5 P REAN 2 5 BB 2 T AR RAF S R 240 K.

5.5 EMARE BB TR RER TS

R

155 kb Al

MERWA G

G TR E ] (%)

1

EESiEs

19, 975, 204. 67

0.85

RAT SR

w [ DN

SRl fiTF

99, 836, 072. 82

4. 27

Hrp: BURMEERL

99, 836, 072. 82

4.27

ol Aiezy

Al FE IR BT O

SR

[F Mk A7 H

1, 190, 956, 837. 62

50. 92

HoAh

O |CO ||| 1|

it

1,310, 768, 115. 11

56. 04

10

RIRAFEIHE 397 R
(R sh A & e

T ERA, RGBS FOF A AT, WL TR 1 A B B R A AT A
FENCRLS, -

5. 6 & IR IEMERERA 5 S F™ 138 L X DNHE P T+ 4 B SR B

_ o S T i
5 Hf‘ \ﬁ* jf‘ A Elf‘ ==y ‘/\ ‘ ( ) D
g | fzfas | iRk i (5K) MR A o EHB] (%)
17 gAY
1 111716301 AT 3, 000, 000 298, 870, 618. 33 12. 78
CDh301
17 POV ERAT
2 111710676 ’ T 3, 000, 000 296, 453, 697. 31 12. 67
CD676
17 Jm T
3 111772055 ALRAT 1, 000, 000 99, 621, 440. 78 4. 26
CDh131
4 111772068 |17 58T 1, 000, 000 99, 621, 440. 78 4. 26

Foom 3 131




FEHIE R 7 KA 2017 £ 4 RS

CD381
17 BETARAT
5 111772074 i SR 1, 000, 000 99, 621, 440. 78 4,26
CD392
17 35 94R1T
6 111772092 7B RUT 1, 000, 000 99, 621, 440. 78 4,26
CD257
17 FBARAT
7 111772085 RIFRUT 1, 000, 000 99, 621, 440. 78 4. 26
CD282
17 FHEERAT
8 111716303 T 1, 000, 000 97, 525, 318. 08 4,17
CD303
9 170204 17 EFF 04 900, 000 89, 836, 501. 55 3. 84
17 MEER [ ik
10 179947 )éigllﬁﬂ 200, 000 19, 975, 204. 67 0. 85

5.7 “BTREM” 5 “PEREALL” Wi ST HHE I 2

T H i 55 175 L
5 3 P Al 25 B I 4 BLAE 0. 25 (8D 0
~0. 5%[a] FrIR L
5 HH N i 29 B ) A v 1L 0. 0054%
5 T A i 59 B ) R A AL -0. 0491%
5 B PY REA TAE H e 255 1 48 %0 1 ] 0. 0204%

FAPIE

5 A O S B R 4B XHELIA B 0. 25%1% 1t it B
WA REAAE 5 A W E L I A8 I ARIE 2] 0. 25%,

25 30 P9 IE A S B I HELTE 3] 0. 5% 1t i A

et I BRI 5 I A 8 2 (28 X (B 42 R 1) 0. 5%
5. 8 MEHARIZ A RMME G 2 & F ™13 E LI /D HEF IR+ 42 B SHFER R R

WK, AIL G ARIFAT B TSR

K

5.9 MFEHASIEE

5.9.1 FE& M AEHRHA
AR K4 SR P I 52 0 A5 M, 4 U MK TR V(L DB A Ry 1. 00 N R TG A 4 S FH
RS, BINEXT R LSRN BIR, 1% S A 2 800 R R 25 R SN s i 530

TE TR OR3Py, 45 H RIS R % .
5.9.2 FIAAEEERENI TR IEFENRITEESTRE HIH R E IR FE,
RERSEF HIT —FENZBIATTET LTTHEE. R, BNIHHSERRRE
LSRR AU H 1 B
A N AR S B R BT 44 TE SR I R AT MR M S0 I SL VY, TEAM S gkl H AT —

o100 4k 13 51




FEPE 7 RAi%F 2017 FF5 4 AR

FENRTES BT R AT EHRZ B ATT

5. 9. 3 FoAt B H4 BK

s

UE%}‘?\ %

e

1o

TS EL

e o)

A RIE S

ESCIE S 75 Sk

Sz

3, 569, 985. 18

2T TR

13, 681. 82

FoAth SR

HoAh

1
2
3
4
5
6
7

At

3, 583, 667. 00

§ 6 TS MR

B

73 H

FEIME 7T KRB A R

SSEHIA R T R B 4%

T S5 < UL A0

36, 121, 564. 60

130, 994, 016. 43

0 ST ] 3 < B R D 47
fil

2,186, 527.78

2, 300, 194, 480. 02

A5 ST ] e < L BE ] 473
fil

10, 942, 791. 96

119, 552, 559. 98

5 BAHA AR S 4 0 AU A5 27, 365, 300. 42 2,311, 635, 936. 47
VE: R HA A3 S HR A B 2R R R

7 EEBHEANCHERERERRAEEST H VN

facen

B

75 3]

= 7y

N, R

BRI AT B2 H . TR ml B SIS A G 1R R (0

§ 8 LML B H R AN EE(F B
8. 1 EWIN B — B F A E S M ELAIE B BRI 205591550

T 0 P A Sk R AR AL 0L

Wt IR R S 1 O

EERER S )
WLtk 2
ey us
20% I ]
X [7]

LR
i

BoDk Y 5E
an 3k

N
&

Hil
G

g el
18

Xl
)24
(%)

FEA

2017/12/26
Exl

L 2017/12/31

]

1, 000, 000, 000. 00

1, 000, 000, 000. 00 | 42.75

2017/12/26
ES)

1, 000, 000, 000. 00

1, 000, 000, 000. 00 | 42.75

It

7N

O 1371




FEPE 7 RAi%F 2017 FF5 4 AR

2017/12/31

2017/10/01
3 £ 119, 424, 599. 56 127, 960. 42 | 119, 552, 559. 98 - -
2017/10/19

2017/10/20
1 £ 11, 569, 416. 87 66, 519. 60 - 11, 635, 936. 47 0.50
2017/12/25

- >

7 AT XS

A I AL G B T - PR ALY Bk B B8 20% 005 DL .

ARRATE et SR BB URE (] L 2 £ PR [, ik e PN T RETCVE N AR B AL G B 7, T RES Bk < 0 (7 2R
—RERIROM s R DL T T RE S A S IR AN TR KU, A A 4 B [ BIHE 2 SRR IRk s 4 931 5 % o L Ak
(] J AR 4 O BN+ T H 3R & W PR T 5000 JioG, & ] fetil e Hus /ey 0. 5 HAbIE & &Ik
HHILREEFEH.

§9 HEXMHHEHF

9.1 FEXMAHER
(1) MR AR SE I 7 KA B TR SR 4% 08 B S AR I SO

(2) (FEEHWFE 7 REFIIEFREEEESER)
(3) (FELBWE 7 REFFRUEF RIS HZ R )
(4)  (GESEHEME 7 RODFRUEF R R SR STE L
(5)  HEEEH LSS TR B LI

(6)  EHIAFELHENE 7 RETF AR A8 0 1 15 U A o

9. 2 TFIUHh /=
AL E AT 8 SR K 8 R RS A F AT B A 7]
9.3 B HR

(1) Piasify. 2R AN T/EH 8:30-11:30, 13:00-17:30, % H Al G2 &P, tHalie L
AR B ST 5T A

(2) WubErify: FEEEHEAMUE: http://www. jsfund. cn

B E XS ARG WA BE A, ATA ARG G I e B A IR AR, B 400-600-8800,

BRI, E-mail:service@jsfund. cn.

LA ERFRAT

o120 4E 13751



FEHIE R 7 KA 2017 £ 4 RS

2018 £ 1 H 22 H

13| L 13 ;W



