FLRZLEMNGEE

2018 £

—A
=N
o

RE:

=JER G

2018 ¥£ 9 A 30 H

HEFHN: BLHESEHEARAF
HEFLEN: PERITROERAH
WEIXHHHEI: 20184E 10 H 26 H



SOz 0 IR T 2018 4R 3 AR

§1 EEHRR

R E N NE S S LEERIEARE IR AR EICE, R PR IR B KR,
F F A AR FL S L R MR T8 B AR AN ) S DT

FEAUE N EIRAT B A PR 2 m AR IE A & S RIPUE, + 2018 £F 10 A 23 H & 1 Ak
T S5 fahs . AR A GG FNA, RIERRNEAFAER B, R PERRR K

HH

pus
E=

lz_?u o

ot

SR VE LSS - B 53 0 SR U AE BEANE TR 87, (EANRAE R & — 2 B A
S 724

SRS ARILAMREIL . BB N, BB H FEAF BB R SR A2 B 352 A

e IR R

AR HATH B 55 SRR Z H i
AHERAA 2018 4E 7 H 1 HAZ4 2018 4£ 9 H 30 H k.

§ 2 B& 7= MmN
FE G TR AR SR
FHL 3G 070028
B SN (Y LIFRTFF i
HEAHFAEMH 2011 4F 12 A 28 H

5 AR I A B A0

3,275,989, 912. 53 4y

Bt H AR

DU Rhcep ) 5 5% U A DR A e s M 9 L5 F AR JioRk3kfs s T
Mk & ELIBIEHE AR E Bl

AHe g DL IR & 2 AN E BRSSO A as v . AR A
FWATFHRAROE 5177 4L A TR A IR ATEL B A AR %% 28 98 7

BT IR BN PRI DR 52 4 rh 2 R B IR BT L] s AR 5 9 A5 I 45
e AR PRARIL R E 2 A B RS 2001

b & Lk i ERIBRIAFAE BUFD

U 2 AN A G, RAUETF BT & AR ARG il . A2k
R A U e (T R R AL L IR AT E . Fir it s,

SEEHA LS E AR AR

HEEAN AR AT Bt AT PR A W

NE T Pk B TR

SR BT A FRZLBLT B

RS AN E

070028 070029

WK T IR B 10
B

219, 663, 336. 35 {7 3,056, 326, 576. 18 {7

§ 3 EEM SRR SIHERI

Fo2T 4t 11w




SOz 0 IR T 2018 4R 3 AR

3. 1 EEM TR

fz: ANRMIT

EEW SRR

WERI(0184FE7TH 1 H - 20184E9 A 30 H)

BRI A

oo N4k
RO IRM B

L A E s e

993, 616. 83

25, 875, 836. 48

2. A

993, 616. 83

25, 875, 836. 48

3 WIARE GBI IE

219, 663, 336. 35

3, 056, 326, 576. 18

T (1D AW O ETR R A AR O . it
THBRA R PR AR, ASAE A 2 Se i e in LA 2 Fe i EAR Sl ad

HAbe N CANE 2 SR EAE B D

M T AR Bk

PR RRA AL S, L, A S EARS T A%, A O S BSa AAS IR 1 e AR SE s (2)

3.2 ZEHERI
3. 2. 1 AR GRS praE Wi am 2 K H 5 R 57 bRt A e 2R Y ELAR

BT A

BT A 53S0 IE T B IE A RIS R (3) ARG TR NN/ HIE A
DEEEWBIBR; (4) AReeiat 2Bt ] 25 HT.

N&5 i Ex"
AEE R | E R | RSB | B
B B IR 2 bR O6) @—®@
® WEZR | HRZEEREG
HEE®D
HE=AH 0. 6884% 0.0072% 0. 3403% 0. 0000% 0. 3481% 0. 0072%
SR B
b4 bl s
WEWER | ERER | gt ‘
B B - TN 2 bR O6E) @—®@
® MEED | #EIREZERG
HEZ®D
TE=1MH 0. 7489% 0.0072% 0. 3403% 0. 0000% 0. 4086% 0.0072%

3.2.2 HESERAMRES R BUHEM KR K5 RS L4
W 23 FRATE) ) EL R

H
—
=
b=l




Sz T 2018 4R 3 R A

it

5050 BT ARV (- 5 R0 L 5 b B2 M 2 SR 19 D7 52 5 3 L

22.50%

20.00% /
4 e
%17.50%

& 15.00%
H=
2 12.50%
=
I 10.00%
B“L : o
& 7.50%
£ 500%
=

" 2.50% e

0.00%

@ 4o oM B oD @ B o® g B o ow B oW QN o

e} =Y = 4 = ) A r~ i I r y ) ! A i
EEEEEEEEEEEEEEEEEEE
R 8 R § R §E R 8 R R R R R B R R R R R &

Fohla R AN R — RiDHEEKE|

2

<] e A R BHHE s 2 5 R T 457 b AR M A 2t e ) 3 s A 0] EE
(2011 4 12 A 28 H 2 2018 429 H 30 D

B RRORT BRIV 5 5 F A0 AL 4 b B2 28 3 B0 7 5 5 3 54 L

25.00%
22.50% /

# 20.00%

% 17.50%

= 15.00%

% .

& 12.50% /

W 10.00%

2}
il
%
&
¢

[}
7.50%
i 5.00%
s
2.50% ot
0.00%
R 3 8 5 3 8 8 @ ¢ F 8 3 83 8 35 4 8 58 8 3
85 £ 82 5 983 % 3§ z 2 & &8 &8 £ 8 8
g 9 5 = @ ~
— f=] — I B | - 4 2 4 =S = =
& R 8 8 B 8 8 8 BE &8 &8 &8 8 B8 B B & B &8 8

— R AR AR — RIDHEEKE|

K 2: FSLZ0bim B e R E I G X 5 R BV S b s S v i 28 5 11 g 52 e A% bE
(2011 % 12 A 28 HE 201849 H 30 HD
E: WEREEFRMBEREEHBNLE, AEeEESERARHE 6 NANAECH, &g

RIS AF GRS AR A e a R (I (2D BBEEREM OO REAG HEIRED 1
A RLE

§ 4 HHEAMRE

AT Ik 11T



B0 2018 5 3 TR A
4.1 BE&EZE (HFEELHNED BN
EAEESNESZ |
HEL YR IE% .
w4 IR %% = N P
ERE | 7 | ER
4]
ﬁ\ ~ ﬁ:‘n‘—» =] _\EL 'j_‘f E'k:\' N
%i% %?%Ej\ ,L {; ¥ AT Futex Trading Ltd
#\ Iiljl\jji 7 3&1}'_1#\ F PITp = N
s HATRAZ 5 A AL A
e A R BT A5 52
L 1A H B 5% e s =
b 4 i g A BRIEHEGEHAWRA A
SIS B LT T 5 SE e
e RBRL TR 2012 4 8
2=l e s o - 94 | HIMAFE LR EE A
e #RREIR M. 5% | A 23 H e .
T A T i 24 RAF, SGAEFHELS
SIE TN 5L T F e 3%
b et A 51, BRI [ 2 ezt
FhEM. FETEME 61 o "
o s . KAk A% alpha TRE
H B3 57 58 SEI G N
P H. miLRFFRA, CFA,
AL 5255 6 A H Y P4 Wl i
e s AR
S SN DTN D \ e A
ﬁ%ﬁﬁ#é%ﬁ?ﬁ 0 AF o [ S ARAT S
. Er A LN RN A
;%‘ " #iij;%@}; 230, 2014 4F 12 AN
I e | 2015 4 5 BTN AR,
&l M FESEARED T 575K - O | e e gl o
Ao e | 14 H IUAT HA T 8] 7 Ui &k 2%
PaERM. LI o e
S & & K% alpha HEMKAL.
M. F#ISEME 6 1M H LR A 24
FE A (5055 56 B eV R W R
e e o
VAT H ] S I i R AT
ARGy FESEIRT ., BT 4 A7 PR 2 71 4 il 1T 3
T RBF LT B LT H 3 5 A K& fi
1A H B 55 2014 4 8 FHRRAH. 2014 F 4
5k SCIH 3 HEM SR 5Lk A1 H - 104F | AMAZLESEHE
A NI S o i PR F], BARERF [ ik
M. & SE s 6 /> H il 551 R alpha
WA 53 55 i 4 0 B SHMGAL, fit, AERSE
ML 4%

E: (D ARRE, SRS A FER RS A S Z Hs (2) IEZE LIS SGEMATIE P2 CIE

RN ML A A E BRI D) BIAH SR -

4.2 BEAN RGN ESB M TE B R
AN, ARESE AR T GERIE) . GEFREIEEIR) KRB, (5

KO MHgEEREE G R MEMAEEEMIHE, REWEEN . B ST R NE
BRI 2 0, AR R XURG A 2EAtk E, DA B N OR RO at . A gis g
HFTEH RIEREMMNE S S FEMZE, T ER M HRA ANF AT .

o570 4L 11w




SOz 0 IR T 2018 4R 3 AR

4.3 AR FHE LY

4. 3. 1 AP35 B RPATER
WA, ST RPUTIE S GERBRE RS AT AT S H IR SE ) M

NEV NNV HIRE, AR A AL B0 B AR ML SR, I ERAHRRER . 7R
SRS $5 58 R SR T A A P IO 2 I8 5836 58 5y Y I N 482858 5 (K 4P 58 S AT 4
FERE IR SRS RORSGE, BROR AP 7 IR A SE B @ ad 1T RGN T i85 T7 it
ITHE MR, AP E KA R4 E .

4. 3.2 FERZGAT R T
WA, AESRRERELHITN.

4. 4 REF AR SR B TR NIBEMT
2018 47 3 ZEfE, ENAU FMTE IR, PRRGMEXTFT, A7 5% M BRI — P br
4, RN = UCGE M PR AESCHE, [ R W EDRERRR I G B A, BRI BUECR ZE 5 IR,
SV T R UAE SR 53 AR BT CRR . BEAS =R, JeATadid 5 1) WA A TF T R VAR 1 00
EIVER G ETERR, AT ERAE LUE EIEHILE 3. AFFHA EIEE 2. 11 7312, #4E 1. 64
Jifes MLE 2131 1. 05 J344, #&4F 1.66 ML, & EEDEE THERIN 6800 12. Fd o351 2 M
EATHTIE— BT R, ARTICRLEL T 6 H NIRRT [E-ES, N8 H, APt
I R IHAT R HEE) N R AR N RARAS, JATHEE RN T 3 TS o M F0L3 s »
S “HRET R ARMMME. B c AR R —E % 6.9, {HE/k
TTELE 6. 85 fHiL. =ZFREHUTI M AMANIEMRFE M, 8 H LA, Wt Kim s r s R acst 4
Wohs—FBE AT ZE 1. 45%, IS 984 ks B T sl A Bnisc 1M [E1 7t 100bps 22 2. 4% . 5 2R
BMEME, =25 DROO1 #A{H N 4T 34BP % 2. 26%. DROO7 ¥J{E F47 23BP & 2. 58%. DRIM J{H F47
117BP 2 2. 8% DR3M ¥J{H TAT 128BP & 2. 9%, =ZEREFFF i IAGE ReA BT FAT, JFRA RIS
=R L AEIR 10 AEHIE T AR 24 BN T 3. 08%FI 4. 20%, %t 6 H K F47 60bps Hl 5bps. =
25 3 A% PG00 2 256 e R W B A A 55 TR e 5, {5 PRI ZE IR AR . 1 47 AA -5 [0 SR I35 ) 22 X
6 AR 175bps V425 9 HARM 127bps. 1 411 AAA RIS % 1 6 H I 4. 41% F4T 72bps
£ 3.69%, [FHIR AR AA+ZE Rl s R N 4. 90% N AT 95bps & 3. 95%. =FE(5HIEL
RS A, B TR 7 K, BREANZED TRE ML, HEMAENN, E201
AR RIE, T TR Z RPN EIAEM: BT A5 s, BT T
T 3785 3 o 6L i R % 22 4 BRAE AV
18 4F 3 B, AEEEFRFMAIEN, EERE, DHRES 2 e EELS: RIGH

o6 4t 11



SOz 0 IR T 2018 4R 3 AR

BRI AT SR MENLAE R, ISR AN, REHE 78RN 5 H BT A7 50
RFFRTICE LB, HERFERIEA, FENE 2 i 4 T AL PR 55 rh i BLZH A R R R 128 1RO
AT, o415 R R I8 R RAT SR m A U as . A, 3 BEASE M
IR T AR, B STrAS, ST Ak R TR B AR, OF HEERA
ARG AR 24, AR R AT, AT B BIUET NS, G2 AW T TR
I HE At o
4.5 |EFNES KSR

A SRS 2O A IS A IR 2 0. 6884%, 575820 B8 M B IS4
EI R ZEH 0. 7489%, &b BRI AT 280 0. 3403%.

4. 6 R EHAESHFE ANGERE ST HEE R
.

§5 MEAGHE
5. 1 EMIRESHHEHN

e TiH SH o) m e SR (%)

1 [#] 58 AL 7 $8 % 1,217,961, 390. 81 37.15
Hrp, ffidz 1, 217, 961, 390. 81 37.15

BrE SR - -

W5
OGR4 B i

2 ;i)\l‘ﬁgjiMQJ‘ 1, 150, 000, 000. 00 35. 07
Hoep: ST ]
N IR B 4 il - -
e
AT AR EE R

3 X 903, 244, 395. 02 27.55
R eany

4 HAh Bt = 7,720, 592. 52 0.24

5 &1t 3, 278, 926, 378. 35 100. 00

5. 2 i J 5 2 [ Uy ol % AR
WA N AT G R R A TR AR BT A 5 o it I AL i H 055 L 0 A 1 B8 < AR U ARl i

BPEEE R 20%.

5.3 ZERHHSTHRANR
5. 3. 1 BRA G TR RBIRE AL

i H KH
T IR BB A -1 R AR IR 51
o7t A BT 2H 1 R0 AR PR e e 60

¥ 7

=
H
=



1% 2018 4E2F 3 FJERE

| MR RS PR AR R |

26

e ARG ARG & 2R R IR AR 75 K.

5. 3. 2 MERARBHE A &P IIRIR AR 746 Lol

P2 AR IR

BIAPR BT b e B 1
ERIEEB] o)

B IYIBR G M5 o 22k < B 1R AT L A5

(%)

— |

30 RPAA

57.50

b FRAFSERIE 397 K
Y7 Bl 2 A5

30 K () —60 K

17. 40

Horp, F AL 397 K
A Bl 1) 2R 5t

60 K (&) —90 Kk

12. 46

b RIRAFEEIIREE 397 K
R B0 1 2 £

90 K (&) —120 K

3.05

Horp: JRAFEEIEIE 397 K
(R Bl A1 2 £t

120 X (&%) —397 K (D)

9. 46

b FRAFSERIE 397 K
Y7 Bl A1 2 A5

it

99. 87

5. A MEHI N BBA G PR R LI 240 RIGFLLULH
AP AR A2 5 H AL B G PR AR ARSI AR 240 K

5.5 MEHIRE [T MM R BEHFRBRAS

5 5

FERA (o)

i 2R B B HE L
(%)

1 E X fiisF

199, 715, 703. 69

2 | RATEE

3 i

Hrp: BORMEE R

b i

A b R S R 9

250, 360, 196. 43

1SR 4

70, 168, 810. 64

[F M A7 5

697, 716, 680. 05

HAth

O |CO | N[O | 01|

it

1,217, 961, 390. 81

10

G ESTiess

R RAFSL IR 397 REFS)

e BERT, MRS RA BRSSO A AT A, WG B R CAE G IR R R BA A
5 RHCA

5. 6 B FARIEIER BRA o 2 & 5 7 19E L K/ HE R O B +42 627 503 PR 4

o8 4t 11 m




SOz 0 IR T 2018 4R 3 AR

. o s , s 4= o . h R B E
e iz s fiigr 2K ) MERBA (TO) L (%)
1 111805120 18 #4RAT CD120 2,500, 000 248, 804, 961. 79 7.59
2 111803147 18 41T CD147 1, 600, 000| 159, 312, 098. 67 4. 86
3 111806182 18 A H AT CD182 1,500, 000| 149, 756, 840. 37 4. 57
4 011801132 18 K:H, SCP002 1, 200, 000| 120, 282, 472. 15 3.67
5 111705109 17 @ B4RAT CD109 1, 200, 000| 119, 899, 080. 97 3.66
6 011801772 18 " HL# SCP028 800, 000 80, 000, 085. 29 2. 44
7 189935 18 I E 33 35 800, 000| 79, 882, 152. 51 2. 44
8 189917 18 I 53 17 600, 000| 59, 955, 581. 67 1.83
9 101551075 15 Y6 A MIN002 500, 000| 50, 113, 297. 85 1.53
10 189922 18 T E % 22 400, 000 39, 899, 600. 01 1.22
5.7 ““TEM” 5 “WMEABAE” HENEEF = HENWE
i H i 5 155 O
5 U PN O 8 B 48 X ELPE 0. 25 (85D —0. 5% (A1 R AL 0
7 3 P Ot 8 2 )t e AL 0. 1407%
75 3 P Ot 8 2 ) s AL 0. 0048%
i 35 HH P9 A AR O 2 55 1) 46 06T 1 157 S~ 38 4B 0. 0607%

A5 P SRS B A XHELIE B 0. 25% 1 L Ui BA
s W REANAE 5 H A 2 B A8 X HE Y AL F] 0. 25%.

5 31 P9 IE A 25 BE ) 8 RHELIA F) 0. 5% 18 BL I 9
3 T P9 A2 5 H I AR 8 P (0 4 (L2 RIS 5 0. 5%

5. 8 MEHARIEA RME o2 & T 1FE LB R/ HF P BV RT 482 B SCRAESF 38R
B 4H

AR, I BRI B SCRHIESR -
5.9 REARIMEME

5.9.1 E&THM T ERMA

ASHE R P EE fr daH e, S UK E A28 PR 708 1. 00 AR TTTT.

AT GAG R AR BAE, RIS ER R CLSEN AR, 4% 5200 2 8 8 A 30 5 B
KNI FE A S3rtr, EHR AR AR, 5 H TR Bk
5.9.2 FARSHR R TBIEF R RT EEAR S UG ETHITLRA
&, BERSHHEHIT—ENZIIATER. LAHKER. W, ERNHERIES
RIS BT R SRR P8 4 1 B

I A AL GBI AT+ B USRI RAT BRI E AL M A, AR S i H AT —

FENAIEE BRI+ RIUETRRAT ERRZRATTEST. 41T,
5.9. 3 FABE =ML

m
©
=
S
=




Sz IR T 2018 4B 3 ERF AL

Fe FRR S/ )
1 | FfRIES -
2 | NYGIEZREE R 635, 866. 64
3| MR 5, 700, 377. 76
4 | MNIRCH AR 1, 344, 348. 12
5 | HAt ik 40, 000. 00
6 | Hith -
7 | &t 7,720, 592. 52

§ 6 FRAZEEMHEZE)
BfL: Ay
TiH TSR A RSO IET B

0 ST < 00 i 0

105, 920, 053. 14

2,597, 220, 229. 45

e ST 0 ) e < 5 D £

443, 684, 825. 52

3, 864, 144, 043. 85

e ST 00 ) e < A B [ £

329, 941, 542. 31

3, 405, 037, 697. 12

T AR S 1 LR B

219, 663, 336. 35

3, 056, 326, 576. 18

VE: 5 SIS R B 5 I G S LR P RN SR e A ST R SE B,  J E [m 47

e W R S < 0 2 B R A A

$ 7T HREEHENZHERRERBAZ ST 5 Y4

WA, S BARE A AT B F W B m] B S S A < (R e 1 0T

§8 MBTE IR EMERER
8. 1 IREWINE—RREFEESHFMLFILBBGET 2055155

S P A A A L SR R S A
o Ff e i
wg || . . R
o || MRS 1) il [ i i
| = s i
S 20% B B i 5 o
FRIERF 8] X ] '
2018/07/01 &
1 1,010, 158, 179. 56 7, 843, 456. 55 -1 1, 018, 001, 636. 11| 31.07
2018/09/30
WLk
2018/07/05 &
2 - 1,004, 202, 305. 79| 1, 004, 202, 305. 79, - -
2018/09/04
AN - - - - - 1 -

7= A XU

T A AT G L 1 B BB (A LIk B R 20% 0 B
AR RS G i S L I A (el S AR e e e, e N T RETE I S AR AR B B, W] e R B A
PR REIRENE s AR O T RE S AR G RSN 1 S, A A T A G (] mAE 2 S B Bkt AN B B

% 10 7T

1t

7N

111




Sz R T 2018 AEEE 3 RS

it

IURE ] J AR I A8 60 A TAF H H DL G 0 AU A AN BCR AN 200 A B0 2k 97 1B T 5000 J3 78, IEWTfE
T ez A 77 el 5 Al R & & I sl & LR & B Y .

§9 BENMFER

9.1 FEXMHER
(1) R ERE 2 32 5

%7
(2) (FILitmilipikeits
(3) (FEI2 LIt MmligHE SR
(D (FIROLERMTHESFTE D
(5)  EEEHAFEEMAT B,
(6) i

9. 2 TR 5
AL TR E A KT 8 B K JE 8 R S A A PR A

9.3 HEFHFR

(1) -Biasify: 2R EDYE TIEH 8:30-11:30, 13:00-17:30, R FE A2k EH, WAL
AR SEZENAE

(2) MshgE: HEEEHEAMLE: http://www. jsfund. cn

PG ARG WA BE ), IS WATE S B 5 SR S B R A W], %9 B8 1% 400-600-8800,
R B TR, E-mail:service@jsfund. cn.

BLHEESEHEERAF
2018410 H 26 H

o1 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
	8.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况

	§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


