F I B R R B R A 2016 FFF AR LS

Fo LN U 2l SR xE B BUR A& 2
K ﬁﬁ%&ﬁgé
2016 SR EFREHE

HEBFHEAN: BELESEHEAFRAF
EEFREN: PEBRITROABRAE
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.

HEFEE N ERAT R AR A FIREA R &S FME, T 2016 4 8 A 24 HRX 17 AE
I S HEAR HERDL ANE IR WS ERAGIMEENE, RERKAR
AR BOC R R VERRIR B H ORI -

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

S STFAACEILARARRI . BoTA WU, 55 LR AT 55 R AT 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.

&
b=l
had
>
b=l



BRI A R R AR A 2016 FEE EIREME

§2 H&EMN

2.1 ZEFEKENR

HE 4R i SE AT B SRS 2 BT TBOR A R S S IE 5 4 2
&

A E i SEA T 2R R T BV &

H 4 F A 000414

e A (i LTI

HEE&AEFEMH 20134 12 H6 H

REEBHA PO E A R AT

EE&EHEAN H EERAT B A PR A )

i 5 WK I 4 A AU 0 239, 229, 248. 76 £

B & FA7 2 A 5E

2.2 &R

7 Hbs R L FH 2 Fh AL WIS a SR R i AR R 4 1 R G X
B, TSR K IR G .

P AW K4 R FH DA T 37 M 45 5 SR O A2 1K 2 Bl AP i 2t
Filg, FIE RGN, J15 SR E 4] [ElHK

A& L Sk v — A HERAT R B KBS Y A

PARS AL 2 AR5 41E KRG NFFIR IR AT 4, Wi R 2 iAo i 2
Femg BT R AR, BRI o i 5 2 R 4 —
FREPRI VR B 70 5 4 L FIUA XU /N o T AR ok 45 Ll A
BEVE,  EH T AT o SR AR BT A RN e 1, DR
ANBERAIE— 32 BESRATHE D 257 b s FE e ) & X AL 2

23 HEEFEAMNELSITEAN

gE| AL N BEEHREAN
B S LR TR A T H EERAT B0 A PR A #
4 B FAR

fE T MTIN | BRI

(010) 65215588

(010) 66594896

H - HB4E service@jsfund. cn fcid@bankofchina. com
B RSS HE 400-600-8800 95566
B8 (010) 65182266 (010) 66594942
2.4 fE BB H A

| B S P B R IE SO A LI |

http://www. jsfund. cn

2 7 3£26 W




BRI A R R AR A 2016 FEE EIREME

ol it
K A SEAR 2 B A Tes T R 8 SRR 8 R RS i
FIAT IR A )
§ 3 EEMFHEIFMESHERIN
3.1 EEXTHEENY Fats

SRAL: NIRRT

3.1.1 HHEBIEF TR bR

#2016 F1 A1 H - 20164E6 H30H )

A LS 1,131, 624. 20
A AR 1,111, 890. 13
HOA T35 35 4 A BAS A A 0. 0039
AT I35 v B R 2R 0. 34%
AR S A B E I KR 0. 35%

3.1.2 HIAREHEAIR R

AR (2016 46 H 30 H )

SR AT 7 Bl R 38, 350, 911. 93
HR AT 23 e 2 4 3 A00R 0. 1603
HIR B4 5= 1E 277, 580, 160. 69
IR IS B 1. 160
3.1.3 RitAREFs G HAAR (2016 £ 6 H 30 H )

B ha R THHEE KR 16. 00%

e (1) AP TR S AR SN . BT HABIRN R &2 MBI D

THRRAR S S LA R A, AR Dy A9 2 se B e in B A9 28 fefir i A2 sh i s

(2) bFidFE4

W GHEARACEFFA ANNW RS 5 2 e 1S5 T2, T 2 RSBl et /KT ZAR T o 4y
(3) SYIAAT Ak 53 B SR FH I A B 7 A7 A5 R 0 BE A 45 R 23 BE R b L SE LA 7 (K AR E

3.2 ZEFERIU
3.2.1 ZE&MHFHEE KR R 5 R AN S: LB 28 R K LR
XN SR gt
B 1}3%)\{%1% l“ﬁd\ Hﬁf)j l“b*ilii)(%
i B 2D WK bR | FEER RS | AEUREE R AR O—G @—@
" HiE=10) %® MiE=0y
TE—1TH 0. 00% 0. 04% 0. 12% 0. 00% -0. 12% 0. 04%
HE=AH 0.17% 0. 05% 0. 37% 0. 00% -0. 20% 0. 05%
TEANTH 0. 35% 0. 06% 0. 75% 0. 00% -0. 40% 0. 06%
R4 0. 78% 0. 22% 1. 62% 0. 00% -0. 84% 0. 22%
He4E
i%“zzgz 16. 00% 0. 35% 6. 16% 0.01% 9. 84% 0. 34%
37 326 W




ERwITI B R ARA 2016 FEFEREHE

3.2.2 BHES & FEMURES BB R THMENE KR35 RS B Ak
mERAF ML

S 20 0 WA R R it IO T A U T T T R G bl D 5 LE BB A A 2 R 1)
Py Sk Hons L

17.46% |

15.52% -

1.94% 4

0.00% { =

-1.94% -

1qo808 | L

0141209 [

f T T T 1 T T | R R S
20140728 |-

20
20
20

-1-_ el T 1 = R S
20

2013-12-068

|
i
e
&

g

LSk

Kz
B
N
Rt
=
B
By

e R B DA B —i+‘§5fﬁﬂl&ﬂﬁiﬁﬁﬁilﬂﬂf.‘ﬂk!‘ilﬂﬂﬂ;lﬁl&ﬁﬁ#|

o o SRS f M S TR B O B R THAHEIG R S RE S b A e i a2
(¥ P S23E 0} LI
(2013 4F 12 H 6 H&E 2016 4£ 6 H 30 H)
e HREEE RN BNZAE, ARGHESERANRHE 6 MHANECH, Eails
I AT R BB LU BIAF SR & AR (h = () SByalEa () SBRED 1AH KA E.

25

§4 BEARE

41 BB AREELZHEENR

411 BEEBEANAKAEBEESENEK
RIEEEFHN N LESEHARAT, WOLT 1999 4 3 A 25 H, 224 EE 2t

SRS EE AR Z -, RAPINE TS E AR AFEAE R, A RS R,



FITIHE R R T AR 2016 FFFEBEHE

RN, BB BN F 8. B ML MRS AE . ARG E e E RS Al
SE ST FE AR QDT R B2 A D 45 A o

ik 2016 42 6 F 30 H, S AILE R 2 NIRRT 93 JOFBEIER 5
R, AROIEESEMMEE A, FEoM. BEmKiEiRe . B KRe. Sfafii
By BEERR. FERSSHE TR
(LOF). B MihiF. MmETMRG . FERRRES. Fih P EREERS (QDID, FsE
WRRIEIR G« FL 2 I0hiF . SR BTRIER S « 3 SEEHRIE & 57 SEEARTH 50 4840 (LOP).
FLMERARS . 3R % 555 H IAREL (QDII-LOF). %S5 ERUHish iR G 35K
LR RS ARG . SRS AT 120ETF, 57 SRVRUFIEAT 120ETF B,

SEVE 4 (QDIT-FOF-LOF). S5 Ffids. sl AMIMmkiR S B nim. ZLh 6] 400ETF,

SR ARG . FSEtE . FESLYR 300 ETF B

FELPE] 400 BREE. FESEUPIR 300ETF. FRseUACZ ARG FAse e RRps ™ (QDID). 5 SEPLY
TR PR E W6 FRSAf e B SE AL TR (LOF). FEskrh
iE 500ETF . 52 Se3 (s A i . 32587l 500ETF Bk, FaeriE i BIE 7 BTF. 320k 4
AP IE G ETF B2, S22l U fis . Bt AR REIREE . SR s e lifiss. 5
SRR (QDID). FAsF i ug e IR AL aGHEMfR. sl iim iz .

TSR SRS E IR A . FASEE A/BY FESRVEMIE M. S 1 MHBEIWGYR. SRR
M. FEFMRE . FAEFHEFEIM. FENPEMEPITROR S FEriEbEg DA ETF,
36 SE PR E B 2 BT, B2S il it BTF. 5252 3 A EIA iR BEcBeyy (RIS . 325K
PP EE . IR A FECYR 300 FRECHE UG AR 50 SRR I 2SS s AR
PR SR LA RS SR R . IR FES
HURIRE DT T FESSHHLEIR G AR FE MU SIS . 7 SerPiE G Al ™ ETF B, 5E st
WO RUR A 35S T B S I 5 SR SRR S . RSB IR & S S

% &

ym)

BEIRERER . BEHMEIRE . FEFENRS . FERmaAnifirE. FELRrAnifiz:. F#xL
WHSRE. FIHIERE . B HEe. REREe. BERRbidr. FEiada

TR G SRR IR . SRR G . st RIS . B @R & M L6 3
FOP e T eI B R 512k, [N, SR eEERES. dhFEE. e/’

PR

412 Be2¥ (BESLENH) REGCZEBEF N

RSN EGEE | BN |
|
e i B W wew | 0

%5 W 3£26 W



BRI A R R AR A 2016 FEE EIREME

B | BEEH

AHLr . FE SRR W 9E A4 . 2005 4F 7 F
IRIFIREEE . 5 St i IINGESLHES, T EAT L
eEh EMEYRE . FAL | 20134F 12 Nos BEFL G SRl =it
VR 300 FeEF TG | H 6 H MK, 2011 4E 3 HEAH
SREE LT, AT EWF R E . B3
T ) e ST, E EEE .

PR KBRS EHARA
m SR TR TR Mk

AFEG . BRI M TREMA. EeEs
e e R HHE A 2014 4 5 M, S TRESEARE
KU SR FESEXTPERE Hi50 - | 10 4F R M S S5 . 2013 4F 12
LUPEAE NI i ] AN FE LS AR
IRIEIR A g P N MR BTHR, FHR
. W TAE. i, A
GE RN AT

e (D ReLMKE TR RIBAR SR EGRANH; FEELPGEIR H 21 A
R RER AT ZH, BEHMREARMELIGERAEZH; (2) EFF AL KE SCEMAT L
22 CGUIEFRI AL 52 85k B B INED WA GHIE . (3) 2016 42 7 [ 22 H, ARIEEEH AR (K
T3 AU o RS E IR A Ak S AR A S ), KIS L L AEE AR, hxbalse A ik

EHAR S,

4.2 EEAXR G AL ESEEERTEB LKA

WEHIN, ARGEEANTEENE T QERFE). QEFRRBESE) KA EEN. (5
SR X WAL 2 SRS RE T TR & R RS SR R B e R B ) AHARAR SGE R E . A
FWSAE . B STRENAE BERS R e 08, AR AR I AR A At b, 9 SR AR
NSRRI KM o AT Gia AR 8 BT A7 SRR HHE AN & & RIS M2, IR F ik Al
FEA ANF 2t AT

4.3 BEAXRE A AP35 F 00K T 5
4.3.1 AT 5 ERIBATENR

W, EEEENRPITIER S GEFRRESE AR AT 5 ERTEL) M
NAV NI G, BB G AR E B RO RS, IR IR RE S )5
SRR S35 58 R SR 5 T AT AT L2 T8I 8385 52 5 Y Bl N 5% 258 5 (R AT 58 Sy AT 4R
RS HITRE S FFEERIROR G, BRIR A TR 5 RN R SEBL; I 1T RGN T %85y =t

ITHEEE, AP N E RO RS .

L

(o}

T 26 T



BRI A R R AR A 2016 FEE EIREME

4.32 REIZHIT AR E T

WEIN, AFRE NI REHGSELH A ZENAZ S, [F7H RIS 5 b 1
LAZ Gy Bl g 2 H AR 5%IK, AiE LIk, NI NS SRR TR AR 2, AR
MERERIAR S, AFAERZRAEAT N

4.4 EE X5 A 2 S K85 SRR SR I 3 B

4.4.1 REHIAZ ST F KRB IR

2016 4 L2B4E, A BT BB s RIZL, ARG AER PR R U, AR E )
Wk A, SN TR AR T AR e L ) 1 28 OR AR s, 132 538 KX
Bl W S T B, IR PGE R, WREEBCK. BlJE, Tt AAF BRI AT, AR
SRRACEHAR KR . BREFYIEm N NS, — 5, AF R RIS N i G EAE LA T
i e 6 T 320 i A DA B2 N RS T DR A U458 PR 3R RO A7 AE B ) 240 1 0% 2 JRURS v e P 58 T % — T3 1
FARS FEAR BB PR s T 1l — € (S0, R N DUELE A MR B BRI, AEsbidfE
B ACZ BTN, BB RN, VIHGE TR R AT AR T, 5 LA
MESRAT RIS, 1 A E AT LA T A RS, RIS E, SRR, 1z
H BT ARG A N ERBERURE . U, AT A MR RS RIUETT, s
THENL BRI AN A8 12 Far S8 AT ML R IR AR X K.

AT G A RS TR AR SR S AR R A A, Rz i AL RS, I P BRI B sg s xd b, 31
BBCERAL G I RGN RS, RIS 72T 371 26 R 2 sh (0 T 3 s rp AR 2 5 AT R IR = FIH L2

442 MEWAZSHKWVSGFRI
BEAMRE ARATESMHIFEAN 1. 160 Jo; ARG YRS M FIHEIEEKFN 0. 35%, Mkg:
b SEUE IR 25 A 0. 75%.

4.5 BEAXNEMES . IEFWHRATWESKIHERE

WIEL T —F R REENRE R, —FEARHIERBERE, RN, 8% EPEER,
ToVR AT T BEAR I B AL 1 ARG e B 3 4 LA S D SLBUIRKF 7 T AR A A EL D 21 2
HKCEIHAAREIE LT, AR B ZAT T 11785 R GE XS IR . S 52 80 5% T BURIK IR A7 AE,
IR G AR A A PN, AV IO TS R A R, NS R AR PIZET—H
fEfE, Rk, Wi G2 T IMETIRS RO RE T FE, Tl TFRGHEAS
PR AR AR RAKIH, TR R BAT 20, RN AT 2 A AT &5 i AT

7 O 3E26 W



B RS S Rk T RS 2016 SR X FE IR LR

T P D05 s

FEHONE RIS N, BATRE ™48 R 3 vk BAT W PR b AL A M vk, SR
R R A XK XU ATAT b XUz, LB S5 R RSN (LB SR L, a4 et St W 5|
730 RS B i e

4.6 EEAX R EHAZSMHERFSERRI BN

RN, AFESE PN (et e GEFFR RS ST SR 51) A
L ERE AR RUE M & S RN LE, HEMERESEHANSREEN iy, £
RAHE RS RMAEE, A@RSEEANERLREHESEEARI A AR, &
AR RAG B R A% 52 & R UK H R0 RN 4T

AIEGEMABLE TR RS, RAMBEEREG. 5. 128, NEEH, SRR
ST N, DT, 45 S ME S . BeEHAMER AR e RV T
REAAMR AL DT RSN, BRI ot N SRR e i, fhEE R, Regn
SIS E T WR R =W, BN ARG HEAMAENS: S5 ERRES T Z RASFAERE R
Mo SAEMARMI R L RIRERZ 5P, P EIERSIEaE A RUERR, o+
REFEICE T AR, FUETEECE PR A A Bk BT B sk ol i 5%

>

4.7 BRI A E ST 23 BE R O A T B
RIEARE GGG N (=) RS RN 205, 105 A AT 2R SE A 2>
B, fFaikeaFZE.

4.8 REMA TEAN AR STFHE NBERE S B 19E BB T 1 Ui 3
o

§5 FEARSE

5.1 REHNFEESIEE NERFFEH I Y

AN, ERATRA AR AT (BURAR “AFLE N £ 5% S ot SR € 0T iR
ARENIEFR B S (VTR “ARE™) rItEdBT, sy QERREEeE) LH
A SGEREM e G RMFE AT RE, AMAEBRFEEM IR AN BTN, 5%
SRPURTTHBAT TR L5

&
[ee)
b=l
b
>
b=l



BRI A R R AR A 2016 FEE EIREME

5.2 1B A RGN AR SRR BEENTE #ETE. FESESH 3

AAREWIA, RIEEAE GEFBBRESE) LM REEEN . EEE FAFEE il
fRE, MAREEHANBRISEET 7B EREE, SRS HERTHE . e Bl
IS (Bl s RO TSR DA R B S IO SC R T THEAT TN, RORIUA S B AAF AR 2
AR AR 2 479 -

5.3 fEEANALERREPMFFEEFSABTREL., ERHNSBERRERL
AR Y S5 HEAR s HERIL WaE Ol WSStk GE: WS THRE I “ &
TR R B RAEFEE NI S S Is S dn Jose . Mg,

§ 6 FERMFLIHRE CREH)

6.1 BrEMHRE

R BRSNS s IR & B AR AR R R

WE#EIEH: 2016 4£6 H 30 H
Bhr: ARt
% i KR EEER
2016 4£ 6 A 30 H 20154 12 H 31 H
b g
AT 6.4.7.1 4,728, 645. 08 36, 800, 777. 16
SiE & 120, 022, 948. 84 321, 035, 761. 05
17 HPRIUES: 647, 263. T4 525, 792. 83
Lo A 6.4.7.2 2,670, 039. 00 1, 165, 491. 20
Horpre RERE 2,670, 039. 00 1, 165, 491. 20
He L FETE - -
fir 4 Bt - -
T L RRIE SRR - -
Rl L g - -
A A Bt e 6.4.7.3 - -
SENIRE Gt e 6.4.7.4 150, 000, 000. 00 -
RESCIEZ7 T H K 224, 836. 44 -
JRE AR S 6.4.7.5 80, 452. 40 95, 037. 05
JSL SR - -
JSZHSC FR R - -
T2 ZE A3 B - -
HoAt 5% 6.4.7.6 - -
FEre et 278, 374, 185. 50 359, 622, 859. 29
o KR EEER
LR ES 2016 4 6 H 30 H 2015 4 12 A 31 H

L

9 T 326 I




BRI A R R AR A 2016 FEE EIREME

f -

R K

AT oy M R £t

AT e R At

6.4.7.3

St [ ) i 5 7 K

RLAFIESE K

JOZAS B (e 5K

LA A EE N AT

294,071.79

314, 754. 61

R LR 2

60, 047. 70

71,637.12

N2 A 4 B iR 55 9

WA 32 5 B

6.4.7.7

155, 917. 88

66, 255. 93

AT R B

PSR

A A

T HE B AR S 4t

Hoph i f5t

6.4.7.8

283, 987. 44

370, 000. 00

bifit

794, 024. 81

822, 647. 66

B & i :

P

6.4.7.9

239, 229, 248. 76

310, 295, 053. 32

AR 73 B

6.4.7.10

38, 350, 911. 93

48, 505, 158. 31

P fi B Bt & it

277, 580, 160. 69

358, 800, 211. 63

AT A A

278, 374, 185. 50

359, 622, 859. 29

M R EUEH 2016 £ 6 30 H, RGmEIE 1. 160 Jo, HEem#iuEat 239, 229, 248. 76 473

6.2 FEER

SRR FRICL I RS SRS E DT OR & R AR IESR P &

AW 2016 4E 1 H 1 HZE 2016 4£ 6 H 30 H
Bhr: ARt
A5 - 4FBE AT EL A
i H Vipa=2 201641 A1 HZE | 20151 H1HE
2016 4£ 6 4 30 H 201546 4 30 H
—. A 4,908, 484. 39 67, 556, 149. 95
LAE N 3, 008, 146. 70 1,113, 244. 88
Horp: ARECRLEIRON 6.4.7.11 1,593, 729. 35 782, 545. 72
e SY PN - -
TR RFIE SISO - -
SENIRE SR =N 1,414, 417. 35 330, 699. 16
FoAb A SN - -
2. N A 1, 802, 330. 79 129, 737, 943. 90
Hrp BEESRTIRER 6.4.7.12 -1, 086, 372. 97 190, 295, 470. 85
st & - -

b
=

b=l
H

p=t




BRI A R R AR A 2016 FEE EIREME

iz v e 6.4.7.13 - -

e SRR BRI - -

il Ly and &l - -

A T RIS 6.4.7.14 2, 844, 180. 00 -61, 326, 290. 83

JEER UL 2 6.4.7.15 44, 523. 76 768, 763. 88
3. SUMME A BN 6.4.7.16 -19, 734. 07 -63, 635, 237. 72
A3 SR S - -
5. HARYN 6.4.7.17 117, 740. 97 340, 198. 89
W = B 3, 796, 594. 26 10, 958, 712. 92
1. EH R 1, 749, 797. 49 4,279, 849. 62
2. fLEN 408, 464. 39 467, 552. 30
3. HEMRS - -
4. oA 6.4.7.18 1,432, 948. 97 5, 984, 330. 40
5. FEH - -
Fodre S [0 43 R T 7 S H - -
6. HAth?kH 6.4.7.19 205, 383. 41 226, 980. 60
=. FlEEH 1,111,890. 13 56, 597, 437. 03
1 iR m g A - -
Mg, &HE 1,111,890. 13 56, 597, 437. 03

6.3 FTAENE (E&#E) TIE
SR USRS SRS B I OR A R R R R R 4
AR 2016 4F 1 H 1 HAE 2016 4£6 H 30 H

Bz, NRmoo
A
201641 H 1 HE 2016 £ 6 H 30 H
IiH
SRS KA B A &R AT
— I AT E A A (3 310, 295, 053. 32 48, 505, 158. 31 358, 800, 211. 63

EATED

NN 2y = Sy Pla
(K2 G E AR B L OF
AL

1,111, 890. 13

1,111, 890. 13

= RSB S
7 R AR B

—71, 065, 804. 56

-11, 266, 136. 51

-82, 331, 941. 07

Horpre 1 HIEK

3,475,673. 62

549, 389. 27

4, 025, 062. 89

2. kI8 ALK

—74, 541, 478. 18

-11, 815, 525. 78

-86, 357, 003. 96

P I 4
NS B A 5
Srp AR

T IR H RS (B

239, 229, 248. 76

38,350, 911. 93

277, 580, 160. 69

%11 1 26 T




B RS S Rk T RS 2016 SR X FE IR LR

D | |
AT A
2015421 H 1 HE 20154£6 A 30 H
TiH
st S AR EEFE I ERER &
— MW E A (3 551, 632, 976. 20 -9, 020, 715. 49 542,612, 260. 71
& iFE)

NN 2= Pla
M e E AR S B OF
JRLED

56, 597, 437. 03

56, 597, 437. 03

= AR MBEL S
P I E AR BN

=375, 043, 150. 04

-20, 957, 325. 51

-396, 000, 475. 55

E¢:L%$$M%

36, 635, 980. 51

4, 587, 156. 71

41, 223, 137. 22

2. 4 [A]

-411, 679, 130. 55

—25, 544, 482. 22

—-437, 223, 612. 77

VO A1 2 fﬁh

A NS BE A 7 A Y
SAFEAR D)

T IR BT B Bt (i
EAFED

176, 589, 826. 16 26,619, 396. 03 203, 209, 222. 19

A A 25 4R (L R
At 6.1 F 6.4 WAREH FAIG AL E:

HEFHAMTTA FESTTIEATTA RSN
6.4 HEMHE

6.4.1 AR EHFTRAKSTHESR. Sihfhit5 B0l —HF R & — B

AR IR AR 2 BOR . St 50— W R M — 2.

6.4.2 ZHEIERI U
I AAR S WITE AU BT 2 v 22 B

6.4.3 RECHT KRR

6.4.3.1 A5 WIFAAEIE ] 58 R IR Ath B KR TR R AR R AR IR
AR A AR 7 1) 5% 8 BCH A E KR T 58 R SRR T R A A AR

6.4.3.2 AR EHHI E5EE R AR 5 K& R

RIKTT B SAEERR R

LG EHEA R A SEHA HEEREN. BEEEN I,

SN

12 T 326 1L



FITIHE R R T AR 2016 FFFEBEHE

[FEET RO ERAT CORERT) | ESHEA. ESREHK

6.4.4 AR5 HA K _HEE T HLEA R FICBE A2 5
IR I T AT Sy YA 1E b 5% Y Bl N % — e Mk 25 AT ST

6.4.4.1 BT REF R G H BT 5
AH (2016 4E 1 H 1 HE 2016 £ 6 A 30 H) K& FAEERTELEE (20154 1 H 1 H & 2015

6 7 30 H), ARFEGARIEIE KRBT A5 PITHATE 5 .

6.4.4.2 BTN
6.4.4.2.1 E&EHH
i ANRmoe
A X
AT A R
i
A Ao AL 1305? AGRE Y 20154FE1 H 1 H & 201546 H 30 H
B R AR 2 e B ST A 1, 749, 797. 49 4,279, 849. 62
I B B
Hodr: AT ENIMI 299, 257. 24 862, 403. 46
Vak Ak

E: D IMFEEERALFASLERARNNNERE R FHAT— B AT~ 4E 1% F % %
iR, 2B R EHFAAK, A AT A EAKXA: BAREEE=3T—80E&H = FEX1%
/ BF R
(2) AeEEANMW AT LR
1) ReFHATARNHL AT EHQATRT, RIRMWELE:
O Hoekekspmtit
Q@ MwERFREE ST RE — AN BT HF R, B “HHERN” R
FUIL B89 10%4E A i AnE 2 3% . BRARARBURH B 4RI Ao 3 o AT 6 R & 51 R 414
{EL AR VAERBUTN B 9 & R0 8 R T 448, UE TR & A e R
it A 1 G, TEAT RIS R Ao B IR T N Xt Rk
s
RIGEN B . HFARESIHARNRE—NT/EH
2) MAmE 32 9k 693+ 77 ik FedR B

o2 9= (P — Py ) x10%x S,

b
&
=
P
>
p=|



F I B R R B R A 2016 FFF AR LS

st Pasnie s B 4RI A F I B AT 00 A 2B R A A

Pa= RPN B A ey 30418

IRIEEAn BN I1 2 LNy
i g, PRI KA B TS T

Po 0 i R TG I B 89 0 5 2 24 R R AL LT A e 5 A A AR B B A 1
WakE %, b Erainme Do

Sa R REGEI B 602 20 =R BGE A B A A5 5 REGEH B 0L E T

HE AR ERTAMZ BN (L3S 0) A PTAITH R Ha R
WH ARSI A RBAT A &0 F0H A+ A eI B RAUS A& 844

6.4.4.2.2 E&IEE R

Bhr: ARt
B A R AEFE AT B
20164E1 A 1HZE20164E6 H30H | 201541 A 1 H E20154E6 H30H
1A AR T s 4 B S A 408, 464. 39 467, 552. 30
FNERER

TE: AR EIE N EERATRILE JHL i — HREE R HE 0. 25%FEFRitiE, BHRIHE
AR, A3 ARy HItE R = HEEE 5 ™HEX0. 25% / HERE.

6.4.4.3 5B BHT AT IR R ML T 3 535 (8 B W) 32 5
AW (2016 £ 1 H 1 HE 2016 6 A 30 H) M EEETEHEE (2015 1 A 1 H& 2015 4 6
H 30 H), AFEHSBEIBATRITE RN T2 555 (B RIE) 22 5 .

6.4.4.4 F KRBT B A EEH HIL

6.4.441 MEFHNEEEHEANCHBER RERELZSEKHEN
WAL

A HA 4 BT B A I
0 H 2016 41 H 1 HZE 2016 4 6 | 20154E 1 H 1 HZE 201546 A 30
H 30 H H
HAMI A B3 A0 i 10, 000, 350. 03 10, 000, 350. 03
HH IE) RS N Sy - -
S s Ik - -
P IR [ /2 H A - -
WK EA B0 4 10, 000, 350. 03 10, 000, 350. 03
HIRFFA BRS04 4. 18% 5. 66%

3 14 T 326 L



B RS S Rk T RS 2016 SR X FE IR LR

2 g A AT L]

E: AIREIAAN (2016 £ 1 A 1 HE 2016 46 A 30 H) K LA RTILAN (201541 H 1 HE
2015 4F 6 H 30 H), F&EHAKIZHEG R RN, Bl o SLLARF S S0,

6.4.4.4.2 |EWRBRESEEANZ S AR KB TT BR AR SHIE
AR (2016 46 7 30 H) R EAERER (2015 4 12 H 31 HD, HARKRE D KA A IS .

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

fr: ARMoT
Sy 3] AR LI
i 2016 1 H1H%Z 201646 H 30 H 2015 1 H 1 H&Z 201546 H 30 H
AR RH ELIEIISTON AR R ELIEISTON
i 4RAT 4,728, 645. 08 133, 392. 87 8, 303, 647. 91 293, 686. 55

e AT AR MR SITE NP EETRE, Ha AR,

6.4.4.6 XESTEREWN S5 RB T A IESFKIBR

A (2016 1 A 1 HFE 2016 £ 6 H 30 H) K EHEEERTLIHNE (2015 %1 A 1 HE 2015 46
H 30 HD, ARIEEARIEAR NS 5N RET A IES o

6.45 HIK ( 2016 4E6 H 30 H ) AESFHHNREZIRIES

6.4.5.1 FAHT & /38 RIS T 8RR HE 2 RESS

AWK (2016 4F 6 H 30 H), AL ARFFA PIAEHT A& /3G k2510 e 52 FR 1IE R .

6.4.5.2 HiRFFH HE N EEERIEZ R E
AR (2016 4F 6 H 30 H), AIEGARIFH BT S5 iE 52 BRI 5

6.4.5.3 R GF IE R 5 P AR R H25
6.4.5.3.1 847 8] T 535 1E 51
AHAR (2016 4F 6 H 30 H), ARIEETEATH T 0FF IE B R0,

6.4.5.3.2 3% 5 Fr i 535 1E 5]
AHAR (2016 4E 6 H 30 H), ARIEETAH FiiintiidF IE B 440,

§7 BEHEGHE

7.1 iREEE=HES BN

EERA. AR
% 15 71 4t 26

p=t




FITIHE R R T AR 2016 FFFEBEHE

&R T L
o B o H7 3 4 B B I LA
(%)
1| Blaa st 2,670, 039. 00 0.96
Hr i‘%‘i 2,670, 039. 00 0. 96
2 ./—\ELI&JJIL - -
Hrr e - ~
B SRR SR - -
3 | REERHE - -
4 @E&ﬁfi&&?ﬁ - n
5 R4l 150, 000, 000. 00! 53. 88
'43 *Mﬁ@mﬁﬁﬁ%)\kﬁéﬁﬁ - -
%Eﬁﬁm i N e 124, 751, 593. 92 44, 81
HoAth 25 I 7% 7= 952, 552. 58 0. 34
&t 278, 374, 185. 50 100. 00
7.2 HiIRBATI A RA R ERTAES
Siafr. ARt
L] 1Tk ~RME G 3L S B PRI E LR (%)
A | RS MRS HL v 191, 123. 00 0.07
B | KAk 136, 104. 00 0. 05
c | HldEk 1,602, 292. 00 0.58
1. #T7. R oK A= F it B B
Dl Rl
E | o0k 14, 325. 00 0.01
Foo| #URFEE 90, 507. 00 0.03
G Hizk. EAEAIEOL 334, 506. 00 0.12
Ho| AEEAE L - -
= B (L = B AR
. 5 BRI E EEARR S I 0 05
N4
T | Rk 119, 133. 00 0.04
K | AL 10, 557. 00 0. 00
L | FBERIRE S5 AR S5 - B
M| BHEFF A AR AR S - -
N | KRS PREEFA it i E L 15, 228. 00 0.01
0 | FERIRSE. BEAHADR S - -
p | #E - _
Q | PARARESTE - -

b

b=l
H

p=t




ERwITI B R ARA 2016 FEFEREHE

S A AR AR L

20, 849. 00

0.01

22
e

it

2,670,039. 00

0. 96

7.3 ARG A SHE SRS T E BN R R+ 42 BB R B4
SRR NRTIT

e | | e | MR OB Ao S
el (%)
1 002013 | HHiHLE 26, 850 361, 938. 00 0.13
2 600270 | AMEKE 17, 800 311, 322. 00 0.11
3 600433 | EZEEHT 32, 600 281, 664. 00 0. 10
4 600478 E YA 23, 000 277, 610. 00 0.10
5 002466 | KFFHE 5, 400 230, 526. 00 0.08
6 000762 | Ak 5, 400 133, 488. 00 0.05
7 600056 | HEEZ 7,700 122, 122. 00 0. 04
8 000563 | BRE#HA 21, 700 119, 133. 00 0. 04
9 002299 | ERKE 4, 200 108, 780. 00 0. 04
10 600755 | JE[THE 10, 900 86, 655. 00 0.03

E: BWREER T ARG RES BT A B A, N 58T A2 45 51N
Chttp://www. jsfund. cn) R84S 1E S,

7.4 HEHABRERTHERERTS)
7.4.1 BVFSEANERUET 20 424 B B4

SHRL: ARMIT

A A A S
1 601318 Hh ]S 22 21, 312, 390. 94 5.94
2 601166 Yol ARAT 17,587, 712. 75 4. 90
3 000001 T ERAT 13, 235, 786. 44 3. 69
4 601766 4 10, 230, 847. 07 2.85
5 600637 RI7 Bk 9, 623, 433. 50 2. 68
6 600016 RAEHRAT 9, 616, 560. 25 2. 68
7 000776 " RAES 9, 298, 455. 00 2. 59
8 002142 TARLT 8, 904, 996. 82 2. 48
9 600999 FHRIESR 8, 846, 004. 77 2. 47

b

A
o
N
[op)

=




BRI A R R AR A 2016 FEE EIREME

10 600276 16 B [ 24 8,313, 488. 77 2.32
11 601818 KT 8, 204, 436. 00 2.29
12 601288 FNVERAT 7,374, 372. 00 2. 06
13 601009 A U HRAT 7,183, 764. 98 2. 00
14 002594 EL IV 3tk 7,116, 803. 19 1.98
15 600867 AR E 7,078, 369. 70 1.97
16 601618 W E Hh 6, 878, 493. 75 1.92
17 000333 eSOk SYEi| 6, 454, 657. 75 1. 80
18 000858 R W 5,793, 253. 35 1.61
19 600036 FARERAT 5, 760, 497. 00 1.61
20 601872 TS 5,673, 775. 36 1.58
7.4.2 A1HEH-EHAT 20 44 5B B4
SEins: NRmx
o | mmm | s AR ik Al il e
el (%)
1 601318 Hh [P %2 21,219, 892. 74 5.91
2 601166 ol RAT 17, 490, 167. 07 4. 87
3 000001 41T 13,298, 771. 88 3.71
4 601766 Hh [ 4 10, 073, 759. 20 2.81
5 600637 R 7 A Ek 9, 558, 381. 30 2. 66
6 600016 RARAT 9, 538, 957. 01 2. 66
7 000776 I RAES: 9,212,578.53 2.57
8 002142 TUERIT 8,963, 431. 11 2. 50
9 600999 WIS 8, 681, 242. 93 2. 42
10 600276 TE Hi 2% 24 8, 326, 438. 24 2.32
11 601818 JEREAT 8, 160, 232. 00 2.27
12 601288 PNVARAT 7, 341, 746. 00 2. 05
13 601009 P L ERAT 7,228,973.16 2.01
14 002594 EL WV 3kt 7,172, 530. 50 2.00
15 600867 WLRE 7,168, 288. 04 2. 00
16 601618 [ R 6, 817, 288. 00 1. 90
17 000333 F A 6,415, 216. 49 1.79
18 000858 TR W 5, 865, 316. 33 1.63
19 601939 AT 5,811, 339. 94 1.62
20 600036 AT 5, 694, 450. 40 1.59

b

=

F
N
o
p=|




BRI A R R AR A 2016 FEE EIREME

7.4.3 SENBEE A A o B0 S B R AN R

Bpr: NRM
SENEEE A (%) B 547, 767, 863. 79
SEH AR BN (R3S B 545, 219, 028. 95

VE: T4 1T I “SEANEH” 7042 00 “SRMEH” K T4 3 T CRABERA” IR

N7 PSRN B BRAZ el (RS HAN TR LRSS B ) 3151, AN B IRAE 5 9

7.5 WIRIERIR A R BFREAS
IR, AEERFFAH G

7.6 FIRIE A SOME (5 E ST 7= 3E LU IR/ HEF RO BT 148 R 22 5 3% A 4
REHIR, RIS RIFHIF.

7.7 RGN RUHE & E ST = RE BBR /AN EERR I RT 4 B P~ SCRAIE S 8 R BA 4
MBI, A G A Y T %

7.8 IR EHIRIZ A RME G E ST #E HB KM HEF R BT 142 5t & B33 4
WK, ARERFFASTEREE.

7.9 FIRIR A FME ok B S 37 1R EO I R/ PP O i 48 BUIE SR 3 A
WEIIAR, RIS RFABOLE.

7.10 R EHIRAE SR IR R 5 F o i ¥
7.10.1 R EHIARAE BB HIRAE R R A1 25 A 40

o g | TEE O oy | AR e
5] 1 (Jo)
HHIE 500 i
11607 RS -2 | -2, 417,360.00 | —53, 960. 00 -
IC1607 &%)
ARMEZ S EFET (O -53, 960. 00
B E A BRI v A I (J6) 2, 844, 180. 00
e A BRI B A I A a8 (Jn) -61, 820. 00
7.10.2 A EEHHE BRI R BRHEBUOR

AFE R AR B 5E A ol R BCEA S R GNE IR,  [FIE 73715 48 o 0 s i
WA BTN S SAHCRMIR SR, DR .

3019 T 326 1T




B RS S Rk T RS 2016 SR X FE IR LR

RIEGI T R, FEREMERE, KR EE S,

ZHbro

711 MER R AR ST H K E R R 5 E R
WEN, ARERSH5EGIHRZ S .

7.12 FEHA G MR

7.12.1

T I AT B A AT A4 IR 1 RAT BRI S B T L S &
FNAZEE TR+ AIEFIRAT EARRZEIAIHEDT. AT,

7.12.2

f“‘/\

G BB SE I B BRI

s AEARHR T Gl H AT —

AF AR+ AR, B IR A R UE 1 2 e B I 2 AR

7.12.3 FAAR A& I BE 7 I RR

Bfr: ARt

75 S FR &
1 | fFHIRIES 647, 263. 74
2 | PISGIESRIE SRR 224, 836. 44
3 | MU A -
4 | RIYSCRIE 80, 452. 40
5 | MUHIEER -
6 | HALRGK -
7| FERETRH -
8 | Hfth -
it 952, 552. 58

7.12.4 BIARFEA KL THBORRI W ¥ #8555 40
IR, AIERFFAT AT 5 BB T e e i 77

7.12.5 BIRET 4 B T AR TUE B2 PR B 0L B U B
IR, ATEE R 44 R SRR SE 2 IR L -

§8 ZEMBBFAEANGR

8.1 HIARESMIRHE NP BEFFE NG

b
S
=
P
>
p=|

st 4




BRI A R R AR A 2016 FEE EIREME

Rt NS
RN | PR LB MABTEH
) FH S A E 2
S N = : A% - =
R L) e A
1,470 162, 740. 99 155, 740, 532. 44 65. 10% 83, 488, 716. 32 | 34. 90%

8.2 IRESEEAMMIA BFFHFEEHFIR

R AR E

TiH A mERE () 5 FE G B A L A5
HEEHNFTAE ML 7 451, 611. 42 0. 19%

8.3 WIREEEHAMMWA RFHE ST ESHHEBX HKER

AR GREGEHFFA A A S

15 BEESHBRENEER A (i)

PNl ot N o g g Sl S 10750
I N AT S

0

8.4 REAZERKER ST HBHIEI

TiH A LR fﬁiﬁ%ﬁ 4 R Eﬁfﬁ%’ﬁ R Eiif%’ﬁiﬁ(i%
S (% SR (%) R IR
EeEM
UNEEEN 10, 000, 350. 03 4.18 | 10,000, 350. 03 4.18 34
&
EeEM
INE S - - - - -
SZ PN
Eeam
N ] ] ] ] ]
ReEH
NS ] ] ] ] ]
At - - - - -
&t 10, 000, 350. 03 4.18 | 10,000, 350. 03 4.18 34E
%21 7 326 T




BRI A R R AR A 2016 FEE EIREME

§ 9 TBAZESHFERSN

Bfr: A
HEERAMH (2013F 12 A6 B ) FEEMEULE 2, 155, 528, 960. 01
AHRAE B R4 3 4 47 A0 A 310, 295, 053. 32
A HR A HA IR 4 5L HA Iy 3, 475, 673. 62
UGk : AR A 0 e BB I £ 74,541, 478. 18
AARAE WIS PR 2 A -
AR A A 5 4 AL i 239, 229, 248. 76

V0 ST R < R O B B N s e A B [ {7 A e R 4

§ 10 ERFHER

10.1 E&HHFE AR RN
BN R AT R M E AR S,

102 Z2&EFHEAN. ZEREANENESHERTHERAFERS)
(1) FEEE AR ERNFLENEL
2016 47 1 H 20 AARSEHNAKA AL, WAt L LN TR A AL A flA 28
(2) FEEFENL T SILE TR E RN F R E I
AN, HEITE NN LT E ST ERANFLD),

103 BRESEEAN. BE&W™. E&HE VIR

WA AT ARG E BN W e FEE L S HIRA S

10.4 FE B RIEHI R

T TN AL G P BT R R R A AR

10.5 NEEHATH IR HHHE S FriE L

A N ATE GRS L TH I S TS S5 T, S tH IR 55 o i AR AGE R 2 IR 55
Bt CREIRE B A KO -

b
N
=
P
>
p=it



BRI A R R AR A 2016 FEE EIREME

10.6 EEAN. EARKRBHEENRZEEBRALTIFHER
BN, ARSI AR TN BT R A A T AL

10.7 ZEHAER AT L 5 BT R ER

10.7.1 ZSHM AESS A R 5 B Iut AT B H KA & SUAHENR
SR NIRRT

BT 5 IS A 1255 e AP <6

50470 Xfﬁm | e SR | .

L R EH | A S EL ik 4 B 1 L #E

Jon BB
%

GAZUES Ay 3 499, 840, 976. 13 45. 73% 349, 888. 60) 45. 73% -
HIRAH
J7 IEVEZE Iy 3| 266, 394, 506. 26 24. 37% 186, 478. 65 24. 37% -
HIRAH
RITUES Ay 4 110,351, 619. 65 10. 10% 77, 246. 21 10. 10% -
HIRAH
Hh [ 4RITIE TS 2 79, 444, 554. 71 7.27% 55, 611. 70 7.27% -
A RA
o [ [ < 2| 67,185,289.58 6. 15% 47, 029. 80 6. 15% -
JBeAR A BR 2 ]
POVAEZ5 By 3| 36,976, 943. 07 3. 38% 25, 883. 89 3. 38% -
AR
JGRAUEFF Iy 1| 32,191, 201. 76 2. 95% 22, 533. 81 2. 95% -
AR
HH R BRiE 2 2 546, 086. 75 0. 05% 382. 27 0. 05% -
AR THEA
b RIS 1 - - - - -
AR T
I 25 I 1y 1 - - - - -
AR
FRAGES B4 2 - - - - -
HIRAH
RFRIUEFFA R 1 - - - - -
FHTAH]
RIGEFH AR 1 - - - - -
HIRAH
T RAES Iy 5 - - - - -
HIRAH
T IHAIE 25 1 43 2 - - - - -
AR
[ S iE5 2 - - - - -

b
»
=
P
>
p=it




BRI A R R AR A 2016 FEE EIREME

HIRAR

[E 28 H %iES
Jietn A R 2w

I {5 UE A
AIRAR

I T UE S ey
AIRAR

MBS By
AIRAR

HFIEFFA IR

A F]

HANES AR

AT

HEARIE SR A IR

AT

HEFUETF ety
AT B2 7]

HEPUIE AT IR

TEAT]

RAUEZ Bty
AIRAR

PRSI

HAEA T

B ARIES A7 BR

TEA ]

HOT FIRIESR
AIRAR

RIFUEFF2 4L
AR

IHIE SR B

AR T

B ARIE SR
A R A

(ERENTEZ0Eh
HIRAH

FERUEFA R

TUEAT]

IR T e £
HIRAH

KATUES Bty
HIRAH

FARTUES Bty
AIRAR

W= A R

b

b=l
H

p=t




BRI A R R AR A 2016 FEE EIREME

2

AT
o RS 1 f - - 1 -
AR FAEAT
o B 2 f - - 1 -
AR FAEAT
o (& S 2 1 i i 1 -
Bt 1 B4 7
) 4 - - i B —
LN
7 R I 1 R i 1 -
TESA IR AT
RRAESRA IR 2 - R i 1 -
AT
RS
A

E L AR e IRAREEE R SRR S RITHATIRGE . BUESERC 5 &1 S0 5 2

e E .

T 2: A5 BITHE AR HERRE 7

(1) GEATNE, (e —F NI E KBTI

(2) AT SIRDL R

(3) A RIFHINFERIEE, R AA REFIIFA

(4) HEGRMBITTRES, REL . 4l R A BRGS0 Z W ATk 2 "I AIESR T I 7T

Weitr, JFREMRIERE G IR AR IRER, SR T TIIWT T 5 5

(5) HENL T T HZIME R ML, R KSR AEHER S 2 TR 55

B BN UL EAREREAT B 85 i e A IR R AOSE 5 B0 R BN S R 7 R 28T

P, IR TR A

T 3: BRI IR A B ] 544 9 R R R RIS R A PR A ]

T4 FFEUESFA R A A NPRIETF R AR A A .

T 5: BHIACESRA PR TR A =) S A i AR R A PR A F]

TE 6: RIGUEFFA R IR 7] A4 N RIETF e A R 7] o

TE 7 o [ [ P g A PR 2 7] 5 44 D o [ ] B e A AT BR 22 7]

T8 PFIESF GHLD ARSUEA R EA AT EIETF R AR A

TE9: EHIN, AREIRMLIT S R0 ERIESR A A IR A FIRM EgAE 5 ot 1 4.

e

\S

g 3 A

S
|
|
|
|

10.7.2 Z& M AESR A R 5 Bu AT AR IESF SR HI 1B O
SRRAL: NIRRT

025 T 326 1T



BRI A R R AR A 2016 FEE EIREME

%225 5 B % 5% BUER 5
I
et SIS el LT
WA S | BB | R e s | BUOSEE AT
1 el L
1) LA
TAFUEH A -5, 946, 000, 000. 00 50. 48% -
BIRAH]
Ji BRI A - 270, 000, 000. 00 2. 29% -
BIRAH]
RITUES AR -2, 232, 600, 000. 00 18. 95% -
BIRAH]
H [ £V IE - - - .
A RA
rh [ [ bR 4 b - 480, 000, 000. 00 4. 08% -
A R A
POlAEZER Ay -/ 970, 000, 000. 00 8. 24% -
BIRAH
PN -{ 654, 000, 000. 00 5. 55% -
BIRAH
Hh R BRiE 27 -{1, 226, 000, 000. 00 10. 41% -
AR TEA

BRENAME WAL, TEAAEeERNFELRGEHAR

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

b
>

b=l
H
&
=

~E L, EW A
REESEEFRAA

2016 £8 A 27 H




