ELSHDEHEFEIMESFHRARES
2016 £ 4 FEWE

2016 &£ 12 A 31 H

HEFHAN: BLEEEEARAH
HEFREN: HEBITROARAF
WEXHHB: 201741 H 19



7R 5 R AT A 2016 F5 4 F AR

§1 EEHRR

FES A TN 0 S S ORIE AR TR AETE R G 3 1R SRR B K,
FEXF FE N A FCSE L AR IR0 58 BE M AR AEAN Sl B AT

BEFEE N AT IR A R A R AR AR S A FME, T 20174 1 H 16 HE& 7 ARE
I S da bR ARG RS SN, RIEEENENFIEREBRICE. 3= SRR e
KR

B PN ZRUE LAWSSAE L B 57 (9 J5 A BT E H R  B5 77, (EANRIESE & — 2 &)

BE M AN SRR HAKRI . SVTH MR, Y TEME AT U ST R4 ] 152 A
RS .

AR A J R (0 55 BERL R 2 H 1T

AHREWIE 2016 4 10 A 1 HAZ % 2016 4F 12 H 31 Hik,

§ 2 HE&F MmN

Ak 5 L2 Ry A7
W M TR FESLZ M

R4 F R 160718

e (Y LTI
BEa AR 2011 43 A 23 H

W IR AU ET | 141, 579, 125. 65 1
AFE G AEA RAZHIREL . REFEE TSI ERIRTSE T, IS Rraiase

S
EaAd=R .
NE R IR A TR R S, AR E sl “BET
17 B SR A 7, Pl 3 S A B4R AT s S (EBERTIE T,
B AEEEGEE SN EMET S BREWBORES . 17 &b

ARG RPIRDL . 5155 T ANBER T 2 AR KT RPN R 5%, 1248
KSR AL T A2 H AU s AR A P EOR IR b2, JIoREREE
HAR ik 2 B S b R A U e

b £t e AL HE G S IR R AR R X 90% + YA 300 FRENEE R X 10%
TG i G, U B s I8 T R R & '

PR s AT AL, ETETTHES.
PN I e T A
EA LN VAR BT T A PR A
I I ‘ y \
gﬁﬁ& SRRER | s s rmams | 2Rk SR
AEREENBAE |
;Eﬁ& SRIAT s LA SR
TEDRIEENZT S 160718 150032 150033

%2 7 310 W



% A\ BAi - 2016 5 4 FERAE

]
WA AR T E o HIE S
A 73,952, 610. 65 3 54, 101, 212. 00 43 13, 525, 303. 00 45}
§3 FEMEIarESFERI
3.1 XEMEHF
Az NRMIT

EEI e b HAER ( 20064E 10 H1H — 2016412 A 31 H )
1A CL sl 2t 587, 423. 80
2. A AR -1, 001, 850. 83
3. MB35 5 4 4y BAS HH A 1 -0. 0064
4, YR I G =13 E 144, 877, 496. 36
5. iR B S %3 E 1. 0233

e (1D AW CSEHEER RS A A RO . il o CRE 2 sepirEeshlias)
TUBRA R E AL AR A e et il EAS A se a2 sk et . (2) Eiddke
AW GHEAR A EAERAA NN EAZ 5 B G R T, Th AR5 e Pl K 28T o 8

3.2 ZHEHERI
3.2.1 ARG HES M TR EIG KR K H 5 R RS s s R 5 L
_ X b4 bl s
AHEMKZE | REEKER | gt
B s HREFR | O—6 | @—@
® HZ® G ESE) W=D
HE=AH -0. 44% 0. 13% -1. 56% 0.21% 1.12% | —0.08%

ﬁ;
w
b=l
H
S
b=l



EE SR NBAES 2016 55 4 FERE

3.2.2 HESAFAEMURES RIHFEE KR Z) L H 5 RS B AR e &
A2 Zh K L

W ﬂé?iiﬂlﬁfﬁﬁﬁ?%ﬁﬁ}mgif'ﬁ*ﬂ'[ﬂzfﬁwﬁ i) 390 - 55 L 4B A MSC s 3% ) By 82 9

PPIPYTOR NN U SN S U SN S S NSO S O S O SN S S
TR N R R A
L - Fome foeeees fomeed frmmeees oo oo T I foeenees o i Fome foeeees fomeed frmmeees oo oo b

| [/
KT S .y 1h _ _______ 7 SR ‘ ...... NSNS O S A SN S -
BT !’# S T e A S S E S S N S S N

0.00% | Peam - P S AL o (— — . T I I — R— G oo e oo

R 7 S0 VRN e, AU SRR NN SO SRR SHUNUNE SRR SRR SUNUNN SRR SN SRS SO SO NN SN N SO

2011-03-23
2011-07-06 { [+
011-10-18 { |-
012-02-01 { f-1--meee
012-08- 16 { f-4--menv
012-08-28 { f-i--mer
2012-12-12 { -4
013-03-27 { F-1--memr
0130710 f-1--mem-
2013-10-23 { 4o
140205 { -1
20140521 { - f--meee
014-08-03 { [-f--me-
D1 12T {foiemmees
0150401 {f-1o-mene
2015-07-15 {}
2015-10-28 {}
16-02-10 |
2018-05-25 {|
2018-08-07 {}
2018-12-21 ||

2
2
2
2
2
2
20
2
2
2
20

[— S 2 AT S BRI KR — 50505 A5 T 20 e B AL R K |
K 55 L2 M e R BT E G AR R ML St A HE SR =R 1) P 2B 500 L
(2011 4 3 H 23 HZ 2016 4F 12 H 31 HD)
T S FAHESERYERAE, AREAEREEFENHE e MANNEEH, Ealis
WS AL G I & TR LI AT SRS A (H7S () BRVEHEM (70D SRS 2. Fe Rt
EIRED B RLE

§4 BEARE
4.1 #4258 (RESZE/NAD N

RS RS | 5L
/D\ ) H
i) 2 ERAW | mEAm | 4R v

RIS, FEL WA DT R AR AT 45 4T

EINIC N 2011 4 3 H WEE AL, b
EvE | ORISR S 23 B - 14 4F A UEZF [ E R AR, K f5

SR A F4ZT, 2008 4E 11 B




7R 5 R AT A 2016 F5 4 F AR

% SR AR W SRR e E A R A,
aReaM, BT ] % YA 2 b 557 R
23 ) [ 2 WAL o BORIG A K  TRE H
Ak 554k R e B £, BAEEMLTER, T
MK R

e (D FIREMREARSRESRANCH: (2) IR E SGEMTIE 2 GEFRLM
WA R BT RED) AR SSHLE -
2 EE NI R A A E S (5 18 LA 9

AN, ARIESEHNHGENE T GEFE)  GEFRRTEERE) KSR E M.
(GEEZ N R SRR EE SIS AR MHEAM R EEN I IE, REWEEN .
SR DT SR N AT IS 2 4 B, 8™ AR 1) KU R itk B, DRy s A N TSR B KA 7
AIE GIB AR BT & A SOEBE NI & & I HUE ML) E , Tofit 3 S0 #Ra AN 174

4.3 A PR 5ETULHA
4.3.1 AP35l B AT 1B 00
WEIAN, BEE&EEANHEUITIER S GEFREERSE AR AP S ERSFEIL)
AR WAL G HIE, SR HG AR 0TS PR BRI RS, JHESRIREE LR R
RSO S Tt 5 8 R ST TH A AP L2 s i 5638 58 2 Y6 N %2878 5 (A1 58 Gy AT 4]
PERSHIRAR IS FRERIHOR T, BIORATAE 5 IR A S i 1T RGN T34 77 ik
ITHE R, AP N E R AR S .
4.3.2 RHITHIT AT T
REIN, AFENIAREHESEZEHI RTINS, [/ H R 5E 5 A B/ 1 5
WA Gy s I e S 2 H AS 2 5%, A1t 4k, NI T HEHAIRERbR TR B TR 2, 5 H AR
HERERNZ S, AFAER G HET N

4.4 RGN E ST H RIEAIZE ST

2016 £F 4 FJZ, BARZT ZIISRERR, BB WRIMERAT . DOORE, 4 TR
S R PRI AT /NI (P19 o 7 A5 B A BRI [P T 2t B[ o i ) 3 M 45 B AR I A
A LR JEAKRACT R EE AT, JCH R 52 B [H PR SR AR R, PPT [RI 71 7 5 B
WY 4 T, ZEREAF I BRI RS E Filkoas 2 oK0E_ETHRm, iz i
PURIZIR G . LT EBUAB, 4 TR FKh 2. T A, THAE 12 H P Aiicas 5 — BERGE
3. 4%, JENMEFEAE TOBP fit o 5 M BUREARRZE d1 P S e iRk -P B AR B IR BE SR T, H i 2 4t

% 5 7 10 W



7R 5 R AT A 2016 F5 4 F AR

ol CL2 [ 2 g SEMEK P . SRR, 4 RIS T MBL TEON R MR, 2T
VIR 300 AARERKI KRB ISETRIA L, T REIEAF T M0 GIML AR O AR 1 A B A 4 42 72 i
WAz )e, 4 FRENBE— P T k.

4R, ARG SR IRFHRATAT SCEALR, G750 DA, Bmiish o ¥, F
I, B P e R e, R T BTN BRI XU
4.5 HEHAZEHNL SR

BEAR G WIRA I S BUAHED 1. 0233 J0; AR 2 S0 BUFE G KR N-0. 44%, k5T
PR v i D91, 56%.

4.6 REMARESTHFEANBBESH = HERE R

x.
§5 WEAEWE
51 REWKREERZHESBEMN
Fe TiH SH ) H S DB (%)
1 R 6, 246, 659. 44 4,928
Hodr, = 6, 246, 659. 44 4,28
2 | HEeHHE - -
[i] 52 AL 7 #5 % 121, 149, 000. 00 82.97
Hrp. it 121, 149, 000. 00 82.97
BPE SRR - -
4 | RERER - -
SrRbATAE AR - -
SENIRAE 4 il s 5, 000, 000. 00 3. 42
Hodr: KW= B SR E B B
SR e
BT B SE B e 51T 11, 461, 803. 69 7.85
HAth ¥t p= 2,162, 294. 09 1. 48
it 146, 019, 757. 22 100. 00
5.2 REMRBATVW R BRER T HE
. e _ i 3 4 B PR VR LE 4B
Y T2 AfRHE G e n
0
YN 7 N QN N | 4 _ ~
Kk - ~
C | il 5, 143, 390. 00 3.55




7R 5 R AT A 2016 F5 4 F AR

b CEVANE VAN /S W S e 19 ) - -
N4
E | @yl - -
Foo| itk mEE 1, 103, 269. 44 0. 76
G | imiEk. SAEmigEL - -
H | fFEEmEgol - _
I G RAER . RS BEAR RS - -
T | Rl - -
K | =k - -
L | FSEFRE SRS - _
M| BTN AR RS - -
N | KR PRI A st i B - -
0 | RS EFAH AL RS - -
P | #AH - -
Q | PAARESTE - -
R | . EE MR _ _
S | A - _
&t 6, 246, 659. 44 4.31
5.3 MEPRIZA RME HE ST HE LA R DHEEFF R BT T2 BREEH B B 4
e | mmem | mEman | R gD | AnhE Go | oo P
Eefl (%)

1 002595 SE R 81, 300 1,711, 365. 00 1.18
2 002311 R AE A 111, 740 1, 681, 687. 00 1.16
3 002462 N 25, 258 1, 103, 269. 44 0.76
4 601908 Rizil 104, 000 740, 480. 00 0.51
5 603308 N AR 32, 700 716, 784. 00 0.49
6 300199 EoEsyZiN4 16, 300 293, 074. 00 0. 20

e IR, AEEIEA Bk 6 Al

i)

7N o

5.4 REMREFF AP ROBRFRREAS

F5 fi 5w b ARME o) B T E R (%)
1| X6 - -
2 | RATER - -
3| e 34, 812, 000. 00 24. 03

Horbr: BURME SR 34, 812, 000. 00 24. 03
4 | ki 16, 346, 000. 00 11. 28
5 | AVAT R BT 2 69, 991, 000. 00 48. 31
6 | HHIER - -
7| ATEAR CRTAR D - -




EES A 0BARKE 2016 £ F 4 TERE

[i] b A7 B - -

9 | Hit - -

10 it 121, 149, 000. 00 83. 62
5.5 MEARIZA RME HES T = 3E LB /D EEFFRIAT 12 fios B s B 4

e | BREH | MR GO | AR Go | F e

tefsl (%)

1 160301 16 #EH 01 200, 000 | 19, 686, 000. 00 13.59

2 140220 14 EHIT 20 150,000 | 15, 126, 000. 00 10. 44

3 112129 12 H4Rfi 100, 000 | 10, 062, 000. 00 6. 95

4 041660005 16 L5 FE CPOO1 100, 000 | 10, 059, 000. 00 6. 94

5 041652008 16 4 B CP0O1 100,000 | 10, 019, 000. 00 6. 92

5.6 METARIEE A SRAME b 2 T = 13E IR/ MR BRI+ 48 B SRFES R A

il
B HIR, AT G R G SRHIESR

5.7 MEWIRE A AHE S HESFF#E AP EF R T LA RSB EE A

WEHIR, AEERFFARERBE.

5.8 & BRI A RE G ES T 1#E BN HEFF BT A BUES B B 4

WA IR, RIS RFFEPGE.

5.9 MERFE G R KRGS B0
RGN, AHEERS SBIRMRS .

5.10 M EFRAE SR B M ERP L H B A
WEHN, FESERSHEGMEAZS .

5.11 BRA-ERE Mk

5.11.1

e A A S GBI AT+ B AETR I RAT BRI E
SN AT AR AT+ AESR URAT EARRZ R AT T

5.11.2

AR+ BT, AL EES

ﬁ;
o0}
b=l
H
S
b=l

o AR Gl H AT —

(R RLRE F) 5 26 JB 52 1R 2 AP IR IBE SR




7R 5 R AT A 2016 F5 4 F AR

5.11.3 HARBE =1 B

JF5 S FR & G

1| fEHRIES 24, 993. 49
2 | MUGIEZRE B -
3| RS -
4| YRS 2, 137, 300. 60
5 | MYCHIEEK -
6 | HABRIBGK -
7| e -
8 | Hit -
9 &t 2,162, 294. 09

5.11.4 R & HIRFFA R TR B AT # 3 f3r  4
IR, AT G ARFFAA AT F B AT e 40 5155 -
5.11.5 35 HIR AT +42 R TP AR il 52 FRAF L Y i A

TEZIRE ) | HEEE~ _
= ARG Ji% 22 44 FR o LA 57 PR 15
1 002462 O g 1, 103, 269. 44 0.76 =AY
2 603308 IR0l 716, 784. 00 0.49 Gy Suited
§ 6 FFHREESHHES)
BT A
TiH e SL 2Ry R fiids Z R Z FIHEEL
R4 B A 3L 40 A i 77, 209, 678. 98 34, 382, 708. 00 8, 595, 677. 00
A5 30 3 ) 3 4 e HR D 473 71, 310, 597. 17 - -
VR < 44 B U ) S 4 DR [ 47 65 49, 919, 535. 50 - -
R 45 B A 1) L 4 P40 A8 Sh A AT -24, 648, 130. 00 19, 718, 504. 00 4,929, 626. 00
i A R 2 0 i 2 73, 952, 610. 65 54,101, 212. 00 13, 525, 303. 00

Vi IR0 2B BTN A B G = 4y B2 1] A BC X e AR Bl 4 3 o

$7 EEEEACHERRERRAESHNR
71 REBEANFFTEESHFRIFIL

I, B BRI F A BT F W B 0] B S S A I 5 R JE e 4 0




7R 5 R AT A 2016 F5 4 F AR

72 ZEBENCHEARSRRAR ST 5 WA
WA, BB NRIZ A BT W e (o] B SESE AR I 6 (2 0 A0

§8 BENHHZF

8.1 Z#AXMHFER
(1) IR 2> FHE 57 58 22 M 70 P i 07 BRI 3 B8 ke S B 1R S
(2) (EERZMDEFFAEFRRRSEEEF)
(3 KM 7> R oF RO R S S S D)
(4) (GERZHDRFF RS R RS RESTE ML
(5) REH NS FARAIE B,
(6) WA SEZ A 0 B AR B R e 2 5 M5 U5 RS -

8.2 fFJihh &
AT EE TR 8 S KNE 8 ER LR EFHERAFA
8.3 THFR

(1) Pmidrif: AR ECAE TAEH 8:30-11:30, 13:00-17:30, #HE Mot & ], thal
P LA BRI ST ENAE

(2) MubEw): FEEEHAMEE: http://www. jsfund. cn

BB H ARG WA BN, AT RASSE AR LIS EHARAR, G

400-600-8800, BY & HL-T-HEf4:, E-mail:service@jsfund. cn.

SIS E AR AT
2017 % 1 H 19 H



	重要提示
	基金产品概况
	主要财务指标和基金净值表现
	主要财务指标
	基金净值表现

	管理人报告
	基金经理（或基金经理小组）简介
	管理人对报告期内本基金运作遵规守信情况的说明
	公平交易专项说明
	报告期内基金投资策略和运作分析
	报告期内基金的业绩表现
	报告期内基金持有人数或基金资产净值预警说明

	投资组合报告
	报告期末基金资产组合情况
	报告期末按行业分类的股票投资组合
	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吊股票投资明细
	报告期末按债券品种分类的债券投资组合
	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吊债券投资明细
	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吊资产支持证券投资明细
	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吊贵金属投资明细
	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吊权证投资明细
	报告期末本基金投资的股指期货交易情况说明
	报告期末本基金投资的国债期货交易情况说明
	投资组合报告附注

	开放式基金份额变动
	基金管理人运用固有资金投资本基金情况
	基金管理人持有本基金份额变动情况
	基金管理人运用固有资金投资本基金交易明细

	备查文件目录
	备查文件目录
	存放地点
	查阅方式




