ELHERR AR ERSRIISHREARS
2016 {SEF 2 FEERE

2016 £ 6 A 30 H

HEFHN: BELESEHFRAF
HEEXEN: HRBITROFRAHE
WEXHHEA: 201647 A 21 H



& FAARRA 2016 5 2 FERE

§1 EERR

B PNV oy MO S ORIEAR S FT BB RI A AE R B 3 3R PR AR B KT »
FERILP AR SEE L HERVEA S8 A AR AN ) A& DT

B FE N HRAT AT IR A R R AL S S RE, T 2016 £ 7 H 18 HEM T AR S
R S5 dbn s HERIUNB A GRS A, RIER A N AR BOC A, R PIERAR X

HE NI -

He A PR U AURSIEAE L B S e ) Js RS BERT da I 98 7, HANERIERE G — 2 £ A o

HEHRE ST ACRIARELI . BT N,

e SAINEER AN LIR R

AR P IR 55 BORER 22 T

PTR A AL BT PR AT P B A

AfEH A 2016 424 H 8 H GE&AFRARH) 5 2016 46 H 30 Hil.

§ 2 FEEr=MMN

FE 4 TR S SHTERIR S
4 ARG 002222

S S (BN LTI
HaA AR H 2016 £ 4 F1 8 H

T IIAKE 4 RIS A

143, 035, 059. 32 43

AFEGAE R RS AT T, T P KRB

BBt Hpx W BRI v 22 A R RS, 4 SEILR G 9 77 1Y)
KR ARG 1
i SR U NS 67 TN 7 N 1 L T U e
FPEHAT LRG0T, ARSI TS &, A B

Pt s AIEGAENEE . DiFF. LSRRG IO B L
1], AR 2 ZE T A T I I WL AR A I R T
AR,

N —— fﬁ;m%ﬁﬁﬁ%xam+¢ﬂﬁﬁﬁﬁﬁ&ﬁ$
I GRS MU ZF BT G, R s 07

IR 2t R AL RIS, TR, BT
AR e A P

AN s S A IR ]

FEFE N FATHRAT IR AT PR 22 7]

&
=




& FAARRA 2016 5 2 FERE

§ 3 FEUMSHEIRMEEHERI

3.1 EEMEER

Az NG

BeE SRR =R

e 2016 4 H 8 H (&R E)
2016 6 H 30 H )

I N TR g 965, 605. 41
2. A 1, 407, 825. 16
3. AV 38) 356 4 3 BUA BAF ) 3] 0. 0084

4. WIRFER BT 1HE

144, 422, 529. 34

5. RIS A i

1.010

Tk

(1) A eIt ek S AR SN . Beotlieat s JHRlN (NG 2 et (A28

FUBRA R JE A AR A C S e il EASII 2 e EAR S et . (2) EidSEa
M BHR bR AR RFAT A B 5y B 103 TR, VAN B SE bl st KV 2R T s By
(3) AFEAFARH N 2016 454 H 8 H, AEHIA 2016 4 4 H 8 HiEd A 2016 46 H 30

H ik
3.2 EEFERI
3.2.1 AREPEESEHBFEEKE RIS RS LSRR R 2R
X X . Mk g b S v

" HEMKE | BEEKE | kgt S . .

B Bt o b W25 2E Wmi?@% O-6 | @@
2016 4F 4 H
8 H (G&4&
[ AERHD 1. 00% 0. 06% -0. 63% 0.51% 1.63% | —0.45%
%2016 4F 6

H30H

503 11 o




& FAARRA 2016 5 2 FERE

3.2.2 BESAFERMDRES RIHHER K E2Z) KI5 RS LB Ml s &

BN H

ﬁﬁ%ﬂ%ﬁﬁ%ﬁﬁﬁ%ﬂﬁﬂﬁﬁﬁgM%%ﬁwﬁ%%ﬁﬁﬁmwﬂﬁ%ﬂ

1.05% -

0.70%

0.35% -

0.00%

-0.35% A

-0.70%

-1.05% -

-1.40%

2016-04-08

o
™
+
by
=)
=
=1
o

20

20

016-05-08 {44

2
2

20

2016-05-30 { -

20

20

DO1E-0F-15 | [~ emmmmmmmdeme oo
-

e R ]2 = T = | R S

2016-06-23

2016-06-27

|—1H,=Efﬂﬂiﬂﬁik¢ﬁ}ﬁﬂil'?ﬂl'[lﬂ Boo — e 0 4 R o |

Bl S SR SR & BB R 5 RN L S LR R 2 < 14 1) S A H50S EL ]
(2016 £ 4 H 8 H% 2016 46 H 30 H)
VE L ARG A RN 2016 4 4 A 8 H AR WIARARN 1 . I FMHESE RN
258, ARGBEREESFEMHE 6 MANNECH, ARG T RN,

TE2: 2016 4£ 5 [ 5 H, I N KA CRTHIEZIOmaBRGSEEL AN, IS
KIS AEIUEATE I G P55, B G 7 L B IR AT 4

§4 BEHEAMRE
41 &2 (RESLHNA) B

24

W%

ARG e 2 BT RR

I H 3

EAEH

EZF A
IR

L]

PURY

ARF
W

R
s

1 545 H

SEWIGE . S AR
M IRTF G Sk

2016 44 H
8 H

12 4¢

2P AL, 2004
5 HIANGE LA
SERARAF,
1B ] 2 AN 553

4 0 311 i




& FAARRA 2016 5 2 FERE

MRA S FE LRI TR T TAE, 2005 4EFF
HRELH I B FEA OC T
B, WAL L]
TH R EEAE
HEymmn. #n
2B LA
S Es AL

ANFE L SRS s

R EEE NSNS
DI77~ 7w ok T-f

ARSI 7 B 24 7 i 5 2
W . 2SRRI g %ﬁﬁ
oy e s H g s Zhom = ’ =1 =
ERIE BEIR R S BT I 3
P FRITCHL 2T W, EiILA
4 B 45 % N

(LOF) & S8 W & T

i 110 e B B
HRA . B AR | 201645 H I 25 T W B

Ak . R - 13 HA2H, 2013
I P T T = F €3, 2013
11 A dkss

=

PSR S ESH "
AN G R A, B
TR Sk

A SRR /Qiﬁﬁ;ézg
Yo SRR G R -
203, A S B4 I 2 Ml
%% 1k 3R A 14 S 4 e )
Gls

E (D BEG2MX T RER R IR GRS RN H, FEea VKE REPH s
NEAERPGE R AT Z H s (2) SR AR SCREMAT I B2 CUEZRR MNP 5 B 4 B S 0250
FIAI R RLE -
4.2 BEANRE A A SBERMTE B O3

AN, AFESEHN GG T GEFHE) « QEZRRBHERTE) ML TR BT
G SEpra s RN B R A R R R R G G ) AR AR E , AH WSS
JREIN 113 PRSI VRS B2 Vb ey B B ot S iy 1o I A B 2 T PP B A TR DAL 1S 4
KA o AIEGISVEE BT S AT RIEHERUNIBE G5 R e MLy 58, TP BB 3 A7 A
AT A
4.3 A PRGHETTUH
4.3.1 AP G B HIHAT H L

AN, G HN RIS QRSB B A R AP A il fq S L) A
AF| WA TAE G IR, A5 R A AL B0 B AR MO e, IFERRHE R #%
S VRN S Tt A3 8 R SR 5 T AT PO L 58 36 A8 5 i Bl N 82858 50 K P58 S AT 4

;3 JG
5 70 L1l I




& FAARRA 2016 5 2 FERE

FERS IR FES BRSO, R A PR 5 R SE; @i 1T RgeR A T #5575 ik
ITHE IS, AR R BT A B A G
4.3.2 RERZGZAT AT T UL

WAEHIN, AR A RRAES S5LESIATESEMAL ST, 7 H R IR A8 5 A i /b i
WIS By RIS 4 H A R0 5% 001, AiE 1R, W HE FALA s IR EAR IR R 2, 1L
AR RINAE Gy AMEER SR EEAT A o
4.4 WEY AN ZE SRR RS ES T

FRFAF: W TN IE G, 2 20 4. 5 4l 6. 0%, % 1 Z5) Bl ek 5. 8%
BT it m. 2 220 CPI [MILLIa g, 4. 5 A& 3k 2. 3%, 2. 0%. PPI [A]Lb&d ¢
elt, 4. 5 HOEEE IR -3, 4%, 2. 8%, [FIFFMETF DG IR e 0t P B B 4 2 B
FiRlE, 4. 5 A0 B 50k 10. 5%, 9. 6%, SACKE, 2 BELFEIGEITATRE. &
DB AT MBI el o AR G SR R0, I B AR MRRE ,  [R) I 3 e 18 T
A LAFESEW] T

FREHIAE. BT IRIEE S, 51 AE il N s, t B sUREgT
MATNESRF, JEARBRER . 5853 8 AR LA AR A5 38 A (BT ARR 110 ¥ ol MR AR R AR A o
F T AR RS, KA R Gt R A s, PRI A R AT R AT N, 5 TG
I AT R . 8 4 T S A X AR

T[RRI AR R T = S5 G BRI B GE, CREFARATAT, I&rh A, 4ERF T
FEIR T K . FE X AR IR VAL, BR 7RO, BARH S G BkS
SIS — i e, A B R

4.5 REY A EE KNSRI

BREARE WIRATL S AFE N 1,010 J6; ARG WIS FIFE KA 1. 00%, Mbgi
Eb G FEHEIL 35 2 0. 63%.

4.6 REWAZEETFH ANBRE SR IHERE A
oo

§5 BEAAAGME
5.1 G PR ES R4 HR

| 75 | T F

S GB) | S BT IEEL (%)




& FAARRA 2016 5 2 FERE

Blat $ 58

6, 721, 765. 00

3.94

Hrpr 22

6, 721, 765. 00

LG BT

I WAL 2 3 %

156, 128, 580. 70

91.

Horpe 05

156, 128, 580. 70

91.

Vi LS

KR e

SERIAT AR P

FNE G

Forpre SRR ) SRR 5
B

AT LA R 55 46 o it

9, 466, 269. 25

HoAh 5t =

2,489, 128. 39

it

170, 805, 743. 34

100.

5.2 MEPIREITIL R B ERFAS

(e

(&S|

D>

>

fbrE O

f=

EE AR Al
(%)

RS N4

KA

il b

-

R BT) YR BOKAE R
N4

762, 339. 00

jessn|4

20, 920. 00

R FZ

AL B AE AR B

e Ol

F AR AR RME AR RS

4,494, 420. 00

B4

Bl

1, 444, 086. 00

LT AR 55 M 55l

BEARTFREA R 55

IKA S AR 3L B B

S B 55« A BN A R 55

HAH

AR 2 TAE

A AE AR R

N o |v|Io|lZ2lE|l0 )R lH9IH|lZE|le|m|E

é/?/\

=]

it

6, 721, 765. 00

4.65

=
b

&
-

=




& FAARRA 2016 5 2 FERE

5.3 W EHIRIL A RME & EE R 13E B DHEFRIRT 42 B R B3R B 4

e | M | mEsR | MR 0D | Akl oo | e
tefsl (%)

1 002439 Ja B A e 174, 000 4, 494, 420. 00 3.11

2 600730 Hh [ R 102, 200 1, 444, 086. 00 1. 00

3 600900 KL 32, 700 408, 423. 00 0.28

4 000690 TR RE 52, 200 353, 916. 00 0.25

5 601611 Hh [ A A 1, 000 20, 920. 00 0.01

s RS OR, AU Bk 5 R
5.4 MEBRELBTF BMIROBEFRRAS

JF5 fiE 77 i il ARME T A B (%)
1| Exf6igr 13, 103, 800. 00 9.07
2 | ST E R - -
3| &Rl - -
Horpe BURMES LT - -
4 | kfiiz 51, 066, 780. 70 35. 36
5 | AT LT 2 50, 073, 000. 00 34. 67
6 | HIEE 41, 746, 000. 00 28.91
7| A CRr RS R 139, 000. 00 0.10
8 | FNkAFH - -
9 | HAth - -
At 156, 128, 580. 70 108. 11
5.5 MEBRIE A AME S EE T = EE LB K/ HEFF BT A s B % B 48
e | psEm | ooesk | MR GO | ARRE OB E%zégfﬁw
1 101456057 14 foca 100, 000 10, 831, 000. 00 7.50
MTNOO1
2 101469005 14 JEHA 100, 000 10, 796, 000. 00 7.48
MTNOO1
3 1080062 10 FEHLA 100, 000 10, 432, 000. 00 7.22
4 122465 15 )7 01 100, 000 10, 192, 000. 00 7.06
5 101653022 16 [ &g 100, 000 10, 097, 000. 00 6.99
MINOO1

5.6 R EWIRIE A RYHE G SR 3HE ELHIR/ N HERR RIRT 42 B SURRES B R

4

IR, AT G ARFFAT 57 SRR TR

8T 1 W




7 FAARIRA 2016 5 2 FRIRE

5.7 MEWRE A ANME S BE SR HE R ADFFRE LA SRR A
R HIR, AFEERIFA SR

5.8 ME MR LA AME 5T & T 7 H B RN R HT A2 BUIEB 3 B 4
R HIR, AIEERFFAPGE.

5.9 & WIARAFEEH T K BRISIIHRAT HF 5L Ui

WA WIN, AEERSHBARYIA S .

5.10 R EHIRAZEGRH K EHEH L5 F LA

RGN, AHEERZSHEGHALS .

5.11 BRAGIRE NE

5.11.1 FHAESER K2 LS K RAT EARA R WO R B3I
&, BERGHEHEIHW—FARBATTER. LHHER.

(1) 2015 4F 7 H 24 H, PEERRAT B SRR BR 2w 56 T3 b [k i 25 11
BEIAN A Y5 UF 2 e WA 7] 37 S A o FE 500 o [ sy RS A T 5 A S — % i 3 1 4
AIEEGHT T “HpEEERE (600730), HRSEREAT G A ] BEGEE R A OCHIE o

(2) RAWINABE SR WA+ 2UER, HAB LA IES: RAT AT IR A B T 17 5 A
AR S H AT — TR R B A TTE ST b
5.11.2

AFEERTIHT T AR, B IR A R T 1 A5 1 I SR R A I 5
5.11.3 AT =1 R

FFs AR A (o)

7 HARIE 4 4, 409. 06

IR K -

ISR -

IS 2,479, 690. 67

I H 5, 028. 66

FoAl NGEK -

FEER -

DN || |WwW( DD~

HAlh -

& 2,489, 128. 39

5.11.4 W EFRFFR BT 5 B AT Bl A A
IR IIAR, AT G ARFFAT A T F B m] S 507

9T 1 W




& FAARRA 2016 5 2 FERE

5.11.5 R EARET 42 BER A AR 32 BRI SL B Bi B

MR R | e _

= L) n_%j% ;L( - V2 3| B2 MEEYT O H
l?j? FEEEARTL 244 N RME GE) | B o) Vit 52 PR 1 45 1 B
1 601611 Fp A g 20, 920. 00 0.01 R F I

§ 6 FFHAREESEHHED)
BT A

FoA R e
Aéﬁﬂiﬂﬁ(2M6$4ﬁ8Eﬂ)ﬁ%% 203, 863, 395. 03
AR
5 HA A ) 366 4 47 A0 i -

A AR W AR L 4 i I £y
ﬁémﬂiﬂaﬁiﬁ A L 4 5 I 4, 325, 727. 12
s
. NI e 2= HA # el
0&%$mﬂiﬂaﬁ§ﬁmﬁﬁigéuh 65, 154, 062. 83
[F] 47> %5
Fe G A A AR 2 H R 4R I R I G PR 4y A8 ) -
110
5 B A G 4 4 4005 143, 035, 059. 32

VE: R SIS0 ) R < B R O S B N AR AL, s DR P 3 5 e Bt

§7 EREEHEANCHETREERFESFL
71 REBHEAGTEESMHTRFI
F 1P, S B A P A U O I S S A G S e
72 REEENCHER RS RAR ST 5 A
SR, S5 A A W 0 BRI e S A B S G

§8 £EHHEF

8.1 #AEIMHHEHR:
(1) IR I e R M S ST 35 R T L B VR 5 B UE I P B8 i S AR R S
(2)  (GEYOHraHRm I ER G RIS B G e A F )
(3)  (FAISH GRS I B & BAIE S BER R ST L)




& FAARRA 2016 5 2 FERE

(4) G R e B R G B BB S SR B )

(5) FERE TS BRI EE U

(6) AN 5% LT T 5 IE e B VR A BRI Bt R 4 A 15 125 T i A
8.2 FJ0H

JentT AR H 8 S AR 8 J2 3 SRR FEAT PR A )
8.3 &EF TR

(1) PSmiesify: b oA TAEH 8:30-11:30, 13:00-17:30, HEHE A RN, thaf
$% TABR I T B

(2) Wubfrif: JEEEAMEE: http://www. jsfund. cn

PR BRI ARG WA EE R, AT WAIE S B G SRS AR A A, B

400-600-8800, kA& ML T-HEE{:, E-mail:service@jsfund. cn.

REERSEHAFRAH
2016 £ 7 H 21 H

%0110 U k1l



	§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


