FLBEREMAEFRREE
2020 58 3 EREWM G

2020 £9 A 30 H

EESHEAN: BEESEHEARAT
EEREN: PHETRBERAFR
wEIEH B 2020410 5 27 H



SO AR 2020 5 3 MR

§1 HERR

Fe PN HE o O S RIE AR S TR AMEAE R B 8. 1% SRR IR B KR
TR A A LS L AR VAN 58 B AR AN 1) SO DT AT

FEGAEE A ERAT IR A PR A Rl ARYE AR G FRUE, T 2020 4 10 H 23 HE % 7 A#RE
I S fR bR FHERIIAIR R A SRS ENE, RIERNEAEE BERICHE. RS ERRiE e
HEH ORI

B B NS LA S H . S5 57 (1 S5 0 SRS B 58 7, (AARIERE & — @ A

F G AN BUFACRHANRER I . BB XK, 558 AEAR BT ST AT 40 5 B A
2 EEE SR TR

AR A I I 5% BERER 22 i

AIRAWE 2020 45 7 H 1 HEZE 2020 45 9 A 30 H ik,

§ 2 BE7 N

HE G TR S S T

e WL 070009

L (e LRI K

REeAFAEMH 2006 4£ 4 H 26 H

i AR 2 4 4 0 300 8, 337, 235, 924. 56 4}

7 Hir WS EHR R A A AR —F, JIREASRR%Z, REEFRR A
PIRBNTE, FEARSE S E B B RS, U b B A I A TR 4R

PR AFEEFEHIRRE RIS IR TR SRR Z . SR sh Ry

SRR S 3 3 2 A HE AR R AL A I AT, BB TSI BR A K [
SEM S T, FRECTE o (BT WA o o AR < R 1505 SR R AE B 1T 7
Sy B O SR S it P08 56 TR 30 B SRONGS s — 7 TR 2k e O R %
PR TR M TR, RFREE T R, RS E 1
Weds 53— 7, JEREUMETZHR, RN SRR T U R
e W R B TR, k& B SR AL A ot -

AT G NP BT SR T B YIS e 2 A i 2SS AR E
FEIR AN . o RS A HIR A

NiEsaa e 31 —HEHRAT E I AR B IR
PSS 2 A1 AR B YIRS KT AU s 2 e T B i 2k &, AR K]

fizrdEe. BEEE. BEEE.

AN FNESEHARAA
HEEN [ AR AT B A PR 2 7

§ 3 REWM F iR AEEIFERI

8200 3% 11K




FSLRBAAR T 2020 456 3 MG

3.1 XEM&Ein
B
WA (2020 4 7 A 1 H-2020 4£ 9 H 30 D)
42,321, 663. 41
29, 233, 256. 51

Ao

B RS ih R
1. A OS2 B 35
2. A i

3. AL 34) 3 4 4 BUAS 3 )i 0. 0029
4. FIAR R 4 % =1l 8, 739, 792, 016. 90}
5. BRI S A 1. 0483

e (1D AW O SEHas $5 3 AR BN . 5. HABIRON (ANE 2 et EAR s
THERA R SR ANS HAREL AR A S eIt n EA A fed (B2 shllat; (2) AR
FEA NI/ BRI B AT 5 5 < R 5 T3

3.2 HEHERI
3.2.1 EE MBI ENK R LS F LS LR K L
Ml 45 bl s 3
HEIE KR | BEEKE | St
B Bt HEIR 3 2R OEE) @—®
® FREZEQ | HIREEREG »
HEZD
HE=AH 0. 30% 0.01% 0. 38% 0. 00% -0. 08% 0. 01%
L EANNH 0. 59% 0. 02% 0. 75% 0. 00% -0. 16% 0. 02%
o Ek—4F 2. 47% 0. 02% 1. 509% 0. 00% 0. 97% 0. 02%
HEk=4F 12. 25% 0. 03% 4. 57% 0. 00% 7. 68% 0. 03%
P T 16. 82% 0. 04% 7. 75% 0. 00% 9. 07% 0. 04%
H¥E4& 5
63. 00% 0. 04% 40. 11% 0.01% 22. 89% 0. 03%
GRS

3.2.2 HES&ARAEMURES RIHMEM KRR LI 5 RIS LR A
RRHHI LR



FSLRBAAR T 2020 456 3 MG

FXHERESRITAERKERSEA S R R P e E B L E

63.00% P

56.00% e

49.00%

42.00%

35.00%

28.00%

21.00%

14.00%

7.00%

0.00%
o [==] — g =] n m ™~ = — "] (=] (] T} ~ = =t [=o] = (=]
Nos e @ <9 o 4 A oo e 9 9 - A6 mMm
g = ~ oW L (] [ (2] L ™~ ~ oW =] m ™~ (=1} L] m ™~ (=3}
P @ 9 <@ 9 4 9 9 o 4 o <o o 4 O o o - 9
w [~ M~ (=] (=] = = — (] [aa] M =t %3] w w M~ oQ [=] [=3] =
o o o o o —~ = — — — —~ = — — = — —~ — — o
= = = (=) = = = = = = = (=) = = = = = = = =
™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~

|—FxREREERIhHEEKE — ERREEFRSE B h R AlGE |

B SO U0 25 2k 0 0 R T B KR S R % b e R HE AL 2 = 110 7 S 5500 EL T

(2006 4= 4 H 26 HZ 2020 429 H 30 H)>
T HEREEFRLAE, AReHEeEFERHE 3 M N NECH . EOHIZ RN A &% I
R E AT EREERAT= OO HRASREINLE: (1) e 5mReE i AE L
T B G — K AT KATHIESR M, AEZIETFR 10%; (2) £E 4 EARAT A [F) ML 7 375 4 ) £
R EAHAROY 1 6, FoFRIWRIE AR (3) ERATIRI T 7T 7 MIE R 1 38 &R
A TG B E R 40%; (4) HRAGKIANTEG DL 5 HIAG L —F; (5) a1
RIRHIRAE 397 REVARIGITR. Bla. FRHIRAE 14 KUK EIERBAET 28 5 FE K
20%; (6) I TEREM. BORYE SR 6T A AR R R A S 2 607 K AT BB 5%,
BR TR — AR RATHI6E . R 2 S R LU & T A B G B iE I 10%; (7D i [E
M 2> FRE 1) Al LA PR A

3.3 FAhIRHR
T

§4 BHEARS

4.1 BB H (REESZLE/NE) fHir

EAFEE IS LR | E% Mk .
BEWE e [mEnm| R e
$%$‘2M7¢5H24 BT [ R W ERAT SRl T 3230 WLk 5%
M (5RO ¥ - 114E BB &s, 2014 4F 12 F NN GE S 4
(NG EHAMRAF, BT E WA RIEE 24




FSLRBAAR T 2020 456 3 MG

EES #. BB, BRSO
AT

M. 3k
Hh R £ £
I BE
ICaEh
sk
CrE it

A4
=1l
Fii ok DL

DTN

fide 3% B AE Futex Trading Ltd BiFRAc 5 . db
526 M H Rﬁﬁﬂﬁﬂﬁfﬁﬁﬁ T AR L A A
5l I?)”ﬁ@\ 201546 A9 ) g 4 @E%/\jﬁﬁﬁc%mizou EZE%,
IF 3K H HIMAZE LRSS EHARA R, GG
H AT 5 it 5 0, BUT BB A RS2, il
IF K g A, CFA. BA RS Mo 7%
Tk Al fit
fiid. %
S
i o it
IF ok
S 3—'
F. B
£§¢ﬁ
fiitfirt 7 ik
GSEH

E: (D ARRHIR B AR RE R AT ZH: (2) IEFFMOLEE AT GEZFLM
WA AR BIPED BIARILE «

4.2 BEANNREH A A E S EEMTEHB KA
RN, AREGE N ENR T GERE). GEFRRERREESIE) MHBBRCEEM. (G
SR R IR 7R BT 5 Y AMEABMIEEERORE, AEWLEM . B sTr RN
A R 0™, A2/ R 2 XU R R A b, NG AR A AR K i . AR sl
BT EHRFEEMNE S S FIHUE ML E, T HEREEHIEa AR BTN,

8500 3 11K

i

i



SO AR 2020 5 3 MR

4.3 AP ST RUH

4.3. 1 A F 3 S B RIPATE D

RGN, BEEEENRIUTIER S ERRERERSE AR AP S H EHEFEL) M
NEV WA TG HIEE, SRR H G AR P BRI SR, JRESRT R B B 1
VUM S5 B8 Rk ST T A AT RN 83 585 58 5 VE N % 2858 53 I 158 AT 40
FERS HITORE R FREERIRORSGE, B OR AT AE 5 SR A SE B Eid TT ARG 255 05 sGisk

THR M, A PR E BT A IR G .

4.3.2 R EZ 5T AKE T
WEHIN, ARESRKERTELHTN.

4. 4 5 B N E SR B SRR FIIE AR A

2020 F 3 F[F, RATESF FIEMBORRE R, 0 MiiaRceE R AT, SRl R
T 14T SELCRG B E G EMAT b R IE TAERERRR, KFRPWRE. ik
BRI T ATIETE REAETEANIS R, KSR, ETE M MSHhLr kg, S
AR, G RIRSS SEARZTE R B AR ISR T o A7 BB 2 BUFOE M i e 0 7 B
PO AR R R SRR SR, R AR SRR R, DU R T, ARMICEAE
FasE, RUAFEENHMEIRT, RIE T EMATRE R E N A TR Bn . FPRERAZFINK
PG WO AR AR, BN AR IREE A A W AR A F TR SRy < JURESk ™ S R 3R S H IR
BRATIES, AT IR TR . WE R BE, 2, [EbRa s shgin
Jil, xERIE ST e e, ERRIAAE GG TR . MR A TRE DR
RAH e, EREE= RESEG SR NV, T KA 2 0y, SR ek
BN IR JAT FENIE O MBCRHAT IO RTHETE . AT X AT R, R i 5% o 0ok 2 5 3
WEE, SIS FIE AT, RRRRSIE S B R, RN B e, RIEE T AT
BATEN, 1B H AT B A& R GH TR 74 Bt G AT FORMOR,  Fase b5 ™ i 7 (1 7t
M, BRI R . T A 4 R IR MECE SR, BEE A AT
o ARRMAIGEASERZHWRE T, REMERTTPROAET, KAFEZENHTEEEK.

A4 3 AT IRIRRBOR 7 RIEIEFIZRIBME 53739 1. 8T%FI 2. 33%, %L 2 ZEFEXIE 1. 38%H!
1. 76%KIE 470 3 ZEEMFR IR IE BR FAT, 3 20K 1 AEIART 10 48 1 T 6l 2 26 4 i
2. 84%A1 3. 72%, B 2 Z=EOR 2. 19%1 3. 10% K1 AT o 3 Z= B2 45 Fl 5t i i Wi a8 R BRI R 32 5t 14T
3R 1 E IR PR AAA e ilic e 28 ey 2 =R A 2. 73% BAT 28 3. 17%, [ &5 P4 AA+

8670 3% 11T



FSLRBAAR T 2020 456 3 MG

S RIS 2 F U ER 2. 91% FAT & 3. 33%.

2020 4F 3 ZFJF, ARG FRRMEBTEN, EEERE, DBIRAS 2 e N E B RiE
BCE W B BUTFR. GirrMEDLAFR, EENER A, REHE RN RT3
= ECE L], HA TR, TECRR 5 i 42 P S AL PR 85 vh A AL A R 3R A 12 1E
PRI AR TEATE, TS HAR; R GiE F A A A SR M A U ai . AR, 3 BREAES
IO REX T T RS E), YOV ETrR, ST 2 Atk WEMERII TR B AR, JF H AR
HAEFFEES AR 224, WANEMMIERLF, AT —BrBIMET SIS, Qi 2T 7T
R IR

4.5 & AEES R SR
BEARR LG IR ATESOFIFEAN 1. 0483 J6; ARG HIFESM A ER K F N 0. 30%, Ak 5:
EE e FEHEUR 25 A 0. 38%.

4.6 ME W AR SHE ANBEESH = E TR I
o

S5 BBEAEGME

5. 1 REBREEHE=HEHEN

B gE| &8 G SRR (o
1| B N ]
Horp: B3 - .
2 | BREBE - s

[ 5 A 2 45 %

8,513,

959,

000. 00

76. 41

Horp: fige

7,984,

959,

000. 00

71. 64

B SCRRIESF

529,

000,

000. 00

4.75

499,

087,

348. 63

4. 48

KNI b B
H

o SRR A SN GR B 4

il

AT A2 B E  f f iT

1,917,

233,

600. 45

17. 21

H A5

212,

137,

609. 76

1. 90

it

11,

142,

417,

558. 84

100. 00

5. 2 & WIRIATIL 0 R B RS R A&
5.2. 1 & WIREATIL I REFAREREAS

BT IR



FSLRBAAR T 2020 456 3 MG

p

5. 2. 2 & WIRBATIL > REERER B RERRAS

T

5.3 MG MR A R E GBS T HE AN KR4 RE R E A

T

5. 4 & WIRIEBIR A REBER R A

o e . — 5 R E
75 555 i A naME o) WAl (%
1 B XK fii 7 199, 900, 000. 00 2.29
2 J AT EYE - -
3 KA hies 2, 250, 229, 000. 00 25.75
Horp: BURME SR 486, 445, 000. 00 5.57
4 kiR 1, 580, 397, 000. 00 18. 08
5 Aol KT R 5 2R 3, 179, 604, 000. 00 36. 38
6 O SR 774, 829, 000. 00 8. 87
7 LG 2P) - -
8 [ b A7 - -
9 HoAthy - -
10 | &it 7, 984, 959, 000. 00 91. 36

5.5 R & R A S (B 5 E S B 1$#E B/ M BIRT B4 s S B A

. HESRT
F5 e AN, T 4 FK BE (K ARME o)

g D Y{E A (%)
15 AZJEERAT

1 1528010 i 4, 500, 000 453,195, 000. 00 5.19

Al

2 200211 20 [EIT 11 3, 500, 000 346, 745, 000. 00 3.97
17 A5 AT

3 1728019 )Ll“fazz 2, 500, 000 252, 275, 000. 00 2.89
SR £, 4 At
19 B S

4 190002 d o 8 2, 000, 000 199, 900, 000. 00 2.29

5 149240 20 £:3T. 05 2, 000, 000 199, 780, 000. 00 2. 29

5.6 M EH HARIE A ME GBS H = 3E LR/ HERFE BIAT T8 B SCRAESF R

BH 41
e | Emam | ERen | BE @ | AnhE Go | raHE
W (%)
1 169089 =V 06A3 1, 900, 000 190, 000, 000. 00 2. 17
2 168002 4 IMH A03 1, 380, 000 138, 000, 000. 00 1. 58
3 169088 =7H 06A2 760, 000 76, 000, 000. 00 0. 87

% 8T 3k 11




SO AR 2020 5 3 MR

4 168790 i 04A2 740, 000 74, 000, 000. 00 0.85
5 168271 i 02A2 270, 000 27, 000, 000. 00 0.31
6 169087 i 06A1 240, 000 24, 000, 000. 00 0.27

E: WEWIR, ARSI LB 6 SCRPSRFETR.

5. T MG MR A RPE S BEE T HE BN 1T T4 e BB R 4
T

5. 8 5 BRI A S 18 o5 S B 13E LB K /NHEFF B AT LA BGIER B 4
p

5.9 M &HHIRAR S BB E I 5 180 i 3

5.9. 1 A 4] H ft 3 S B % BUSR
T

5.9. 2 1R 35 MR A 3 B 1 R B2 e B AN 458 28 A 40
p

5.9. 3 A H R KRB
T

5.10 Hr & A AR HE

5.10.1 FEESBEK I TBIEFHRT EERPLE HIGERE I LR
B, RERSEY D —EANZIATFER. 45 HER

(1) 2020 4F 1 3 8 H, 1 EHRAT IR B B2 2 RATATBUL THE B ATFR. GRORME T
ey 120191 24 5D, WASERATRMAMRA FREHAAFE . BAT X5 S E A J7K
EIAT SRR E S, T 2019 4F 12 A 27 EYEHATEUR kg, S1EATE 150 JiT6. 2020
F4 7 20 0, ARYE S EHRAT ORI B B R AT BUR THE B ATFR GRERIE Ty (2020) 6
50, RASEERAT AR AT IR A F W ORI BSOSO A R 2 IR o AR
ARSI, PRl (e N RGN E AT b B A B ) SR+ SR A S N 45 i B
HHZEE, TEaETH 260 57T,

SRHET “15 TIMAT T (152801007, “17 AIMAT LA &R (1728019)” (MRS fE

FPUEH: SRR 15 SSIMARITAR. 17 SO@MAT SO SRS A b LR R i I, Ak
ESRET 15 BT 17 BT O RGT” GIIRIRSRIREE, A A A B

89T 3k 11T




FSLRBAAR T 2020 456 3 MG

IR R RLE -

(2) MEHIAASE GRS, Hofh )\ ISR AT BT 8 3 I S

BAEAR 5 G H AT — SN2 B AT I8 DT AbT

5.10.2 EE&BREWA HERERETBUESSFME NEERERE
AT GBI 2 IR, BT R e R I E 10 5 e Pl 22 P 2 SRR IR

5.10. 3 HAth 3% F=H AR

har
di0

K s o)

A7 PRAUE

28, 976. 36

JUSCIE 7 Sk

J2US A

A S,

155, 455, 244. 32

JSZUSCFR T

56, 653, 389. 08

FoAt MR

T 1

HoAts

O |0 | NSO |wWwdN |+~

it

212,137, 609. 76

5. 10. 4 R & IR IFA B4 T8 I3 T 3 Hefn 5 B 41
T

5.10. 5 3% 5 IR BT+ 42 B R A FE S 52 PR 5 L i) 1 B
o

5.10. 6 ¥ B AR 5 Mk AR SC R B
o

§6 FFMAEE&HHEZ

L VARG

7 ST < B i

12, 398, 252, 458. 5§

I ST ] 35 <5 L FR 473

4,734, 577,977. 31

el: T ST ) 2 < i B ] 7 5

8, 795, 594, 511. 33

75 1300 1) 5 < 45 0 AR SR A (A A
UL -7 1B

77 S R < 0 i 0

8, 337, 235, 924. 54

VE: 0 S0 ) 2 e R A B 2R P BN AL, A D B 0 e i A

$7 REBENCHEAREREARREEEFIL

o100 3 11|




FSLRBAAR T 2020 456 3 MG

7.1 REEBEANFEEESHTRINER
p

1.2 ZREEHENCHEAREREALESR 5 A

-
§8 HFHENMAER

8.1 F#EMNMAER

(1) o FEE A 2 32 S0 T 25 35 8 3 4 SR S S

(2) GRSV SIES A ) |

(3)  (FESGHAMFUEFR SR E S H U )

(4 (GEIHE FHE R R RESFRE IO

(5) FE&E NS TR Aber . BB,

(6) RS WA PN 52 5 FE FR 4R B 4 A 5 1 A T«

8. 2 UL &

Jb 5 T sHRH X 2 [ T4 R 21 S At E R E R C MBS ik 120 B eSS AR AR
8.3 I A
(1) Pmias. AR A T/EH 8:30-11:30, 13:00-17:30, @Ak dy, WAl T
A TR S B

(2) MusEsd: EEeEFARLE: http://www. jsfund. cn
FER B ARE WA B, "R RAARSEHEANFZLESEHAR AR, ¥l HIE 400-600-8800,
R HETHEMH:, E-mail:service@jsfund. cno

REESEEAWRAF
2020410 A 27 H

oIl 3 11w



	§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
	3.3 其他指标

	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 管理人对报告期内本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 报告期内基金的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 报告期末本基金投资的国债期货交易情况说明
	5.10 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


