ERPIE T B0 % ETF2016 ¥ 5 RE W&

EXAIEFEHBRZ G EARGIERIEFIR 5
HE 2016 FHFEREHE

HEEHEN: BRERSEHARAH
HEFTEN: FEBITROBERAH
EHHEHE: 201648 A 27 H

§1 EERR

REEHANESFES ., HFRRIEARS s AR R R SRR BE K,
FFXF PRI SR HERA PR AN 2 B AR AN B SO IR TUE . AEE R D 4T
HHEL TR, FHEHFRER

HEFEE NP EHAT IR A IR A R RIEA LS FHE, T 2016 £ 8 A 24 HEM T AR
TR S AR bR HERIL. PR ECREOL. W52t . BRAaIREENE, REEZNE
AFAERERAC S TR P PERRR B H R -

BB BRI LSS S B 5o RS BEAIE R 97, (B APRIE SR & — s A

BRSO ARIAMREZIL . BB S, Bevt & FE A I R AR S A2 Bl 3 A

e AINERE SR LSS T
ASAEAF AR T B B AR AR B, SRR T RTRAN N, R B AR AR R IE S
AR I SRR A T
A HIA 2016 45 1 A 1 HAZE 2016 4 6 H 30 H k.



ERPIE T B0 % ETF2016 ¥ 5 RE W&

§2 HEMN
2.1 EEEXFHR
e it SR 32 B0 98 A8 B BT TR B R R B R 4
RS TRRR 3% S HPHIE 32 B 9% ETR
Wy M RTRR F B o
e AL 512600
A (e 5 TR
FEa AR 2014 4 6 H 13 H
AL IN F LS E AR A
BEEHEAN o EERAT It A IR A #
A5 AR B S A 0 S 8,951, 224. 00 £}
HE AR AN 5E
FL Gy A b T E SR AL 5 Bl HRIESR A 5 P

EW A

201447 H 25 H

2.2 F &7 i A

BB Hbx

AIE AT WA IR BT, B IR IR 4L
TSR ERIER i 25 AR B R 2 I /M, J040 H AR ER
i 25 P I LA XA 0. 2%, FALEREHR ZEA KT
2%.

ARFE G R e AR I, B 5E 4 HEbR IR 48 20 B o
i 2L RS e AU ) 3 2 < B SR R R AL, FFARE R A
TREOBA I S H B (AR B AT AR L . (RS Ik
oL Chniah kIR D 3 BOCRIRAT 2 08 AR I B
I, B DROMIE A R BR 1 e 5 3 58 USRI
S E B KR A H A e O SRS R B e
PG, PLUAPIERERFR IR E00 H 1.

b £ b ifE

I R B SR A

JRUSHAC 2 e i

AHE B R RIS I B 4, U XU 5 i i 7T
mTREHEE. MM EESRMHEe. A%
SREMEE G, F BRI e e B AR EAAR 4R 4L
IR, A SRS DLEAR 8O AR K i
S TH S AABL AR XS YA i AL

23 EZ&EFHEANMESITEEAN

TiH HEZHEA HEFTLEAN
ZFR SRS EHARAF R EERAT I B R A
k42 RN FKE
= KR A
TN kR HTE (010) 65215588 (010) 66594896

%2 B 326 7T




# R P IEE R4 % ETF2016 7 F F AR &1 &

| LT IR A service@jsfund. cn fcid@bankofchina. com
B RS g 400-600-8800 95566
R/ (010) 65182266 (010) 66594942

2.4 ERTEFR

BRI G R IE SR BN LR http://www. jsfund. cn

X -

B PR AR A B e E A6 KT 8 SHRIEKIE 8 JE 5 e
AR A

§3 EEMFIerMEEHHERI

3.1 FEXTHESRMMY F R
SEURAL: NIRRT

3. 1.1 BRI E R T bR fREW (2016 4F 1 A 1 H - 2016 46 H30H )
A LI R -489,917. 15
A A -617, 436. 84
TS 350 35 4 3 A BA R -0. 0639
AIAINBCT- Y R 2R —4. 82%
AR S A B E I K R -2. 40%
3. 1.2 BARE IR TR WAEIAAR ( 2016 £ 6 H 30 H )

R ATt 7 B R 4, 039, 689. 62
HAPR AT AL 73 P 31 4 B0 0.4513
IR B & 55 13HE 12,990, 913. 62
IR L & B 1.4513
3. 1.3 Rl ER WA HIAR (2016 4£ 6 H 30 H )

FES M R EIE KR 45.13%

A (D AWCIIGE RS AR BN 88U HARIRN CRE A MBS D
THERARSC 2] AR, AR A sl as n_EA & e EAL SR s s (2) Pridst
M SHR IR AR AW B 5 2 & & 2, T N2 G Sl et /K1 2R T B s e
(3D ST {6 53 0 SR FHHI AR B 7= i 2 b oA 93 ORI 55 2R 20 B A Hh L SE B 2 ) AR 2R

#
=
5
&
=



ERFIEE R

% ETF2016 ¥ F ML M2

3.2 EEHERI
3.2.1 EE&HBIHEN KR K H 5 R AN S R s R A

B B B4 5 (D) AR bR ﬁﬁ&m e 28 R O—6G @—®@
h HZE@ ELE)) HZ@D

gL —1H 4. 96% 1. 36% 3. 64% 1. 36% 1. 32% 0. 00%

=4 H 6. 74% 1. 39% 4, 89% 1. 41% 1. 85% -0. 02%

LESNNH -2. 40% 1.87% -3.93% 1. 92% 1. 53% -0. 05%

P -16. 26% 2.26% | —16.33% 2.37% 0.07% -0. 11%

HE 44

MR T A 45. 13% 1. 95% 52. 79% 2. 05% ~7.66% -0. 10%
4

3.2.2 HEEHFRAEKURESHHR THHMENE KR3) KI5 RS AR
MBI LB

HRWW]%%%EWKAQM£HWMﬁK$

3 i) 300Nk 8% L 48 HE HE I 2 AR 1) by 3L

120.21%

108.19%

96.17%

84.15%

7213%

60.10%

2014-068-13

o
o
[
=]
=+
¥
=]
o~

2014-08-26 { f-----r---

20141108 {[----r---

FOAGADAG A o pom e
2015-01-21 4 p--- e

P015-02-27 [ emmebem e

e u R T T 1 L S S S S .
DOAG-05-12 1 | ---mmbmmmm et T

D0150OFTE | [-mmmbmmmmmmabee

PO1E-10-07F { F---eebemmmm e L B T

[l LT Tt s R A S S
2016-08-31 { frmmempemmmmmmfom e e o

s L T-T0 I TR T 1 | S S S S S

FO1EA220 b TR
2016-01-26 -t
PO AEOFOF | fommbmmmmm oo

[ 5 310 1 5 O ETTAR < B DML Kok — 500 0 T U M 2 |

25|

&

o4 T k26 I

(2014$6H 13 HE 2016 46 H 30 H)

S 5 SE IR T EHE 9 ETF RS Rt E I KR R 2t b AR HE U 25 22 1) g SEAE 34 0) B




ERPIE T B0 % ETF2016 ¥ 5 RE W&

TE L G RMEERMNBNAE, AEeaReGRAERHE6 MPANNEEH, &l
ORI A RS F TR R WO GREER (F= () SBHIEM (B SRRED 1H KL
JE o

TE2: 2016 £ 3 A 24 H, AFEGEHNRAT (T B 5 Sk 3 20 2% SABEKAE)

o RGNS L AR A SR G PR SS, SR G H IR AR G

§4 HHEARE

4.1 E&EEBEANRESLEFN
4.1.1 EEEHEARRERESNER

RGN N LESEFHARAR, WorT 1999 4 3 A 25 H, 24 EE RSt
SR MESEHE AR —, RYINETRESEEAR . ARENM B, AR,
ERYI. BER Bl B & ma ML TINEA S A" AFBREE e E RS
PR EE A QDT 2 B B 45 %A%

#k 2016 4 6 H 30 H, H&EFHEALEH 2 HEPRIEHR%RES. 93 LIPS #
A g, HAREREFLFEMMES A, S, FRmKERRE . KRG Sl
B B FEMSMETIRA . AR IRA . FsLi . FE50)7K 300 ETF B
e (LOF)  FBSC@AEmfigr. ML FBREG . FLRKIRS . Wb ERERS (QDID) |
SRR G . B Z g, Il EARIERA . FRRHIR G FE SRR 50 1%L
(LOF) \ FESEMMEMARE . Tt i fiide . 558 HIRHEE (QDIT-LOF) | 3%k 3 /UH5)
JNRE L2 RS LfTF R KIREG . 3% RIEEE AT 120ETF, 5 SCURUESEA

120ETF BiHz. #5E# 4 (QDII-FOF-LOF) . FESLfEHMTR. FREAMMIEREG . FLLntim.

/

35S ) 400ETF 3552 A1) 400 BeEE. 32500 IR 300ETF. ZEsufRALLLFITR & 5% SE ARk
(QDID) \ ZSEEEIV S 7 Rfide. 5% il st e 6. 38 S0alififiide . 5 SE ik Al fit
faH (LOF) | F&sEHPiiE 500ETF. 57 SEH o s A W6 07 .« 54 SEHilE 500ETF e, S skrhibh
WIET BTF. 5% S rpuE i W E 457 ETF kR 37 SEFas alifiie W62 . 5 et ST R /R SR
HLWME TS B EERKKE (QDIT) .« FSCERS I E M. FESeEE e
5105 FEHNTTHGIR. 5 LU SRRE R A FA50F A/By SRR IR M. 3K

LA ARG S SRR AT SENRARS . FEH ST, 37 Sxt b &R e BT R
A FSHIEEE G TR ETF, HUEEEH O ETF. SESRiiiE Rl = ETF. #2585 3 AN H B0

3:.'5:':“
i AT ORISR . RIS IR . BRIt & . 345U R 300 FE T AT 5.



ERPIE T B0 % ETF2016 ¥ 5 RE W&

W HEME B G SRA VAR A ER L BRSO S L AR SRR LIRSS . RS St g

v A SEEFIRBIBER . BRI R SOFHLBIR S AR G SR SR L 5
SEHIE SRRt ™ BTF B F2 900 miR & 58 SR I B O SO SRS ISR L 58 SR ORI B
v ARG . ELERINEREE . R ERE . FLREAIRS . F SRR A6

AN

sy

=i

i

wSERAAEALRIGTE . BRSO ARG RO LRI G FRIOiESIR G B B R
SRR RAUR. FERRFAMGUE. FEIBIRREEECE . SRR, Hrh B R
e SERA IR S A FE S Gr 3 RO & JE 132 KBVl R, [, BB AaEt
RIEE. MlFEe. FEE - REHE

4.1.2 B&EE (REEELEDH) REEZEHERFN

—

op
i

o
H

A ESTEG LR | o

W4, % (B JHIRR Ml | e
EIAR | BRI | 4ER

EARIAT TA SR R B

AEE. FEEHUEEZ B /NF] (IA-Clarington
A ETF. 32 Sk 4l Investments Inc ). &=
M= ETF e HBREE . 5% o AR R T A A ]
SEYPR 300ETE K HLIeFz (Franklin Templeton
seszrhiE 500ETF Kz FLBE 2014 45 Investments Corp. ) o
gy | B, 5SS 50 FiE AL 6H15H |~ 10 4E | 2007 4F 6 A A FE R4
(LOF) | 3%5¢ H Bda2K EHARAFE, JefEtER
(QDIT-LOF) . J&SEiR TR FR RO
FFEARTH] 120ETF B LI i, DL R BB A
. FEKE e (QDII- . BEEfm., WL
FOF-LOF) %422 2 A4, BAEEML B,
nEREE.

AL, FESLTiEEEZy
T ETF. ZseiE & mb

e ; s 2009 IS
HPE ETF R ILBeEE . 3 SRIMS R S

v, N /\4 b R

X3 VR 1208TF % 2016 4 B 7 i ?%fﬂnghﬁ&ﬁ

| X . 3H 24 H HRAE B 7T 7 — . BT
HERE. bl I
A00ETF J HBt R 42 AR ARAE N T S e
H

(D BEAFTUEIRA R EARSHEEAFENZ H, LIS EIR W1
AFMEMPGERASZ s (2) WESR ML S SGEMT A2 GER M ML G B4 T B 20
A SR HE -
4.2 BEANRERNEESBERRTEH LK U

WA, GBI T GEHIER)  GEFREIEEIR) JILE TR,

%6 U1 k26 T



ERPIE T B0 % ETF2016 ¥ 5 RE W&

(G 2 PAiE 32 Y 2 A2 G B TP I F R BOIE R R BT A e B[R] A A AR SR AR A e, A
FEWESLEH . R 5T RN EAE B S B, AR RS IS RS 3R, MRS AR
NSRRI RHM 7 . AT IS AT S0 MM EE & & R AUE M2, o H e 04
FEA AR GEIAT A
4.3 BEANXNIRE LA ARSI F U
4.3.1 AP35 I ERPAT R

WE N, EEEENRPITIE R 2 GEFREESE AR AT S H RS Al
AR WAL G HIE, SR GTHG IR TS PR B MR ML R, JHESSREE LR E
SR RN S #5017 T A PRl s i 583558 5 VG N 453858 5 1) P28 G AT A
PRSI AR R A EOR B, B OR AR G RN SE I i IT RGN L4577 50
BEAT HHIRAE, AR N E AT R A S
4.3.2 REZ ST AL T

WEMN, AFENIAREHES5LEHI RTINS, [ H R85 5 A B/ 1 5
N Gy B ZAE S M H RAZ &I 5%, At LIk, A N AW shIREFR IR TR 2, S5H
& KA ZE Ty, AFAER G s AT N .
4.4 EEANRE BN ZE S K BB SRR SR I U B
4.4.1 WEHAZESHBR RIBAIBIES T

BRI, AFEE HIBRERZERN 0. 07%, FEMIMEMWEEN 1. 05%, fFEHEEHFLY
7€ I H B ERER 1R ZE AT 0. 2% FR 1 o

A FE G PR IIFR R Tl 3 B2 AT AR 2, 2 PR AR R A LGS 7 o HUEAT
AV FRHCR HIE 800 58k 800 RAEA M AZAT W AT 7038, 1L &AT W 3 I SR E e A g AT b 45
Bl P IRI AT A A RAT L A m) BRI, R Bt SR AT AR B Ko
THo oA T R SNTEH) 13778 55 FE A S b B AR, B BORAAT AR S Bt

AR G ORI 56 4 B AV S S AR B R R @ G BRI B AL, DUA R BRI
PRITEHC) B s FERRHE AR A FE B3 I S A IR AR B 0] e 52 450 T8 4 45 R AT I 1 2
4.4.2 WMEPREEKV SR

BEAE IRAIE GO HUFE N 1. 4513 Jo: AR & RS B0 E I K F -2, 40%,

G LA AEUR 25 32 -3, 93%.

Il



ERPIE T B0 % ETF2016 ¥ 5 RE W&

4.5 BEANEWNLG . IEFTHRATLESKHERE

AT AR — BB Al E B AR S BB B ™ i, R AR S TR TR B sl 158
SR, ARSI FE RO IR T B L ik < R B [ S5 DR B FiE U BR OR T R K b o, it —
PEARA L G AR ER IR 72, AR 4Rt SR At — ARl AL 1 vhlE 2 2 S AT ML AR B 5 58 TR

4.6 BEANHREHAZEHERFEFETN U

WEHIAN, RESEHNHES (A THERD © GEFSB e ST E LSS5
P ERE R S AR S HUE A R L E, HW (S E e N RS8N —Hitr, %
S E R ST N GERAMER, @ReE NERLREHEeE AT AR,
P MR A% 5 5 2 THK H BT R AT

AEEGEHABAERWR AL, RAMEEWRR. 5. 188, KNEEH Il

AT, ATTHTTL RIS FE S BN (E R AN & 2 B BA b
REAIAIARSG TARZ i RN, B i ISt AR SR e e B fhfEZR 0, e
S LR B2 2W, EANAIES HEAES: S5 ERES 7 Z AAFAEAE T E K
Ao SAEMRI R . WY 5, RIS Sl S AR SUE AR,
REGECG AT, PUERECH RA R DU EESF #e R S b 25

4.7 EENREHAZSAE I

WIEAREEEEF L (5D “I0 AR H, BESE AT S E I K FNR
(TR B IR . RGP H 3 15 (B K AR 5 A R B K e (Y 2 A0 I 1%, %
SE N LB T s 7

Wead PP FE A E I AR BAR R BB R A UKL 1%, DRIACE S5 A
ARSEMERESHC, FEEea FRMAE.
4.8 REFNEEANEESIHFE ABRESH = HEPEHB LR U

T R R AR G0 42 20 A AR H HBLEEG 3™1#EAK T 5, 000 37T

§5 LB ANHRE

5.1 MEHARESTEE NETERFRLEY
AN, PFERTROARAF (BURK “AIEN” D 5L IR E B AL 5 BT
BEIEBOESR P A (BUTRAR “AdEE” ) KFEELRED, PR GERRRHEE) LH

gé: 8 T JL26 1L



ERPIE T B0 % ETF2016 ¥ 5 RE W&

A I e A FATLE A RHE, AMAERERS NI A KT N, 5
RWUSTTHEAT T RUZ I XS5

5.2 EEANREMAAZERHBERRTE. S#ETE. FESEEBRK K

G|

RGN, AFEE AR GEFRBTHEER) SHAA RIEAE B & FAFEE X
FILE, RASE G BN RE AT T E MR, WEE R ET R e m BT Il
B [ A R T 5 DA R B B T SCEE DT T AT TN R AL, RAIIAE & B AAF AR FH I &

A AR 2 474 -

5.3 FHEANEASERRETMFELEFAFNEE. HERMTERRERL
A PRI AR HERIL WO WSk GE: WS SRS )
“ERh T RN AR MORAITEARREENA) « RRAE ISR B, AERA e

6.1 B HfFR

§6 FEEMFLTHRE CREHT)

bR FESHIE 3 B A 5 AT GAR BUIE R R v A 4
WEHIEH: 201646 H 30 H

B NRMIG
, AR PR
#® 7 WS 2016 £ 6 H 30 H 2015412 H 31 H

b g
BATAEK 6.4.7.1 248, 696. 465, 190. 70
Al D 667. 2, 658. 20
17 H AR UE S 1, 137. 13,771.15
TGV R e 6.4.7.2 12, 813, 230. 15, 238, 970. 85
Horpe R 12, 813, 230. 15, 238, 970. 85
Bt -
fiigr 4% Bt -
ViR L RRIE SRR -
Dik ol driy -
A S Bt e 6.4.7.3 _
SENIRE Rl 6.4.7.4 _
IEWSCIE 5597 K 88, 758. -
YR S 6.4.7.5 43, 103. 24
AT -
JNEUAT I 3 -

%09 B 326 7T




# R P IEE R4 % ETF2016 7 F F AR &1 &

I HEPTARBL 5

HAh 5

6.4.7.6

BEP

13,152, 534. 26

15, 720, 694. 14

ABRTE E B 28

MHES

ZHAR
2016 £ 6 A 30 H

EER
2015412 A 31 H

i fit:

I

A2 oy M e R A fot

AT A b 9 fot

6.4.7.3

S H [ A < K

R IESIE HK

AL [

A N AR A

5, 192. 43

6, 404. 47

AR B

1, 038. 48

1, 280. 90

A8 5 1 55 2

P22 5 B

6.4.7.7

2,744.13

2,533.12

AN

RS

A A

3 5 FT AR S £

Hott bt

6.4.7.8

152, 645. 60

169, 900. 00

fbiait

161, 620. 64

180, 118. 49

kR &

P

6.4.7.9

8, 951, 224. 00

10, 451, 224. 00

AR I3 BCAE

6.4.7.10

4, 039, 689. 62

5, 089, 351. 65

T BB &t

12, 990, 913. 62

15, 540, 575. 65

AT R T

13,152, 534. 26

15,720, 694. 14

A #EUEH 2016 426 H 30 H, REE&MBUFE 1. 4513 J6, FEESMBULAN S, 951, 224. 00 1.

6.2 FlER

b AR BRI T AL 5 ROV BGEIR BOIE - S B 2 &

A A 2016 4F 1 H 1 HE 2016 4E 6 A 30 H

Bhi: ARG

A H AT HAR]

o H MHES 20164E1 A1 HE 2015461 H1 A&

2016 %£6 A 30 H 201546 A 30 H
—. A -443, 064. 06 16, 191, 783. 56
LALE N 1,473.94 6, 520. 95
Hrb fERFIEIRAN 6.4.7.11 1,473.61 6, 520. 95
T AR 0.33 -
PR SRR AR RN - -

&
=
=
b
=S
=



ERPIE T B0 % ETF2016 ¥ 5 RE W&

SENIREE SRl PN - _
HoAF =N - -
2R -320, 472. 67 17, 078, 209. 61
Horpe PSRRI 6.4.7.12 -451, 764. 53 16, 835, 990. 47
e R - -
e eng &l 6.4.7.13 629. 67 _
VPR SCRRIE SR A BRI A - -
R BT - -
firE TR 6.4.7.14 - _
lireiles) 6.4.7.15 130, 662. 19 242, 219. 14
3.8 e E AR B o 6.4.7.16 -127, 519. 69 -1, 264, 958. 68
4317 5 A - -
5. AN 6.4.7.17 3, 454. 36 372,011. 68
®: —. %H 174, 372. 78 453, 113. 46
1. PR H 31, 842. 51 91, 340. 61
2. fBE % 6, 368. 51 18, 268. 08
3. BRSSP - -
4. X5 H 6.4.7.18 6, 336. 16 112, 524. 76
5. FIESCH - -
Fore Sz [ 4 il 5 =S - -
6. FHAh ok H 6.4.7.19 129, 825. 60 230, 980. 01
=. FlERB -617, 436. 84 15, 738, 670. 10
W PTS R A — -
M9, #&FE -617, 436. 84 15, 738, 670. 10

6.3 &N (FEE&HFE) RFR

2t AR 3R IIE B A B R G BUIE R R S 4
AHAER: 201641 H 1 HAE 2016 426 H 30 H

Bhr: NRMt
A
201641 A1 HZE 201646 A 30 H
TiH
el E S ROBEATE B ENE A
—. MWW # B A 10, 451, 224. 00 5, 089, 351. 65 15, 540, 575. 65
(S ED
. AL EES A - -617, 436. 84 617, 436. 84
IR AR E R
HAFED
=\ ARSI S -1, 500, 000. 00 -432,225.19 -1, 932, 225. 19
FEAE I 3 ST AR BB
Hodr, 1.0 B Sk - - -

211 T 326 T




ERPIE T B0 % ETF2016 ¥ 5 RE W&

2. FE 4R A 3K -1, 500, 000. 00 -432, 225. 19 -1, 932, 225. 19
VU A ) i 47 0 - - -
A NS BRI =2 ) J
EEAE )
Fiv BARFTA F A 8,951, 224. 00 4, 039, 689. 62 12,990, 913. 62
(& ED
A BT LG A
201541 H 1 HZE 2015466 A 30 H
I
e S R ECFE EER R ET
— JAWI A E AL 45, 451, 224. 00 9, 068, 923. 35 54, 520, 147. 35

(FEEFED

. KzE s A
3k e E A S B OF
SR

15,738, 670. 10

15, 738, 670. 10

= RIREHBL S
PR AR B B

=32, 000, 000. 00

-14, 947, 539. 13

-46, 947, 539. 13

Horb: 1B HIWEK

40, 000, 000. 00

20, 374, 862. 52

60, 374, 862. 52

2. B4 A Ek

-72, 000, 000. 00

-35, 322, 401. 65

-107, 322, 401. 65

TNES e

B N4 BCAE = A 1 3
SIHER D)
Fiv WARFTA #H B 13, 451, 224. 00 9, 860, 054. 32 23, 311, 278. 32
(41 ED
R B R 45 e I 2R 4
A 6.1 & 6.4 MEEHKHTH M NEE:
T F Loyl
HEEHMANTTA FTESIFTEMRA IR AN
6.4 HRMHHE

6.4.1 AMREHRAMSTIER. STHETHERIE—HFRREH—SHI 3N
A PR 2B St S ol — BRI S AR — 2.

6.4.2 EZRFEIERULH
ARFEGAEARR T IR A & Z 4 IE .

&
s
b=
b
=S
b=



ERPIE T B0 % ETF2016 ¥ 5 RE W&

6.4.3 KEEHFRR
6.4.3.1 A5 HIFAAEIEH] o REFLAh B KA ER RAIRECH KA M
AR A WA A 1 1) e R B A 3 KR 3 58 R IR BT R R A AR .
6.4.3.2 AMEW SRS RERKET 5K &REH
KK TT 4R H5AREER KR
SRS E AR A A FHEEHN
FREEATRAERAR ¢ “FEERIT ) HEFEN

6.4.4 AR EHA K BB RT LU SRR T 32 5
R IR T 28 Ty YAE TE 5 b 55V TRl A 4 — R b 2% VT 3
6.4.4.1 ARBTG5 BEITHITRZ S
AP (2016 451 H 1 HA 2016 4F 6 F 30 H) K FAFREERTELIAN (2015641 H 1 HE
20154 6 H 30 HD , AFG AR REKTT 5 5 HIe# T 5
6.4.4.2 KRBT HRH
6.4.4.2.1 EE&EHEH

iz, ARt
N A T L A ]
T H 2016 4 1 A 1 HZ 2016 4F 201541 A 1 HE 2015 4F 6 A
6 H 30 H 30 H
YR A R R B S AT 31, 842. 51 91, 340. 61
(1) 3 2
Horr: AR ENLI - -
Y 3
e SO GEHN FE SR S A IR A I BN 3 17— H BE S 552 13 E 0. 5% A 2 2

e, ZHRUZE®MHAIK, #&HZF. HiHEARX N HEEARM =717 —HEL %= E
X0.5% / HMHERE

6.4.4.2.2 HEFEER

Hhr: ARt
N SRR L A
T H 2016 4F 1 A 1 HZ 2016 4F 20154E 1 H 1 H% 2015 4F 6 A
6 H 30 H 30 H
A I 4 B S A 6, 368. 51 18, 268. 08
e o

Vi SORFEEAEE A EARAT IOFEE ST — H AR & B0 i 0. 19HIEE B R 1HE, BHRIFE

213 T 326 T



ES P T EH % ETF2016 ¥ 5 B REHE

FAAK, #AXM KR AR N, ISR =1— SRS HE }0. 1% / HERE.
6.4.4.3 SR HATHRITE TR (FEMW)RZ S

A3 (2016 4F 1 H 1 HZE 2016 £ 6 J 30 H) K EAFEA LA (2015 48 1 H 1 HZE 2015 4F
6 7330 HD , ARG RBTT#ATHRAT I AL 77 ) 77 (S 1RIW) 22 5

6.4.4.4 ZREFRELESHIFM

6.4.4.4.1 MEHHESETENZHEERERBEELEEHEM

AAE RN (2016 4E 1 A 1 H&E 2016 46 A 30 H) K F4EEW AR (20154F 1 H 1 HE
20154 6 H 30 HD , FEGAEBAARG FHEAG 55G H . e (] st S S A G (1 6 A
6.4.4.4.2 WEHIRBESEENZSMIHARBT B AEZSHHER

AWK (2016 4F 6 H 30 HD K FAERER (2015 4F 12 [ 31 H) , HAeB I REE RIS,

6.4.4.5 HIRET RE HIRIT AR 17 AL BRI B

b ARt
SRy A A BT B A 1)
K 2006 21 H1 H&E 2016 %6 H30H| 2015641 H 1 HE 201546 A 30 H
IR R IR RSN IR R AN
AR AT 248, 696. 28 1, 431. 56 523, 926. 74 5, 275. 56

e AREEGRRATERHESEE NP ERITRE, EalMEITR.

6.4.4.6 AESEAHIINSERETAHIESFHITEL

A (2016 45 1 H 1 HZ 2016 4F 6 H 30 H) K FAFEERTELIAN] (2015 4 1 H 1 H % 2015 4
6 130 H) , ARIEGRIEKBLINZS 5N RIKTT A& B IES .

6.4.5 BIR (2016 4£ 6 A 30 H) AZELFFH KIFEZRIES

6.4.5.1 FI\EHT K /8 RKIESF T THIAR T KRE ZRIES

AR (2016 4 6 H 30 HD , AFGARFEA BIAHT A/ A AUE T3 TS % BR AJIESS .

6.4.5.2 FIRFFA HIE RSB Z IR R
SHURAL: AR

T Tk

e | o (| PR | s | Wk kA

o | 2| b Wf% A | 28 B\ vk | aam | 0

600511 5 2016 R 27.42 2016 30. 16 4,200 155, 275. 75{115, 164. 00 -
moy| w [wm| 7 e O | A

214 T 326 T




ERPIE T B0 % ETF2016 ¥ 5 RE W&

2 H
18 H

e 8 H

4 H

6.4.5.3 HIRGHRIEEIEAL 5 RAE AT i
6.4.5.3.1 RATREIT MBI IERY

AR (2016 £ 6 H 30 H) , AIEETHRATINTTIH 67 1L B 4350
6.4.5.3.2 X 5 i gz 1EE K
RHIA (2016 46 H 30 HDY , AHELTAE S Hii 5 IE IR,

§7 BHAGHE

7.1 BREESEEZHERBR

SR ATt

T H

L B EFE

I
AR Hefs] (%)

Bk BB

12, 813, 230. 78 97. 42

Hrr:

12, 813, 230. 78 97. 42

I AL 2 A5 %

Hrp: it

BTSRRI

R ER e

SEREAT A AR TR

TN R B

b KK CIRI A SN IR S

i

RATHFFMG T A S/

249, 364. 13

Foh A T 5™

89, 939. 35

it

13, 152, 534. 26

TE: JBEEBR A2 S R AR A (LS fE

7.2 HIRBATWA ROBEER R A S
7.2.1 WIRBERBIZATW O RABERRA S

SEEA: ANRMT

] ATk NRME o) o 3 4 Bt P2 v B g (%)
A | AR AR dh ol 1, 069, 310. 00 8.23
B KAk _ _
C il i b 9,615, 433. 68 74. 02
) B, #1. RE KR ) )

FIPERLY

&
b=
b
=S
b=




ERPIE T B0 % ETF2016 ¥ 5 RE W&

I - -

iR FE 2,044, 182. 10 15. 74

ALl EREAIREL - -

T | | ™

A I ROl - -

(EESY 2 NE NI ENSES N
H 5l

—
|
|

bl - -

L =l - -

MG 55 R 55l - _

= || =

AR FEAMEANR 55k - -

IKA S ISR 2 L it o 2
N4

JE R RS  AEBLA AR R 55
I

#H - -

PAFAS T AR - -

S AR E AR - -

wn | |o T

=
e - -

fann 12, 728, 925. 78 97. 98

7.2.2 IRBIR B IZATW D RBE R R A&
SEEA: ANRMT

A5 (&3] ARME GO i 36 4 W 1 E L B (%)
J SN 7 SN N 4 - -
KAE - -
c | &k 21, 820. 00 0.17
. . #TJ1. RR ROKAE= ) )
R IAY 4
E | &5k - -
Fo| fERAMEE - -
G | Zidiskn. SEAmEL - -
H | fAfE ROl - -
. 5L AR R 62 485, 00 0.8
i3 E 4 e '
J | ARk - -
K | i - -
Lo | FSEANRE S5 AR Sl - -
M| BEEEREFE AR S - -
IKFI R it i B
Ny, - -
JE RS A BRI AR IR 25
0 |y - -

&
>
b=l
b
=S
b=l



ERPIE T B0 % ETF2016 ¥ 5 RE W&

A - -

DA TAE - -

S AR E AR R - _

»n | |O T

=
g - -

ann 84, 305. 00 0.65

7.3 FARIE A SOYME GBS T $HE LB NER T BB B R A4
7.3.1 HIRIGHR B %A SRME G B B 138 I DR 8T+ B R R B 4

SEEA: ANRMT

o . i B BT i
e | BREEARHY i ER A4 R HE B ARME EHA (%)

1 600519 el ERE) 4,734 1, 381, 949. 28 10. 64

2 600887 BBy 80, 554 1, 342, 835. 18 10. 34

3 000858 T MW 32, 400 1, 053, 972. 00 8.11

4 600518 FRE 2 52, 800 802, 032. 00 6.17

5 002304 A 10, 220 735, 022. 40 5. 66

6 601607 iR 19, 700 355, 585. 00 2.74

7 000568 WMIE e 11, 900 353, 430. 00 2.72

8 000895 RN Je 16, 900 352, 872. 00 2.72

9 000876 o @ 35, 600 296, 192. 00 2.28

10 601933 7K R T 69, 400 286, 622. 00 2.21
e (D) RIS REGEREHIE, 56T bR IFRE0 A I 4R S R E A I 4 v A

(2) BT ARG IR FE SR BRI EE A, D06 3 T A 8 3N s

Chttp://www. jsfund. cn) HJFFEEFH S IEC.

7.3.2 FIRBURS B %A SR E o 2 B 138 HO I /DN R B T 48 B R R A 4
SR AT

B A gRatey
= B [ F B 47 Fh e VAN
F5 | REA I ZE 4% BE (R N U E B (%
300513 fHZRSIA 500 62, 485. 00 0.48
2 002799 IREREN 45 500 21, 820. 00 0.17

VE: RS HIRA R AR A Bk 2 HER

7.4 HEHABRERRAGHERZRZ)
7.4.1 RIFRAEHET 20 2 KB

SEEA: ANRMT

e | BEAE e S22 K AR LN & o AT B B 1

217 T OF26 T



ERPIE T B0 % ETF2016 ¥ 5 RE W&

fHEEH] (%)
1 600519 Ol ERE) 279, 371. 00 1. 80
2 600737 AR T ] 187, 612. 00 1.21
3 600887 Al gy 131, 812. 00 0. 85
4 000858 T MW 116, 589. 00 0.75
5 002589 Fi B 125 245 105, 012. 00 0. 68
6 600518 FREEZ 94, 303. 00 0.61
7 002304 PE A 71, 692. 00 0. 46
8 000963 R 54, 678. 00 0.35
9 002714 WU By 52, 543. 00 0. 34
10 600073 gL 51, 907. 00 0.33
11 300146 b 50, 916. 00 0.33
12 000895 PR & 42, 973. 00 0.28
13 000876 oA H 40, 529. 00 0. 26
14 601607 iR 39, 916. 00 0. 26
15 601933 FHERE TIT 34, 532. 00 0.22
16 000568 PN E 33, 721. 00 0. 22
17 603198 1072 5Tl 32, 344. 00 0.21
18 600811 VK JEi| 28, 981. 38 0.19
19 000998 R~ i B 23, 050. 00 0.15
20 600873 HELE e 22, 300. 00 0.14

4.2 BisEH &80T 20 42 R = B4

EREAL: ANRMoT

. . o ) 4 R P 1
5 | REAE I SR A4 AR H S B (%)

1 600519 S & 637, 070. 00 4.10
2 600315 FigEEAN 232, 230. 36 1. 49
3 000061 K 194, 121. 00 1.25
4 600887 isl)i ey 181, 530. 53 1. 17
5 000858 T MW 140, 113. 00 0. 90
6 603288 HER Y 127, 349. 00 0.82
7 000876 WA B® 104, 787. 00 0. 67
8 603369 AL 103, 850. 00 0. 67
9 002304 FE Ay 97, 035. 00 0. 62
10 300516 AZTE: 88, 855. 00 0. 57

&
b=
b
=S
b=




ERPIE T B0 % ETF2016 ¥ 5 RE W&

11 002385 RAEA 72, 038. 00 0. 46
12 600429 =t 63, 768. 00 0.41
13 000895 XL S 57, 472. 00 0.37
14 000998 We-F =kt 54, 351. 00 0.35
15 000568 PINZE 45,807. 00 0.29
16 002714 WU By 44, 138. 00 0. 28
17 000963 R 40, 862. 00 0. 26
18 300502 5 ik 38, 800. 00 0.25
19 002568 [ERE) ) 37, 805. 00 0.24
20 000930 HiR A 1L, 28, 904. 00 0.19
7.4.3 RN BAS S0 K SE H AR R N S
Bfr: NRMIT
SEANBEERA () S0 1,905, 211. 04
SRR (RS ) A 2,716, 274. 89

VE: T4 1T CSRANEE L T4 2 W0 SR K74 3T CSRNBEREA” o SRR

WON ™ P SN BRSE H RRAZ il (s S AN s ARS8 ) S0, AN R SRAE 5 9 A
7.5 BIREHEIFSF RO EHAS

WEWIR, ABEERFAGTF

7.6 BIRIZ N FRYME 5 G F 7 EL IR/ B BT T4 B 3 B 4
IR, ABEERFA G

7.7 WEHRIE A SOPHE G HE S B 8 H I /R B AT T45 5t <6 R B I 4
IR, ARERFAERB.

7.8 JARIEA SOYME b 2 T 7= 8 LB N B AT 48 R SCRAESR 807 BA 40
AR, AIEGARFFA B SCRHIESR .

7.9 JARIEA SOYME 2 & F = S B /N EEFF VAT LA BGE R BA 40
WK, ARG RFFABULE.

7.10 WREHRAZERBERRBREZ S B
WA, ARERS SRR S

&
<
b=
b
=S
b=




ERPIE T B0 % ETF2016 ¥ 5 RE W&

7.11 GRS H SHHE I E G535 F O
AN, AEERSSEGHIRIS .

7.12 BRAEWEMHE
7.12.1

5 ST PN AR R < BB I+ A4 RS R AT AR BT TS
FARIE SR HIRTHRIUETR I RAT ERRZBIATHETT. 441,

7.12.2

AT G BCGIIRT A SR A, B H 2 e R 1) 46 e P S8 1R 2 AN R 5

7.12.3 HAR A& TR 72 R

KA, EARE G H AT —

Bpr: NRMIT

hur
Jio

B

7 H PRIESE

1, 137.

91

ST HIE S 375 5K

88, 758.

25

A

A JE

43.

19

IDACGEEN

UNEREN

T3

o <N IR [ e N N T I S BAOS I I S T

Fott

it

89, 939.

35

7.12.4 HREFH BIAL T35 B 1A i) B B3 HH 40
WS HIR, ARIEESRFEA LTI 8507
7.12.5 BRET+4 B EFFERIE Z RSO U

7.12.5.1 RSB EB B4 B TR AP AL TE 52 IR 0 Y i
AR, A SR B TR A4 S AN AR S 2 BRI DL o
7.12.5.2 HIRIRARAB BT FL4% B P AR TE 32 PR AR 0 A 1 B

AR, AT SRl T A A AR B I 52 T AN AE LI 52 PR O o

§8 HEMBFENGER
8.1 HIRESMIFE NS BEFENGH

&
3
b=
b
=S
b=

1B EAA -

JJ




ERPIE T B0 % ETF2016 ¥ 5 RE W&

ESEEP N
R N s | P LA BEBE S 45
) S N E (24 g
Sigis HHI ] Bt
218 41, 060. 66 5,722,377.00 |  63.93% 3,228,847.00 | 36.07%
8.2 iR L HELEMTLFEA
Fe EREEPNE FABH BT R
EL 41
1 e N TR R 2 7 — SRk 5, 090, 700. 00 56. 87%
ik
2 EE=S 505, 000. 00 5. 64%
3 L7EARYN 287, 300. 00 3. 21%
4 USRS R A R A 263, 455. 00 2. 94%
5 KRAT 233, 000. 00 2. 60%
6 il R 217, 000. 00 2. 42%
7 J7 IR EZF A A R A 7 213, 699. 00 2. 39%
8 IR 170, 000. 00 1. 90%
9 TR pER 150, 000. 00 1. 68%
10 VF R 108, 300. 00 1.21%
8.3 HIRELEEHFHAMMIA RFFAEESFIFENL
i H FAEMNHRE () i 38 & 2 5 EL A5
HEEHNITA ML 5 - 0. 00%
R A4

8.4 HIREGEEAKMILA BFH AT HARE S 035 B XK 1F

T H HA S HHRRORRRKE it
AATRHAFN G TGRS 0
IS A AT

0
RIS BTRFET AT R I 4
§9 FHRAEESHBTRD)
i B

HEEFAME (2014 F 6 B 13 B) 4040 M50

236, 951, 224. 00

Ed

21 B 326 1T




F 5P AE 2 &4 % ETF2016 3 AR & &

AF A A 3 4 4 AR A 10, 451, 224. 00

AR I < HR A 3 0 -

ol - AN i 7 3 3 4 o D [m] 4 5 1, 500, 000. 00

AR W R > AR B -

AH A A B A 3 4 17 A A 8,951, 224. 00

§10 ERFHMER
10.1 EEHHRFEAKSTK

WE AR AT R EM A AR

102 Z&EHEAN. ZE&HEEANETNESRER I TNERATERS)

(1) FSE AR ERNFLENHR
2016 £ 3 7 24 H, AIESEBHN KA (ST 5a s e £ 2031 9% BTF e 2B A S)
» BRI L AR AT R G R PR ST, TN LR R A G
2016 £ 1 H 20 HARGEHNEAA AL, Bt L LR TR A HEEA 7 BB LB
(2) BefEEANNL RSB ERANFZSHR
AN, HEETE NN LR E I TR ERAHELE),

103 BREGEEN. E&M™. ZE&HELFHIFL

WEWIN T M GE BN M SEEFE W55 HIRAF I

10.4 FHESFERIEHIHEE

T 7 JU0 P AR O T S AR R A R

10.5 NEESHTH I HSTHTES I FRL

WA N ARG RSSO L B T TS BT, IS5 o i e AGE R iR
P CRREE 10O

10.6 BEAN. £E ALKEEZEEANRZRERLTEBR

WA, ARESEHN FTEN LI R B GO G A A T A5 DL

&
N
=
b
=S
=




B %P IEE £ % ETF2016 35 RS 1 %

10.7 ZEM AT 5B GHA RER
10.7.1 ZEMAEHRATR SR THITRERE K& HER
SN NRMJT

JBEEEAE 5 I8 AN 1255 i AR <2
BT AH xgim | AR Eumg | .
& RAZEH | A R L 114 5 B 0 L #wiE
Jon BB
1l
J5 IEIEZF Ry 3 3,734, 854. 93 81. 45% 2, 615. 02 81. 46% -
AR F
BB ZUE S 4 850, 531. 00 18. 55% 595. 32 18. 54% -
A R ]
TAGUESR IR 3 - - - - -
AR
VA E 57 1 1 - - - - -
AR
HRACIES 4 2 - - - - -
HIRAH
HRITUES I 4 - - - - -
HIRAH
RRUEFFH IR 1 - - . - -
THE ]
RIS 1 - - . - -
AR
JEI AR S 1 - - - - -
BIRTHATA A
e RAEZ B 1 - - - - -
A PR F
HEARIE S A TR 1 - - . - -
TUL A
I RAES B o 6 - - - - -
AR F]
I MRS By 2 = - . - -
AR F]
S ES By 2 - - - - -
AR F
FE S ES ity 1 - - - - -
AR
[ TCE 23 ity 1 - - - - -
AR
I UE SR 2 - - - - -
HIRAH
EFUEHA IR 1 - - - - -
THT AT

&
8
=
b
=S
=



ERPIE T B0 % ETF2016 ¥ 5 RE W&

HRNESA R

AT

HFRUETF Ity
AR

R
e

RAUETE e oy
AR A

[ R IRIESF
ARFEAT

LIRS IR

TR T

RIS B

TR T

T R IRIE S
HIRAT]

RIFIEFFA 4
HIRA T

WIIES A R

TAEAT

I AE S
A PR 7]

EIEUESF ety
ARAF

PV UEZR B
AR

o [ R IE SR
Wt R A7

JERIUES A R

HfE s

KIRAUETF ety
AR A

KATIE% e
HIRA

TR ESF ety
ARAF

Wi UE SR A B

TR T

o ] [ o <t
et A7 PR 2 7

o ] ISR
AIRFEAT

{5 BT
et A PR )

#

b=l
bid

=



ERPIE T B0 % ETF2016 ¥ 5 RE W&

TS UESR A 4 - - - - -
AR A

TR E BRUES 2 - - - - -

ARTALAH

R 5 R VR VU 1 - - - - -

A R AR

FARUESA R 2 - - - - -
FAEA T

T ARSI A 4 - - - - B 3
AR A

WL AR W& BARESEE R —FR L 5 o T IS . BUESERZ S & 1 A% %55

(LRIt

2. A5 BT AR HERIRR
(1) &EAT NHGNE, fEi—FNICERIEMT N
(2) nw] A5 R R AT
(3) A REFHINEEHIEE, A RIFHFEE,
(4) FHORMFTICRE ST, BeAT . 2T, @R AR BRI 2. ATk, AR FHESR T 0t
FoAhdr, AR R SRR R SR, IRIEETTRIHE FiAR & s
(5) BN T 5 BN, B FE phHEr (5 2 B IR %S
B MG UL EARHER AT E SRS E RN 5 ot HEEE BN SPOERK IR EALT
W, FREMESIEE N
VE 3: TEVRIES B PR A ) T 4 9 T R IR P AE A IR A A
4 FEUEFA R AR E L AR R AR A .
1 5: HIAGIESR A IR B4R 2w 44 B ARG A A PR A Al .
T 6: KIGEZRA PR 5T4E 2 7 58 44 N KIE 2= I BR 2 7]
VETe R R A R 2 ) 4% v [ o e A PR A A
&8 FIETE (WD) AR ITEA R L NP E USRI G BR A A
VE9: RN, ABEEIRMUNT A5 It SEEIES A BRA R IR 5 I 1A
10.7.2 EEMH AU AR 5 B Iu#T AR H5 H1E 0
GERA: ARt

B% B e 5, BOER
4 47
s i SIS e IR
WA | MAEB | msea | O e | A
fo L Earl

B 25 T 326 T




F 5P AE 2 &4 % ETF2016 3 AR & &

U5 IEUESR ety
AR

5, 630. 00

100. 00%

s

BB ARG WG R, TS RARSERAFLESEHGRAR, &if)HiE 400-

600-8800, BY & HL-FHEME, E-mail:service@jsfund. cn.

#
[\
o)}

b=
bid

p=i

7 LR EH AR A
2016 4£ 8 H 27 A




