RLBERIESHAES 2016 £ 2 FTEW
H

[ |

2016 ¥£ 6 A 30 H

HEFHN: BEESEEERAT
HEFTEN: FEBITROBERAH
WEXEH HE: 2016 4E 7 A 21 H



B S ALK 2016 F 5 2 SRS

§1 EERR

HEEHANNEFE S MEFRIEAR S s AR R R SRR B K,
T FL A R B L AE PR SE B AR AR AN ) KA TUE

BEFE N EIRAT R AR A FREA L S FME, T 2016 4£ 7 7 18 HE 17 AIRE
R S fE bR AR R A SR ENE, RIERRNEAFERBICER. RSP
H R -

BB BRIV LHSEE T SR st WA BERE TR e 08, (EAPRIERE & — 2 A

SRRSO ARILAREIL . BB, Beo & TR 508 AR R AT-2H B A
e S AINEEE IR

At I I 55 BORER A i

A EHAE 2016 4F 4 A 1 HiL % 2016 £ 6 A 30 H ik,

§2 H &7 ML

FE 4 TR 7 S A g
e e 070009
e LT R
N Cilecy Ve | 2006 £ 4 H 26 H
i WIR S U A0 488, 262, 392. 62 £
M EHR R A E A AT —F, JIRkAER
% Hbr %, PRFFBEEUR TANITE, FRAREE S AN B A

B, HOASEE IS EUBOE HE R RS Bl

ANH B BB SRS AL AE BT T T 372 4 P B SO 2 i |
(18 S TR LB SR . — T, R O B
e BRT RO TR, REFEER MR,
I R bR E it s 5 — s, B ETZ I,
B — /N I3 B B BT WA A e D [ i 2 AR
WA, ke R v A .

N a0l —HEHRAT I E A B AR

AR G T B RS KT R U 2t 2 e T S i 4
RS AL e 65 1 B, TP RIfFES BEES. KEEE.
HEEHA s S A IR A
HEEAN AR AT BBt A7 BR 24 W

#
)
|

i1 |l




B S ALK 2016 F 5 2 SRS

§3 EEMFIEIMESHERI

3.1 EEMFIER

Bpr: NRMt
. A4 (20164E4 A1 H — 201646 A 30

Ik et i F4H fﬂ 6 H 30 H
I N TR S g 5, 360, 573. 00
2. ARIHF 1,921, 987. 72
3. IR 151 356 4 47y A0UA HAF) 31 0. 0039
4. RIS B2 E 505, 425, 877. 97
5. BARIEE S A E 1. 0352

e (D AW CIIEE SR AR RN FeBtiiead .

THBRA R JE I ARAL AR A C SEBM et i A 2 se i E A2 st -

TEFFA NN/ W BAE 5y 3k 4 1R 45 T 2

3.2 EEFERI
3.2.1 AREHESHBIREN KR KHS RS RSN R 5 L

HAtfN R 2 sehrE2eshiias)

(2) RE4

X b 45 Eb g 3 v
N HHEBKE | EEKER | kSRR JANR B B
M B D b2 k25 @) Ll&cmz@;/ﬂﬁ% O-—6 | @—@
TE=1H 0. 41% 0. 02% 0. 37% 0. 00% 0. 04% 0. 02%




EEREMHTHF 2016 5% 2 FHERE

3.2.2 BEE&SRAEBCRES RHMEW KRR K E SRS R AR &2
BRI

ﬁiﬁﬂﬁﬁﬁ%&ﬁ%%ﬂﬁﬂﬁﬁﬁgHM%%%&%%&%%WM&ﬁ%ﬂ

]
2
)
O
=+
I
o
o

2090-11-16 | |- b

2006-04-26

2

20
20
20
20
20

|—i+¥mwﬁﬁ§h¥¢.ﬂﬁﬂil'?ﬂr[m B —— AR T e R T o |
V] - 57 S T 5 2 2 < A A 3R T I R 30 5 () M 5% P M A i 2 (1 17 sl A 35 0) EL
(2006 4F 4 A 26 HZ 2016 4F 6 A 30 H)

T WESEFLE, AESAESEFANAR 3 PRI 0 4R AR S %I
R E WA EEERT= OO BRHAGREIMLAE: (1) EE5mESEENEHY
HAbIESFH — K AT RATINES SR, ANHIZIESRK 10%:  (2) £ BT R FENY T+
5 AR 145, BrRIEREHE AR (3) TEHRATIRI T AT i F R R 1)
R B RBAE I I G B A 40%; (4 BEASWAIERE NS AR —F;

(5) A MRIARWRLE 397 RUAN MG B4 RIRWBRTE 14 K UAN H G REAET 54
BrEER 20%: (6) B TRRER. BURMESRL G2 M H A 5 RS O 1265 05 K
ITREM 5%, BETH— AR RATIEF . RRL TR I35 0 L& T A8 I 2 4 B 7= 14 1
10%: (7D A [EIE B 2300 1 B Atk LG 31 BR A«

=
EN
=
¥
=



B S ALK 2016 F 5 2 SRS

§4 BEEAMRE
4.1 E&4E (HEELH|/NH) f#{iH
EARREEHRSLHIER | "
4 B4 LI SO WEFE ML R i B
RIEGREGE AL T B I R
B, FELhim, ITE bR, P E
RO, AT AT B2 4350
P2 SR 2009 4 23, 2008 4F 7 Am
BME | T RGiHE. B L5 16 H - 13 4 W 5 S 4 I ]
S 1A H Y W 2 B A AT AR
fiids. FSLH G, CFA,
SERMESE CPA, HAHE M
23 B, EEEE .
BT Futex Trading
Ltd Bite=2 5 o1, At
HE A AR TTE
YNGR WARE = S =E- S
RIEGREE GE AR A A AT
M, FELE. BT .
4l T SEHLRE PREL 2015 4 B 6 2012 4F 8 A A& 5K
LTINS o 6 H9H HEEHERAA,
SRS BALEiF S, I
Z32 AEHRA T[] e Wi 2 b 55
& ¥ alpha g
Mo EHFRA,
CFA. BAEE M
g

Ee (D ARREM, IR EE A RE R RS A Z H;

CUEFRME MO G BEA%E B AR AR RRIAE -
4.2 FENHREPAEREEBEENTEE R UH
AN, AFEGE NGB T GEFRE)
GRS B R S R G A MM OE A e, AEWSEH . B 5T m)
JE DU FRAIE R BRG0P AR AR RS SR b, RS B N SR AR f . A K4
BAEE NG A RVEEE AL & & R e fZ)5E, Tt E e m 8 a AR & 14T M.
4.3 A PR GEBYLH
4.3.1 AP35 I ERPAT IR

WE N, FEEEHATRIATIER S QEFR RS E AT A

%5 U 31 T

\|

(2) UEFR AL 5 SCREMAT W B 22

GEFF R GVE) M A TR B

oM TR TR M




EEREMHTHF 2016 5% 2 FHERE

ARV WAV GG, SR AL A B R B RO e 3, FRERE R R %
VUM ST BB RS A A PN S s 8 58 3% 52 5 Y N & 2858 5 B P38 Sy AT 4 )
FEAR RIS RREERIBORBOE, TR AFA2 5 IR B2 Bl i 1T RGEMA T 425577
BEAT FVHMEAE, AP AN BB A R AL A .
4.3.2 REXBHITRIETH

WEHIN, AR TIEREAEGS SZHI AN S, [FH RIA5E 5 A
AAE Gy AT ZUE SR 24 H ST & 1) 5%, AEAER 2 HE4T A .
4.4 REHAZESHRREMIBEST

2016 4F 2 ZBJ, JUTECHAR S T I SEAL U A T AE A 08 T RO ALIE AT . 2 TR
MG TEHE R AL T MR, . BURRIE K R DBOR, e i el i 25 7= g AR TS 1 I 22
WX, KA ST EEHEE, SNC S FAUR S EIRE RS, 5 H I E A $6R HRCE
5K E BRI Z S, T ARSKICZ P HE AR B . 2 ZRE AT A TF T B8 Mg 50
6750 12, IfEC & SLO M MFL S48 7t, T iidmimahthsi O, (et BRIt SRl Bt poAs, SCiFsefk
GVCRIE. [FI RAT BV E B MECRPAT I RTIEVE . B0 R ENE, 5838 200 B IEBURHESE
RAEA T IB AT, B AT E A S-S EH TR 17 b7 B8 G AT POM o . g7
PEMICEHRAEIRE TRRCR, TRt BN %irs . 2 ZEEERATIRIRRAN 7 K B H) 2 5 {E
OXRIA 2. 03%FI 2. 46%, 5 1 ZEFEIAME 2. 02% A 2. A%FEAFE T,

izt i, hRomFRAER B HESE LT 2IBCORES). 4 A, DEEAZRL
RO E GRS L A, SR NI HE PG A TR, BB I8 I 5 Sk 4 410 32
iR, WA IR A 2 B phidy, WSas AR i 2424 BAT 30-50bps; fH & 4 FE{F B E
VPR BRI E, R RIE P, i R R A e, SR8 T P AR D AR
M, CARAT BRI R E G E B GX r 0A KEFRR, WA TAT. 2 ZEGUTF TR %/ NME
AT, TR R R % PR TR R B R PATIR R BOR, MIBRFIZE4E /N 2 2K 1 AR 10 AR5
| & B AT UL 2 22 43 MO T 2. 60%F1 3. 19%, #% 1 ZEK 2. 41%F0 3. 24%/ME-FHEA . {5 FH =& 5T
RSB E L IHES T, 1 FREAHME R Gt & EAT, 15 1 L0 XU AW T 205 A %
PiKe 2 Z0R 1 IR PP AMA ForE Rl as 2 il 1 K1 2. 75% 147 % 2. 96%, MR h 4517
25 1 AA+Z A RS 25 R U R 2. 95% FAT 28 3. 29%.  FF S i Il AR i 2 2R R K IR T R 2N
EAT, RIEUE AR 8] 1) S ZE Bl ) AR . B FEAT IR R B . A TG K
=N B ae S EA L . ERARE LT BEHFARASERE, REE N

%6 U L1 7T



B S ALK 2016 F 5 2 SRS

TRCH R A AT AT R A S5 A5 VPSR A, XSl s R MATIREE A IR, H=HPr EAT.
2 T, ARERERMEAREN, EERE, UMRASZeENE BES, RIFHEMR
IR MIENL AR, EEI G A, REEH ST SR E R O, ATE 2 fK
HAEAM, SRR EE R, 5 AR RAGE RN A . 7SI A B i S Ul i RN
MG AT RO H G WA D ARG . BTG, 2 ARG MR 1 7 AL
Besh, HEOLSTFRRRE, SEHL T et et R BAR, JF HEBARAE S R A A
X, AN TEMBEAE R, T B BOMETSHUE, QG 24U aidT T 1 RIFEt.

4.5 MEHAEESERNGFRI
AT ARAIE S HUREN 1. 0352 J6; ARG AR SO EIFEIE K E N 0. 41%, [F
AP S LU e FE E S 25 2 0. 3%

4.6 WMERRESTE ABEE SR 5E ¥ 5
Tco
§5 HERAEGHE
1 MEPRES B AR

5.
FS i H e () A B BB (o)

1| Bla st - _

Hrpe KRR - _

2 | HEWHE - _

[i] 5 AL 7 5 284, 178, 000. 00 43. 46

H: fiids 275, 178, 000. 00 42.09

PSRRI 9, 000, 000. 00 1.38

4 | BRI - -

SERAT A R AR TR - -

6 | ENRE T - _

Horpre K RIS\ R AR

& R

WATER MG E /AT &A1 330, 376, 227. 62 50. 53
g | HAhBE” 39, 304, 880. 12 6.01

A1t 653, 859, 107. 74 100. 00

5.2 MEWRBATWS ROBERFAS

AIEEE T TR
87 U 31 T




B S ALK 2016 F 5 2 SRS

5.3 REBIRIE A FRME G E ST FE AR/ R R+ 42 REE R R 4

ARG TR

5.4 REHREFFRM S RNFEFRRAS

e i ARAHE GB) BRG] ()
K 17 - -
2 | RATER - -
3 | &RlfizF 149, 881, 000. 00 29. 65
Horbr: BURTE SR 149, 881, 000. 00 29. 65
4 | kR 5, 173, 000. 00 1.02
5 | Al AT AR 100, 080, 000. 00 19. 80
6 | A 20, 044, 000. 00 3.97
7 | AIEfR (AR ) - _
8 | FNLAFH - -
9 | HAth - -
it 275, 178, 000. 00 54. 44
5.5 WEHIREA RYHE RS T F=3E WK /NERF BT 7L R85 i 40
| omBREm | sk | HE GO | ARRE G 5;;5%%;;%%
160211 16 E I 11 500, 000 49, 990, 000. 00 9. 89
2 160206 16 EFF 06 500, 000 49, 940, 000. 00 9. 88
3 110412 11 KRR 12 300, 000 30, 015, 000. 00 5. 94
15 42 H
4 011517018 200, 000 20, 082, 000. 00 3.97
SCP018
16 HF v
5 101651005 200, 000 20, 044, 000. 00 3.97
MINOO1

5.6 RE AR A FOAME o H S FE = FE LI KN HEF VBT 42 B SCRAES B3

B 4H
s e - _ HEBRFI1#E
e | Emem | Emen | KB @ | AcnEc | e fﬁ‘
1 119238 R A2 60, 000 6, 000, 000. 00 1.19
2 119237 FJ7 Al 30, 000 3, 000, 000. 00 0.59

TE: IR, ARESMERE Lk 2 LB SCRFIES
5.7 WMEHRE A SLYPME G S H = FE AN HEF AT T4 5 R BB 40

WEHIR, AEERFFA R RS

Tt m




EEREMHTHF 2016 5% 2 FHERE

5.8 REHIRIEA FOYME o 2 & 57 FE LI K/ EEFF B AT A2 BGER % BI 40
EWIAR, A RFHBUL.

5.9 MERIRAE S HEKIBAAEZL 5 5L i ¥

WEWN, REERSESRIEHLS .

5.10 G HIRAESHH K E KI5 H oL i
WEWIN, A RS S5EGMLS.

5.11 WEAAIMEMHE

5111

A WA AL ST AT+ RAEIR I RAT BRI E AR TS SR A, AR S g H AT —
FNAIEE BRI BIETRRAT ERRZRATTEST. 41T,

5.11.2
RIS IR, B 4 R S 11 % i I 2 P 2 A I 22
5.11.3 HAE =M R

e B &/ o)

1 17 H AR UE 4 26, 526. 44
2 | MUESHEHE K _
3| BB _
4 | BCRLE 5,443, 173. 86
5 | BICHIEER 12,914, 379. 82
6 | HABRISGK 20, 920, 800. 00
7| TR H -
g | Hib -

it 39, 304, 880. 12

5.11.4 BEAGREHRERFEAMIC TR

(1) AT IR BUFE AT, KRS 0. 0001 JT, NERUER TR Y& TN

(2) HeEfE: EUEFZS Y, ST A 5 LA E B I e, RSAT
A2 5 I T 2 A AR H B 25 B W U mh By B 55 BSR4 B AR N AT A R
EW BT RAGEEAR E A SRUME, A ESARXECL AT ST BT O N A AERATTH
TS TR B SRR AF [ E W fh i, SRS EEOR I E A RIHE; R — 62z [H
I 7E P A B AN BL T35 5 (0, 4% G55 BT Ak B3z 70 A R oA 587 42 B8 I 5 S e AT
M2 5E BEAT AR AE -

=
O
=
¥
=



EEREMHTHF 2016 5% 2 FHERE

§6 TR SH RN

BT Ay

ﬁ H%Wﬁ ﬁﬁﬁ@

593, 207, 772. 88

376, 628, 809. 72

0 - I 757 U 30 1 e < D [ 47 24

481, 574, 189. 98

7 ST 3 < 5 7 A2 3 13 0

T AL S 1 AU

488, 262, 392. 62

TE: 0 SIS0 ) B < F A 0 AN A B

< B ] 50

RS X TN

§7 ZEEHNCHERRSBBEARSER

71 E&EBEAFHFEESHHRIHHFR
WEHIA, HE
7.2 BREEBNZHERBRERALEEI 7 AN
I, FE S B RIS FI A 51 4 W

B ER NS FH [ 9 < R O

§8 HAEMFHE>

8.1 H#EXMFHER
(1D A IR 2 e 3 SOl I IR 2 P i 2
(2) CGRREEAUEFRRESEE AR ;

(3) G SHBAE UL R A EHF WM

IS ] G S S A A < Y 2 < A

B ] g K ST AR < 1Y) 2 < A

Sof = SINBEL

(4) (FELHEFEF R R ESTTE I

(5) FEGE NS TR B,

(6) A5 I A 5% S BB A AT IR S 15 B 4 2 1 11 % IO 5L o
8.2 FEIUH R

JeatT 1AL K 8 SHIEKIE 8 JEFE L H S E AR A A
8.3 EFHTX

(1) -Piaif: &N T/EH 8:30-11:30, 13:00-17:30. fHEH At am, W
2 A Bl W SE S B

=
S
p=i
¥
.




B RASATAK 2016 F 5 2 F R

(2) MubdEi. B AMLE: http://www. jsfund. cn
BREMN AR S WG RN, "JEEARESEHEANZLESEHEAR AT, &1 HEE 400-

600-8800, =Y A& HL-T-HEE, E-mail:service@jsfund. cn.

SIS E T AR AT
2016 £ 7 H 21 H

=
=
$
=



