EXBNBERABEREREEIESFRAE
€ 2016 FF 1 FERE

2016 4£3 A 31 H

HEBHEAN: BLEESEEFRAHE
E&HEAN: PEIRSETBROERAT
WEEHER: 201644 H 20 H



ERIEI A IR KB R R E 2016 551 2R RS

ReEHENKEF S REFRIEARIR S rf SR AR fOLE. R

§1 EERR

SRR I B KR

TR LN BRI FSENE L AERR AN T8 A ARAE AN ol B 54T

BEIUE N E TR ART B A IR A FIRIEA R S FIE,

T 2016 F 4 A 15 HEKTA

WA HIM S5 ARbS . IERIMNB A G IR G NS, RERRNEAFAEERICE, RSV

TR B BRI -

e e AR ABSEAE T B ST RN PR IE FHBE 507, (HANDRIERE & — & B A
HE ST AR AR REI .

B AR R

ARG WP A 25 BERER S H 1.
AEIE 20116 4£ 1 A 1 HiZ % 2016 4 3 H 31 Hik.

B A AR, BB AEAR MR BT DR SR LA 4 ] B A

§ 2 EEF RN

FE G HRR ke SIS VR 2 i R R S e M
F4 F A 001637
%ﬁ@%ﬁﬁ S AREID G

&R H 2015412 H7H

ﬁiﬁﬁﬁ (GEEsEl

1, 189, 599, 991. 51 13

B H br

AT G LA LI R B B R R LB
W, (EPERERRURI IR R, A4S G
KR

BB SRS

AN R T B e FB K K AT O R R AT 4
PR HE BT D SRS T, 7 PRIty |2 et 4
IR, JIRPAERN RS

Ak £ e A

HriE 800 TR A HH90%+ ISR & %hﬁ& RS
#10%

JRRSE A 2 45 ik

AIE N BER RS B &, R B U XS AT
TSI o (R UIE S5 $5 B8 J e i o, U300 XU AT TS
mim TRG LS. forE Mt miiniEe.

LN LA AR A A
SEHEAN [ CRARAT et A PR A+

o
[EnY
o
=




E R A AT KRR EILE 2016 F5 1 RS

§ 3 EEMFHEIENESHERI

3.1 EEWMF R

Hfz: NRTIT

- BER e

WEH ( 20064F1 H1H — 201643 A 31 H )

L A B SE i A

-86, 348, 336. 93

2. YA

-46, 463, 328. 53

3. BT 213k < 0 AUA R )

-0. 0375
4. PR FE G T 1 1, 154, 147, 569. 92
5. BRI S B E 0.970

e (D) A CSEHGER ERE SA A R N Beiilas . HARON CA S 2 e fivE 223 Iias)

THERAA R SRR RARA, AR A sl as n_EA 2 fe (B 22 sl i

(2) bFikH4

NAZiE ey AN O S R EPNVN L a7 B ol R 0 P AN/ A EDE M TN it N 23 (A P 4 6
3.2 e FERI
3.2.1 AR EWESHBUHER KR KL RS ERZE R 2 1 HR

X kg b S v
" HEEKE | BEEKE | bghRdt s B .
B B @ b ) B2 @) Wﬁi?@% O—6 | @—®@
HE=1MH -3. 48% 1.12% -13.72% 2.37% | 10.24% | -1.25%
%03 7 4£10 I




EFMBIA R K HMIEREIRE 2016 F 51 FEHBE

3.2.2 BE S REMURE S RIHHMEE K ERZ) RIS RN S B fE s
BN L

itk S0 P T, 1 36 M X S80S0 e 25 D 3 5 T R R AR i U 48 L A S AW 2
019 By Sk Fon H

-5.40% 4

-3.10% 4

-10.80% -

-13.50% -

-18.90% -

-21.60% 1

Z016-03-01 -4

le}
o
o
by
=)
=
o
=

2015-12-07

2
2

] w
o o
&) m
Q Q
w0 w
© ©
] ]
(] (]
u »*

L L B s

o
o
o
-
ta}
o
o
o
&

= | 20

B

il

)

[ 532 9 W A 6 T AT S R 2 50 T L 2 |

&1 58 S I 30 R B SRR ISR A B 3R T R 5 R S5 P B v Wit A 1) 1 o2
EHR L
(2015 4F 12 H 7 H& 2016 4£ 3 H 31 H)
FeARAERH 2015 4 12 A 7 HEREHIRRGE | 4. #SREEE FAHEZ R
eEFREREE 6 MA N VECH, ARELTEelN.

S
il
Bt
e
e
il
i

§4 BHARE
41 E42H (RESZIN) BN

AL MESLIIR | 5N |
" i
e Es EREm | mEOw | R Vi

I FEL BEREEEEHEARS

2 WA B SRS 20154 12 A Al R TR TR S
R 7€ SR A AR e - 94 | MLV, Rpen,
ST TR IR i Sk TR S B AR AR

B BRI 425 P WssEER 2 2013 4E 12 AN

%4 U 3610 0T




EFHBA R KMIBRERE 2016 551 ZERE

N S B A IR A
R B, MR B BT
FKILAE. L, BAREEN
A B

e (D e BRI AR ARE SR -GS RN H; (2) iEZE ML) & SGEMATIE 2 GIE
IR MO DL TEA% BRI IAH SCHLE
4.2 FE ARG BN A& LB 175 B0 i B

N, AEGEHNEENE T GEFE)  QEFRRESE) LTI EZM.
38 S T e JIE R A S I SR A 4R B R e R B [F)) MO SE A e, A
WSHAEH . B RUR ST SR A A AR G T, AR AR R (R R b, NS A A
BRI . AFEESBIEE R EA SRR ES S FE MLE, Tt HEE S M ARF
HAR AT A
4.3 A PR 5ETH
4.3.1 AP35l B I BAT 1B L

SN, HEESEEHNANRRPITIER S GEFREERGER AR AP SHEHRTEL) M
AT WAL G IR, ST H AR TTE T BEARRE NI R, FHAEPRBRIEEE . 8
S VOMI STt 158 58 R S 7 T A A RO Gl 5638 58 25 30 Fl A & 2R58 5 B A1 58 Gy AT 4]
FERS PRAR TS ] FREE IR SO, FAORAFAE 5 IR eI, i 1T RGN Tk 56 07 ik
ITHE R, AP N ER A RS .
4.3.2 REZHIT AR ETULH

BN, AKESERKERELZHITN.
4.4 RGN E SR T RIERIEES T

2016 FF—Z=LE, A BT sh Iz, AN 1 PVR T RS T s k. B, R ARMIE
B A LTI LA A s WL i) 4 O E R 2], T2 538 1 RS im i PR 5 R R, FE-EGHT
R E PR T B, TRERCR. E, BMERITIMEMHEE, NRMEIEEZME, 875
H G AN RS A 1B R IE R, THPE 2 H ISR S . AR XS T T, 7E T B4R R BRI
KIAEET, A E S DA SR B 5 AR T BRI B2, R IR A7 SP e i, 7E
AR BRI LR b E A 5l SO T, AR R0, A s W3 . 4RAT
R BRI AT\ R RN, TTHSHL A0 b5t ™ AR AU AT AL R iR AL = R 571

KREE G IR ZARTEIE T B G B S CEAE, RS2 P IR AT A, RN R R &

%5 7 10 W




ESRHEIR A IR K SIBF IR E 2016 551 B ERE

NIRFFCARSS, dha i B, IR PESE G SR EER R bR, R HUSK MR 00 B A = R 52,
R BEA RS PR I S, A KBRS .
4.5 REANES RV SREIN

BEAAR G WIRATE GO AUGHE N 0. 970 TT; AR WIS E KN -3. 48%, L5k
PR TR A 2 6 D913, T2%.
4.6 MEAZE ST ANBEBE ST = HEME A

§5 HEHAWME

51 MEPRESH=HEHMR
P i H & ) G ST IR o)
1| B HEE 694, 018, 510. 97 59. 80
Hrp K2 694, 018, 510. 97 59. 80
FewT - -
[ 72 W s FE - -
Hrp: fiigz - -
APRES &SRl - -
4| mEREE - -
5 | &RhfTA SRR - -
6 | FENIRE ST - -
Horre SR8 (1 2Nk 8 B B
i Ak
T | AT E &M AT 425, 408, 755. 22 36. 66
8 | HAhwir= 41,107, 992. 95 3. 54
ait 1, 160, 535, 259. 14 100. 00
5.2 EBRBT IR ERRALAE
R ) ARHHE Go) 5%@%;@@%%
A | A AR B Ik 8, 847, 875. 12 0.77
B | EHlk 40, 138, 185. 39 3.48
C | gk 372,963, 701. 87 32. 32
D iﬁ‘ﬁwldﬁ%&ﬂﬁmiﬁ@WQ 4, 443, 757. 00 0.39
E | &30k 22, 069, 963. 00 1.91
Foo| tRAEE 22,335, 722. 44 1.94

b

=
H

=il




EFHBA R KMIBRERE 2016 551 ZERE

G | i@k, Bl 27, 289, 996. 48 2. 36
H | fEfE ol 1,014, 232.00 0.09
| (&A= AT AE B AR RS 55, 429, 341. 51 4. 80
J | &Rl 93, 605, 198. 14 8. 11
K | Btk 12, 594, 189. 00 1. 09
Lo | FBEAE SRS 5,257, 571. 00 0. 46
M| BEERE AR RS 7,391, 550. 00 0. 64
N IKH FREEAT A e B 7 HE 15, 721, 319. 02 1.36
0 Ji BB SS  AEBRANHA R S5 - -
P Egs] - -
Q TPARM S TAE - -
R AL R E AR R 4,915, 909. 00 0.43
S gGie - -
At 694, 018, 510. 97 60. 13

5.3 WMEHRIZA RWE & ST FE H B K/ HEF IR+ 28 IR S 5 B 4
e | mEem | mEsn | wE D | Antl o | D oao o

el (%)

1 600519 SINFE 55, 009 13, 622, 428. 76 1.18
2 300054 SRy 563, 351 11, 661, 365. 70 1.01
3 002439 AR 487, 198 11, 527, 104. 68 1.00
4 000858 i MW 409, 800 11, 519, 478. 00 1.00
5 300199 w2l 624, 647 11, 368, 575. 40 0. 99
6 000625 KR4 719, 398 11, 344, 906. 46 0.98
7 000538 =M BE% 183, 500 11, 248, 550. 00 0.97
8 300359 EIEHE 150, 916 11, 086, 289. 36 0. 96
9 300017 W15 B 187, 949 10, 978, 101. 09 0.95
10 600887 azallivehis 671, 200 9, 779, 384. 00 0.85

5.4 REMREFRFRBFHTROREFRTAE

WK, RIS RIFAT 7

5.5 & HIRIE A SRME G2 S B3E A RN RRT 42 27 8 B 40

WMFEIR, ARG RFFA T

5.6 M EHAIRIL A SRME L2 S H 7135 ELB R/ MR BT +48 B SRR S B R A

“

R IIR, AT AR B SCFIESR

%7 10 ™




EFHBA R KMIBRERE 2016 551 ZERE

5.7 I EHIRIE A RE G ES T FH#E AR/ M HEF R ET T4 5t & R 8U3 4
WMAEIR, AR SR RBEL

5.8 M EHIRIZ A RMHE b 2 & 713 E Lo R/ HEFF BB 42 BUIE S 3 FA 48
WK, A RFFABGLE.

5.9 MEWRFEE TR KBTI 5 18 0L it

5.9.1 MEHIRFES TR KB TR B2 B4

‘ HOoE (L | ARMERE "
(L g | TEE Y s ey | 270 R
SE) 3 )
HIE500 % $5
1C1604 HAT21C1604 20 | 24, 150, 400. 00 | —38, 200. 00 -
G
FIR300 1% T8
IF1604 HATSTF1604 24 | 22,985, 280. 00 420. 00 -
G
NRMEZS R ETT () -37, 780. 00
JEFE TR B E A AR s (o) -23, 004, 660. 00
e TR B E A A e EAR D) (o) 651, 660. 00
5.9.2 AR S BT I HH 5T KB R BUR

AN e R R AR I OB AR RS B R SR, AR 9 H 1Y, SRR LF . 22 ik
IR & 4

IR T BRI, WG BRI MAR N, FFAFA B E BT BOR AN BE H AR .
5.10 |EWRFE ST T K E G 5 B0 i

WEWIN, RS RS 5EGILZS) .

5.11 FIFRAGIWEME
5.11.1
T A AL AR B AT 4RI B RAT BRI E BT IS LR, AEAR & g ) H AT —
FENATES I ZUESR B RAT ERRZ B ATl 5. 41T,
5.11.2
AEEG BRI, B R TR 1 6 e T B 2 AN R 2
5.11.3 HANBE =1 B
7 A7 &% Go)
1| A ORES 10, 310, 448. 49

&
[ee)
=
H
S
=




EEBIA LR ARKBERRIREZ 2016 F %51 FEHBE

I ISGIE 778 K 30, 520, 874. 98

PSR -

INLL&AIDSS 93, 709. 22

NS R A R 182, 960. 26

FoAt MR -

F B -

O N[O |W( D

HAth -

f=ann 41, 107, 992. 95

5.11.4 R & HIRFFA B TR B0 T e i 35 B 40
IR, AIEGARRFA A TR P A5
5.11.5 HEFAR T +4 BR H A AT IE Z BRIG S B Bl A

. . g | VOB | SEEWR |
FE | BRERR W 44 7 i on) | it o | OB IRNS

1 002439 Ja R = 11, 527, 104. 68 1. 00 ORISR

§ 6 JIHAEEHHE

AL
i 5 AR5 A AL 1, 262, 565, 521. 03
i 5 A ) 2 4 A E g 3 0 16, 530, 970. 51
U3 - R F A ) i <5 S T8 [m] 473 21 89, 496, 500. 03
i 5 A TR 2 G 4% 2 AL B 47 A0 -
i A R S8 A B0 A 1,189,599, 991. 51

V0 S A < A B B N A [ 7 B T R 3 0

§7 E&EEANCHERRSERRAFESEN
71 ReBHEATHTERESHHRINFL
HREIA, B KIS AT VG 0 ORI S A 2 R B .
7.2 ZAE&EHENZHERRERRE AR ST 5 WA

WA, B BN RS B B F W B (Al B SK S AR I 4 R 2 e A 0

&
[{e]
=
H
S
=




E R A AT KRR EILE 2016 F5 1 RS

§8 EENXMHHER

8.1 #EXMHHEZ
(1) EIIE 2 A% v 52 S 1 T 1 228 JR K 0 S s e 28 R AE S 4% % ik 4 W N P SO A
(2) (5 SERE T 1% R OR S SR I SR AL R R R e & B D
(3D 5 S TR 3 326 IR B3 SR I SR BRSPS B S AR S UL 5D
(4) (2 SR TR 1 RO B SR I SR A 4R Bt R S R AR L)
(5) FEEGE NS TR B,
(6) R T5 H A 58 S TR e JE K 090 S s 5 S 2RI 2 45 5 R 4 A 7 1) 25 TR A o

8.2 FRIH ML R

R E TR 8 S KJE 8 257 LR E HA R AT
8.3 HEFHR

(1) Pigarif: 2R AN T/EH 8:30-11:30, 13:00-17:30, $HEH A AN, Hnf
1% LA SRS ENF.

(2) WA FEEEPAMAE: http://www. jsfund. cn
BHREN ARG WESR, THEAARSEHEAZLREETFHARAR, HKMHE

400-600-8800, B & HLT-HEH:, E-mail:service@jsfund. cn.

REESEHEARAA
2016 4£ 4 A 20 H

% 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


