EXRFERRELERGEIISRAES
2016 £ 4 FEWE

2016 £ 12 A 31 H

HEFHAN: BLEEEEARAH
EEAXBAN: PEIHBITROERAT
WEXHHR: 201741 H 19



EFREBZRL216FF 4 FHRE

§1 EEHRR

RS E N NE S LEERIEAIRE TR AR EICE, R IR IR B KR,
TS F A ARSI PERN SE REE ARAE AN ) S BT

B NP E LHRATR O A RAFREAREERME, T2017F 1 H 16 HREZ 7K
WG R S5 AE bR HERIAMB A GG EANE, RIEERABAFEREBICE. R

SN E 2N S iR/

B BN RV LARSEAE T S B0 St 0 SR 8 BEAT IS T2k 4 587, (EAMRIESE & — e &
SRS ARILARELIL . BB W, Beo AT 3B R AT S AT-20 B A

e IR IR

AR WM 55 BB R 2 8 Tt

AREWIH 2016 4510 H 1 HifgZ 2016 4F 12 H 31 Hik.

§ 2 H& MmN

B G TRIRR FSLHEEEIRS
e 160722

S Pk FLTIFF TR
e ilecy Ve | 2016 £ 9 H 29 H

A R T <5 43 AU A0

3,271,999, 024. 63 173

BB H AR

FER PN, ARG T ZRB € R RS, 2
BB BENAE RS S XS AT R, B gk
ISR BEMERTRA T, 1 & B0 I KR
WM. By EMITRGNIES (LOF) J5, Ag R
FER 23 ) A SR BB AN A R ER AR N 73 T F) 2
il b, ¥ A AR 20 ) SR T AR Pty R (R B3
BHle, R KRR E G

&
s
ok
R

VS SR TN G TN N 1 L v T U
FREREAT SR a0 T, AEISHI RIS N, AR
RIEGAERER . BiFF. DR RE IO MBI
B, FEARAE A T AT A I HLA AR (@ i 2E 4T
AR AT GRS Y], e E AR ZER
Wi 2 55 MR s . ARG Ry EidE
EEE (LOF) Ja, EEERMBRAT IR E S
i 34 % ) 5L B8 SRS

b & FE B HE

YR 300 F5 Kl Hx50%+ 1 25 15 18 Bl s K x50%.

DS 2 5 I

AH IR S A G, JLRUII R KRR K T T B

#

p=il

310 W




EFREBZRL216FF 4 FHRE

Mgk 4e. GRS, MTREMNIES, BT+
1o PO XU e TIUAUAC 2 A 3 4 P
FHEEHEAN S AT PR A
HEELEN [ R ERAT IR B IR A A
§ 3 FEMEZIHMESFERI
3.1 XEM &R
Bfr: NRMt
B Febn WA 2016 E 10 H 1 H — 2016 4E 12 A 31 H )
1. A CL s 2 6, 653, 683. 79
2. AR HAF) -8, 249, 470. 73
3. MR- $5) 35 4 4 AUA HA R 31 -0. 0025
4. PRI & %7 3, 263, 723, 969. 48
5. BAR I & A e 0.9975
W (D AWC UL ig SRR BN . HEWR . HARAN (A& A R EZR S
A28 GRS, ARIRE A 2 sc B s in_ EAA e EZshilias. (2) LidES

AW SHE R A EAERA NN EAE 5 B G RIS e Bl K 28T o 8

3.2 & HERIN
3.2.1 ARG HES M B EIG KR K H 5 F RS s R e 2 5 e
X Mb 235 s I 1
" AEEKE | PEEKER | gt —— . .
=" @ ko) W2 2 @) Wﬁi?@% O-@ | @—®
TE=1MH -0. 25% 0.07% 0. 52% 0.38% | -0.77% | -0.31%
3 10 ;W




ERRFRIGRL 2016 5% 4 FEHRE

3.2.2 BEEAFAEMURES R THAMEH KRS KI5 FRHDNLS R s &
ZEHI L

S T ﬁﬁﬁ%%ﬁ%ﬁﬂif‘ﬁ*ﬂ'[ﬁfﬁwﬁ Ivi) 3936 255 Lt B KE ARG 2 4% ) By M2k

ey [ 0 T L S S S
b0 1= P T 1 S (R SO S
2016-12-30

oo
[=]
—
—
o
-
)
™

@
2
4
=
s}
=
=1
o

2016-09-28

2
2
2
2
2

T
o
-
=
&
o
o
&
R

I YL T LI
Kl 5 Sk B E RS E S A R THAE I KR 5 [FME &7 LB AR I a8 2 1 ) s #onf L
(2016 £ 9 H 29 HZ 2016 & 12 A 31 H)

e AEEFEESERAEH 2016 429 H 29 H B AR 1 4F. &He6 FAE S0 B

Y5, AMESHIESA AR 6 AN PONEA, A TEOWIN.

%
E

4 ol A L A R

#
SN
b=l
b3
S
b=l



EFREBZRL216FF 4 FHRE

§4 BEARE
4.1 BELHE (REESELFPNA) i

A Y
4 g |[AZEMEEETIR | o e 3]

TROM | BEOM
LA TR
S IR L W
K B ) 8 % B 5
. A EE | 2016 4E 9 A Fio 2011 SENNANFESE
HEE ) e | 2on N T
e BFSLR, LA K
BT, R

ST

W (D (EHRHBREARSREESAFAEMZ Hy (2) iEFHFMLRIE SGEMATI 2 CUEZRIEM
A R TS E B IMED) BIAHSHE .
4.2 FHNSHRE BN A B LB 1EEH 5 B LA B

AN, ARSEENPAENE T GEFEY - GEFHRHRESE) KIS IS,
(G2 S e G R AL B IR A BNIE R R R AR S e & A AHARA SR EE M B, A WSk
G B 53 1 SR S BRI R R B 7, AR AR AR R Rl b, RS ke AR
AR . AEESBEEHTEA REEEIAES SR E ML E, TRERSHIRAEA
FI AT N
4.3 A3 5 E WYL
4.3.1 A F3 5 B FIPATIE G

AN, ESEHAMRIITIER S GEFRFEESEH AR AV 56 iR E L) M
ANFNEBANZ G HIEE, ST H S A B B AR AR MO R, AR EE . R
FEREVORH St 08 W SR 5 T A AP IIbL 2 il i 5835 48 5 Y6 Bl N - 2858 5 B A P28 G AT 40 )
PERE AR ] R R S, TR AR 5 N B SEIL s i IT RGN T 4 55 U7 2k
ITHE RS, A PRARE T EEK A REAS .
4.3.2 R ERX 54T ML TULH

RGN, AFETIHARBEHES 5L ATTENZ oY, [FH 5 5 AT 8 1) $
N3 Gy i i ZiE S 24 H A= 1 5%, A 4 R, ATE FEA W IREAR R TR 2, 5HAL

25 7 10 W




EFREBZRL216FF 4 FHRE

HERERINZ S, AFER SR RIEAT .
4.4 RGN E ST R RICAIZES BT

BARE, GBt TR P B, AE IR, EERES . el s kT,
PR 7 b T — A FoRP R AR . R ISRE, FERTTERT AT S, 23 E B H T 75
A, BIRSRB P LLBORE , B B AR IR S| 0, K38 e B e B 7 SRR . Ak B
Pk UERER ISR S B R AN P R AT R SR A ], G A R STRIEL G, XAl
it (/N A B EAF AL . ARATTRAT R TS, B iist, AR S PR, (HRIRA]
Rk SRR IRATH RS b, A — 2B 8B . [RINE AT . 30 [l 4 07 AU i 2
4.5 HEHANZEHN BRI

BEAR TG WIRA I S BUAHEDN 0. 9975 T8 AN S S0 AU F(EHE K 3 08-0. 25%, k5T
R R 2 0. 52%.

4.6 REMARESHFEANBBE ST HERE R

T
§5 MEASMRE
51 REWKREERZHESBEMN
e TiH EH () RS BB )
1| B 336, 708, 505. 34 10. 30
Hrp, g 336, 708, 505. 34 10. 30

2 | HEERHE - -

3 | BEa - -

Hr: fiigs - -

B SRR SR - _

4 AR - -

R 2B i 1507 - -

|| & | R

6 | LANRELRET 2, 455, 500, 000. 00 75. 12

Horpre KR AR SN R A

R
SR

7| AT RN AT At 194, 879, 963. 33 5.96

HAh %t r= 281, 774, 050. 58 8. 62

9 &t 3, 268, 862, 519. 25 100. 00

#
(o}
b=l
b3
S
b=




EERERS

TRA 2016 55 4 FEMRE

5.2 EHREATW A ROBRER R A S

(e

RIE S

i < B E L A
(%)

R N4

KAk

Q|| =

il

51, 780, 356. 48

-}

CEVANE VAN /S W& S Va1 L I
I

302, 031. 36

SRl

R FE

3,113, 952. 00

ALilisk . A AERELY

96,671, 327. 04

eIk

5 AR BAAVE BEAR RS

84, 653, 926. 78

B4

B =l

LGN 55 Ak 55l

100, 186, 911. 68

FHAWFFORBANR 55

IR IR~ 3L i B,

JE R SS < AEBAIE A R 55

#oH

PA RS T A

AL AR AR R

| mlo|T|lo|lZz2l=2|I0lm"R|lH9|lH|Zm|e|T™| ™

2o
L

it

336, 708, 505. 34

10. 32

5.3 MEFIREL A RME 5 BB 3E LB/ MR RIRT 42 BR3P 48

e | mEeE | mEsK | NE gD | Akl Go | Do o
Hel (%)
1 002344 T B 9, 345, 794 100, 186, 911. 68 3.07
2 600676 L 11,188,811 96, 671, 327. 04 2. 96
3 000555 P AE B 3,519, 749 74, 724, 271. 27 2.29
4 000651 ¥ I HLES 976, 200 24, 034, 044. 00 0. 74
5 002434 T8 962, 700 15, 403, 200. 00 0. 47
6 002439 A ER 477, 289 9,922, 838. 31 0.30
7 600276 1 i [ 24 107, 900 4,909, 450. 00 0.15
8 601799 ETFAR 103, 700 3,992, 450. 00 0.12
9 601607 iRy 159, 200 3, 113, 952. 00 0.10
10 600498 K& JORE 120, 000 3, 025, 200. 00 0. 09




ERRIFERIGRAL 2016 555 4 FFHE

5.4 MEREFHSFmF P RNHEFRBLS

WMFEIIR, ARG RFFA TR

5.5 MEFARIE A A GBS F 7 5E LU /N HEFF BB T4 B2 4 55 B 4H
WEWIAR, AEERFH TR

5.6 5 BRI A SAMME 5 E ST 138 LB HEFF BRI 48 B SCRFES R 3R
i

WAEWIR, I G ARIFA B SCHAETR .

5.7 WEMIRIZ A AME GBS TS E B /NP R 14 5t eB 55 4
WAEIR, AEERIFA SRR
5.8 & BRI A SOMHE o5 S B E EL B RN HEF R BT L2 BUES 3 B 40
IR, ARG ARFEABUE.
5.9 MEHIRAES B NI H 1EIL VLA
WEWN, REERSERIEHLS .
5.10 |EHIRFE SRR K E AL Z 1B i
WEWN, AEERSSEGHIRILS .
5.11 BEASREME
5.11.1
075 0 A A B S BEBE (R BT A UESR B AT BRI AT 1L S A, AEASR S g H AT —
FNARE R HBIETR AT ERRZ B ATFEDT. 41T,
5.11.2

AREEGHERAT T2 S, WA IS5 [N e 1) 24 308 I 52 28 2 AN i
5.11.3 HARE =Mk

Fe K e (o)

FHARES 36, 385. 94

NN o= 279, 407, 502. 89

REYSBER -

INL&IPSS 2,330, 161. 75

YA HR TER -

HoAth YR N

N || O WD~

TR N

#
[e0)
b=l
b3
S
b=




ERBFRH RS

2016 5% 4 ZE R4

281, 774, 050. 58

5.11.4 R &5 HIRFFA BT H B0 B T ¥ 86135 B 40
AR, I G ARFFAT AT F B F] 34 5% -

5.11.5 EWIRAT+4 B = AP AE TR IE 2 PRI DL YL B

1 002344 T B 100, 186, 911. 68 3.07 jEé}}F%Eg?ﬁﬁﬂﬁf%

2 600676 AEIE By 96, 671, 327. 04 2. 96 jEé}}F%Eg?ﬁﬁﬁﬁgé

3 000555 FHIE B 74,724, 271. 27 2.29 jEé}}F%Eg?ﬁﬁﬁﬁgé
§ 6 FBAEEHHRS)

AT

7 AT < 0 AU A

3,271,999, 024. 63

575 SO 30010 35 < A R 473

v%ﬁiﬁﬁﬁﬁAﬁﬁ@%@

R 75 T30 1) 5 < 5 70 AR Bl 47 40

0 ST A H: < 400 i 0

3,271,999, 024. 63

7 REEEANGHERRSBEARESHER

71 & EHARFFTAES LRI FNL
I, B BRI FI A 514 H W
7.2 ZEEHENCZHERTRERE ARSI 5 YA

RN, B PR IS A 5 <6 B

§8 ZAEAXHER
8.1 #BEXMHER

(1) op E I S A 57 S P 1 R

T (e i S S A HE < ) 2

Bz o] B SR S A AL G A

e

(GEE

(G




ERRFRIGRL 2016 5% 4 FEHRE

(2) GFsSEEFE G ERGIEA R B ESEEEGR)

(3)  (FE MR E I FOE I B R A RIS R S S0 B

(4)  (FESLEE T R VAN B IR A BUE S R ARSI E U0

(5)  FEEGE IS TR B,

(6) i B A 32 S A 3 RTE D BVR A B UE SR PR A 5 I & IR
8.2 TR

Jentii @ E bR 8 SHIEKIE 8 R R SR G E PR A A
8.3 TN

(1) Pdrif: s ya T/EH 8:30-11:30, 13:00-17:30. #EH AR, thay
P ARG S ENAE

(2) MubEl): FEEEBAMLE: http://www. jsfund. cn

BB AR ARG WA BN, FTERASSE AR LIS EHARAR, G

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

SR S A TR
201741 A 19 H

10 7 10 0T



	§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


