ELMREWRESEESFRAES 2016 &
F1FEERS

2016 4£3 A 31 H

HEBFHEAN: BELESEHEARAF
EEFXEN: LEBERRBRITBROERAF
WEEHER: 201644 H 20 H



EFRERAL RS 2016 551 FEHRE

§1 EERR

HEE N E S LEF LA S R R AEE BB, R SRR B R,
FEXF LA AR LS RN S R AR AN I B T AT

FESHE N LIH AR R RAAT RA A BRA W AR AL G A FIME, T 2016 4 4 H 15 HE
T AW PR S IRAR . IFERIAB R HEMEFNE, RIEERENEREERBICE. 3T
ERR IR 5 R

Fe G R VR LR F SRR 5T I IR0 FRAE PR 0, (BRI R & — e A

L AR SO ARFHARE I B KUK, BB TR B0 SRl B A 40 B A
2 SAINEEE VLR

AR W M 55 R R 22 I

AAREHIE 2016 4F 1 H 1 H#EE 2016 4F 3 H 31 Hik.

§ 2 LM

FE G HRR 7 SRR AR A
F4 F A 070099

R (S S AREID G
HEE&EFEMH 2007 £ 12 H 8 H

7 IR I A AL A

2,297,062, 493. 13 11

B Hbw

J14 9k S AR N\ G KB A et

FEH 2% 20 2 WU o R R I HCBAR I, (e
JEBCEERG A, FIRIE TN GRS R
R RSB LLE i L A I SR

R G AP L R ST, MR s il
S O R T RS S, HLBER
K. BSRIC.

N R 300 $RH < 95% + EIEE e H <o

MR AR er R, B

TFNETyN PERIN Ty

EGATEA AR R AR T R A

% 2 70 3610 01




EFRERAL RS 2016 551 FEHRE

§ 3 EEMFHEIENESHERI

3.1 TEMEER
Bhr: NRMit
B S e bR WEH ( 20064F1 H1H — 201643 A 31 H )

1 A s

&

-118, 959, 816. 75

2. YA

—-474, 872, 183. 52

3. IR $5) 3 4 4 B B i) -0. 2175
4. PR FE G T 1 3, 267, 181, 539. 26
5. BRI S B E 1.422

T (1D A CSEHGEREEE SA A R N Beiilas . HARION OS2 e e A2 shIas)

THERAR R SRS RARET, AR A sl as n_EA 2 fe i (B 22 sl e

(2) bFiki4

W GHEARA BRI 5 2 A IR, TG LRIt AT 28T Fr sl 4y

3.2 e FERI
3.2.1 AR EWESHBUHER KR KL RS ERZE R 2 1 HR

T
) Wl | Bk | weipees | OCCRER ) -
inet @ FHES | masEe ”&mig“ﬁ 0-0 | -®
HE=NH -13. 55% 3. 04% -12.97% 2.31% -0. 58% 0. 73%
3| 10 |




B A iR A 2016 55 1 B RS

3.2.2 BES & FIEMURE S RIHHMEH K ERF) I 5 RHNL S B fE s &
BN L

ﬁiﬁﬁﬁ%ﬁﬁ%ﬁﬁﬁ%ﬂﬁﬂﬁﬁﬁfMM%%W&%%&%%W%M%%

153.02% 4} RS SO S SR S S S S—— AR S M — RS SO S SN A —

31069 | o
109.30% b SN SN S ...... - ....... ....... NN SRS SO SO ...... SRS -
87 449 |- N S I ...... H— S ....... R I ....... N S I N ....... I N .

G5.58%

43.72% |} .-, - S — . s s, . i L.

TN R (a2 i T [ [ A S - S R R SO

=]
—
[}
-
W
—
[=]
(2}

FO15-05-18 { b b

2014-12-18 4 b s

2014-02-18 { [----h--m g mbommmmme oo

e = T - —_ ~
2008-03-05 ||+ R
20100101 { | TR
2010-08-01 {5
D010-A0-30 oot T

20110330 ] bt B
0110828 | F
201207126 |oebe Sy e L.

o012-08-25 |t Ll
20121923 | bbb

2007-12-08

# | 20090803 ||t _- SRR O SR

=

< | 2008-10-05 {1
&

J_
ot
=
=
ke
=

v e T R DI R —L+1ltbﬁ¢4k#¢ﬁﬂk’glfﬂﬂﬁﬂéllL&iﬁ*«|

B BRI AL IR A B O B 2 15 [ 0L 25 B e o AL 2 26 10 g S 4 o0] EE &
(2007 4F 12 H 8 A% 2016 4F 3 [ 31 F)

T 1 AKE G 5 SO 2 R AR & TP BGE SR R R S M AR, 1 2007 4F 12 8 H (& HD
i, AESESEFER, IR SRS G F R

W2 #EEEGFZE, AEEH BRAREE 3 DMH N RO d OIS RN A G 1)
FIR B LI AT SR A RS\ (D RBaEA O\ REAEGLEIRED K#E: (D
AEGRA K LT ARMKE, MM ISR S#ER 10%: (2) ARG5S HARGEHA
B HANIE S IL R — K AR KATHIES:, AMEEEZUEIFR 10%: (3) FEEW S 5KE
FAT I, TGP IR SIS AR R BR™, F R BB R A R R AT
SN FIRUCRATIR M R (4) (BEEvE) FH A SR s 3 1% L 3d Ll IR 53 A
FER, MIHHBE

&
SN
b=l
H
S
b=l



ERRAA LIRS 2016 551 FERE

§4 BHEARE
41 &4 HE (REESZLHE/DH) FiH
HE ML 2L
4 mg |EPoeWEeBBHIR | o g e 4]

FEER H 3 BAEH

WA AL IR 2 A PR Tt
A AR RAT H2
Lo E E b s
R A RE s
H, KEEGEHEH
BRAFWETT R IR

22 4 A 0 A5 TR

AR LR . %

‘ KAt | 201448 e I 4 AT IR
HHE - 13

| sam 2 K P

P, AL T
B AL HER
2014 4 3 AN FESE
B R A AR
SRV, EEENE
LYK A LR 7 2 B
MBA, HAHEE Mol
¥, HE E .

A (D ARREE, BIRASRBAFMERREE AL ZH: (2) UEFFALKIE SGEMT L2
CUEZFAL MO 572 BEAR A BRIMED ARG E o
4.2 EH NS R EG BN R Z ST M5 15 58 1 B

SN, AEGEBENREE T GEFRE) « GEFREREER) ISR EEM
(FE SR AR G BUIE R B I R & G R MO DGEANEMM RS, AE WIS B
TR DT JE U BN IS P HE B B 77, AR AR XU SR AL, 93k A B A TSR B OKA B
AREEGIBEE A O AN G5 [ R RUE ML E , ot F B G 8 AR 281179
4.3 NP HEHHRH
4.3.1 AV 5 B RPIATIE R

AN, FEEEHAHEIITIER S GEFREESER AT AP SRR L) A
ANFNEBATA G, S AR S PR AR ARSI R, HERERRER. #&
RV SIS 45 B R ST T A AP B2 dld 583858 55 1 Bl N %2858 5 IO A1 58 By AT 4
PR IR ] RREERIBOR B, W IR A2 5 RN A SEIL; el IT RGN T 245 77 itk

=

%5 7 10 W



EFRERAL RS 2016 551 FEHRE

ITHEIEE, A PR N E RO RS .
4.3.2 RERZHIT AR E T

I, AR KA L HAT N
4.4 RGN R ST T KIEAIZE ST

— BN TR EFOYANR ML, MRSz, KR Lk S EUmkEe, Uk

ANRAN T & PR DN RS E A TS E = 31 B

R T A, BALARE S, 2 o I SR A TR R AT [ T AR 5 TR
T B B R D

FERICAKI A Lk RS, RERREZ AT SR, i LBk E 2 R B E S
e, TR SE AN A AR AR SR R 3 AR R A R

3 A AILCRINT Y IR BN S 5, FEARAL T 2 3G R RE AT £ 55 1) O HLA B A& 2R
S, H TS T B AT R -
4.5 WEWANE SR SR

WA WIRATE G O AGE N 1. 422 TC; AR HIFEG 0 BUAE B K 3 9-13. 55%, k4t
P TR A 2 2 09 -12. 97%.
4.6 WEWINEETE ANBEREEF = FEME A

T

§5 {EAGHRSE
1 &SRB ST A AW

5.
FS i H e o) GRS R BRI (6

1| BB 3, 070, 098, 739. 20 93. 67

Horp, R 3, 070, 098, 739. 20 93.67

H G - -

3 | MEaR I - -

Horpr i - -

VXIS - -

4 e E A - -

B |

RIAT A i 1% 5% - -

TN IR S 5t

(o))
!
|
|

Horpre KR A SENGR AR
Rl B

&
(o2}
=
H
S
=




EFRERAL RS 2016 551 FEHRE

BATIF R E & &6 186, 334, 382. 91 5. 69
HoAh gt 20, 994, 103. 89 0.64
ait 3,277, 427, 226. 00 100. 00
5.2 MERIZIT WA R BRERTAHE
o ) ARAME GE) E%{fﬁ@{%t‘ﬁ“
AR RS B DR - -
B | RAMK - -
C | fili&k 2,249,919, 076. 32 68. 86
b M. #T0 BERSKA P2 R - -
N4
E | &350k _ _
Foo| AR 39, 039, 234. 90 1.19
G | iz, CREAIEEL - -
H o | AE DOl - -
I SRR AR RS B AR IR S5 596, 175, 201. 93 18. 25
J | &Rl _ -
K | b=k - -
L | LSRR 55 55k _ _
M| BRI AAR S - -
N | KR PRSI A SR it B 107, 766, 256. 51 3.30
0 | JERARS EHEAIAD ARSI - -
P | #HE - -
Q | PAARES T - B
R | XX, REMGRI 77,198, 969. 54 2. 36
S | %A - -
At 3, 070, 098, 739. 20 93.97
5.3 MEMRIZA AWE SEEF = 1#E AR /DHEF R R T2 IR E S B B4
e | mmem | mEan | sE G | AnhE Go | Do R
Eefgl (%)
1 300017 W 1 B 4,976, 505 290, 677, 657. 05 8.90
2 300113 JiE PR 3} 4 2,587,934 229, 549, 745. 80 7.03
3 002450 RS % 5,915, 703 195, 159, 041. 97 5.97
4 002292 K EE 4,059, 610 165, 266, 723. 10 5. 06
5 300296 ) I fi 6, 842, 866 162, 381, 210. 18 4.97
6 002074 [ FF = R 4, 406, 170 161, 838, 624. 10 4.95
7 002415 g JRE A 4,892,677 150, 792, 305. 14 4. 62

%7 10 ™




EFRERAL RS 2016 551 FEHRE

002572 RAET 2,842, 474 122, 738, 027. 32 3.76
600271 Wi RAE B 2,074, 812 120, 754, 058. 40 3.70
10 002508 EA VG 2,323, 245 106, 846, 037. 55 3.27

5.4 MEARE GBI RNBHFRFAE
AR, ARG REFA 6T
5.5 MEHIRIE A RMHE G2 & F ™13+ E Le IR/ HEFF BT 42 Bir 808 A48
WMAEIIR, AR T
5.6 5 MR A RMME HES T 3B LB N HEFR FTRT 48 B SCRRES 83

|

IR, A e RFFA 7 SRR
5.7 MEHIRIE A R E oG2S 7135 LI /N HEFF R RT T4 St R4 3 A

IREHIR, RIS ARFFE TSR .

5.8 R & HIARE A RME G ES T 1#E BN P AT A BGES 3 B 40
REIAR, RIS ARIFEBOLE.

5.9 MEWRFE ST R KBTI 5 1B 0L it

WEHIN, REERSEBIEIE S

5.10 | EWMREFZ S TR K EFIHHEZ 5 B0

WEHIN, RIS ARS 5EGUHS S

5.11 HEHSIRE MHE

5.11.1

T N A HE g BB AT A4 UESR I RAT BRI IS S A, AR g H AT —
FNATEE TR AT AR RAT EARRZEIATEDT. AT,

5.11.2

AFE AT T4 MR, B R IR A R UE 1 & 1 B I 2 MBS

5.11.3 HAWBE =ML
Fe R & (o)
1 FHARES 459, 200. 90
2 ISR 778 Sk 16, 397, 088. 46
Mgl -

b

=
H




EFRERAL RS 2016 551 FEHRE

RS

99, 130. 63

JSZ AT R DK

4, 038, 683. 90

oAt SR

D

PCARNI R RS

HAt

it

20,994, 103. 89

5.11.4 R EWARFFH B TR BRI B iz A

IR, AT G ARFFA AT F B A F 40 5155 -
5.11.5 R & WK BT +42 BER PR 52 PR 1B SR UL B

g o o | EZREAM | SESwER
FE | R e 44 7 Ao | otibp o | OIS
1 600271 iR R 120, 754, 058. 40 3.70 HORKHE TR
§ 6 FFRRESMHHED

fre g

0 ST < 3 A0 A0

1,957, 737, 880. 45

5 ST ] i < 5 FR DA 3 0

584, 025, 314. 08

R - 1 77 30 1) i < A D [ 47y

244,700, 701. 40

075 Y1300 1) 5 < v 20 AR B AR A

T SIS AR < B A0

2,297,062, 493. 13

TE: 0 ST ) e FR A O B LA AR S e B N 35 B < B [ 0 5 4 A B0

§7 R&EEANCHERRSERRAESFNR
71 REEEANTHEREESHFRNFIL
SR IIPY, S B AR P A VR 2 S G e
72 ZReBHENGHERRSRRAR SR 5 HAH

WIS EE RIS BT 5 e B JBE (Rl ol KA e ) 2 & T

8.1 #AEMHFER

$§8 HEXMHHZ

(1) HERER 2 T REHERE S 2 IR AR & R BGRIESR B0 B e 3 S AR A N K2 ik

o

9 7 310 I




AREALLIRE 2016 F5 1 FRRE

WD) GIElERE45[2007]320 5)
(2) (BT ARETAEH RS EEF)
(3) G AR A BN AR SFE U
(4D (FIAT ARG BOEH TSR E U )
(5) (MR R BATIESR A 5 R4 H 0 -
(6) B H NS5 PR HLIE. BV
(7D 35 W P9 5 S B T Al VR A BRAE S 45 U e 4 A 455 11 4% TR R«
8.2 FFh R
JEs TR E T TAE KT 8 S KJE 8 5 LR E HA R A A
8.3 AN
(1) Pmdsify: A prECAE TAEH 8:30-11:30, 13:00-17:30, & W Hst iy, thnf
1% LA BRI S ENE.
(2) Mub#d. HESEPHAMYE: http://www. jsfund. cn
B E ARG WA FE N, W EAARSE AR SRS ERAIRAR, EiiHiE

400-600-8800, /& HLTHE4f, E-mail:service@jsfund. cn.

SR GE AR A A
2016 &£ 4 H 20 H

m

% 10 W 310

=



	§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股指期货交易情况说明
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 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


