FLBUMRIEFRGEES B RS
2022 5 4 FHEME

2022 £ 12 A 31 H

EEBHEN: BELESETEERAF
EEAEN: PELIHHRITRGARAA
WREZEHHR: 202341 H20 H



L EABTRZR G 2022 5 4 MR

§1 HERR
SN G2 o AR TR L E R SRR B K
FEXF LA R LS RN S R M AR AN I B T AT
FEAEE AP E T HRAT IR A R A A RIE AR S-S FRE, T 2023 4E 01 18 HEM 7 A
Wt M 5 FhR . HERIAR R AWM EEANA, REERNBEAEREBICE. 1RSI
NE AN DN b
R R VR LR F SRS 7 I SR U FRAE PR 58, (AN ORIERE & — s A
FESHE A SO AR HARRI . VA KUK, BB 7R 0 SR A0 BT 20 e 15 A
e SAEEE VLR
AR I P 55 BORL R 2B T
ARG HIE 2022 4F 10 A 01 HAZZE 2022 4£ 12 A 31 Hik.

§ 2 e 7= MR
FE L TR S SL AR RVEIR A
B a FARD 070017
e (WY LT
A FAERH 2009 4£ 3 H 20 H
R HAAR IR S 2 B 50 105, 491, 896. 17 13
5 HAw 1B SR K FrE AR Tk St b B R A 45 55 (A1 4
TR KRIFEED“EFERE " NF (Quantitative Investment Approach),

HPL “EMREH” (Traditional Investment Approach), Ji4+sZ
PUARE R AT Rl o 8 AL DT, AL WKFENET B ERE R E &
PR DA S R R R G, M@ G, b, Ooia
FERETAT IR BRI . 545 Alpha 2 R 2R DL K S8 s AL 4s
B/ NRIE TS, & A E R AT 5%, IF
HORE LT 8, DAAS BT G A5E 2 P 3 P o PR 4% % 3 SR FH B A T it
TR, WA E Bl I 25 R AT S %, 5 B dstinh 2 SOk ok 1
I 5E, BPFEFESE Alpha 2 PR B AL I 1% Hh O I 52 44 Bk, AR YR 20 A
Ui P FURRR G BR BR ) SE NEIESE , AT R4 i e ide . At
PG RIS AFE G IS . iR NS . BUIEBE T 5%

b G bl A B v HHIE 800 Fi H0x95%+ 1 1iF [E 5% 48 £ix5%
ARG WAL 2 45 AR, s
FHEEHA FE S LA A R A F]
EETEN wp [ TR ARAT I A BR A 7
§ 3 FEMZ P MESIFERI

%20 k11|




L EABTRZR G 2022 5 4 MR

3.1 FEM &R

fr: AR

EsE JlEas =N WEW (2022410 H 1 H-2022 4 12 A 31 H)

L AR S 2 -3, 162, 522. 47
2. 2% HFE -903, 963. 51
3. IOASF 34038 4 A AUAS HA RS -0. 0085

4 AR & B HE

132, 705, 698. 31

b. WIAREE G BHTHE

1. 258

T (1) AHI OS2 S AR . B8R HfhloN OS2 et A2 shiicas)
FHERAR < 3% RTAME FI AR A5 5% A (AR, A A D9 A o se il as in EASI 2 se AR sl at -
(2) LidHEE VSRR A OIERA AW 5 2 &1 % DA, TSR 5 SEPri 2 K1 24

TR
3.2 REFERI
3.2.1 BREMBIHEM KR R H R NS LB R R LR
‘ MY 45 b e
FEBRR | PEMRR | LSRR | -
i B - ‘ TN a8 b OE6©) @—@
® WEZEQ | RO i
HEZ®
HE=1MH -0. 71% 1. 11% 1. 90% 1. 13% -2.61% -0. 02%
xR H -13. 54% 1. 00% -11.91% 1.01% -1.63% -0.01%
A4 -20. 01% 1. 21% -20. 15% 1. 20% 0. 14% 0.01%
oE= 26. 96% 1. 27% -0. 84% 1. 21% 27. 80% 0. 06%
AT 29.91% 1. 27% 7. 02% 1. 17% 22. 89% 0. 10%
H 45 A
123. 97% 1. 53% 78. 90% 1. 16% 45. 07% 0. 37%
AR 4

3.2.2 HESFFEMURES RTHMEW KRR LI E LS A fE i
R HI R

=
=
o
-



LSz BB RVEVR G 2022 4EAE 4 IR S

“tﬂ&

ﬁ%l‘f—lﬁﬁﬁlm?ﬁ&%;ﬁﬂ'%ﬁﬁﬁ$§ g;ﬂmm b B i 2 R R R 58 R

(2009%03H20H % 2022512831H>

180.00%

160.00% W
140.00% i
120.00% . n-”‘hw\‘

100.00%
80.00%
60.00%
40.00%
20.00%

0.00%

-20.00%

:
;
:>

2009-03-20
2011-05-21
2012-02-09
2012-10-30
2013-07-21
2014-04-11
2014-12-31
2017-11-21
2018-08-12
2019-05-03
;| 2020-01-22
2020-10-12
2022-03-24
2022-12-31

1| 2017-03-02

iy
i
e
op
=l
HE
b
jun

% 2015-09-21

% 2009-12-09
i
]

[
=|2016-06-11

—I
i}
I

i 2010-08-30

‘ ‘ EiRE BT AR

i
oy

LRDRE R E BTN EERE — &

— 2021-07-03

1]
o
)

T RS RS U BNZE, Adke it 6 MH NEEH], EelgiR

I AR I S 1) A8 TBE 7 C B LI 7T B 3 & A R 405

3. 3 HAhtr
X

Y

§4 BEAMRSE

4. 1 RE&ELE (RESLIEPN)

AR 4 03 2 2 FEIUIORL | G2 Ml
EMAN | BEAE | ER

4 | HRSS WA
AREE4
T LR
e

& HAVR 22 b A\ At A
PR AT IR T 225 3 & FA IR BT A lM
SR HBAEH TAE. 2014 4 9 H A FEsL
o e 201849 H 200 104 HEEHARAR, BRI T 283
PR H o B LA TR, REVEE RS MM (CFAD,
gl SR XS PRI (FRM), HATF 4 Mk %

4t
BE o HhIE EEE.
ARG HCE
RS
2 f

E: (D BEEReLHE “EREN MEkeaRANH, WERIFEEEe2HEY “E]R
FUH” SRR 2 =) D€ i 8 AR 5 BIAE HUUT SR ARYE 2 7] R g 8 2 AR IS H 391 o

%473k 11



L EABTRZR G 2022 5 4 MR

(2) UEZF ML AIE SCGEMAT ML 2 R AE -

4. 1. 1 BRFAER ISR P B BRI B 2 3 (B S 20 781 ) A/ 2 A 72 i S 0

"4 it FEEmEE (D wreE o) AFHR S [R]
NEEFE 4 787,774,715.65 | 2018 49 H 20 H
N ek
® L 3 352, 102, 227.03 | 2022 4 11 A 21 H
Sp bRl
HAh & 1 406, 869, 073. 56 | 2021 4F 11 A 12 H
&1t 8 1, 546, 746, 016. 24 -

T AERARTE)” Oy E OTIRE BB T AR I 1]

4. 2 EENX RGN E S EEM T E R A3

WG, ARGERNHEENE T GEFE). QEFRRTHESE) KA EEN. (5
SEARRVER & RUESF IR B A SR G A F)) MR SR ENE M IUE, AEWSHEN . B
SRTTI SR I BN P 587, A7 A ) RS (K 2tk B, O i AR AT NSRBI 3 -
AH B E BT S IR HHE N, & & R ME M2, eI R e B A AR 23 AT

4.3 AP G E R

4. 3.1 AP G ERPAT BN

REHIN, EEEEATRRITIFIS S GEFEVE S B AR AT S HIET SR
NFNIAFAE G, ST G T B B ARAR MO R, R R E R /%
BRI SR o ST T S A PO LS 38 536 20 5 Ve BBl N %20 5 PR P 58 5 AT 400
PR TR SRR G, B AT 5 RSB, i 1T RGO T #4507 Rt
THRME, AT TR TE BRI A

4.3.2 RERZ AT N ETUH

WEHA, AFE NI A REAGSELS I AIEN g, R H RIS 5 AR )
AL Gy EE T UE SR 24 H ST 1 5%, A1t 9 Ik, YN R 4 40 B4 B 20 & () R 43¢ % S
AR AR RIS Gy s RBIAS T2 5 A 2 s AT o

4. 4 WEHNESRR T RBREIEST

A BT =R AT )G, (EVUZRRE A B . BB U EAESRAE A 2% /MR
3k, AR 2R EE 2000 25 P8 SN ik, RIS G- DL 2RI RSO MG R 2. I 2022
SEAESR, (RBERCZ B R, T RO S A AR R S TR . 8 T XU T

Fo5U I 11




L EABTRZR G 2022 5 4 MR

KHHEA R S E S R R L, AR PR KRG AT, kg iHE
Pl AR 25 RIEERT, POR. Aol RSN A & RENRIEGE . WFE
R S AT ML AE B EORAR L B2 SIS BORR B, JUHR Ja B O M R R IR« 4%
R AN G BN 55 45 7 1) B S 0 AT, v U R U REVRAR R S ITT I 48 T =25 {59
&%

MEMZGE, WA NAT IR VU i R R . WA A 3 2 X A PR B 1 XU T
GRIZHIG N, WM ANSE 285 el o R, ek R SRR AN LY R — s M S by, 10 A A
11 A B P AR b C IO, IR S e 2 B W —ZF R, Gt H syt — B k.
] PAY 22 5 4 45 i AL 5038 W P AT AR A T B I AT 7 R e BB B A KR A, (X 285
RPN, A2 S T S A LU AE DY 2 R 2k 41, CPT AN PPT AR F-HUY, b PPT
2GRS ORI AS EIVE R, (E 10 AT 11 ALK, 2T, M e iRmg,
S RHIEAL BB s [BIVE, RN, BT AN E IS LER AR SERCIRAS , DASCRPSEAR 40T,
EARAT IR sV DL bRl 5, 1003 T ok 8 2 0 3

RGN, AAGHET RS RNLAE, TR, W@EXEE Alpha (IR, I
AT WA USSR Rz ], TSI RN, AERIEERECR. a5 A
PL RXITTIRME  BEAhBE . MU BT s, BT Rk s . HE RS e I
R mEEalE, RTINS, B B AR KK R T e Al
DUBe 2 i WA A= S A AR 17 4 (0 B 52 PR OD B B Aol AT TR AE B A A5 R FRORE SR P PR R A
RO, DR AR, ARSI SRR ACR, B R .

4.5 MEBNEES KGRI
BB ARG ARARIE S M AIE N 1. 258 705 A AR S A EIG K R N-0. T1%, Mg
L FEHE IR 25 A 1. 90%.

4.6 WE AR ERTH ANBEE ST ETE R

T
§5 BEAESHRE
5. 1 REMARESHEZHESBEM
Fe T H &/ (o) b3 B PRI (%)
1| Bas 124,912, 478. 77 93. 79
Horp, BZE 124,912, 478. 77 93. 79

Foer I 11w



FSL AL RVETR A 2022 4R58 4 FRPEIR

it

B - -

[ 7 AL 2 5 % 2,471, 675. 92 1. 86

Hr. fiis 2,471, 675. 92 1. 86

VXIS - -

AR - -

SR AR BT - -

KNG Rl - -

5%

Horpre SEWrSIRIA (1 SR NGR 5

s

AT RS A S At 5, 739, 433. 79 4.31

Hoph 5 7= 62, 856. 18 0.05

it 133, 186, 444. 66 100. 00

5. 2 MEHIRIBAT WA R B ER R A S
5. 2. 1 REHIREATW O RKBABRER R HE

R e AR G S
B %)

TN V3N 7/ N G 1| 4 1, 570, 907. 00 1.18
B Rk 3, 696, 803. 00 2.79
C [k 77, 795, 399. 49 58. 62

D (WA #Tg R KA =R
N4 2,409, 232. 80 1.82
E (@5 1, 466, 533. 00 1.11
Fo R mEE 254, 002. 00 0.19
G sk, g mEl 2,897, 304. 35 2.18
H o |[fFErE ol 956, 940. 00 0.72
I (& BAL S AT S B RS 2,479, 764. 93 1.87
T Al 21, 994, 889. 50 16. 57
K [F5Har= 3, 112, 719. 00 2.35
L [FEGTRIRG 45 MRk 55k 1, 653, 392. 00 1.25
M [ RFEER TR RS 3, 648, 089. 21 2.75
N PKFIS IREEFIA et H 53, 316. 11 0. 04
0 |[FRMRS . BRI ARARSS - -
P [HE - -
Q | PAEMHSTAE 12, 403. 04 0.01
R b RERIER R 910, 783. 34 0. 69
S |4%AE - -
it 124, 912, 478. 77 94. 13

5. 2. 2 EBAREATU KB RER TR ER TS
o




L EABTRZR G 2022 5 4 MR

5. 3 FIRAZ A SOMHE o H & T 1#E LUK/ HEFF B B R I 4

5. 3. 1 REHIRIEA OE 5 2B 7™ +E LB RN BT 42 B B R

FE | mEmeE | REsan | BB B |ARHME G 5%%(;: ){%W
1 600519 DivME S 2,788| 4,814, 876. 00 3.63
2 603259 24 W 42,280 3,424, 680. 00 2.58
3 000568 WINEE 14,900 3,341, 772.00 2.52
4 300750 THERAR 8,303 3,266, 566.26 2. 46
5 600036 R RAT 85, 200| 3, 174, 552. 00 2.39
6 600438 JH R Ay 69, 100| 2, 665, 878. 00 2.01
7 600919 ILIMERAT 309, 000| 2, 252, 610. 00 1.70
8 600060 TG 164, 300 2, 224, 622. 00 1.68
9 601318 o [ P22 46, 400/ 2, 180, 800. 00 1.64
10 002475 SR 5 67,900 2, 155, 825.00 1.62

5. 4 MEWIREF MM RN GHFRRAE

5

7% ol

~RehE Go)

e HE ] o)

1

EESiE

2,011, 375.12

RATE

w | DN

SRl fiTF

Hrp: BURTEER

il i

Al e TRk 51 55

AR ]

A (TSSO

460, 300. 80

[F M A7 H.

O |0 [ |O|O1 |

HoAh

10

#it

2,471,675.92

5. 5 MEWIREL A RME 5 B S B 7138 LI R/ HEFF B BT T4 57 3 R A 40

e | RS | SRR ([ HE K | ARNE Go) | HEEESREIE] Co
1 019629 20 [ f# 03 19, 740 2,011, 375. 12 1.52
2 113062 R 4,030 454, 613. 59 0.34
3 110089 PR AR 50 5,687. 21 0. 00

e AR, ARSDHFAH Lid 3 g,

5. 6 MEHARIEL A RAME L H S F13E LI R/ BRI+ 4 B SRR IR
R

T

5. T MEHAIRIL A SRAME L2 & B 7155 LB K/ HEFF B BT 48 Bt e R BB Al

% 87 k11




5 LRAGBTREIR G 2022 4F5F 4 TS

T

()]

- 8 MEWIRIE A SOHME 5 ZEE T3 H K/ BB LA BGE B 5 9 40
p

-9 MEWIRAR S B R MBI 5 18 0L it

- 9. 1 MEFFRAZS BB I AR R A 157 B 48
p

()]

()]

()]

- 9. 2 AHESHF B B R BOR
T

()]

10 EWRSE ST H K E G 5 B0 i

()]

10 1 I E AR BB BOR
%

ol

- 10. 2 R HIR AT BB 1 65 S Rp @ A0 25 BA 40
o

()]

. 10. 3 AT £ 8 B 5L B VP4
o

5. 11 BEHAHREME

5.11. 1 AZSHRHET TR IEF R RAT EAKPRE ISR E I DLRFE, K
FER S g H Bl —F N ZBIA TS ATTHEE

I GBI+ ZAETFARAT A, Hodr, SHETHRAT Bt A IR 2 =] H LR AR 2 o] H T
—EENRZ BB T A TE DT B KA T SO

AT NS B IR AR R AT UESF I BT DR SRR e 155 5 2 ) B8 A B ) L PR AR SG I E

5.11. 2 ZEWR M+ L MER T N ES S FME N &L FEE
AR R AIHT T AR, B 2 R UE ) 2 e B R I 2 A BESR

5.11. 3 HARE =R

75 FK & (6D
1 7 HARES 14, 170. 76
2 ISR 778 Sk 39, 279. 81




it

FSL AL RVETR A 2022 4R58 4 FRPEIR

3 MU -
4 MIRE _
5 MU IR 9, 405. 61
6 | ARG -
T [HAh -
8 f=ann 62, 856. 18
5. 11. 4 | EHARFEE AL TR R v #5155 I 40
T
5. 11. 5 & BAR B 142 I 22 W A Tt il 32 PR 1% 15 X 156 BH
T
5.11. 6 HEA AR E MER KA SCEHBRE 5
T
§ 6 FHREESMTELS)
B Ay
i HH T £ 03 AU 105, 834, 349. 45
i U 30 1) S 4 A R 4740 1, 138, 367. 57
ok: i HA A R 3 4 e T (R 43 A0 1, 480, 820. 85

T 75 ST TR 2 B R 00 A2 B A A (A ek
UL -7 D

T I AR <y U 0

105, 491, 896. 17

P SRS IR G2 B O A AL, R A A R e
§7 ZSEHEANCHEAREREAERSHI

7.1 B&EEAFHFEESHHRINIEN
o

7.2 ZEBENZHERTREBRAR S5 WA
p

§8 BREXMHHEZF

8.1 #EXMHFER
(1) v I 2 1 3 S A ] R VR J S TAE 25 % 8 < S B A S A

(2) (GESLEALRT/RIER G RIEF IR R GRS SR
510 00 3% 11 0



L EABTRZR G 2022 5 4 MR

(3) (% SERAUBT /R & IR SR 5 R L S S0 45D

(4) (G SEEALRT/RIER & RUE S IR A SR SR E 0

(5) BB H ST EARALAE . B

(6) 4 17 33 A 5 SR AU BT R TR A T TE SR 4R 0 5 N 15 O 5 A

8. 2 FAICHh KX
AL SRR X 22 [ [ 14 K8 21 S At st E PR R 6 C FES 7Rk 120 235 S0 4% A R A 7

8.3 E
(1) PHEesify: AR A TIEH 8:30-11:30,13:00-17:30, HE W ek Ep, thal
1% TARRIGSEZENAF.
(2) WubErify). FEEEBAMUL: http://www. jsfund. cn
PR ARG W BE ), ARSI FE SR S A IR A ], & HLIE 400-600-8800,

8% E-mail:service@jsfund. cn.

HELEGEHARAF
2023 £ 1 A 20 H

1100 3t 11



