E PR 300ETF2016 44 1 ZERSE

ESUPR 300 X ZBFAMNIERIESF R AEE
2016 £ 1 FEMRE

2016 ¥ 3 A 31 H

HEFHAN: BLEEEEARAH
HEFLEN: PERITROBERAH
WEEH HEA: 201644 H 20 A

1o 12 1w



E 5P 300BTF2016 444 1 2 ERE

§1 EERR

SEHEANNEE S REEREA RS PR ERICE. RSP s 8,
TR AR SENE L R VRN S8 B A AN ) B I DT
SAE NP EAAT RO A R A FREARE S FME, T 2016 44 H 16 HEZ 7 Ak

W S5 4R bR HER BB A S

g DN U Tp

HERE, REERABRAEERBICE. RS IERR R

S E BN RV LRSS T S B0 ST i SR 8 BEATIE T2 4 557, (EARAERE & — e &
SRS ARILARELIL . BB W, Beo AT 3B R AT S AT-20 B A

e IR IR

AR WM 55 BB R 2 8 Tt

AREWIH 2016 42 1 H 1 Hilg% 2016 4£ 3 H 31 Hik.

§ 2 B Rt

B4R 3% SYP IR 300ETF
M R 300ETF

e AL 159919

Y (Y 25 BT
A AN 201245 H 7 H

e BT A R < 3 S A

5, 444, 206, 477. 00 {73

A G HAT RN IR BE, B BREAAR TR AL

RBER b BRI
R RIGE A b, B3 e T B TR
et e UL SRR e T e 2, TR 40
B W J T2 2 A .
NETE R TR BB IETE T, TR 300 TR

IR AT 2 R I

ARH G NSRRI 2 KU A FUYIA 2 v
TRAMES. MFENES, MR EE. £5E
NIRE LG, WARERAR TR L, B SR
AL bR (45 B9 AR AR B 57 11 3 R (DA XU W
FHIE

HEEHA HLFESFHARAA
HEFEN Hh [ AR AT BBt A BR 24 W)




E 5P 300BTF2016 444 1 2 ERE

§3 FEMFMIFMESIFHERI

3.1 FEM &R

Bhr: ARG
F W 5 Fa b WEM (20061 H1H — 20164E3 H31 H D
L A 2 Sl & -75, 041, 091. 02
2. AR -2, 787, 048, 949. 63
3. BT 35 5 G A B A JH R -0. 5157
4. BRI G T 1A 18, 498, 997, 839. 04
5. BAAR LG4 A E 3.3979

TE: (1D AW O SEIETR R A AR i, Hthilon CORE 2 sepirEeshiias)
TOBRA R PG AL ARE A S SE e il EASII A e a2 sk et . (2) Eiddke
AW GHE R A EAE R NN AL 5 B G AT, Th AR el s A 2R T i o 8T

3.2 &R {ERI
3.2.1 AR E PR E LR EGKE LS RS LR e 21
# X Ml G Ll A 3k
HEEKE | BEEKES | kEGithEdd
B @ W2 Wl 25 %) HRHEER | O—6 | @—®@
HZD
HE=AH —13. 74% 2. 42% -13. 75% 2.43% 0.01% | —0.01%

ﬁ;
w
b=l
H
N
b=l



E 5P 300BTF2016 444 1 2 ERE

3.2.2 BEEAFAEMURES R THAMEH KRS KI5 FRHDNLS R s &
ZEHI L

ﬁi%ﬁmmwﬁﬁﬁﬁgﬂﬁm%ﬁigMﬂﬂﬁwﬁ%%ﬁﬁﬁmwﬂﬁ%

e LT 1= T O R S S
P0G A A | e b b

L L T S S S A

2014-02-05 4 F4-----

20140417 {4~
2014-06-27 {}---

2014-09-08 { f1--------

20141716 4 |-t

2013-02-15  F4--meem _-" S
2013-0427 { Fimmmmmet
2013-07-07 {428

o
o
o
2
o
-
o
=

2012-05-07
2012-07-17

|—3'.‘F‘£$"ﬁ3lmm3k¢t}ﬁiﬂ PP R — S50 SOOETEE A b 5 0L RE B o i i o |
Bl: 525297 300ETF 43 A SR THAHE K 3 15 R 1 457 AR v s 2% 114 17 B 7 450 EL
(2012 4E5 A 7 HZE 2016 4F 3 H 31 H)

TE L RS GRMESERABMNAE, ARESEAESEGRENHRE 3 MANNECH, &6l
SR AR G (S IR LU B S B S A ) < (D BRI O 2, BEER TS
BRI RLE

H2: 2016 4F 1 H 5 H, AFEGEINKA (ST 3 SLY R 300ETF LT AY), BT
FAEARTHTE AR SR SEIIRS, BEM Lt PRIER TS SSHIRS .




E 2P R 300BTF2016 5% 1 ZEHRE

§4 HHAWE
41 REZH (RESZH/PAH) FHH
EAFEEHFREELHE
B4, 1% il —— ‘EZQ% o)
AFHR H 3 .
-1
KEA A, RATEHERT TA 83 R il
SEAIEEE 25 A ETF fow ® O A A
% 5 iE’ Ty (IA-Clarington
e o Investments Inc )
ETF % 56 H ik 42 il it o ‘
SEYFVAE 300ETFE BEHE & ¥ 4 A (Franklin
HIESOORTE R |0 Templeton
it L. B9 AT 50 - 94 Investments Coi‘f;zo
Ft Lo, B | 200747 6 A AR
e (QDII-LOF). SEHEARAH, S)e
e EER TP A BEER . FR
O OIRUF R OA W R N
4 # & PR R R e
~ Ay ,,_‘:(
( QDII-FOF-LOF) 3t E°mi@n$’%ﬁ
4T F e MO FEAE, InEEK
%%0
i%é%ﬁi\ééfﬁ, ;ﬂ:: B,%E_[E%%EE, {EE/E{
U v o FEEEEFIESR.
SEYFVAE 300ETE BEHE .
e = 5 RIS . 2008
3 92HUE 500ETF J Hiae 27
’ ) A=
| 400ETF B HLBH%. 5% | 2016 4F 1 H @f@fﬂ;%ﬁﬁm
BIETE | oo ok s0 48 % 5 - 114E | Freibia s, 5L
(LOF). 52 1 ieds PEHS, DUTFREAR T
i& (QDII_LOF> ?i ?ﬂ??l%\%&%éﬁ%géfio
# 4> (QDIT-FOF-LOF) WLHTTE, AT
) ML B, G
SA
HE% oy
AFH L FERPIRE v 5 AT P 7 R RS
300ETF B&f%E (LOF). BHREBPLEERT
35S HhiiF 500ETF &2 H VE R SNCE 55
i, 58 SAEAH 50 LA 24 7 43
o B (LOF). FsZ H| 20124E5 A | 2016 4F 174 M, FHx CRED
JBeFe % (QDIT-LOF). 7H 1H5H 180 a4z,
E N NI S NI ] 2004 4F 7 H NN 3% 53k
120ETF K HIkHE . 5 o P RAALGE A0
5K T & +, BHEEL NI
( QDII-FOF-LOF) & W, o EEE,




E 5P 300BTF2016 444 1 2 ERE

|

/:[>I H‘>

H, AFRER
SE

73
agsl

E: (D ARBRBEN, BERBHBREARMERRER AT ZH; (2 WEZEMLEE SGEMTIL 2
GEF LN R FINED) IR ILE .
4.2 BN E A A S IEE R 5 1B O 3B

AN, ARIESEHNHOENE T GEFE)  GEFRREIESE) KSR B
(G SRY IR 300 52 5 BT TR AR BOE S R R R g i e A A AHARAR SSGE A E . A
)N 1)) IV EVIIKE €2 by B St G S - okl DAL E S i S E St g SR SN
R AMat . ARGISEEHTEARIEEEMNEE S RNPEMAE, LMHEESHHRA
NAN 2 AT A o

4.3 AR GEITURHA
4.3.1 AP G ERPATER

WA, EEHEATREPITIER S GEF RS E AR AP SRR SR
AFINEAFZEGHIEE, SR GTH GRS R TR R, JHERG R E R &5
U SRR R T A AP L2 3L 5 i I N 5% 28732 5 IR P32 By AT )
FER% AR TS RREER BRI, B OR A3 5 JE N SEIE s et IT RGN L 48 77 =itk
ATHE R, AR BT RS .

4.3.2 REZHAT AHIT U A

WA, AIEERRAERELHITN.
4.4 WEPAZE SR B RIS TZIES T

AR, 54 HIIRERZERN 0. 01%, FREIEMESE N 0. 21%, FFEHe A LT
) H 2 ERER R ZE AN 0. 2% PR A o
4.5 WEW AR SK FRBL

BB YIRS TEG R BUAE A 3. 3979 TC; A WIIE S M AUHE S K R-13. 74%, Ak

G LB Y 2 4 - 13. 75%,
4.6 WENI AR SFE NPEE SR EE R

T



E 5P 300BTF2016 444 1 2 ERE

§5 REHEWRE

51 REPRESH=HEHMR
F5 i H &8 (o) di 4 BB R ()
1| a5 18, 162, 639, 519. 99 97.97
Hrp ISR 18, 162, 639, 519. 99 97.97
2 | EERE - -
] 72 WAL 2 $5 - -
Hope fige - -
B S FFUE SR - -
4 | REEERE - -
5 | &RhfTAE R - -
SENIRE SRl 160, 000, 000. 00 0. 86
FHorpre S =00 1) SN IR B B

SR

AT H &A1 149, 976, 849. 78 0. 81
HoAh g~ 66, 294, 799. 44 0. 36
A1t 18, 538,911, 169. 21 100. 00

TE: IERBB A SR UHME A S PR AR A E S E

5.2 MEMRBATI A ROBRERFAS
5.2.1 EPRBEBE R ZATW R BER R A S

e AT ARHHE GO i B 4 R 4B L A5 (%)
ARG AR B D 15, 114, 501. 11 0.08
B | Kbk 638, 236, 395. 92 3.45
C | #li&k 5,896, 029, 118. 48 31.87
0 0. R SOKA =
D - 713,945, 851. 43 3. 86
E | @&k 662, 889, 186. 54 3.58
Foo| itk mEE 399, 992, 581. 74 2. 16
G | k. A HEl 612, 169, 275. 36 3.31
H | Aol - -
I é;jifgim‘ ARG RBARM 1,017, 443, 297. 79 5. 50
J | &bl 6, 493, 597, 843. 02 35. 10
K | stk 970, 815, 866. 22 5.25
L | FGEHIRS 55 R 55 168, 494, 357. 51 0.91
M| B R AR AR S - -
N[ KRS FREERN A e it i 2 135, 882, 287. 26 0.73
0 | FERMRSS B H ARSI - -
P | #A\ - -
Q | PAEMM2TAE 25,091, 113. 20 0.14

¥ 7 oW 12 W



E 5P 300BTF2016 444 1 2 ERE

A RE R R 293, 007, 638. 28 1.58
ZiE 119, 420, 929. 47 0.65
&1t 18, 162, 130, 243. 33 98. 18

5.2.2 G HIRIFRBE AT R B R R R A&

(%]

eS|

ARehE Go)

o FE B B I E EL ] (%)

A

R N4

B

KA

C

il

473, 042. 18

0.00

R #J00 IRAUSOKAE
PRI

SN

36, 234. 48

0.00

R FE

AZilis . A hEAIEELY

— | |™| ™

AR RO

SRR BRI B
RISl

B4

st

LG AR 55 i 551l

FHAWFFOMBANR S5

Z|I=|0 = |

KA FREEA A Lt
Bl

(@]

JERRSS  AEBAIE A R
b

A

A2 TAE

A R E R Rl

»n| = |lo | T

Zia

it

509, 276. 66

5.3 MEFIRIZ A A G S 7135 LR HEF R 2 IR B R B4
5.3.1 REFIRIBHR T HE A RPHE S BE T 7= 38 B R HEF KT+ 42 IR B R

B4
Fe | memm WEmask | MR G | Ak Go | Do e
e (%)
1 601318 rp S22 23,176, 541 | 737, 245, 769. 21 3.99
2 600016 RAEARAT 63, 225,998 | 575, 988, 841. 78 3.11
3 601166 MV ERAT 28,533, 732 | 443, 128, 857. 96 2. 40
4 000002 Ji EBlA 16, 099, 407 | 393, 308, 513. 01 2.13
5 600000 HWREAT 21, 023, 886 | 376, 958, 275. 98 2. 04
6 600036 AR AT 22, 067, 886 | 355, 072, 285. 74 1.92
7 600030 SIS 16, 839, 776 | 299, 748, 012. 80 1.62

% 8 W 12 I




E 5P 300BTF2016 444 1 2 ERE

601328 IEHRAT 50, 386, 326 | 280, 651, 835. 82 1.52
600519 I Eas 1,075, 127 | 266, 244, 450. 28 1. 44
10 601288 AN ERAT 81, 786, 997 | 261, 718, 390. 40 1. 41

5.3.2 MEPIRRRB R H A RME S E SR = #E BN RF R ET L2 BREE R R

A4
e WA WELH | MR D | ARbE Ge | T
teil (%)
1 002791 U2 BH 4 3,973 149, 345. 07 0. 00
2 002792 B FIE 3, 081 135, 440. 76 0. 00
3 603861 Hz s 4, 056 96, 735. 60 0. 00
4 300474 FE 2, 467 48, 451. 88 0. 00
5 300506 AR 1,819 36, 234. 48 0. 00

5.4 MEWREFRF B RN GFREHE
WEWIAR, AEERFH TR
5.5 WG HIRIE A AMME GRS T 13#E LB HEF R LB RS R 2
WMFEWIR, AIERFFA TR
5.6 k5 HIRE A AME GE SR ESE AN HEFRIET 48 B SCRRIESR R B

|

WK, ARG ARG R SHHESR
5.7 A AR A SME ST 3E HL B /MR IR 148 5t <2 R 3R B 4
WK, AESRFEREBIT.
5.8 WA AR A SOME G F ST 3E BB /MR RRT LA BGIE S 3 B 40
IR, AR FFABUE.

5.9 MEMRFEETR KBTI 5 B 0L A
5.9.1 R EWIRAE S TR KB B RF SR8 2 B 41

4 N B (37 AR 7
N s | TEEY  pmi oy | BMEER s
SE) (J8)
PHAR300
IF1604 B TR 330 | 316, 047, 600. 00 | 19, 552, 560. 00 -
IF1604 44

A RPEZRS BB AT O

19, 552, 560. 00

AR I B A o)

3,024, 360. 00

AR BB BT A A et 223 o)

19, 708, 560. 00

#
©

=




E 5P 300BTF2016 444 1 2 ERE

5.9.2 AR SRR RBEBOR

AFE G TR H A G, T BRGSO T R RS O A I AR I . A S G BB U SORAR
P RS B SR, DL ORAE DN H B, SRR IR . S o s R IBR I e & 4. RSB
THRIIAREONEERMBE ™ IR IN 0, HINE TR e e H WS E G2, A RO sh ik
R, SCIUBRERAR TR BT H AR

ARFE AR TR, X SR IR /N, JRAF & REE (R S BUR AR 5E H AR
5.10 |EHIRFE SRR K E AL Z 1B i
WEWIN, AEERSH5EMLS.

5.11 HEA AR E ME

511.1 FHARESRERI T2 IEFKRAT EESHRE MO E R 1SR
&, BRERSGHHHIT—ENRIATESR. LHREE.

(1) 20154 11 A 27 H, HEEHRA (T U] 5 B B 25 51 4 37 22 238 A0
FIIATE), TS U e 2 7 S R

ABSHAT “HHEH (6000300 7 IR UL AL RIS, W5E 4t
WEL T PRI 500 A P 2 P S A FE A S P B R A Ay, BT AR IR B R e, AR
SHRAT SIS BEZMRFRRL, 62 ) ROV B BE A G .

(2) MEHIAARESERWIRTHLIES T, HA LIS R AT B TR IS 51 R A
TEASHR S i) H AT — 45 A SR BRI RT -+ 4 I R AT EARR 2B AT ST, Ab 5.
5.11.2

AL SV IIRTH BT, B 3 o TR 2 ) 4% e e B 2 SIS
5.11.3 HAREF=H Bk

5 AR s ()

o
d

7 HRIE S 65, 615, 451. 73

SCUE T35 Sk 599, 593. 56

2 A -

INLi&iIPSS 79, 754. 15

RS R 2R _

Fo NG -

TR -

(ool BN I @I NG B ES N INSLRE I NI e

HoAtn -

&it 66, 294, 799. 44




E 5P 300BTF2016 444 1 2 ERE

5.11.4 REWIRFFA B TR BOA R AT RS 557 4
WEIIR, AHGARFFA AT F B ] 3 0 5155

5.11.5 R ESPAR W+ 4 B R A FE U 32 PR 1B DL U BA
5.11.5.1 R EWIRE BB T4 B R A AE Uil 52 PR O K A

TOEZIRE 0 | HEEH

g TR = ! OB WA
FS | mERE | mman | ey | TR

1 000002 F OElA 393, 308, 513. 01 2.13 R F 5 p

5.11.5.2 R &G RIS 7T 48 B A AR TE S PR 1B DL 1 Ui 9
A IIA, AT Bl A8 B A 5 B S AN AE I B2 BRI DL

§ 6 TTHAESHIRE

AL fy
i 35 HH BRI A A A 5,217, 406, 477. 00
i A5 T 1A 1) 2 45 s FR A 47 0 379, 800, 000. 00
I - ik 5 BT ) 2 45 . e [ 470 153, 000, 000. 00
35 A (] 52 & 3R 0 2 Bl 43 0 -
i 75 W AR 52 A0 A 0 5, 444, 206, 477. 00

§7 ESEEANBRHERRSBRARSER
71 REBEANGEAESHTRIFL
AP, S A A VR G TR 0 S A A B K G L
72 BREBHENCHERRSRREAR S5 A

I, B B RE A A BT F W BE 0] B S SR A g i e 1 0

§8 #EXHFEZR

8.1 FEXHFHEZR
(1) A FEIEME 2 e 52 520 TR 300 22 5y BT s B 77 35 98 ke 5 B 10 305
(2) (SRR 300 22 5 BT TAIR BOE S I B R e e A )

(3)  CHRSEUIR 300 22 5 ISR B A e S WM )

110 12 W




E 5P 300BTF2016 444 1 2 ERE

(4) (SRR 300 52 5 BT TRAR B B R G R i i)
(5)  FEEH WSS FERAAE B,
=L

(6) P 5 SEUP R 300 A2 5 B I AR HIE F5 4% BT A 4 N 1 5 05 R
8.2 TR

Jentii @ E 16K 8 SHIEKIE 8 R R SR G E PR A A
8.3 TN

(1) Pdrif: s a T/EH 8:30-11:30, 13:00-17:30. A H AR, by
P ARG ST ENAE

(2) MubEl): FEEEBAMEE: http://www. jsfund. cn

R EN ARG WA RN, P RAREGERA G LESEHAR AR, SiHEE

400-600-8800, =YK HL-T-HEf4:, E-mail:service@jsfund. cn.

e S R A
2016 44 H 20 H

12 T 12 W



	重要提示
	基金产品概况
	主要财务指标和基金净值表现
	主要财务指标
	基金净值表现

	管理人报告
	基金经理（或基金经理小组）简介
	管理人对报告期内本基金运作遵规守信情况的说明
	公平交易专项说明
	报告期内基金投资策略和运作分析
	报告期内基金的业绩表现
	报告期内基金持有人数或基金资产净值预警说明

	投资组合报告
	报告期末基金资产组合情况
	报告期末按行业分类的股票投资组合
	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
	报告期末按债券品种分类的债券投资组合
	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
	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
	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
	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
	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

	开放式基金份额变动
	基金管理人运用固有资金投资本基金情况
	基金管理人持有本基金份额变动情况
	基金管理人运用固有资金投资本基金交易明细

	备查文件目录
	备查文件目录
	存放地点
	查阅方式


