EE SRS BARS 2014 X EFIRE S

ELZHORRFRIESFEARES
2014 SFHFEIREHE

HEEHEN: BELESEEARATF
EEREN: BRHBITROARAHF
EHHB: 201448 H25 H

§1 EERR

HEFHAME S EHERIEAIRS TR AR BOC R, 3R T PR oI,
IR FEA RIS R AN SE BN AN 0 SOE T VAR DU . AR R DA i Ahor
EHE TR, JFREERE R

ILSFRE NI AT AT PR A FIRIEAIE S S RME, T 2014 4 8 A 20 HE M T AR
TRV SR bR HERIL. FRE RO WS STHRE . BEBHAEMEFAR, RIEENE
AAERE RGP IEMRIR B TR -

He A BN AR A LAURSEAS T S B0 ST 0 S I BT O TG 887, EANIRAIESE B — 2 £

B AR SUFAMCR IR KR . BB IS, B0 AR AT BB P AT 40 B DA
2 S AINEEE VIR LSS IR T

AR RER A A B R R IESC, BB AR T ARG N, B TR AR 1E

AR M 55 BORER A I

AR WIE 2014 4 1 7 1 HEE% 2014 ££ 6 J1 30 H ik

b
b
&
b=



EE SR NBAFS 2014 EXEFEREHE

§2 E&HN
2.1 EZEEXRBNR
SR S oy R Aot BUUE S5 4% B S
L4 TR 5 L2 oy i
5 M TRIRR SR
F 4 ARG 160718
Y (Y AL TF IR
e AR 201143 H 23 H
SRS UN PSR AT PR A T
BEFEN AT A PR 2 A
et R EE S A0 B 30 251, 113, 451. 90 3¢
B FAr L A5

Bl BT IESRAC S
i

IREZFAT 5 e

b HM 201145 H e H
TEBARFEERIFEEG TR | LR P | 2R % R HEEL
TR FFRE AT 58U | 160718 150032 150033

WA IR NS o Pk
[sy

165, 530, 396. 90 f3 | 68, 466, 444. 00 11 17,116, 611. 00 {53

EORIERREFFETRENESHTNSZRMSE , EE AL 1150032 ; SFHE , KB .

150033

2.2 &MU

¥t Hbr ARIEGTEARAE RIS . PREFFE SR RT3, I Rrsiiane
HAMH,

et TR FRFEERCZ WG B T AR RN RS, AFES T CIs ] “35L T
AT RSP SR, PRiRIE 21 & AE MATH s A . fELRTE |,
RILEZEE T EN LT B R EWBERER 1T A&
FUFME FARS A5 25 T 3 U ST A A AT e Pt 25 4%, $25 4
USRS UA S 5 2 A AW A R s I R PR M2, J1skFRsE
AR IA B sl B 1 b G b e B v L3

b 25 b e Sk v Hh R MR B 2R X 90% + PP 300 FEEIR SR X 10%

RS AL 5 AR I RIS Mg AL G, IO XSS RN TIU W 2 (R T I S e 4L TR
HMILS, ST Mg s.

2.3 BREEEANESITEEAN

A

| HEEHA |

%2 T 3625 01




EE SR NBAFS 2014 EXEFEREHE

B S S P IR A AR AT IR A IR A )
W4 BB 5K A

fF RPN TN | BER IS (010) 65215588 (0755) 83199084
IR i[l57¢) service@jsfund. cn yan zhang@cmbchina. com

%P RS WG 400-600-8800 95555

fEH (010) 65182266 (0755) 83195201

2.4 15 BT

BIFEG WG E RN | http://www. jsfund. cn

P 1k

B VAP AR A A% A AEC T [ TG RAE 8 ‘S K JE 8 25 SE ka4

A PRA ]

§ 3 EEWMSHEIRMESHERI

3.1 EESH IR 51545

S AR
3.1.1 IR AErR WAEQO4FETH1IH - 201446 H30H )
A S 2 4, 566, 772. 00
ASHANE 12,807, 277. 78
TIASAP- 329 38 4 4y A A R 0.0412
A I3 15 AR 2 4. 44%
N e R TRE (R 4. 89%
3.1.2 JIAREIR FTEIR AWK (201446 30 H )
IR AT L3 B A 14, 749, 113. 46
L1 NI Ve S g i I 0. 0587
IR 0 = 1 236, 501, 418. 98
IR EE S A B E 0.9418
3.1.3 HiHARTER AWK (2014 4E6 H 30 H )
R BT HAE KR 6. 64%

E (1) AHEXRNBBEESAYASWA, RERSE, HERA (FE2AMEZS RS )
MERAXBRAEHREA , ZHMRAEATHEXA RSN ERB L ANERI WS ;(2) FIRES
USHEFTEEFAEANNEGEIRZESHENRA , TARARKGREREKFRETAIKRF ;

(3) BiRT RS BRERARRAF AERP RS BERNES KD EREF S KIER2 HAER

b
w
b=
=
&
b=




%S FINBAA 2014 FFFHERERE

3.2 HEFERIN
3.2.1 S HFHER KR K H 5 R BNV S U A 28 2R 1 ELA
preneoyn ﬁn\%’ﬁﬁr@ gt | kSt l:l:ifc%_
BBt ¥4 2D iﬁ&%%*ﬂ‘ HEAEN 2R Y&L&ﬁ%% L) @-®
HEZEQ =46) HEZE®

k—1rH 1. 96% 0.27% 0. 65% 0.11% 1. 31% 0. 16%
=4 H 4. 09% 0. 23% 3.27% 0. 13% 0. 82% 0. 10%
U SVAN M| 4. 89% 0. 28% 4. 72% 0. 14% 0.17% 0. 14%
4 0. 45% 0. 24% 1. 46% 0. 16% -1.01% 0. 08%
e = AE 6. 99% 0. 26% 7.08% 0. 16% -0. 09% 0. 10%
iizzi 6. 64% 0. 25% 6. 93% 0. 15% -0. 29% 0. 10%

X AES WS HRE SR ER S EREBREEXI0% PR 300 EHIKEEx10%, FEMRZ
EVMERHRENAFAEYR , BT LAEEETHENTSEREFIIMENGS (XS
FRM4RATEER, RTRSHMMBEE » PERSIVEERRURELSNITENERE EETH
EHAEBRARE  EFASFNERNFNEBRAUTAER . PERSEVERHERTF
BfizhizEs  BERFASRATELSITENERTE, PR 300 IEHRIFRIES X 5 P
BREHNRIRA R BEESHIER B EBARYES T HIE 300 R A RENFA IR
mARK KD RES , EEREFHN A RTHRAKRM.

FESHUSEAERZEREWELAXNSRS AHTIUHE , HEARWT :

Benchmark(0)=1000

Return(t)=90%*( B 3 X383 (t)/ o E 5 3 B I8 (t-1)-1)+10%* (3R 300 8B ()53 300 53K
(t-1)-1)

Benchmark(t)=(1+Return(t))*Benchmark(t-1)

Hpt=1,2,3,* ,

b
SN
b=
=
&
b=



EFRS A NBATE 2014 X EFIREHE

3.2.2 BEE A FIEMDRES B R THFERE K 222350 &5 FL S AR
m BRI B

39325 5 U BUR VYT KA 15 0 5 L B A 26 1K 1 S 9

X LE P
7.42% e
6.36% | o
5.30% | e i
4.24% A | S
3.18% | Wl
1.06% 1 oo
0.00% | R
-1.06%
-2.12% S —
CTRE: | | SSSSSSSSRBSS SUSRS OLABOSSSSOOSSOSSOE SOOSSNSOSSOSSRSSOS SOPAS OSSO0 SOMRNS SOSSSR SOSSO: SO0 OSSN SOSOS OO SO S
L) - o) =] = il = [a1] P =+ [} - fex] fe) =] =T i =] - - W
L] Lx] - - - - - =] =] =] [} M 3] L] L] L] 3] L] - - -
fu] [T/ fu ] - = v I I 4 = [ T o i) [~ [ i
[} [} o [ ] — [} o [} [} [} - — o [} o ] — — [} o ]
- - = - = S| o oo [ [V ™ Mt o + 4 +
S & 5§ & & & & & ©§ ©&§ & & B B & & & & B B B
L] (] L] [} L] (2] L] (] L] (2] [} (] (] L] (] L] (] L] (] (] (2]
| 432 2 B0 B RS A R ST MM BOR — 50300 2 B0 N A T 2 |

Bl 5asc 2 M G AF R B KR 5 (RN S L BRI 25 2R 1) g S B H5ons EE
(2011 4F 3 H 23 H& 2014 46 H 30 H)

X RESSRANBEHALNAE , A ESAESCRLEMBAE 6 NANNELH , BOME
REAESHEIRALFAFEESERE (T (2 ) RECEN (1 ) RERSG 2ESKREA

AR ) HEXRAE,

§4 BEARE

4.1 Z&EHANREELHAFTN

411 EESEHEARHEBHASHNER
ARILEEHN N L EE AR AT, WALT 1999 4 3 H 25 H, 24 EE NSt %
MRS AR —, NS RIESEHAE . AR R, AR R AL,

25 T

o
=

EH



E5 3 ABAEK 2014 FXFRIRANE

R A BN 5. mat. BN A AR ARSI E RS Ak
SESPERE N QDT B % FL 45 4%

ik 2014 4E 6 A 30 H, BAFHASEE 1 REMRIER T R4 62 JIFBaIES R %
Wy, ARG FERM AR, SRR A #EHKIR A SRR A 57 5Lt
Fiv SRS HEEATIIR Ay 52 STl Bt

HAEGTF. LIRS SRR S

%

ST . FES2U R 300ETF BE% (LOF). FAsk
SRS E S (QDIT) « FESEHFFURSIE I S . 5%
S IUTR SRRV S . BRI A S ST 50 FREL (LOF). 57 SEME R34
M SRR RS ER 35 H TR AL (QDIT-LOF). 32SE V- BUsah s, 322 R gt
I KRR L A BEARTH 120ETF . 2 SEVRUEHE AT 120ETF B4 . 57 920 4
(QDIT-FOF-LOF). 5 SEA5 i #& s LB IR . Fa sttt M. 3 gl 400ETF. 5ES
Tl 400ETF B6Rz. 57 SEYR 300ETF 5 SRR R . Sas ARk pmthr= (QDID). 5 sEit 5
T RfigE IR E IR S SEafifidE . BRI I AL RS (LOF). 5% SEHiE
500ETF. 7S Fl e W65 . 5% S2rbiiE 500ETF ek 32 SE ik v 91 [E 45 ETF. 3258 ThiiF4xid
G ETF 6% 388 F gl TR 5% SRR RIS . S8 s e WG . 5 5K
FEBK MBS (QDID). FH9ERdms e s, BocEnifs e ifEh. Bashdiiimmmag
i 3 SEABRPER SRS G IR A+ 3250 A/B. SRR M. 35 1 MHBEIMESR. 5%
WERAT T RS RWH e ER S PR T IR A 558 IR B 9 ETF,
FEOcHIEREZG AR BIF. FE9srh b it~ BIF. 5552 3 AN H B SRR R 4. b3
BKREG . FEIAEIR GRG0 3 HUFBAE S8 T 52 S sVl R AL, W, EH A
AEARIE S S RrE R SRR A

s
\.

%

S

%

4.1.2 ZEZE (RESLENH) RESGLEBEF N

ARG ISR |
4 HHZ (BhEE) HARR UEZ Mol 8 B
(AW | esmEm |
B AT DT R M R AT A
TR 4 B S S P B
AIEL R4 PR, R UE 2 e I A
- i&ﬁ%i%fc 2011 4 3 o, KEGFAERSE
T i & & & HosH |- 11 4 S, KERMmEes
B A [ E P, 2008 4F 11 Hjinii 5%
W 2 S o Sz TR AL,
HA RS M,

b
(o2}
b=
b
&
b=



EE SR NBAFS 2014 EXEFEREHE

E (1) FRBHREAESESESRENZE ;(2) ESMNLHWE GEMTIL IS GESFLMN

WARFERERDE) HEXAE,

4.2 BEANRE A AL SB MR TE B IK3E

I, AL IR RG T QIEFE) . QEFHETIE L) MHE I ELM . (5
S RN RAOTF R TR R R G A AR DR ME, A W5 M B
DU PR IS HIFE g 08 7™, AE P AR XU I EA E, D S A A NSRRI A 7t . A&
B Ia AT S RN ARG S R RUE ML E, o RS0 AR AR 178 .
4.3 EEASRE A AL 5B TN
4.3.1 AP G HEKIPATED

WEHIA, HEEHN I & QEZFER LSS A W AP 5B SR IL) A
WA NIRAAZ G HIRE, BB A AL B BRI LM AN PSR, JFAEIRAG B E L $e8
SR VUM St $5 5% R SR T2 A AP L2 s 35 58 3% A8 2 v N 4% 2838 53 I A AT 4
PRSI RETE ] SRS B EGE, BitR AP A S OWINSEDL; JlId 1T RGN T a5 )5 ik

rHE R, AP N E RN RS .

4.3.2 FEAGAT A BT T

WA, AR T RRAEGS S5 ATTZEM AL S, [ H R84S 5 S B/
NAZ Gy r I AR SR 24 HRAS =1 5%, AE 3 WK, BT ETF DRI sl BRESRR 146 B0 75 2
MIABA G R AR AE Ty, ABAEAER 33 5016 4T 0

4.4 B NSHHRE A2 S BB B SR AL SR B UL

4.4.1 REH AR ST RIS IE2 T

WA, QPFREAI LD T RS R ES . B PML Bl i, DY A= A BRI
W lal T, AT D s P PR B AR AR B S AE ORI B L S ORI A (K7 52, 2 5F L]
Tho W& B, BRSO WL, BN REh 2 5F IR K e £ 28 1y . B BUR R0
WD I R BB - T, POUIAT A OCHE Il PR B KA. TR IR, —FR% CPT
B R BAR TR, 8 CPT B HAKPFA PRI, SEARTF S Wiy, RN CPT X iitsc
WY A2 5 T P o ORI, AEZEDE MATISII T, SRR DAL B T B E 0 AR g R %Y
JE 1) BETEE L PR DT USRI e R SR D S0, BN A TT i i RE A, 2 My PR 58
JEA

¥ 7

=

325

=



E5 3 ABAEK 2014 FXFRIRANE

R AEBE G SERA LUAOW FEA AN SR B — BOOUHES) T, fidriidy —F RO 128
FHAT R . KA B 40-50BP ) M7 AR GIRIAEREIAME, BRI/ BL, (HTE
FARIBE SIS XS H AR 78 0 O BRME S AR A AE I BT L A R i IR AT N ol Fefiire
PRI T, B i Y ik

P AT ARG TR T SR, A2 RS R 25 2 TR AT - SiEms b DAL GF [l S s Ay
F, RO PR E PR AR, dER R PR IRATAT, AZ S AT TR e R IR BURAE L R
Kol i tHOLPRIE M AT 2 JR BEAT T B SRS, IR HARS S T el el — 2o i BaEAT

FERaze

4.4.2 |EHNEES ISR
REAMRE AR AL HIFE N 0. 9418 JC; AR WIFEL A EIE K N 4. 89%, \bgh
P FEHE IR 2 2 4. T2%.

4.5 BEANEMET . IEHFWHFATWES IR ERE

3 FEAVTREE: FERMEKBORIFFSHES T, RAIPOE P2 G SR A K
V52T B S B A T R, 1 RFER DR AR AL AT, S AT s WU o 62 T BK
JTTHD, FRRSHE TSR N, BT BORONME R SESE 2 F R LOR S R h PR, R s T I35

3 T W FIAHE BOMEAT BTSRRI, (RN s sh P it — 20 e 0 a8 18] LR
AW, EARFE o g eest . SRR BORIESN AT RS 7 P AR e DL R, B i Bl as BOK,
BRA T AR SE AR T e KA ) o A5 BT b T B8 AR S DL RS RORIA 5T R
MIREA ML e, ARRAAERCENL &, (ATEARIGAS AT IR, AR =20k B SR EN . ATt
157 1 3 AR T RE L B8 W SRS S o

RIEASIE SR AR A A R BT U, b S m B0 T, I, IS 5l Hefi
108, HHeM 2SS il o s, BAERAE B AR, PR ENE .

4.6 EEANREHAZSMHERFSFRB BN

A WA, AIEGE PR (Lt END) GEFBR G ST AN E51) B
Lerb BE M S A RRUE ML G S RIAE,  H AN bR N SR8 N — T, %4
AT H R B SN ()5, ST N LR a e XA Al IR 4
AR R AN (B R A S e VI H A R I AT

AFEEE BNV T2 b2y, RO mEWEt. 25, aF . REEH, NEE%E
WIS NS, PO fe PR ENL S . FESA B AN R RIS v 3 B Tl

\|

% 8 i $£25 71



EE SR NBAFS 2014 EXEFEREHE

FERE AR AR . SN, e il fa o AR A2 i, fhEZR . Hes
BZ I T h 2 R il A ATE R HH AT S 55 ERER T Z WA AR 5
KA a5 BAGEAOIINU AL Life . INEZFAZ S B, BSR4 5 IR v AR A A
R FE U IL A A IR DT 2 ] LU ERES R s 3

4.7 BEAGR S A 22 2 e R oL 3

WRIEATE GGG = (=) Waa BN “ AR (EAR5s 2 SR LA
WAEHB 5L L MR AATERS M7 P ATE SR 5 A R SN 73 i, 75
R FRMLANE.

§5 EBEARE

5.1 MEMNAESTE NERTFEHILEH

FTEENFEY, AEAIRE A, B N—— RT3 PR AN AEAT T 358 35 e 1)
BT NFIZRIAT A, PRIy T (PR NI ENIE TR B8 300 AT OA A 2t
ea R, e RPURSUBELT TN X5

5.2 BE ANME AL ESE IS EEMTE . HETTE. FESEE I 3
A B B ARSI, RN . BE4 G e ]
BB S4BT S0 B B L, A AT T 5 VAT R3S AT, sy T (o
e N\ RSO EHE S SE i) ST ST, % T B T A P e e 2 MO e
AT
5.3 EEANFLEERETUSFEESABTNEE., HEHANTBERERENL
AR RER A P S 45T VLRI, W25 2R« RIEIAMIL. BEVEAL A 2 A5
WERfRIEHe, AAAE IR 2 SRR S T

§ 6 FEEMFEIRE CREHT)

6.1 E=HHE
SR SR WA IS R T A
WasaibH: 201446 H 30 H
Bpr: ANRmo

b
b=
b
&
b=



x=
o

% % Ao Bhin A 2014 - F RS R

7 ) RHEIR R
201446 A 30 H 2013412 A 31 H

U
BATAEK 6.4.7.1 1,733, 203. 28 275, 358. 15
SRR 6, 542, 023. 75 10, 484, 470. 93
17 HARIE 4 62, 361. 51 117, 849. 18
A Sy VE G vt e 6.4.7.2 252, 308, 014. 68 439, 036, 727. 02
Horprs SR 17, 414, 462. 25 31, 321, 386. 54

HeB% - -

VIR 234, 893, 552. 43 407, 715, 340. 48

PSRRI B - -

ARl A - -
A Gl 2t 6.4.7.3 - -
SN IR A G il gt 7= 6.4.7.4 - _
I RCIE 253975 55K 2, 342, 809. 98 1,323, 077. 80
ISR JEL 6.4.7.5 4,413, 184. 44 6, 556, 749. 95
INAsdj el - -
IS FR 3,974. 02 2, 682. 28
18 JE ISR % - -
oAt 7= 6.4.7.6 30, 247. 17 -
AR ceTs 267, 435, 818. 83 457,796, 915. 31

e . AIAAR EEER
R E P S 201446 H 30 H 20134£ 12 A 31 B

i f5:
SR - -
A5 k4 A7 it - -
A A= <l A7 £ 6.4.7.3 - -
ST HH [ 4 Rl % 77 26, 000, 000. 00 108, 299, 966. 90
VAT IE F738 5K - -
JEASE Y 3, 659, 234. 79 1,011, 003. 89
I ASH i BN F T 141, 542. 31 214, 830. 68
AT HEE O 40, 440. 69 61, 380. 21
INZRRGERY R - -
A A By B 6.4.7.7 31, 179. 86 57, 030. 57
I AZ R 872, 045. 89 872, 045. 89
P AR - 109, 049. 94
FAS R - -
T2 LE P43 B4 5 - -
oAt A7 A5 6.4.7.8 189, 956. 31 380, 035. 22
et 30, 934, 399. 85 111, 005, 343. 30
FrA A aa
S 4 6.4.7.9 221, 752, 305. 52 341, 070, 671. 46
R FAE 6.4.7.10 14, 749, 113. 46 5, 720, 900. 55
P #E R A v 236, 501, 418. 98 346, 791, 572. 01

010 w1 25 W




5k % A B A 2014 X R ARE R

[Gmp A |

| 267, 435, 818. 83 |

457,796, 915. 31 |

X REHLB 2014 6 A30H

, BRZA I RRABESHTAE0.9418 T , EEHIEH

165,530,396.90 13 ; ZHRIMLEHE%E 1.0133 T , ELHEFSEN 68,466,444.00 17 ; Z i E

&1 %#1E 0.6558 ;T , E&HFEE 17,116,611.00 17, AESESHMEFM ST 251,113,451.90

12

6.2 FliER

ERT S N A B A S s e T S A

AR5 201441 H 1 HAE 201446 H 30 H

Bl AR
A b 4FRE AT A )
i H eSS 20141 H1HZ 2013%£1 H1HZE
20144£6 H 30 H 201346 H 30 H

— A 16, 500, 795. 78 46, 149, 700. 13
LA 8,619,470.77 18, 709, 496. 23
b AFERL RN 6.4.7.11 81, 313. 95 259, 974. 57
(e S BS RPN 8, 538, 156. 82 18, 449, 521. 66
P SCFRIESR AR - -
SENIRE SR I - -
BRIV IPSRCOAN - -
2B A -407, 193. 14 25, 556, 946. 78
b AT 6.4.7.12 -701, 873. 58 10, 527, 072. 66
HEEH T - -
figF B wt W et 6.4.7.13 -29, 432. 76 14, 872, 550. 33
B SRR SR B A - -
Disd Erangd &l - E
FrA: T HIRGRS 6.4.7.14 - -
JBERIW & 6.4.7.15 324, 113. 20 157, 323. 79
3. MBS 5 6.4.7.16 8, 240, 505. 78 1,772,016. 13
A3 5 A - -
5. Atfie A 6.4.7.17 48, 012. 37 111, 240. 99
W =. Bl 3, 693, 518. 00 10, 617, 460. 12
1. BRI 1,005, 727. 75 2, 333, 690. 03
2. FEEN 287, 350. 83 666, 768. 60
3. MRS - -
4. Ty 6.4.7.18 127, 222. 33 816, 019. 79
5. FESZH 2,029, 437.19 6, 534, 283. 92
Forpre SEH [0 <0 b s ™ S HY 2,029, 437. 19 6, 534, 283. 92
6. HAhZEH 6.4.7.19 243, 779. 90 266, 697. 78

11 T JL25



EE SR NBAFS 2014 EXEFEREHE

=. FEEH 12,807, 277. 78 35, 532, 240. 01
k. P S Big H - -
M. #FE 12, 807, 277. 78 35, 532, 240. 01

6.3 FTEEN G (BE&HE) TR
SR SR W RIS R A A
AHREW: 2014 4E 1 1 HE 2014426 7] 30 H

Hpr: NRMoc
A
201441 1 H&E 201446 A 30 H
H
sEfgE S AR5 ECAE AEP G AT
— W1 E A G (S 341, 070, 671. 46 5, 720, 900. 55 346, 791, 572. 01
EIREIED)

T AWIgE s e
(K13 G EAR B L OF
WIRLIED

12,807, 277. 78

12,807, 277. 78

= RSN AL S -119, 318, 365. 94 -3,779,064.87 | -123, 097, 430. 81

PR L A 1A B EL

b LIRS K 1, 348, 592. 49 31, 164. 73 1,379, 757. 22
2. FE4EB R -120, 666, 958. 43 -3,810,229.60 | —124, 477, 188. 03

TP R

AN ECA I P 2 1 2
SR S)
i IR BB (I 221, 752, 305. 52 14, 749, 113. 46 236, 501, 418. 98
ERE (D)
R EL AR
2013421 H1 HZE 20134E6 H 30 H
i H
e S R4 EEAE R FEN R A

— WA AR (O 803, 347, 477. 73 11, 841, 775. 90 815, 189, 253. 63
D

T ARWgE R A
Rk e AR s B OF
SR D

39, 532, 240. 01

35, 532, 240. 01

= AWEEEHEAL S
PR S AR B A

-305, 159, 470. 91

-16, 634, 518. 21

-321, 793, 989. 12

b LA IR

34, 659, 332. 38

1,539, 770. 27

36, 199, 102. 65

2. Fe IR InlK

-339, 818, 803. 29

-18, 174, 288. 48

-357,993, 091. 77

VU A S0 1 e < 3 BT
AT NG B P A R 2

12 w1 325 W




EE SR NBAFS 2014 EXEFEREHE

SIHEAZ S
To AR #F B Gs (i 498, 188, 006. 82 30, 739, 497. 70 528, 927, 504. 52
SED

SRAEIE I S54RI AL 5«
KR 6.1 & 6.4 WSRE M F A5t A B

BT ZERARK Fa
EEEMANTA TS TR eI SO
6.4 WEME

6. 4. 1 AMEFFTRAW SV BUR. Sttt 5B —EEREH - S
AARE TR 2T BOR . vt Alivh B sl — A B i 5 A — 5

6.4.2 ZHEIER P
AHEGAEARAE SR TC 06 R 23 T 225 5 I

6.4.3 KRBT KRR

6.4.3.1 AR & BAFFAEFE I 50 R BRI B AR ok R RB K AEZRAL R 1t
AHR E SAE A A2 1 G FR U H A F R 5 96 ZR IR R IBE T AR R AR AR A o

6.4.3.2 ARG R EZEE R R 5 K& KRBT

R H 5K HARERRAR

R E AT IR A RN EEHEN
HRBAT B AT PR A 7 GHETRAT) FEE N FEAUHLAY

A4
4

6.4.4 AR 3 K b 4E BT A A B QBT AS 5
IR SR T A By A 1 M 43 B e — R R L AR KT A

6.4.4.1 EiTR}EBH A 5 B Iu# TR 5
AW (2014 4E 1 H 1 HAE 2014 4F 6 J1 30 HD K FAEREATHGIE) (2013 4 1 H 1 H A 2013
6 A 30 HD, AK4 AR B2 5 B ICHE T 5

6.4.4.2 KRBT
6.4.4.2.1 & EHR
Hpr: NIRRT
- bR BT G A )
AR 20144F1 1 H 2201446 H30H ARBSEL A E§ IR FE 7 ot
9 3 e A B < N S A 1,005, 727. 75 2, 333, 690. 03

13 W 325 W



%S FINBAA 2014 FFFHERERE

13"#

e Bl

Horrs EZH%’@EW"JE@% 177, 725. 53 433, 604. 24
J ek

A XNESEBAZZESEERRAANEEARMIZ — BES R 4E 0.7% N F 7Rt

R’ ZHRUHESBAAR . BAXN. ETELARXN  HEBARM =51 —BESHR~2E=0.7%

| HFER.
6.4.4.2.2 EILER
Hfr: ARG
g 4R AT LT

i #

e 201441 111 Z20144¢6 30 | 2018 FLAT Eléi 2013 4£ 6 H 30
SR S N A 287, 350. 83 666, 768. 60
RN

F RNEESREABBRTHRERKIN —BESRTHE 0.2%NERRITRE BHRITES

BRAE, #AXfM, HIHELAAN : BRER = BEERT2Ex02%/ AFXHK.

6.4.4.3 5RB7 #ATHRAT R RNL T K635 (& [BIE) 3L 5

Wl ARG
W]
201441 A1 HE 201446 F 30 H
R TR e G ST
%%i?%% TEIN %i* S5eH | AN | nem | Alam
W RERAT - - - - | 20, 160, 000. 00 1, 524. 62

o LFERHEE (2013F 181 HE2013F 6 A 30 H ), AESAREXRKA#HTRTER

e i iZ B 57 35 (B 2 ) R 5

6.4.4.4 ZRBAFRREAREERIEN
6.4.4.4.1 MEPAEESEHEANCHBEE RSB ELEZSHIBNR

AW (201441 H 1 HE 2014 4£ 6 H 30 H) K EAEREATH WA (2013 4 1 H 1 H 4 2013
6 H 30 H), FEEEH KIS EAG % SROREAT o

6.4.4.4.2 REPRBRES T A Z S HAB BT BOR A E ST
AWK (2014 4£ 06 H 30 H) J FAEREAKR (2013 4 12 H 31 H), HASCEE T KA AKRES.

14 W1 325



EE SR NBAFS 2014 EXEFEREHE

6.4.4.5 HRBTRE BRAT ISR B SR LKA A

fr: ANRMoc
Sy 3] AR R eI
Sk 20144F 1 H1 HAE 201446 A 30 H 20134FE 1 H 1 HAE 201346 H 30 H
WARRH ELIEISThON WIAR R ELIISEON
AT 1,733, 203. 28 20, 503. 29 10, 612, 479. 64 50, 483. 47

x AESNRTERHESREABBRITRE | RRITELRRITE,

6.4.4.6 XESIERHHN S5 RE T R IEFKE R
AW (201441 H1 HE 201446 H 30 H) K BAEEATHEIE (2013 4E 1 B 1 H % 2013
F6 H 30 H), AIEGRAKMY NS H AT T AR .
6.4.5 HiRK ( 201446 A 30 H ) AELFFHKREZ RIS
6.4.5.1 BEIAIGHT & /38 R UES5 T T 3R FFF Kl 32 R kS
AR (201446 H 30 H), ARFEEARKEA PIEHT A /36 K UES5 11 70 52 FR RS .

6.4.5.2 HIZRKFA HIH IS RS 8 52 R
AR (2014 4 6 J1 30 H, ASHEGARFFAT ] I 45 PR S5 32 FRIBESE -

6.4.5.3 SRR IE R 57 4E W3R i35

6.4.5.3.1 4RAT 8] T 315 35 1E B0
AR (2014 4F 6 H 30 H), AFEETCEAT M T 007 IE R 43 %40
6.4.5.3.2 3L 5 BT {5 37 1E 51

HEAEAMR IR 2014 4 6 7 30 Hik, Feb WEFUEIFAL S B 507 1E MIEAZ 5 JE B 52 H Rl
UEZFFCRHA 26, 000, 000. 00 7T, J- 2014 4F 7 J 1 H B 12K G BRAFTEL G H N T R 0155

EUESRAC 5 FTE (R BB SO b ETR e s MR T BER IR A 5 I A8

§7 BIHAGWE

7.1 HREESE=HEHEN
GREAT. ANRTIT
F4r BB
e S o 7 3 4 U P R B 491
(%)
1| Blaasewt 17, 414, 462. 25 6.51

%15 U1 4t 25

p=i



5k % A B A 2014 X R ARE R

o s

17, 414, 462. 25 6. 51

[ 5 WA 2 3

234, 893, 552. 43 87.83

Hrp: i

234, 893, 552. 43 87.83

PSRRI

P E

SR AR

TN Rl

Forpe SR R SRR

Jor —d

Sl B

AT RS AT S B

8,275, 227. 03 3.09

FoAb #5158

6, 852, 577. 12 2. 56

aoit

267, 435, 818. 83 100. 00

7.2 SIREATI A R B R R A S

SAL: AR

(%E]

AT ZR5)

i B A I (%)

A

7N NN N N 4

B

Rl

il

14, 230, 890. 25

6. 02

WL AT VRO R

Bl

L

798, 504. 00

0.34

HERFIZ

ACIBIS . A REATHEEONL

- |[& |™ |T™

A I Ol

—

R AR BRI S

N4

SRl

Y4

2, 385, 068. 00

B AT 55 R 45k

BHEAWFFURBAMR 55 b

IKA S ISR 3L vt i B,

Jr B MRSS « AE LRI A R 25 M)

HqH

PARRE 2 T A

A AAE AR

»n (™ |Oo | O =2 1= | = |

LiE

it

17, 414, 462. 25

7.36

16 Ul 25 W




5k % A B A 2014 X R ARE R

7.3 JIRE A AMHE S E SR HE SRR+ 2 BRI H

SAURAL: NITTT

e | BT | WA | s OB Al Sl
tefgl (%)
1 000039 | HEELEH] 292, 180 3,932, 742. 80 1. 66
2 601369 | Bkiizh A 690, 945 3, 876, 201. 45 1. 64
3 601989 | HEZE T 579, 600 2, 793, 672. 00 1.18
4 600309 | JifEfkE 164, 400 2, 492, 304. 00 1.05
5 000002 | Ji FtA 288, 400 2, 385, 068. 00 1.01
6 601633 | KIRVAL: 44, 900 1, 135, 970. 00 0. 48
7 600820 | PiEiE B Hy 164, 640 798, 504. 00 0.34
7.4 MEH N BERBRAEHERES)
7.4.1 BIFRASBET 20 2 KR E A4

S NIRRT

| | s AW R KNS Al dhacera S

el (%)

1 600820 B 18 A 17, 205, 333. 67 4. 96

2 601369 Bzl 1) 4, 740, 895. 03 1.37
3 000039 rhAEAE 4] 3, 785, 940. 00 1.09
4 601989 Hp T 2, 796, 935. 00 0. 81
5 600309 PES e 2,763, 218. 00 0. 80

6 000002 o RA 2, 390, 836. 00 0.69
7 601992 e iy 1, 580, 638. 91 0. 46
8 000006 AN A 1,579, 873. 39 0. 46
9 601633 IR 1,315, 188.00 0.38
10 601318 P22 572, 736. 00 0.17
11 600649 WA 516, 182. 72 0.15
12 600050 eSS 346, 359. 00 0. 10
13 000932 HESEENER 346, 290. 00 0.10
14 600499 RHE fig 346, 104. 00 0.10
15 300274 FHO'G LY 345, 715. 00 0.10
16 603008 =] 345, 497. 00 0.10
17 002466 RFFH 345, 088. 00 0.10
18 002465 EY RSkl 344, 863. 00 0. 10
19 300101 PR 344, 555. 00 0. 10
20 002595 SR 343, 112. 00 0. 10

17 v 325 W




5k % A B A 2014 X R ARE R

7.4.2 RIFSZHEHHET 20 AR REEHA

SAURAL: NITTT

e | mmeE | s AR APRES T

bl (%)
1 600820 B A7 16, 439, 460. 52 4.74
2 000963 R 3,015, 529. 75 0. 87
3 300101 P B 2,709, 437. 43 0.78
4 600079 N2 2,629, 562. 96 0.76
5 600649 W 2,615, 103. 09 0.75
6 000538 PNISEL] 2, 363, 432. 65 0. 68
7 600594 ER e ES] 2,301, 100. 15 0. 66
8 600655 0l s 2, 266, 042. 02 0. 65
9 601992 SRy 2,079, 811. 16 0. 60
10 601369 ki) /) 1,935, 199. 94 0. 56
11 000333 O Pl 1,783, 872.32 0.51
12 600475 By 1, 585, 807. 42 0. 46
13 600535 PN | 1,567, 136. 71 0. 45
14 000006 TRk A 1,522, 519. 02 0. 44
15 002202 G AEH 1, 159, 497. 05 0.33
16 601318 oh P2 1, 002, 488. 86 0. 29
17 600976 ol A B 820, 606. 00 0. 24
18 002400 ATty 457, 195. 00 0.13
19 000811 MR & vk 456, 163. 00 0.13
20 000039 rhAEAE [4] 416, 523. 00 0.12

7.4.3 TR EZRI A BB SE H IR RN BB
. NI

FNBEEA (AL S

42,719, 769. 72

SEH B

iy
AN

PN ORED B

54,634, 872. 21

ETAATKEAEST, 742 RHET K 7.4 3 BUKAREEA",

“RHERBRAEGERRA

FREAREM ( RRENFUARKIHE ) B, FEEERRZEMA,

7.5 JARE LR MM RE MRS

SHURLL: NIRRT

FES i3 i 2 SubifE R BRI (%)
1| Bxficr - _
2 | JATE - -

18 Ul 325 W




%S FINBAA 2014 FFFHERERE

3 SR 11, 978, 400. 00 5. 06

Horbr: BURTE Rl 11, 978, 400. 00 5. 06
4 iz 155, 005, 603. 86 65. 54
5 Al i S gl 75 - -
6 PSR - -
7 IR 67, 909, 548. 57 28. 71
8 oAt - -

&t 234, 893, 552. 43 99. 32

7.6 JARIE A SO E o F S B8 7 1HE LB R/ R P B AT L 48 R 2 4R S I

SARAL: NRTTIT

s | pBRE | EeR | HE GO el S
Lol (%)

1 1180087 11 Mk 300, 000 30, 030, 000. 00 12.70

2 112129 12 L3 A5t 228, 920 21, 651, 940. 36 9.16

3 122076 11 BRI 200, 000 20, 100, 000. 00 8. 50

4 112031 11 f2nfi 200, 000 20, 060, 000. 00 8. 48

5 122182 12 UMl 180, 000 18, 036, 000. 00 7.63

7.7 HIRIE A RPHE S EE T HE B DN HEF R+ 48 3 SCRRES R S R A
WEHIR, ASLGARFFAT T SR

7.8 MEWIRE A ANME S ZEES R IHEWH K PHFRET LA R B8 WA
AR, RIS RFFAH TS EATE.

7.9 BRI A RYME G Ze G T 13HE LB RN HERR R B 4% AR B 3% A 41

IR, AR ARFATBAIE.

7.10 & PIRAE BB RIS 1B 0L 5 A
RN, ARERS RIS

7.11 WE AR S BB K B U KA 5 E O A

WEWIN, AL ARS HEGU

e =]
DI ) o

019 T k25

p=i




EE SR NBAFS 2014 EXEFEREHE

7.12 BRHAESWEHE

7.12.1 R WIA AL ST AT A AUETF R RAT BRGNS HR T I L SR A, AEAIR S Sl H iy
RN AT T A AUESR I RAT AR B AT AL

7.12.2 ARIEGEBHIRT BT, BT B R RS 1 28 B RS2 P 2 AR B

7.12.3 FAR A& T 5 7= A4 B

fre ARt

Fr'5 ZFR Kt
1 | fEHRIES: 62, 361. 51
2| MCIESRE S 2, 342, 809. 98
3| MUBER -
4 | NMIAE 4,413, 184. 44
5 | MIHIEEK 3,974. 02
6 | HABNIGK -
7| R A 30, 247. 17
8 | Hith -
il 6, 852, 577. 12

7.12.4 JIRFH KA T H BV T B fi2r B 4

SARAL: NIRRT

5 | e oy 2 PN S R (]
GEiARE] 5175 2 5 VIR TIRIED Wl (%)
1 110015 Ve Rl 16, 209, 536. 10 6. 85
2 127002 R AT 12, 080, 916. 87 5.11
3 113003 LA 12, 036, 224. 40 5. 09
4 113005 2 E A5 10, 682, 000. 00 4. 52
5 110024 B 10 A 7, 553, 000. 00 3.19
6 110022 R A 5,632,071. 20 2.38
7 113006 IR AT 1, 952, 600. 00 0. 83
8 110023 AR Ao 1, 763, 200. 00 0.75
7.12.5 $ARET1 48 B = A AE TR 52 PR 0 1 136 B
IR, ARIEEHT T4 M S R AN I 32 PR AR5
§8 EEmPFEANGR
8.1 HiIREEMBTFRFE NP B AFTFENGEH
AL 4y
| | BEAS | PEER | R NG |

020 U1 25 W



EE SR NBAFS 2014 EXEFEREHE

0 B0 B $E08 # MNBTEH
" EPEYy N i A A
A ik b EREERE o pil
LNy 3,019 54,829.55 | 21,122, 868.30 12.76% | 144, 407, 528. 60 87. 24%
Fifiidz
Z AL 378 181,128.16 | 60,617,312.00 88. 54% 7, 849, 132. 00 11. 46%
EZIbeiIENe 1,210 14, 145. 96 30, 000. 00 0.18% | 17,086,611.00 99. 82%
4,607 54,506.94 | 81,770, 180. 30 32.56% | 169, 343, 271. 60 67. 44%
&Gt

E(NEXRSHPREHNERBEREORLS LALLM BRBREFFORL SHOHLH
DRANERBEEREERSHN I RBHF VT LER SR IRRELOHML, PAREERFE
EXZH O RBBOME RN D REHBOHLS ;

QB ENMRAEFEOHNS BOMLS, PARBEZFEORSBOHELS] , 23 74
BRAEREZAREDTLS SR ELOHTLE, PAREEFESAREOASSRLELS
Mehl ;

Q)ZRHIMAMRAEFFOHMS BOMLS, PARBEZFEORSBOHELS] , 23 74

BRAEVBSINHIOTS SFAMEAFLS. PARBEFASTERDH S SRHEE 0

L sl,
8.2 iR EWESH TR2FHEA
8.2.1 iR EEEH T2 FHEAN—FUEHLH
Frg RPN i FEME () TR A
E 451
1 TR FF IR BR A 7 11, 287, 545. 00 16. 49%
2 e S 2 ] T A A A AL AR R 5,003, 713. 00 7.31%
— I E @ RARAT
3 EAFRE (EHD A aaAE4a ik 3, 822, 453. 00 5. 58%
— P E AR AT
4 e s 2 ] BR VG 48 2 A A AR v R 3, 629, 949. 00 5. 30%
— [ T RARAT
5 rh ERAT B A PR WA b A G vl — 3, 316, 538. 00 4. 84%
[ b AR AT
6 BN RB A B A 7 — 7040 — B 4 3, 204, 322. 00 4. 68%

21 W 325 W



5k % A B A 2014 X R ARE R

7 S EFCA RS A 7 — FA NARAT 355 2,726, 700. 00 3.98%
8 o R R 7 L R4S A A AR R 2, 154, 533. 00 3. 15%
— P BARAT
9 A RAE AL A HE AR — 1,811, 942. 00 2. 65%
AT
10 R B A A B v R — b B R ARAT 1,731, 574. 00 2. 53%
8.2.2 IR EEEH T 2FHFAN—ZF LB
5 i N4 HR R (6 TR A
He 451
1 mES 721, 153. 00 4. 21%
2 47 527, 182. 00 3. 08%
3 s Al 330, 000. 00 1. 93%
4 FRICUE 280, 052. 00 1. 64%
5 RIELr 263, 426. 00 1. 54%
6 XIH 219, 600. 00 1. 28%
7 Ml 218, 455. 00 1.28%
8 BNEEDN 200, 126. 00 1. 17%
9 24 T 190, 000. 00 1. 11%
10 Ek R 189, 200. 00 1. 11%

E ERESHEAGTENGAESHE.

8.3 HIRESEEANMMNWN BFFHEFEEHFI
AR, B B AL FOR R A G

8.4 HIAREESEIHA MM BFFH AT S BX AL

AR, EEEHARNRPGE BN G SESHEBNBIIHT 1T A ARG G BURRHAT AL

&

§ 9 JFAE AR

LA

T H

K2 Moy R EZILIWS

2RI

HAeHFAME (20011 3 A238)

e AU

2, 340, 210, 108. 68 -

AR ST <A B

217,411, 272. 97 122, 010, 524. 00

30, 502, 631. 00

AR SR < R A 3 00

14, 955, 460. 87 -

Ik - AN T BT < e DR ] ) 451

133, 766, 436. 94 -

ANt R B > AR B A

66, 930, 100. 00 -53, 544, 080. 00

-13, 386, 020. 00

22 W 325 W




%S FINBAA 2014 FFFHERERE

AR W R 4 A 165, 530, 396.90 | 68, 466, 444. 00 17,116, 611. 00

X TR RFANAEE = ROT AN RN EZRTF G,

§ 10 ERHEM4E R

10.1 &M AKSPIu
AR AT B A kA

102 BE&EFHEAN. EEHEANTNIESHERINERAFERS)

(1) e B E RN F AR

RGN, AESE AT ERANFLT),

(2) FEEFEE NI L TR SFEE ET TR E RN F ARSI
WA, BT NE MR AT I B R NSRS,

103 B RESEEN. EE&M. EE&HEWHHIFA
| I TR RS L A, FE AT B YR .

10.4 ZE B RIS R

R YT A KL B BT SRS AR R AR

10.5 AEEHATHEIFNSTHITEZ BB

I AIE SR D F T T I vl 55 P, e vH T 55 i g M AR KB P R & I 55
Bt CRERE I KO -

10.6 EEAN. EALKBREENRZEEBRATFH

RN, ATEAE BN FEE NSO RGUE PN G132 A A A i A O

10.7 S M IR A R HHEITTHH R FE R

10.7.1 ZE&M RS A R AT 5 B IuEAT R 83 X &SI
SARAL: NIRTTTT

B RN B
T TT: T
i 44 Pk " 1 1A 4 s
PREE g | mkced ekl We | LR
o R

23 W 25 W



EE SR NBAFS 2014 EXEFEREHE

rP R [ BiE 1 53, 294, 101. 30 66. 49% 37, 305. 87 66. 49% -

R TTAT A A

HE USRI 1 26, 855, 206. 96 33.51% 18, 799. 03 33.51% -
HHRAF

e ] [ B < 1 - - - - -
HHRAF

1 ARESEARSET S - SEHRSETHTRE, RIERSHEH XA RESE
Aebit.

2 RB RSB RS

(1) BEFHNE , BE—FATERBRTR ;

(2) AAMSRRARLE ;

(3) BRBHMBHE  ELNERFOSE

(4) BRENWFIRED | RN, 2. EHREERERBOEN, M. ATMESTHHR
RE FERRESRANBKRER | BEEINHRERE ;

(5)BYTI EMEEME | SR REERBE LA RBS.

ESEEARRU LR TEREREAASENTS ST, ESETEASHBENSBET

i, ABHAEZHEE A,

10.7.2 FEE&HM RS A R AL 5 o7 HAESS 8% K118 L
Ss . NRIMJT

I8 o) 7 AL 5
i 4 W55 A
PR e 7 2 o I
JIAE 55 ML JAZ 55 s o
]&sz\%ﬁ E,(J Hﬁﬁu Ekﬁﬂlu%m E(J H:
i
HRR [ Bl 2 R 101, 577, 473. 69 47. 38% 7,129, 900, 000. 00 82. 57%
T
PR Bt A R 34, 688, 622. 96 16. 18% 1, 504, 919, 000. 00 17. 43%
N
r ] [ 4 A A B 78, 120, 344. 40 36. 44% - -
N

R HERN ARG WA R, THEAAESERN G LREGEHAGRA A, HilHis
%24 JU 325 1t




%S FINBAA 2014 FFFHERERE

400-600-8800, Y HL T-#ff:, E-mail:service@jsfund. cn.

BELESEHEFRAH
201448 H 25 H

25 U 325 W



	重要提示
	基金简介
	基金基本情况
	基金产品说明
	基金管理人和基金托管人
	信息披露方式

	主要财务指标和基金净值表现
	主要会计数据和财务指标
	基金净值表现

	管理人报告
	基金管理人及基金经理情况
	管理人对报告期内本基金运作遵规守信情况的说明
	管理人对报告期内公平交易情况的专项说明
	管理人对报告期内基金的投资策略和业绩表现的说明
	管理人对宏观经济、证券市场及行业走势的简要展望
	管理人对报告期内基金估值程序等事项的说明
	管理人对报告期内基金利润分配情况的说明

	托管人报告
	报告期内本基金托管人遵规守信情况声明
	托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	托管人对本半年度报告中财务信息等内容的真实、准确和完整发表意见

	半年度财务会计报告（未经审计）
	资产负债表
	利润表
	所有者权益（基金净值）变动表
	报表附注

	投资组合报告
	期末基金资产组合情况
	期末按行业分类的股票投资组合
	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
	报告期内股票投资组合的重大变动
	期末按债券品种分类的债券投资组合
	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
	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
	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
	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
	报告期末本基金投资的股指期货交易情况说明
	报告期末本基金投资的国债期货交易情况说明
	投资组合报告附注

	基金份额持有人信息
	期末基金份额持有人户数及持有人结构
	期末上市基金前十名持有人
	期末基金管理人的从业人员持有本基金的情况
	期末基金管理人的从业人员持有本开放式基金份额总量区间的情况

	开放式基金份额变动
	重大事件揭示
	基金份额持有人大会决议
	基金管理人、基金托管人的专门基金托管部门的重大人事变动
	涉及基金管理人、基金财产、基金托管业务的诉讼
	基金投资策略的改变
	为基金进行审计的会计师事务所情况
	管理人、托管人及其高级管理人员受稽查或处罚等情况
	基金租用证券公司交易单元的有关情况


