ERHRE R R IE A 2016 SR FEREHE

R EHEARGHFENESRHBES
2016 FHFEREHE

HEBFHEAN: BELESEHEAFRAF
EETEN: PELHBRITRGARAE
EEHB: 201648 H 27 H

§1 EEER

REEHANEES, HERIEARRE rEREEAFERBOCE. R U IR BE IR,
IS FL AR ILSENE S R AN 58 BV AR SO s VA ST . AR RS D i har
EHETEE, FHEERER.

HEFUE N E TR R B A IRAFIREA LSS FME, T 2016 48 H 24 HEZ T A
R I SRR PFERIL. FNEAEEDL WS ikl . SIRASIREENE, REEZX
WAL REICE. R FUEMRIR B N -

S R ABSEAE T B RS ST RN BEAIE P26 B0, (HANIRIEZE & — E B A

EMIEAESTFAACEILARARER I . BoTA WU, R0 LR A 505 R AR S A2 B 15 A
e S ANEEE VIR LSS R

AR AT AR T A A PR R RS, BB T AN A, BB AR R R IR

At T 55 BORER A i

A EHIE 2016 4F 1 H 1 HAZZ 2016 46 H 30 Hik.



ERHRE R R IE A 2016 SR FEREHE

§2 H&EMN
2.1 ZEFEKENR
HE 4R e SR AE FH g BRI 27 BLUE SR P B
A lE s S SLHGRRAE F e Wi
H4 F A 000005
e A (i LTI
HEAFARMH 201343 A 8 H
REEBHA OIS E A R A F
EEHEAN Hh TR ARAT B A R A #
i 5 WK 4 A AU 1, 312, 442, 790. 60 7}
B s B RAFEE A€
2.2 &R
7 Hbs AN G P B RS R, 14 e
[l oAb, DAESRK AR S8 .
P AW RIS NIE BT S A AR, S R AP R
Hbr, D578 RE R kot 757 K B U FH VP LAE AA-
UL b B A0 B FARAE F 281 i ok 4 TR 1)
AL . R VIGELEDEIT i8S, RN T E
TR MEBCRX A BT IR, 456 % RGP I U
Weai e WAl IR B ST TR 2%, Mo S B
FERCE, TR REIE G 2H A XU PR [ I ik — 0 M R ik 4
HEU R
A& L Sk v — A HERAT E B RS U A 2+ 1. 2%
PARS AL 2 AR5 41E AEG AR RIS, T RS AT AR IS T
THIRS . REMES, BT IRMmTigES.
23 HEEFEANMELSITEAN
gE| REEEFHEN BEEHREAN
B S LR TR A T HH ] R ARAT A A PR A F
4 B B
FEREPEFEMTTN | BERHIE (010) 65215588 (010) 66105799
H - HB4E service@jsfund. cn custody@icbe. com. cn
% P IR Bl 400-600-8800 95588
fE 3 (010) 65182266 (010) 66105798

&
N
b=l
b
N
b=l




ARG E 2016 FEFERERS

24 ERHEHTR
B G FEE RS IE SRS E N BB http://www. jsfund. cn
X ik
FEG PR TR A Bt Jea T E V6K 8 SHIE K E 8 R A SR e
HARAH
§ 3 FEWMFSRIPMESRERN

3.1 EESTHUERM % 1BiR

S NRmoo
3.1.1 HAIRZE AR bR WEHA (2016 E 1 H 1 H - 201646 A 30 H )
AHA O S A 7 28, 536, 169. 91
A IR 13, 944, 078. 99
ISV 353 4 4y 29 AS S0 R 0. 0109
A INBCT- 075 A 2R 1. 05%
AIRFE A B EIE K 1. 34%
3.1.2 WIAREIEAFEFR WA (2016 426 H 30 H )
1 NET PV I 6, 022, 287. 04
LS N R Ve Sl o I 0. 0046
L e S AR I 1,343,617, 561. 08
IR B E 1.024
3.1.3 RiHARElR WA (2016 426 H 30 H )
M R THHEI KR 18. 48%

e (1D AW C St f8 3 AR BN . BB . HABIRON O &2 el A shiias)
TOBRA S S YJE ARE, AR A Cse Bl e in_EAI A fefrfa A shiiess; (2) Bkt
W BHE IR A B RA NNWEEE 5 5 % T2, T AN 3 A S Bl AT AR T P 21 80y
(3) JASR AT 73 BOA R F R B 7 A7 T mh R 20 O A 5 2R 23 BE R i L Se BB 7 (R A

3.2 SR ERI
3.2.1 BB AN KRR 5 FEL ST B 28 2 5 LR
e @%ﬁ?%@ ik?% Eb A Mjnﬁ tt#s*c%_
B B i 22D i%ﬁ%% FEHEN S ‘/ﬁ%‘zﬁﬁﬁﬁ O—® @—@
HEZQ :3€) HEZ®
HE—1H 0. 55% 0. 05% 0. 22% 0.01% 0. 33% 0. 04%
ik ="H 0. 16% 0. 08% 0. 68% 0.01% -0. 52% 0.07%
T EAMH 1. 34% 0.07% 1. 36% 0.01% -0. 02% 0. 06%
£ 3. 77% 0. 10% 2. 86% 0.01% 0.91% 0. 09%

%3 $£23 W




ERHRE R R IE A 2016 SR FEREHE

A

JU I B 17. 89% 0. 16% 11.57% 0.01% 6. 32% 0. 15%

HEEER

e E A 18. 48% 0. 15% 13. 06% 0.01% 5. 42% 0. 14%
X 7

e AHES G HEE: — AT & RS I AR 1. 2%

bR AT E A AR R BRI T O A RE I AN I O G E AN
W, WoNFESARIAERED HEANREAT AT —F ] “ SRR AR IR,
LS A —AMEBE TP BON S R (K58 — A3 P B AT

ARFE G (L SR HOL A A SR AC 5 AT UL, R U R

Benchmark (0)=1000

Return (t)=100% X (—4EHIHRAT E WIFF A E IR AT %+1. 2%) /365

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

Hrt=1,2,3, -

3.2.2 RS A FEMRURES OB R THHEH KRS &5 RS LR Al
mRAF LR

o S Il A T a2 JOMBE 25 R 0 00 22 T Y QN8 B R 5 B JUD I &5 L B B M i A 1) Dy
AEHons L

18.43% -

2016-0G-20

L1 [ [ v = S S
LT T = S SO S

I
<
=
o
=+
I
o

FR— ; : ; ;
2.05% ! ! ! 1
@ I~ w© @ o
2 Q 9 2 o
o te} I~ - @
2 Q Q - Q
™ @ o @ +
- - - - -
o o o o o o o o
= o o = o o o o o o o o o

[ 503 0 5 LG5 L D AR R — S 0 10 067 M 5 T 2 |
Bl 5o s A E I R AU BRI 1 e S L

4 7 $£23 W



ERHRE R R IE A 2016 SR FEREHE

(2013 43 H 8 H% 2016 46 H 30 H)>

T e E RS R ENZE, AEEaREERANHIE 6 MHNEEH, Ealis
RN A SR BTG LB AT &R e EF B =8n () REEREMm () KBRS K6
REIGE o

§4 BEARE

4.1 Z&EENRESGEEIER

411 BSEEARHEHESNRK

AFEGEIHNAF LIRS EHEAMWAR, WOLT 1999 43 H 25 H, &4+ EHE ik SffE
SR RS HEA R —, RPIMETEESEHAF . AREM B, ARLSEBAEI N,
ERY B UM T B @M. JNAE S AR . ARBREE e B RS
SEERR IR QDI 45 9873 B 55 W A% o

A1k 2016 £ 6 H 30 H, FEE&EH AILEH 2 REpAIFERE S, 93 R BEUESRE R
A

=S

S, BARORRGESEEMIMES A FEseol, ki mig G, SRS e g
B LRI RS EATIIR S BRI RAIRE . FELE M. FSLYR 300 ETF BiEL

(LOF)\ S%SE@Rfifide. L FMREG. FICRIIRS . g h E R RRE (DI, 5%
WFRREERIR A FL 2ot B bl /RIGIR A . 32 S2mlRIE A 35S0 AT 50 $5% (LOF).
FMERARS . AR E TR 5250 H IR AL (QDIT-LOF). &L MUHish iR G 55K
LRGSR A« 3 SGIEEE A 120ETF, SES0VRUEEEACH 120ETF BB:. 5%
SeEE 4 (QDII-FOF-LOF). S fizs. FSLMIERG . Lo, et 6] 400ETF,
FE A 400 BEE. FESTYUR 300ETF, FESRMRAGAFNREA . FESLAERE ™ (QDID). 5 SEHEY
F 7RG IR E YR Feaifiidy. SRt ER AR (LOF), FE s
iE 500ETF . 325 o5 Fl & Wi . 3252 il 500ETF 4%, FszrhiErh 91 5% BTF. 3 serhif 4
A HHE G BTF BiE, 3ESeFmaifie M. e APl /RiER S, BnE s e i, 52
WEEBKME (QID. ##SEF KM e M6ir. 5 LF S e gy, 5 SHXmsmiids.
FE LRI US B SRS E R A . FEEE A/By BINEIAE R M . S 1 ANHEMGR. 5 SRR A
M. FLRMRA . BEHEERT. FIER TR S SFePiEERZ A ETF.

LR EYH PR ETF. FESCHiE £ Rlut ™ ETF. 3258 3 /M HBEM TR 32 LB RIS, 3L

L

(&)

7323 7T

A



ERHRE R R IE A 2016 SR FEREHE

BN FEISHTIGRIR A FASCYTR 300 TR UG TR 5 ) SRR S SRS Ak AR
HBCE . REHH SR WL ARREERPIEE . BRI CE . SRR . Bk
HURIRE BT T RSO HLIBIR & AR J7 SR SRS . 3 SErP e it ™ BTF Bofke. 38
Wit AR S BRI E BB RIS B SR . SRS SR . FASLEIET KR S SR

BEVR IR EE. B ERS . RLHEfiiRES . S LRImaAififiss. FLBrraififis. =K
MHESRES. BUiikRe. RemadiRe. REmBBRRES. BEaRiisk. mfata

fifiidr. BV EEAEEBER . FRRRmAiE. HhRItKiRe . FR@RaMmaEsihids 3
R EE SR T 57 Sl Ry 54, FN, FEZANSERES, MIFEE, FEE /%

g ais Ry

412 BeZH (BESLBNH) RESLHBEFEN

EREGHEGEA G W]
s - i S g

ERAM | mEam | LT

A, 7

SEANE -

,ﬁﬂﬁﬂf#\ ;-,]E,; I//I%E j: {204 E 5 H

ig'zﬁ‘fi’f%ﬂa MAFZZREEEHARA

SE WA ", AEA T Z LSS E
s | mosmge | 0P FIAS ] g | L 2005 GRS

A S H TEAHR TAE, SRt

WA kR N g . el AEHE

o wg hﬁA\&%%ﬂ%@\

IR A WA R TR 2 2

SLH

E: (D AR AR AR SR G SR AR H: (20 B ARE SCGEMTI 4y GEZRLM

N AR BIPE) BIMRME: (3) ARIEGHL BT 2 LR EEE 30 H, fEHMRRE
W], RS h A AL M i L EAONEIT R AN T, ZFHET 2016 £ 7 H 6
HAE CPENEZFRD) . CRIESRR) . GIEFRRAR) BT 7 k.

4.2 BEANREHASZEESEERM T ERB KA
WEWIN, ARGERNTARENE T GEFRE). QEFFHREREGR) LIS EEM. (5
SEHG R AE s TP IR 7 IR SR 5 R R i [R)) AR SR B e, A S5
BN DT SR U BENE 2R e 087, AP AR ] RS B B Atk B, N3k B AR AT N TRSR B KA
o ARGIBFE BT EA RFEEIAE S SR MEMLE, T EHEE O HHRA AR 21

&
(o2}
b=l
b
N
b=l



ERHRE R R IE A 2016 SR FEREHE

4.3 BEAXREHA AT 5B OLH T T
4.3.1 AP 5 H EKIPATEDR

WA, BN RPITIER S GEFREESEHA R AT 56 R FEL) M
NANE A TG, ST S LR B AR OISR, SRR AR . )5
S ORI SE B 3558 R SR 5 T AT AT L T8I 5838 58 5y Y BB N 4% 2858 5 (R AP 28 S AT 4R
PRSI SRS BOREGE, BOR AT A S W SEEL; I TT RGN T 55 U5 ik
ITHE IR, AP N E A SRS .

4.32 REZHATAKIE RN

WEHIN, AT TIERRHAES 5L AN o, "/ RFSE 5 RSB )
WDAE Gy BB IS 2 H S &1 5%, At LIk, A FHAEIRE AR TR TR 2, S5 Ab
MERERIAZ S, AFAERZRHIEAT N

4.4 EENXTR T A2 S 5B SR AL SR I A 1 B

4.4.1 REFIA ST T RIAZIED T

EARM FE, FREREATR, GDP RFFTE 6. 7%, 458 LG M= st i) Rigrt, B
S, XD MTIE R R T BAF RS R, SRR, FIE SRR, SRR
B AT A BOR . WIKTT T, ZFFROME FERAM I, EAK—ZFRNE AT, R
Frleld . SLmBCRTR Y, R LIRS T oy T W BOBCRAR AR, (B AEI
BN TR, BLEIR 7 RIETHIREEAT IRIGIR G T, 2 AT R .

B AR T, BRI BRI A LU LA RER . — AR E SO 2 25 58,
TRV A G RE G R ER, =R A AU U . SRR T R ARAT R AT, I T
BERRRIBOR, SR E R IEECr 603, RN KR BE STBORE N2 7 R 10 T LA B S i A%
(K EATAEAS T2 AR 1 R B AR T o DU A 43 R A5 P S o e (A5 T 320 T3 s P R PR e e
L T RV, B BB L A Oy RO YRS TP SEAR I BRI E R, Bzl el
Ao BIRFEAER TN T LR h BON AR R A TR SR U L 1 B sh, X
AR, WoE TP EES, BUEKRE, Waixk bET, 6 AARIEAR B BEIIHIKT.

WA AN A I G HAT TR, A A2 AR M R E E B R e, X
At 2 () BEAT P AESRIXAEXT MO ERIHTIE N, SR RaE e, IR AL B E4ERFK
RN, IR S HHATR AT A5 1 — i ), SN SR Be, Rl KR 2 5 Fh
AN A= SR BT R T, dERF P PEALA

7O $£23 W



ERHRE R R IE A 2016 SR FEREHE

442 MEHAES KNSRI
BERREWRAREESMEREA 1,024 J6; ARG WIS MDFHEH K TN 1. 34%, W5k
ELI RIS 25 N 1. 36%.

4.5 BEAXNEMES . IEFWHRATWESKRERE

WRTATE, EEARBENECNTE R, SR MR 2 ok B AR H R, 0T X
W 10 FOTI00 A g MR T, b SR RO AR A T I R B RS RE =, KR
BRI RECR, QFF PR AR, 5 e RO, AR R NIE N AT BRAh, ARG E
SR ER VBRI I 500 LA K B M = T 3 AR I, BV R 7 TR, o AR Sk 1) BER A RS 4 ok AN B 0 %
P B AR SR S, TR BB BOR B 2 (A T ARUELL A S R, 53— T TR
Wead AR AT, BRI RS R A T N AT, BECKRE, IR TR i BOy IR, IR
Wi G B SEE, HERNERE RGN EZ R BN “HERETR” N “FREHY
TARE”, P TT T, B RSV DR T AR, SO R RKE, B TR R
BERTE, ZFE DR BRI R L R, X W R BRI RERIE B K, sz
R ARAT BB B BAT O, e SR Bk D U A5 K LSS T 1 5 B Sl (19 A o

gi b, HBIERIHATMREMCTAR, (HH A REHOR L Ish, W RCE BR, BEEARKR
PP R ZR I B AT, R 3 BRI T L T BRI FE R AT, (B ASR ST AL B
M “HE” 57, BAE ERNVYE G =FE ORI, F R RTC BB Ja 8210 2
PR 1o

4.6 EEANIR G AR SEEREFSFRA RN

RN, AFESE AR (et dEN) . GEFF SRS ST SR 51)
Lerp BRSO RUE M & S RN LE, HEMEREEEHRANSRETEN Ry, &
WANFE BN SR E )G, SRS NI LIRE hEeE AR A AR, &
AR RAG (E R A% 52 & R UK B AR RN AT

AREEEHANBOAMET WG 2, RAMEERE. 5. 188, REEH. SIS
5T N, T B SRS E S . B8 NYER ANES ST RA L IEE
REJIRIAR TAEG . I, BUERE ST st AR SRR e B, ER G, Eea
S E &R G 22U BEANAZEE HFAEL S S5 MERES T Z MM E A
MEEpPoR; SAEMARMIG R B RIRERFZ 5P, P EIES Fiea 5 A IRSUEA R,
REFFILGT AR, FUETEECE R 7] LR A EIESF B 5k el i =55

%8 W $£23 W



ARG E 2016 FEFERERS

4.7 BEANRE A ZSTE 2 BB LK 3

ARG EEANTIRE NS 7 2 JAED R, fFEEEaRHE (=) Eelan
FEJR I “1. FERT & A RIS DKM MRTIRY, AW G =D 5 b ik, BEREE D
BCRE B 2 N 12 IR, B4 JE e A TR WAL 7 E U AN T Wi 70 BC 7 H 40 B < 43 T
LA ECRNEN 90%” 20, BfkS AR “6.4. 11 FRESEIEN” « AEEES WG &
A R S R 15 TR I AE SR 05

4.8 |EYNEBEANERERA NHERE S F = #ETEE T 13
o

§5 FEARSE

5.1 EHMATESIEE ANBITEIHILE

AN, AT EAE NN 57 S5 A5 FY 0 T U BIE TR B 2 e (T T A
FEARIE ST (IEFRRRFE L) LHAERE AR G & R A S, AFEAR T E 2= #
FA AR AT, e RV STBEAT 72 EH 8 AR 55

5.2 FTEANMEMNAR ST SEEATRE. SETE. FEIEEB K3

AN, 3SR (G R BT IR I e B A —— 3 S S A TR
) 7E 5% S 5345 L TR B BRSSP B S BB A . BR80T 3. R BT I
IR AR TS e B TS S A b, AEAEAR TR 2 S Wi AR (AT, RS EHE
T HE SR AR R e S R M E AT . AR I, 52585 (5 HE WIF IS B BOIE 2= 505t

LGNS S AR BT 1 2 R 23S, 380N 32, 860, 309. 78 JT.

5.3 AEANSLFEEREPMFFEEFARNEE. EHNESBEARERL

ASFEE NN S S 2k < T PR 2 ) G f1) N8 583 1) i S84 98 435 FH R 0O U5 03 L IE I % %
FE4r 2016 LA LERE T S FRAR . AR PR ECE O Mgt A GIRES
WHBHT V&, DLERERS. MR,

§ 6 FERMFLIHRE CREH)

6.1 B RMHME
SR FE IR ) WP R AL SR AR B
WE#IEH: 201646 H 30 H

#0923



ARG E 2016 FEFERERS

Bfr: NRMot
% 7= TS AR FEER
2016 4£ 6 A 30 H 2015412 4 31 H
%
BWATAEK 6.4.7.1 667, 271. 64 662, 553. 13
SiE A& 20, 196, 331. 56 21,911, 944. 81
7 HRIE S 43,801. 27 101, 511. 32
T oy A g 6.4.7.2 1,921,661, 374. 71 1, 574, 946, 328. 70
Horpre RERE - -
FeeH - -
figr 4 Bt 1,921,661, 374. 71 1, 574, 946, 328. 70
YR SRR R - -
Dit Aty ariy - -
TR R B 6.4.7.3 - -
SENIRAE G Rl 7= 6.4.7.4 - -
PESCIEZRE HaK - 50, 922, 533. 93
SRS, 6.4.7.5 34, 542, 331. 56 38, 515, 995. 46
IMEcdiveil] - -
JE AT R 3 - -
1 JE PS5 - -
Hoptr 53 6.4.7.6 5, 230, 200. 00 -
Aaasenn 1,982, 341, 310. 74 1, 687, 060, 867. 35
SRRFEERGE | WES At LR
2016 4£ 6 A 30 H 20154£ 12 H 31 H
1 AR:
i HAfE K - -
A2 5y M 4 R A f5 - -
17 AE 4 Rl 67 £5 6.4.7.3 - -
S HA (R 4 ik % 72 K 636, 498, 705. 25 616, 931, 868. 00
NIRRT K 28, 644. 62 -
JREAS 8 [B] 5 - -
A A 3N Fi T 930, 273. 94 752, 178. 03
AT R B 232, 568. 49 188, 044. 50
VA4 5 R 5% 9 - -
RATAE 5 B H 6.4.7.7 20, 254. 73 14, 165. 04
A Ao 512, 000. 00 512, 000. 00
JREASS ) JEL 207, 370. 71 227, 149. 46
LA ) - -
18 JE TS 97 453 - -
oAt A7 53 6.4.7.8 293, 931. 92 390, 000. 00
&t 638, 723, 749. 66 619, 015, 405. 03
A E 2 :
Sk 4 6.4.7.9 1, 312, 442, 790. 60 1,032, 589, 408. 45
¥ 10 B 4L 23 W




ARG E 2016 FEFERERS

A5 B A 6.4.7.10 31, 174, 770. 48 35, 456, 053. 87
R & = 1, 343,617, 561. 08 1, 068, 045, 462. 32
S5 T A & A e T 1,982, 341, 310. 74 1, 687, 060, 867. 35

e RS EUEH 2016 4 6 H 30 H, EE&MBUME 1. 024 o, HEESMHUEH 1, 312, 442, 790. 60
E
6.2 FIHHR

SR FEIE RS B e WU R BUE SR R 2
AHREW: 2016 41 1 H&E 2016 46 H 30 H

A ARt

A AT AR

o H xS 20164£1 H1HZE | 2015415 1H&

2016 4£ 6 A 30 H 201546 4 30 H
—. A 28, 055, 881. 54 123, 609, 786. 08
1AW 47,611, 095. 15 61, 496, 232. 56
Horbre AEECRLEISN 6.4.7.11 219, 671. 55 264, 807. 59
pezilSUYON 47, 391, 423. 60 61, 180, 535. 93
B SCRFUE SR AR RN - 50, 889. 04
SEN IR G Rl =IO - -
HoAh A RN - -
PES e & -4, 963, 411. 47 50, 538, 485. 14
Horpr: RERTEIES 6.4.7.12 - 41, 004, 626. 78
T - -
BT e 6.4.7.13 —4,963, 411. 47 9, 387, 799. 86
PSRRI BRI A - -
DisA -ty et &l - -
A T RIS 6.4.7.14 - -
JEE U 2 6.4.7.15 - 146, 058. 50
3. FUME A BN & 6.4.7.16 -14, 592, 090. 92 11, 554, 676. 27
T & - -
5. HARUN 6.4.7.17 288. 78 20, 392. 11
B = BH 14, 111, 802. 55 22, 176, 810. 20
1. EHE IR 5,249, 212. 96 5,937, 798. 82
2. FEER 1, 312, 303. 24 1, 484, 449. 64
3. HEMRS - -
4. 5% 6.4.7.18 15, 131. 86 426, 365. 29
5. FIESCH 7,310, 299. 91 14, 103, 576. 41
Forbre S R0 43 il P S HY 7,310, 299. 91 14, 103, 576. 41
6. FHoAth 3% 6.4.7.19 224, 854. 58 224, 620. 04
=. FEEH 13, 944, 078. 99 101, 432, 975. 88
W S mLoh H - -
M9, &RE 13, 944, 078. 99 101, 432, 975. 88

% 11 1 23 T



ARG E 2016 FEFERERS

6.3 FTEEME (EE&EHE) BIHR

it FE SRS FE IR R RIE R 5P

AR 2016 £ 1 H 1 H&E 2016 £ 6 7 30 H
Bfr: NRot
A H
2016 £ 1 H 1 HE 201646 A 30 H
W H
EWESE R4 BFE R EN R AT
— WM E B e (O 1, 032, 589, 408. 45 35, 456, 053. 87 | 1, 068, 045, 462. 32
S HED
YN =) Pata o - 13, 944, 078. 99 13, 944, 078. 99
[R5 S E A B E O
HIFRIED
= KINEEEMHAL 5 279, 853, 382. 15 14, 634, 947. 40 294, 488, 329. 55
P IR e E AR B AL
Horpre 1HEEHIEK 433, 872, 658. 43 19, 513, 413. 78 453, 386, 072. 21
2. FE B[R K -154, 019, 276. 28 -4,878,466.38 | 158, 897, 742. 66
VO A 30 1) 5 4 4 A 47 - -32, 860, 309. 78 -32, 860, 309. 78
A N EFE 7= A R
LA D)
T R BB (J 1, 312, 442, 790. 60 31,174, 770.48 | 1,343,617, 561.08
EFHED
AT LG AR
2015461 H 1 HE 201546 A 30 H
W H
e S R4 EEAE A EP &
— WA R A (KR 1, 469, 005, 950. 04 53,611,749.98 | 1,522,617, 700. 02
SHED
=, AM&EES A - 101, 432, 975. 88 101, 432, 975. 88
B S H O
SRR D
= KINEES MBI ) -204, 305, 538. 92 -18, 163, 649. 76 | —222, 469, 188. 68
FEAE IR S AR BN EL
b 1LEESHIERK 6, 183, 330. 76 496, 540. 72 6,679, 871. 48
2. &R -210, 488, 869. 68 -18, 660, 190. 48 |  —229, 149, 060. 16
TIN5 e B S g T — -91, 528, 504. 79 -91, 528, 504. 79
AN ELFE 7 A 2
AR
To K I B A as (i 1, 264, 700, 411. 12 45,352,571.31 | 1,310,052, 982. 43

12 T 323 W




ARG E 2016 FEFERERS

| &) |

TR BT A 55 1R (AL AR 73 o

A 6.1 & 6.4 MEHEKHTHIH 5T NEE:
XL Ta I
HEEFHAMTTA FTESITEMRA RSN
6.4 WREME
6.4.1 A EWIRAKSHTBUR. &bt S5HE—EEREHE B A
A IAFTR S THBUR . &b 5 Bl — W B i 25 A — 2.
6.4.2 EREFEIERULHA
ARIEELEARHAE FAE T R 2 ZEHE .

6.4.3 REXH KRR

6.4.3.1 A1 & HIFF RS2 1] 58 R B HA B RFIFH R RIKRBOT RAERILHI BN
AR A A4 ) S R B A KM T 50 R R SRR T R R AR A

6.4.3.2 AR EH E5HE SR ERBKERZ 5 K& REH

RIKTT B R

HARERRA

F L E AR A W]

BB EREEMEIEHI. EEWHEIN

o R BT ) C oo T
")

RSB SR

6.4.4 AR 45 3 Ko b4 BT B 3 18] B S Bk
NIRRT AL G Y AE IE H ML A% Y P 4%

6.4.4.1 B KRBT 5 HITHATHIZ 5

Ti %5

— LR MV AR AT AL

AH (2016 4E 1 H 1 HE 2016 4E 6 H 30 H) K& FAEERELIAE (20154 1 H 1 H & 2015
F6 H30H), AFEESKIEN KBTS HICHITZ S .

6.4.4.2 BT HREN
6.4.4.2.1 E£&EHH
Bfr: NRMt
T H ZM6$1H£i2QM6$6H LA LA E A
> 20 1 2015451 H1H %20154:6 H 30 H
MR A B A S N S AT 5, 249, 212. 96 5, 937, 798. 82

%013 T 4k23 T




ERMBE ARG R, 2016 FEFEEREHE

[ 1 9
o A BN E 105, 662. 01 242, 058. 58
FYEY ok
VE: SUTRESEH N RS E AR A T S B RMZ AT — H R L 5= 3E 0. 8%4E 21t
8, BHRITERFHAHIK, #%HT. 8 ARy HEEARM =77 S5 E X 0. 8%
/ HEFEREL
6.4.4.2.2 HEEEH
Bpr: NRmo
BiA A SR ET A R
. 20164F1 H1HZE20164F6 H30H | 20154F1 H 1H Z20154E6 H30H
2B R A 2 e B ST A 1, 312, 303. 24 1, 484, 449. 64
FHERER
VE: SATRESFEE NP E LREAT RS Poianr — H A & 57 3E 0. 201 FE R 114, & H R
2HHHAK, AT HirEAL N HItEH® —HREE 7 EE X0.2% / HERE.
6.4.4.3 5B BT HRAT ) FL T 3 B 55 (5 B W) 32 5
B NRMo
A
2016 4F 1 A 1 HE 201646 H 30 H
AT I 5758 5 &0 Fh ¥ [A] iy 4 1E B
iig] Eesk | X5H&
He4e ST )5 T 5 & <
T TR ERN tt'. i ISELNON 5T 5 4 FI R H
R E TR ARAT 60, 169, 328. 52 - - - - -
AR AT BT
201541 H 1 H&E 201546 H 30 H
BAT T A fRFRAE 5 &R F LI [RY 4 1E R
Vi HeEE | &
FH4SL B =z i JS
BT TR &N . i ZiESY N To&H &S H
HhE TR ARAT - - - - | 206, 760, 000. 00 127, 476. 40
6.4.4.4 FREFBREEEERIBFMN

6.4.4.41 MEHAELSBTEANZHBEREREALAESHRFER
AREIAN (2016 1 H 1 HE 2016 4£ 6 H 30 H) & FAEEFRTELIAME] (201546 1 A 1 HZE 2015

6 30 H), SEEE AR GG 5T eI 8 0] s LS AR G 12k a0 A

3 14 T 23 W



ARG E 2016 FEFERERS

6.4.4.4.2 |EWRRESEEANZ S AR RER T BB AR SHIE
AR (2016 46 7 30 H) R EAERER (2015 4 12 H 31 HD, HARRE T REFA A IS .

6.4.4.5 BB RE B RAT AR R B SR A A B

ghr: ARt
S A AR EE T EL A 1]
pien 2016 1 H1HZ 201646 H 30 H 2015 1 H 1 H&E 201546 H 30 H
HIR R0 2 HFLE I HIRRHN R BN
R TR RAT 667, 271. 64 38, 818. 59 4, 699, 629. 65 39, 540. 81

e ARERHTHAR B SITE AT E TRRATRE, EiRRtR.

6.4.4.6 XESTEREN S5 RB T A IESFRKIBR
A (2016 =1 A 1 HFE 2016 £ 6 H 30 H) K EHEEERTELIHNE (2015 %1 A 1 HE 2015 46
H 30 HD, ARIEEARIEARHIN S 5N RET A IES

6.45 K ( 201646 H 30 H ) AESFHEHNREZRIES

6.4.5.1 FI\GHT & /3 KRS T TR FA KR EZ R IES
6.4.5.1.1 ZRIEHHH]: KE
AWK (2016 4 6 H 30 HD, AFEGARSFAT EHATGHT & /19 AAIEZ7 1M i 52 R 52 -
6.4.5.1.2 ZRRIEHFRA: HF
SEs: NRmo

UESR RS | Eh | ATV (S| A | SR A ( $§ LIEN JARAS E P
R | A8k AEH | JBH (IR ks | R 0 ' FA B ¥
2016 4
HEED (2016 4F 6 R
127003 7H 1| kil |100.00]  100.00 8, 860 886, 000. 00[886, 000. 00
Fefit | H 15 H H W)

6.4.5.1.3 SZRRIESHRKT]: Hith
AHIR (2016 4 6 H 30 HD, AHS A4 BIANGET R /3 KA 25 T 78 52 PRI HoAtE 55

6.4.5.2 JARFFA BIE 5 S5 U IE 52 PR AR
AR (2016 5 6 H 30 H), AHeGARREA N5 AR 2 IR ISR .

6.4.5.3 JARR I IE Bl 3T 5 F1E N3 i3

6.4.5.3.1 HRATEI 3% E 5
BEAAEIAR 2016 £ 6 A 30 Hik, ARIE4 NFERATE HIH6FF 1E RIS Z) 152 H [F

TEIEF5 2K 427801 436, 498, 705. 25 J6, J& LU N A E A i 4 -
%015 71 4k 23 1T




ARG E 2016 FEFERERS

SRURAL: NIRRT

AR | Bige x| BIAREEAE | B R 5 E B | BoE k) | BIRMMESE
fir

101456045 | 14 #&#A5Z# | 2016 /£ 7 H 8 114.88 300, 000 34, 464, 000. 00
MTNOO1 H

011699068 | 16 E#% | 2016 47 H 8 100. 16 500, 000 50, 080, 000. 00
SCP001 H

011699340 | 16 T | 2016 4£7 H 8 100. 07 400, 000 40, 028, 000. 00
SCP001 H

101454024 | 14 FEH | 2016 4F 7 A 8 105. 32 200, 000 21, 064, 000. 00
MTNOO1 H

011699498 | 16 [#FEE | 2016 4£7 H 8 100. 03 200, 000 20, 006, 000. 00
SCP005 H

011598142 | 15 1%k | 2016 7 H 8 100. 31 100, 000 10, 031, 000. 00
SCP003 H

101460004 | 14 BSEAL | 2016 £ 7 A 8 101. 05 300, 000 30, 315, 000. 00
MTNOO1 H

101558051 | 1586E | 2016 47 A 8 100. 96 300, 000 30, 288, 000. 00
MTN0O5 H

101458017 | 14%/K% | 2016 4E7 H 8 102.17 200, 000 20, 434, 000. 00
MINOO1 H

140209 14 [EJF 09 | 2016 4£7 A 5 106. 49 456, 000 48, 559, 440. 00
H

160206 16 [EJT 06 | 2016 4£7 A 5 99. 88 600, 000 59, 928, 000. 00
H

160408 16 4% 08 | 2016 4£7 A 5 100. 59 400, 000 40, 236, 000. 00
H

1282460 12 )11 &g 2016 7 A 5 103. 81 460, 000 47, 752, 600. 00
MIN1 H

&t 4, 416, 000 453, 186, 040. 00

6.4.5.3.2 3L 5 i s IE B

BEARR IR 2016 42 6 7 30 Hik, FENFUETFAL S P 1L RIEAZ 5 7 52 H [ 1
UEZF AR 200, 000, 000. 00 76, T 2016 4 7 A 4 HATSe/a 2. %350 50 ZRAIL & H N
PERIfITR, HEAETRAS 5 B RUE I LL B3 HON AR eSS e, AME T 603 [ AE 5 1 AR A

b




& R RAT R I A

2016 FFF EREH &

§7 BREAEWE

7.1 PREBEEH=HESHE MR
GHih. NRMt
P
e GiA o S%Qz;me%
1| B - -
Horp, %22 - -
2 | e s et 1,921,661, 374. 71 96. 94
Hodr. itk 1,921,661, 374. 71 96. 94
TS FRIE SR - -
3 | REER®R | _
4 | GRATA S - .
5 | ENIRE ST - -
Horpre S Rl 1 SN IR B 4 5 7 - -
AT NS H & &A1 20, 863, 603. 20 1.05
HoAth - 10 % 7 39, 816, 332. 83 2.01
&t 1,982, 341, 310. 74 100. 00
7.2 IR R RERTHE
WEIAR, RIS REFARE.
7.3 BARE A foUHE & 2 E B = 1#E B K /NHERF B BT 42 B B B BH 4
WEIAR, AIESREFARE.
7.4 RGN BRERRASHIERES)
7.4.1 BIFEANE G H BVIEEE 3 7= 3E 2%80ET 20 42 B R R 41
AN (2016 4F 1 H 1 HZE 201646 H 30 H) , A4 ARG,
7.4.2 B2 &G H BV A S 3 P2 E 2%80ET 20 42 F R R R 41
AN (2016 4F 1 H 1 HE 2016 4£ 6 H 30 H), AE4 KRG B,
7.4.3 B\ B R AS JE 0 R 32 HH B EE R N B
AN (2016 4F 1 H 1 HE 2016 4E6 H 30 H) , ARE4 KRG,
7.5 BRI GE MM SRR EAS
SRiEAL. NRTT

17 T 323 W



ARG E 2016 FEFERERS

e fii7 il IR IXIED R T A R (%)
1 K fii 77 5, 167, 000. 00 0.38
P AT R - -
KA hie= 153, 409, 000. 00 11. 42
Horbr: BURME SR 153, 409, 000. 00 11. 42
4 Mk fiigs 474,739, 912. 71 35.33
5 Al B Rl % 5 341, 047, 000. 00 25. 38
6 T 944, 162, 000. 00 70. 27
7 Al (R A2 #f5) 3, 136, 462. 00 0.23
8 [ kA7 B - -
9 HoAth - -
&it 1,921,661, 374. 71 143. 02

7.6 FIRIEA SOME (5 E ST 7= E LU IR/ HEF R BT 148 R 22 5 5% A 4
SRURAL: NIRRT

e | mfR | RS | B Go A S S
B (%)

1 041558078 15 L4 1, 000, 000 100, 660, 000. 00 7.49
CP001

2 011699340 16 Ty 1, 000, 000 100, 070, 000. 00 7.45
SCP001

3 101472005 14 7 E ¥ 700, 000 71, 512, 000. 00 5.32
MTNOO1

4 160206 16 [EJF 06 600, 000 59, 928, 000. 00 4. 46

5 140209 14 [EIF 09 500, 000 53, 245, 000. 00 3. 96

7.7 SARIE A S B o Fe B 7= (B BB DR/ INHE P RO T+ 48 37 SCHRIE S5 L 3t A 4
WK, AIL G ARIFAT B TSR

7.8 W EHIRIEA RME GRS #E B KM HEFRIET L4 5 & RSB Y4

WK, AR RFFA TR

7.9 AR RMME o EE S B E LI R/ R B R T8 BUIE LB B2

AWK, AHERIFH UL
7.10 HEYIRASE S BB KRR Z 1B O
IR, AHEERS GRS
7.11 MERRAFE BB EH AR H 1B 0L
WEWN, AHEEKRS HEGNEZS.

18 T 323 W




ARG E 2016 FEFERERS

7.12 WEHAEHRE E

7.12.1
T I A S G BB AT A4 RS I RAT EMORB B BT TS S A, AR i H AT —

7.12.2
I G

)

WIRTT A2 R, A 3 4 5 TR AR PR 46 B IR SR PE 2 AR e 52

7.12.3 AR FoAt & DR =44 R

B ARt

2R &

17 R IE 4 43,801. 27
NEYSCIE 77 B K -
IDAdial -
ISR 34, 542, 331. 56
JREYAT R g 3 -
HoAt SR 5, 230, 200. 00
Ry 2 -
FHopth -
it 39, 816, 332. 83

7.12.4 BIERFFH KL TR BRI o] 35 85157 A 40

ar
J

O N[OOI |D|W N[

SHRL NR T
g ARy
T s em B 4K AR e

1 113008 B Ao 1, 081, 100. 00 0.08

7.12.5 BRI +4 B R P AR LB SZ PR B 0L A UL A
AR, AHESRFHRE.

§8 ZEMBHFENER

8.1 HIREEHHRHE N BEFFHENGH
Brasps: 4y

Frl A%
RSB | PR PLH B TARRE
) 4 5 LY
: \ AT : \ AT
R4 e R4 b

019 T 323 W




ARG E 2016 FEFERERS

1,392 | 942,846.83 | 1,251,508, 154.05 | 95.36% | 60, 934, 636. 55 | 4. 64%

8.2 IRESEEAMMIA BFFHFEEHFIR

TiH A M RE () 5 FE G B A L A5
HEEHNITE M T - 0. 00%
B A4

8.3 HIARESEFEANKMLA BFFE ST HAE AP B X HF R

TiH A EEMPIEENEEXE it
ANFEPE TN G TS BT T 5B 0
I 16 51 N A HF I 4

0
ARG HEFA AT S
§ 9 FHHREESHHED

BT A
2,493, 064, 197. 15

HEAEFAEMH ( 2013F 3 A8 H ) EEMmELAE
AR A A4 35 4y AL i 1, 032, 589, 408. 45
AR S 13 4 B R 3 45 433, 872, 658. 43
ok ASFR A A I G A T [ 73 47 154, 019, 276. 28
AAR S WIFE S PR A A -
AH A HH A AR I 4 4 AU 1, 312, 442, 790. 60

VAT S0 ) 2 < PR 4 B 2R PR A A

§ 10 ERFHER

10.1 EEHFFETARW

T A o2 B R AR & i

10.2 ZEEFHAN. EEEEAKENESTEERTHNERANERS)
(D) EeEEAMERATEAER
2016 4E 1 A 20 HARS BN K ATA %, WEt b E TR A T AR A,

020 T 23 W



ARG E 2016 FEFERERS

(2) B ANEIReE

EURETE NN % i

RGN, BEEIE N T MR EIE AT TR ERNFEZS).

103 B AESEEAN. ZEMrE. ZESEEVSHFR
RSP A A

M FEEFE LSS YRR ST

_mAﬁﬁﬁﬁﬁ%%&ﬁ
RSN AR

BRI AR R A A

10.5 AEEHATHITHSTHTEZFER

A A AR GRS N T2

Bt CREIRE B A KO -

THImE 55,

SV g 46k

EhRE

THIfig 4%

10.6 BEA. {£EARERREBEANRZEERLTEFHER

AN, AR

RV NNE YN N4 8- YNAP @ < IS TR el

10.7 ZE&MHIER AR 5B ITRA R ER
10.7.1 ZE&MAIEH A TR 5 BT RER T R &S ATE R

A .

Ao

EaER

i

FZ 5

N SATZ T B <

JRAZ A

AR
AT S L
11

(S

24

B LA

Uk

[ 28 2k
[t A R AW

BRIy
HIRAH

TS IESR AR
HIRAH

I {5 UE S A
HIRAH

bR B
AR FAEA 7

PR UES R B
AR AH

] < UEZ7 e
AR AH

b




EREEE RN IEA 2016 FXFEREHE

HIRUEF Iy 1 - - - | _
HIRAH

T 5 IR 2 - - - | _

Bt A PR A E]

TR FIE S PR 1 - - - | _
TALA A

JERIEZ AR 1 s . - i _
AR

JRAES B A 1 s . - i _
AR

| R B A 1 - - . | _
R

HARIE A R 1 - - . | _
THEAF]

RAIES B A 1 - - . | _
R

F T RE SR 1 - - . | _
R

PolbiE Iy 1 - - - | _
HIRAH

KIE 7 Ity 1 - - - | _
BIRAH

th o 4 1 - - - | _

et R AT

AR ITIE S 1 - - - | _

et R AT

o [ e 1 - - - | _

AR T T

HH R BRiE 2 1 - - - | _

AR T T

I FAE T AR 1 - - - i -
AR 2]

KILIEZ I 2 - . - - it A
AR

RIUES A 1 - . - 4w
AR

FRPGUES A 1 - . - 4 i
AR

d 1 AR S ARSI B —JR R 1A 5 B e T IR . BUIESEAS &) T & i 3 1% 56 57
LR

T 2: o BRI R

(D &EAT RITE, i —FNIERIEMT N

%22 71 323 W

P



ARG E 2016 FEFERERS

(2) AT SSIRDL R AT
(3) 17 RIEFHIA SRR, RN RIS
(4D HEHEBITLRETT, f

et

S BRI N

w3 FE

(5) LTz B ML,

EL L i, E IR BT R R R

s FFREMRIEIE B R IRER, RO L TR FUi it 5

RE S I SR AUk A 2 BT IRIR 55

H TR UL _E AR EREAT 5 58 SR i E ML Z5 IS 5 s . 2k

BIEFH R AT EA NP RIEZR AR AR A -

TE 4 RIGIETA RIS 7 5 A N RIGETF A A R 7] o

vE5: HEEFRE

AT PR 24 =] BE 44 D [ B e A A PR A F]

10.7.2 M MIES A F3 5 BT AT A IESF B R I 5

v ATEL AFFIESR 0T AT

BHN SRR AT

GERL AR
Bk %5 BR B 5 BT 20
e
s Ao el W
MAOH | RACRAO| MW | T | A |
B Pl e
it
E 2B &il%:| 316,372, 107. 14 75.72%14, 893, 900, 000. 00| 66. 82% - n
et R A
HHEIESRBAY | 101, 435, 039. 81 24.28% 7, 395, 785, 000. 00 33. 18% n n
AR A

Bevt H ARG A BN, SRR &

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

b

b=l
H
=

BN REeEH

HAWRAE, &HHEE

FLEGEHFRAA

2016 4F

8 H27H



