B IFIERE AT

FREFESE

2023

0] 120 A2 5 BB I8 8GR

F5

532

EEE
=R

2023 9 A 30 H

EEBHEN: BLESETEFRAF
EEEEAN: YEBRITROERAF
WEXEHHB: 2023410 H24 H



TR IE AT 120RTF Bk 2023 4E58 3 ZEMRE

§1 EEIR

G N (K 3 0 O S ORIE AR, TR B/ R R B 3R PRI s 8,
FEAF LA A A BLSEE  HERAER E BA A A AN  B A AT

FGFEE NP ERAT IR A IR A A AREA I &G FIRHUE, T 2023 4 10 F 20 H & 7 AR
I S5 FR AR AR B ARG SN, RIEE RN B RBRICE. 1R SRR
KR -

B BN A& LLWSAE F L SR 57 19 S5 0 B B4 5, (EANRIE RS & — @ A
B N BUFAMCER I ARAKRIL . BB MR, FoEE AR H B R SR A LA 2 B 13 A
e RS IR

AR I 55 BORER Z 1T

AR AE 2023 4E 07 H 01 Hi2 % 2023 4F 09 A 30 H k.

§2 E&7 MM
2. 1 BEFEFRFH
B fRIFR P SERUEFE AT 120ETF ez
e AW L 070023
Y (S LR
B&ERAMH 20118 H 1 H
35 AR I & A0 A 186, 211, 917. 85 {4
7 Hbs SRR S LI AE, 1B SRR IR 2 R BR R IR ZE 1
/M
P AW AR FE 4N H bR ETF B SE 4 o 3 BL@E N #e %F H A% ETF

SCHURHE S LA HE K R ER, £ IEF I,

AR GRS Tk S AL HE (Y F 22 BRI v 125 € P 48 060
AL 0. 35%, FALERERR Z AL 4%, W bR AL
G i) L) 8 8 i HL A DR 2K SRl 2 P R . B

Bl e TN SR LA e G PR B v 125 P ik — 2
PR fERBUa/FdRET, AREHAELEHRESU.
WL AR AR SRR R SRR, SOE SR 20T
FABE 7 AUBAIE S — R i35 5 (15 ik AT H AR BT 1
ko BEAh, NTELFHISEIIR T H bR, A e R TIK
B BOA LA 2 B M 2 SO VR AOAT A B b, 23]
B BGIE VAL Hopth 565 4R B albn IR RO I ik
AR AR SR HOATAE T o A HE G U3 R I SR AR X
B B BN, DA ORAEOY H Y, B PR R4
A G ER IR BT & 40 ATk 775 A IR S B
FAHER,  BRARI SR B LA S5 R R A58 5 AR MR %

%20 k121



TR IE AT 120RTF Bk 2023 4E58 3 ZEMRE

72, BRI BERERFR AR EN H o XA IR B,
AR GG AEIR AT FURFERE L, 85 P B A e B o0
Prgia s TR A LRI AR SRR R iR
AR

g L S v TRIFRATH 120 $580¢95%  +  4RAT [EDAF 2R Z%5%

AR AL 2 4541 AHE G IR LA 1206TF (BcREIE 4, & ZE % %t
TIRUFFE AT 120ETF SR S23 60 b 47 b v 1) 5 %5 PR
BE. I, AFEERNGEISHIER AT 120 F8%505%
DRUEFEA 120ETF R BB UIAH K « A FE 4 KT
KSR R m TR G RS it e. KiR
Mgk,

HEEEHA B RSE AR A

EE&EHEAN H EERAT B A PR A )

MR I A AR

S5 LIRUEFEATH 120ETF 4%
A

S5 SCURUEFE AT 120ETF BXEE
C

R A e NE]

070023

005998

IR N IR 2 Sk < 40 U A

139, 011, 272. 26 43

47, 200, 645. 59 1

2.1.1 BiREESEXFNR

Ik & PR

R UESEA T 120 22 5 R GIE BOIE SR 3BT &

B AN L] 159910
B N (E KT 5 BT R
4 A RIAE R H PO1LES H 1 H

Sk Oy T (RIE SR 58 5 B

RYINES 32 5 i

i

PO11 49 H 27 H

4 R 5 o AT IR
ST A TR T IR

2.1.2 BiELr= RN

BB H AR

S AT P AR BB Bt R IRERAR AOTR AL, B SRER A (w1 AT
PR ER IR ZE R ME o

A 2 AL o

B0 IR

BB AT R A e R B HIE,  RIV5E A% RAR A FE B0 oy A2 R S A A
et e e i SRR TR AL, AR AR I i RO B S HAL L R AR B AT A
%

MV 25 L AR RIEZE A 120 $55L

RS YA 2 4 AT S NSRRI G, AR 2 RS AU 2 = i TR 5 R J

Lbemmiigdta. AN EEE, YEhREbsITR
LRI, BAT SRR B L RAR 8 B AR AR T 2 AR AL IR

§3 FEWM SR ME S ERI

3.1 FEM &R

pr: NRMIT




TR IE AT 120RTF Bk 2023 4E58 3 ZEMRE

B b :tu‘ﬁ%%(m%ETHI%f%§$gﬁ%B) ‘

S SRR FE AT 120ETF BRHZ A | 52 SCURUEFE AR 120ETF B4 C
1 AR Ese B 925, 576. 45 129, 057. 79
2. A A 512,013. 18 35, 950. 71
3. NOASF- 34038 4 4 AR AR 3 0. 0037 0. 0008
4. AR 4 0 1 279, 482, 853. 35 58, 233, 496. 74
5. AR FE A A E 2. 0105 1. 2337

A (D A SEII R TR RS AR RN . #eBilias . Bl OS2 i EAzh YD
FUBRAH IR 2 RS PO 53 2% I (AR A, A IR A ) CLse B e in A3 2 Fe v AR s WAL e »
(2) BN SHEAR A BIERAA NNEEAZ 53 &R AT, TS SERRIL R KT 21

THrHECT

3.2 EEFERI

3. 2. 1 BEESHBREEKREKH SRS B i 2. i B
FE LPRUEAE AT 120ETF Bz A

B ‘ Mk & b S v
TE B R R ML & b s Sk v o
Frer [ EE RO » » Wi RhrEZ @ O—0 @—@
i =0) li§aE46)
@
HE=AH 0. 12% 0. 92% -1.12% 0. 94% 1. 24% -0. 02%
N H —4. 51% 0. 88% -6. 77% 0. 89% 2. 26% -0.01%
x4 4. 41% 1.01% 1. 90% 1. 02% 2.51% -0.01%
U e o ~7.96% 1.11% -15. 47% 1. 11% 7.51% 0. 00%
P e 33. 52% 1.27% 18. 45% 1. 28% 15. 07% -0. 01%
HIEE& A
101. 05% 1.37% 56. 00% 1. 40% 45. 05% -0. 03%
ERER S
5 SERUFSEACTH] 120ETF B C
‘ - ‘w%mﬁ%@
, VB 3 K R L 57 LE A SR HE -
M [EEEKEO ‘ Wk RhrEZE O—0 @—®
HZEZQ i EE3E)
@
HE=1MH 0. 02% 0. 92% -1.12% 0. 94% 1. 14% -0. 02%
AN H —4. 70% 0. 88% —6. 77% 0. 89% 2. 07% -0.01%
HE—4F 4. 00% 1.01% 1. 90% 1. 02% 2. 10% -0.01%
o4k 1270



FSTVRE S AT 120ETF B 2023 445 3 R
o= -9. 06% 1.11% -15. 47% 1. 11% 6. 41% 0. 00%
pUlI e ke 32. 40% 1.27% 18. 45% 1. 28% 13. 95% -0.01%
H&E4AH
23. 37% 1. 28% 8. 76% 1. 28% 14. 61% 0. 00%
ERE RS
3.2.2 HESEFAERURES B EHKRT ) R 5 FRE S B E R
FAE) ) ek
WERIEREAHI20ETFEXBEAR TR EM KRS EALS L BREBKERNT
SBEHEINHE
201108 H01H = 2023=%09H30H>
180.00%
160.00%
140.00% MWIM
120.00% b
100.00% M’q ‘«-JW M ‘JMW
I W \v{
80.00% ,"FL h«‘"w
60.00% | qu \«;'W
40.00%
20.00% Hr
0.00% *
-40.00%
S N 83 R 3 32 R 35 85538389 8 34983 8
222 g3s 8283323258882 g
98 90 g g8 9 Y 55 %999 o8
= = = = = = = = = = = = = = = = = = o= =
™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~

|— ELFIEEFEI20ETFREAZINFEEKE — ZRRIEEFM120ETFEEEAZ I - BiElar s

B S RIE S A H 120ETFERECR IS [EH M KR 5 R L8t b B e lioas B9

56 7 b E
(2018506 H20H = 2023409 530H)

70.00%
60.00%
50.00%
40.00%
30.00%
20.00%
10.00%
0.00%
-10.00%
-20.00%

Fr

wﬁﬁmw&ﬁm

H\P Wi
T ﬂl’“ W
Fﬂ\ftJ'

A

i k! ,m,vj N

2018-06-20
2018-09-29

2019-01-08

2019-04-19
2019-07-29

2019-11-07

I~
™~
[Ta)
<
(=]
™
=
[}

2020-02-16

2020-09-05

2021-03-26
021-07-05

2022-05-04

2021-10-14
2022-01-23

2022-08-13

™~
—
w0
<
m
™
=]
™~

2022-11-22
2023-03-03

|— ERFIEEFE120ETFRRECE NS EREE —

il 2020-12-15

#

[
LR AT

du

=

120ETFRSBECE T Il ai s

— 2023-09-30

e RS EFMESER I BLE, ARG HESERAENHE 3 DN v,

I A < 1) % T 55 G B LI AR S B B R0

3. 3 HAhtkhr

jale ZEAp N



TR IE AT 120RTF Bk 2023 4E58 3 ZEMRE

§4 BEEAIRE
4.1 H&2HE (RELBHPN) B

(EARRE S HIFE 2T | E % Mok
]

5 || U TELHH | BTE | ER
K B

SRR
50 Fa%k
(LOF) . &
SEYRIEHE
AT
120ETF. 3%
SEHIE
500ETF. 5%
SEHIE
500ETF B¢
£
AT
50ETF. 3%
SRR
Al BTF

wydEd o
ﬂﬁ!m 2014 4F 7T A A G SR S E AR A,
#79 | (QDID) 2017 4F 12 H B o 4 M FEEHE G BB T T4, BUESE G4
N §;¢ﬁ 26 H Bl BUERTTUE, RGBT, o+

RHIaY I

50ETF. 3%
SR HT
REVRVA 4
R
HHIERH
Bk

50ETF &
EIE 57
SR
B&sTE
B ETF. 3%
SEHIE Y
Rkt
Hokok .
F SR
2000ETF

YL




TR IE AT 120RTF Bk 2023 4E58 3 ZEMRE

| press | | | |
E: (D BEEReLEN EPRHE” vEeaRAENA, WENAFEEREEZMEE 4R
FI” $RARE 2 =] D R RS AR F 0T “ SR FU FE ARG 2 =] ok g 8 A s 3

(2) UEZF ML SCGEMAT ML R 2 R AE -
4. 2 EFE A RHRE WP A8 e A TR 59

WA, ARG EHNHENE T GEFE) « GEFRBHEHEEE) ST EEM.
i SHARUERE AT 120 22 5 BT IR BOE S R S R A 3 & B[R] AN AhAH A M
MRLE, ABEWIER . B 5115 N BRI IS F B G 08, TE P RAR il AR IR At 1, DAk
S A NSRRI . A s (8 BT & BRI & & R EMZE, et
FHI AT AA 3 AT
4.3 AFRBE TS

4. 3. 1 A3 G B K PAT B
WAEHIN, 34 AR HATIES S (FHRREES S AT ARG H RS E W)

PR A TG HIEE, ST G ARG E B ARSI RS, JRESRE R AR 5
VUM St £ B3 R S5 T 28 A PO 2 s I8 5838 58 ) Y Bl A 52858 50 (R A1 58 B AR AT 4R
PRSP FFEEIIEOREGE, IR AT A5 IR SEBL; 8 1T RGN T %5507 Gt
THR M, AR NSNS .
4.3.2 RERZ BT AN EHHHA

WEN, AR RRAE S S5LH AN T, A H RS A5 1 5
WAL Gy SR 2 H RS S 1 %00, A1t 2 K, Y9N Rk 4 20 B0 AE B ) 2 & 1) R 4% W% s
AT RAERIRIAAE Sy, A RIAS A2 5 B S kAT Mo
4. 4 |5 A E S HIBR RIENZED BT

AIEEFRITRBONRIEIE AT 120 $5550, 3R ECRBICLRTT A BOSREA (8], 73l phik kA
T UHME AR K R 120 ZERTH A ie BT AR EOFEAS,  HARARR R AC & 5 H AR T E AR E N
A G (VPR SRS N IE L B 58 T H AR ETF SEIE e 8058 H AR

=, B 8 H BRSE A RS L PMT B ml9, ol W [ IR g5k PMIT [m]9%
FERALLLUT, B0y M MG BOA FAF RN, AT RS v IR 55 A e R i LR T 4R
Weslo SRS A BOHT AT 7 i (I BOR 3  HESN 56 [ 61 55 KT KIEEE T, e 17 AIRKT, 4
BRAFHAPANTER NS . B AT, BAREH P RSEUREIR S eIy, ARMIEERK

IE, AhBHRH, (HEEHE AR KBOR S RE M, 8 AR, BER /™o, HEELMAFM

BT o3 121



TR IE AT 120RTF Bk 2023 4E58 3 ZEMRE

SREER L, 29 Ak P SR =Y 5RIX A, BRSl PMI IEAESE 5 A k3, ENE
TR RFF RS

WA AN, AFS HBIRERRZR 0. 06%, FAGIRERRZEN 0. 92%. FF&5:4EA FLE M H
PREFIR ZEAKET 0. 35% I PRl o

4.5 MEHNZEES KSR
S AR YA TR SR AT 120ETF B A JE G ATFEDY 2. 0105 T8, AR & WS4

WUFEIE KA 0. 12%; BEEAIR A IR G SCHRIUEREAE 120ETF Bi% C Mgl E oy 1. 2337
TG, AR AL S Oy BB G K AN 0. 02%; SR HER 25 2 -1 12%.

4. 6 MEHINEESTA ANHEE & ™ E TG 3
o

§5 RMFEAEWME

5. 1 REMAREEH=HEHENR
e i H &% o) b B A R BT (%)
1| B #sE 2, 220. 00 0. 00
Hrp: K2 2, 220. 00 0. 00
FE|T 320, 065, 584. 17 94. 09
] 72 WAL 2 $5E - -
He: iz - -
mﬁi%ﬂ# - -

e EE - -
S RfTAE nnf’le‘ - -
6 | ENIRE SR - -
Fodre SEWraC IRl I 2N IR 5 4 i %

I—ﬁ:

BATAA AR & &A1t 19, 200, 093. 92 5. 64
iiﬂﬂ%&?f 894, 470. 88 0. 26
ait 340, 162, 368. 97 100. 00

5. 2 MERIRBAT W R R ERTHE
5.2. 1 REWARFITVWHRARABRER KT LS

v e 3| NRBHE B o B4 B A B
Bl
S S - 14 - -
B PRE - _
C  [Hli&k - _
D[y BTT R BOKAE R
N4 - _

% 8

p=i
H
o
p=i



TR IE AT 120RTF Bk 2023 4E58 3 ZEMRE

2

LR A

AZIEIE . RSB

1 FE Ol

& BMAE ARG BRIk S5

SRl

Bl

AR 55 R 55l

FHERE A A MRS

KA IR 3R i B

JE R SS < BB EAR R 55

HE

DA RS T AR

i mo|Tv|o|l2|=2I0)ImR|H9H|lm oD@

A AR E AR R

22
Za

it

2, 220. 00 0.00

5. 2. 2 WEWRIBATW A RIOBEREBR R ERRAS

Too

5. 3 JAARAZ A SOHME o BB 3 7 19E ELA5) K/ PP B B B B B A 4
5. 3. 1 |EIFARIEA SRWHE oG Z S 1{E LB R/ M HEFF R BT 2 R B R A

Fe | REAR AR | HE B | ARME Co) | HEEESEELE (9
1 000671 ST FHYGIK 6, 000 2, 220. 00 0.00

TE: SR, AREOEFH B 1 RS

5. 4 |MEMREHF R RNREFRTAE

T

5. 5 & MR A RPE SHE ST 1#E BN TR LA R R B A 4

Teo

5. 6 MEFIRIZ A R E G HE S H#E LI R/ D HEF R RT 42 B SHFER B R
ek

T

5. 7 & MR A RIME SEESFHE MBI NETFRRT LA SRR WA

Teo

5. 8 R & MR A RMME HE ST 138 I N R P R LA BUES B B4

Teo

5. 9 MEHARIE A RME LS ™88 LB RN EFRIRT+B E SRR B 40

o9 Ik 12




TR IE AT 120RTF Bk 2023 4E58 3 ZEMRE

N _ S ot
M / 7Y e iA| i ~ NI (
Fs & 475 HeERM | BEAFR EELIN NRMME (OT) 5 H )
5 SLURIAE . R
B Eith
1 FAR s S % (ETF) AR | 320,065, 584. 17 94. 77
120ETF * ANF

T SR, ARG B 1 A E,

5. 10 R EHIRAZSH R BB R 52 6 00 Ui 9
5.10. 1 R EIHRAE GBI BRI B35 A4 20 W 40

Teo

5.10. 2 AEEHHE BRI BB BOR

Too

5. 11 B RAR A EEHF I H U 3L 5 1F 0L i A
5. 11. 1 A H U s 8 H BUR

T

5. 11. 2 #REFARA T SH A A5 30 B 1o A 45 28 W A

T

5. 11. 3 A J E G B LB

Teo

5. 12 BMBEHESWMEME

5.12. 1 ZEEHRE TR IEFKIRAT EEEHRE WO ER T REE, &)
FER S g H Bl —F N ZBIA TS A TTHER

B BN RKIUATE SRR HIRT+ ZAEF I RAT B MDA A A 1 R A, o
WE i H AT — FE N RZBIATHEDT . AT .

N

5.12.2 ZREHRE W+ RBRERTE HES & FME N FIEBEE

AR R IIAT T AR, B 2 B R UE ) 2 e B R I 2 A BESR

5.12. 3 HAMBEF=HIR

=

1E

Fs

FHK

e o)

A PRIE S

19, 384. 59

PSCIES K

YA

ISR,

ISEGIAEN

875, 086. 29

O | | W DN~

Hopth SR

o100 12 m




TR IE AT 120RTF Bk 2023 4E58 3 ZEMRE

HAth _
8 &1t 894, 470. 88
5. 12. 4 &G HRFEE KA TR AR T ¥ et 35 B9 40
T
5. 12. 5 I BAR BT+ 28 I B2 R A 7R T 38 32 PRI 150 i 1 B
o o o MIBZRBrEARNME | HEEFE=F | REZRE
FS | BRAE | BRETR (56 HEE 6 | wu
ﬁér
1 000671 ST FHYGIK 2, 220. 00 0.00 'Eij(gglkgg
5.12. 6 |HEAESREERHMASC /RIS
T
§6 IR E S ML H LS
AL
TSR FEATH 120ETF BE | 55 SV UEFEASTH 120ETF Bk
i H
A B C
15 HH BT 25 4 A B A0 139, 896, 673. 06| 47,965, 819. 59
5 3 1E) 5 4 5 B U 40 0 4,978, 604. 21 6, 035, 695. 77
ek - 75 HA 4 e 32 4 e JE [m] 43 0 5, 864, 005. 01 6, 800, 869. 77

e STIUIIA) B B4 7 A SR A (4 Bk
UL <= 3D

T SR < L 0

139, 011, 272. 26

47, 200, 645. 59

T AR I B e R B e e N A

S JBE B 73 T A At A

§7 R&BEACHEA RERELESHEIL
7.1 £SEBAFHEESHPENELR

T

7.2 ZEBENZHERREBRAR ST 5H WM

T

§8 ZAEXIFEZR

8.1 #BEXMHEBE=

(1) o I I St 8 SRR SR AR T 120 52 5 RUIFIGFRBOE SR 43 01 3 I L B 53 R S

G
(2)

G SRIEFE AT 120 52 5 RUOT I UIR BUE S R R R G IR S & A R

T 3t

AP AN

o1l 12 71

al
~



TR IE AT 120RTF Bk 2023 4E58 3 ZEMRE

(3 (GESLIRAERAT 120 28 5 AU TR BOE 5 B B S O S L3 )

(4)  (GRSBAESEAT 120 58 5 B R R BOE S B R SE S DA SR L)

(5) FgE BN TERALA L B

(648 5 1 4 57 SERTIERE AT 120 32 5 BYTF i U8 BOIE S5 35008 H B e AR 4 2 15 10 2% T A o

8. 2 FAICH &
AL ST EARH X ER [ 14 AT 21 B4k 5T E PR R R C RS Rk 124 25 S0t A F A IR A 7
8.3 AR

(1) Pidrif: AR AN E T/EH 8:30-11:30, 13:00-17:30, ¥ H Al ok A, tHay
1% TR R SLEZENE.

(2) Wub#d. HESEHAMYE: http://www. jsfund. cn
BRI ARG WA BE ], P WA S E PGSR G E R A IR A R, & s 400-600-8800,

8¢ & E-mail:service@jsfund. cn.

BLEESEHFRAA
2023410 H 24 H

§ 1270 3t 127



	§1  重要提示
	§2 基金产品概况
	2.1 基金基本情况

	§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
	3.3 其他指标

	§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 报告期内基金的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 期末按公允价值占基金资产净值比例大小排序的股票投资明细
	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 报告期末按公允价值占基金资产净值比例大小排序的前十名基金投资明细
	5.10 报告期末本基金投资的股指期货交易情况说明
	5.11 报告期末本基金投资的国债期货交易情况说明
	5.12 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


