»LRRARAF NI R ERES
2023 4E58 3 BEME

2023 49 A 30 H

EEBHEN: BELESETEERAF
EEAEN: PELIHHRITRGARAA
WEXEHHB: 2023410 H24 H



F LR BRAL A5 05 2023 4RER 3 FREAR Y

§1 EERR

G N (K 3 0 O S ORIE AR, TR B/ R R B 3R PRI s 8,
TR HL PN A LS L R I A0 58 BV AR R AN Sl SO TAT

FEFEE AP E TRAAT RO A IR A A IRIE AR &S R E, T 2023 4210 H 20 HEKX A
A I SSHRR . ER AR A SR EFEALS, RIEEENENMAERBICE. =R
NN PNt S

B BN A& LLWSAE F L SR 57 19 S5 0 B B4 5, (EANRIE RS & — @ A

FEG AR SOFARIARR I . A KUK, BBt 7E M 3R PSR A AT 240 e 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 B&r= M
He 4RI SRR R Al R T
4 FAUY 006468
LB E R RLIRIFF IR
REAHFEMH 201945 H 30 H
e BRI S B 40 1, 654, 085, 988. 13 13
% Hir NI G TE FAG ) KU BT R, B AR B R S B, J1 sk
PG T KRR (@ (A
Pt TR AFEEBE TS E NN EMA TR FIRER | s R ih4r

AR FANAE FI XA S TR 3R, 4 5 48 A ] 3 W SR B2 P FE R AE
AT B KT T R Al T AR ARFAE , FERF & AR ARG
Bt LLIRLE RS T, D€ A AT IR G5 AR e .,
FFAELEIEA 2 | SRR 0 o B BT A 58 B, DARIBUE i A 5L BT I

ZS

7 BARIL RIS AL PR SEmE {5 B o . JIPR &5
FARCE NS . JgReskms . B, AR RIS AAn: B SRk

I P A

V45 A J v s o A PR RO A %

SR AL 28 RFAIE RIEGRNFHIEHFR RIS, WG 5 m T Imiiigsts, K+
RIS, RGNS,

A IN RS E AR AT

BB A Hh [ TR AR AT R A PR A

§3 L EM SR NE S ERI

%270 k101




F LR BRAL A5 05 2023 4RER 3 FREAR Y

3.1 EEMEIR

Hfz: NRTIT

BRIV BRI

WA (202347 H 1 H-202349 H 30 H)

1. AR C S s

14, 615, 614. 25

2. AR

10, 261, 988. 63

3. BT 213 & 0y BUA A

0. 0079

4. WIRF &%

PHRHE

1,734, 064, 272. 09

b. WIARIE &0 B

1. 0484

A (D AW CSIEE RS AR SN . 83las . HAbN CORE A e E S D
FUBRAH IR 2 A PO 53 25 ) (AR A, AR A ) CLse B e in A3 2 Fe i AR s UL a -
(2) LB GHEAR A BERAA NNEAZ 5 3 &R AT, TS SERRIL KT 21

TR oA
3.2 HEHERIN
3. 2. 1 S MBIHER KR K H 5 RS B 5 i s 2R 1) Bt
N%5 =308
HFEBK R | EE KR | gt -
Bt - ‘ TR 25 bR O6) @—@
® MEEQ | HRZEEO .
HZ®
TE=1MH 0. 86% 0. 03% 0.01% 0. 05% 0. 85% -0. 02%
XA H 2. 02% 0. 03% 0. 95% 0. 04% 1. 07% ~0. 01%
o4 2. 27% 0. 05% 0. 62% 0. 05% 1. 65% 0. 00%
TE=F 7. 73% 0. 03% 4, 54% 0. 05% 3. 19% -0. 02%
H 45 A
12. 50% 0. 03% 5. 25% 0. 06% 7. 25% -0. 03%
AR A

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

=
=
o
=



F LR BRAL A5 05 2023 4RER 3 FREAR Y

BERERAM B Rt EMBKES ﬁ@%ﬁﬂkﬁ b 5 2 v A 3R Y 5 SR RE B L

13.00%
12.00%
11.00%
10.00%
9.00%
8.00%
7.00%
6.00%
5.00%
4.00%
3.00%
2.00%
1.00%
0.00%

(2019%05H30H Z 2023F09H30H)

m/ﬁ,ﬂf\%r /

2019-05-30
2019-08-21

2020-07-18
2020-10-09
2021-03-24
2021-09-06
2022-08-04
2022-10-26
2023-01-17
2023-04-10
2023-07-02
2023-09-30

(a1
—
L
(=]
™
™
(=]
™~

2020-02-03
2020-12-31
2021-06-15
2022-02-19

#1(2019-11-12

2ilt
i

i

o
= 2021-11-28

=

5 Bl

i

SIS B EGE — BRI %@Hiﬁ$|

=+

e RS E RS RIBNZE, ARGHEEERAENHE 6 M VECH], ZelaK
IS A < 1) % T 5% 7 G B LU R S R e S R0

3. 3 HAthigtn

T

§4 BEARE

4.1 RELE (RESEENA) N

A G B o 22 IR | 2 L )

WEBE Trmam [ menm|  ER L

K Hfr

ﬁ;;ﬁfﬂ B {F Futex Trading Ltd #ifess 5 . dk

g O OISR (E A FBHIE B A2

fEfES. 12019485 A 30 SEHARARGIFL Y . 2012 4F 8
i - 4 ISR G A IR A T, AT

. 5, DUTERT BT A R 4%

SR B, BRI , VR AT (CFAD,

P A R4 ML, o E 4

3

Vi (1) HLIEEZH

UERHIY R AR, WERAEE RS2

“AEIR

FI” $RARYE 2 =] e i AR B 0T “ SR F SR 2 =] ke i s H 3
(2) AEFF AL E SCREMAT L W2 R BE -

4.2 BB NN E A AR S E MM T EIE AU

%470 3k 101




F LR BRAL A5 05 2023 4RER 3 FREAR Y

WG, ARGERNHEENG T GEFE). GEFRBEHESE) IARRERR. (5
SASHRAL G R RIS BB A e i e B[R] AHARAR SR E , AE ML B
BTN SR RS P B, AP R i U (At NS R NSREOR2d . A
IR E AT G RIEHEN R & & FIHUEMAE, T e m A AR AT N,

4.3 NP 5T

4. 3. 1 AP 5 B HHAT R

BN, EEEBEANRIVTIER S (EFRERSEHAF AT 56 R 38 L)
NFANE AT HIRE, B AR P AR S RS, R IHE S 5%
VUM S £ B3 R S5 T 28 A PN 2 383 5838 58 ) Y Bl A 52858 50 (R A 128 B AR AT 4R )
PRSP FFEEIIEOR G, IR AT A5 IR SEBL; @I 1T RGN T #5557 Gt
THE I, AR E A SR A S .

SH
g

4.3.2 RERZ AT AR T

WEWIN, AFRE NI ARRAGESEZG I AEmcsH, [ H KI5 5 A8 5
38 Gy B AR SR 24 H RS &1 5%, At 2 Ik, YNSRI 3 4 40 A B ) 20 4 [ IR 45 W e
ANETM A AR A AL 5 RRIUAS A1 AE 5 A 2 3 i& AT o

4. 4 R EHNESKR T RIBREIEST

2023 4 3 [, JUT RS FIRMEBCRIRFARE, M AN GF TR R ES .

FMEGHIR DR, HATAMEHE B R AR, EREVTH 5 IR eE, @Kk Az,
KRB E R MR LR R AL, 2023 AELISK, B NS GHREEIKE . IFFRLF. s) e, 5
I 5 SRAS R R . TR Z WP T, FRE AT IR MBI I B, KSR 70 52 AR
B MIBCH,  HEAT IS JE MR R A, SE AR AR T B8 B LR S R 4 R XU T R
NSRBI TR I3 JATHEINR O & 5 MBS E, REFRaIE & e, OREF
EOTATE K, TR, AR MR R A SRl P A [F] 44 L& B E A L. 8 A
15 H, RATEAITFHIZIFIE 4010 1270 1 4E ) MLF F1 2040 1278 7 RIIE (A OMO #:4E, ksl
SR 2. 5% 1.8%, Forp MLF FISERTE F A 15bp, OMO FI &AL FT{E N 10bp. X 2E4k4 4 6
F 35530 R I 10 /SR S B IR B RATHE 2023 4F 9 H 15 H NG AL A7 HE & G
0.25 NEN M (NG BHAT S%TERME & SR IMERBLLD

2023 4 3 Z=FEARATIRIRGBONT 7 KB WA B 73501 9 1. T1%F0 2. 01%, %2 2023 4 2 Z=FE(H
1. 59%AI 2. 16% 54T 281k . IR R E Y, 2023 4F 3 ZoK 1 411 10 45 11 TR Y25 20 Bk

o500 3101



F LR BRAL A5 05 2023 4RER 3 FREAR Y

F 2. 26%F0 2. 74%, % 2023 4F 2 ZEREK 2. 09%F1 2. TT%E A AR, 2023 4F 3 FEE S G
# 1AT.2023 48 3 FOR 1R PRA AA ZR R R R #2023 4R 2 FR I 2. 47% AT 2 2. 55%,
() JT S5 PR Y AA+R JL R & 2 0 el 2. 57% B AT 2 2. 66%.

2023 4 3 L, AFGRFAGMEBRIEN, EEEE, URAS Zet e EES: RAE
MO B R HRATAE S G AR AE R, B EIE IR, (RBRAE A 78 IR Al M ; 221 65 B 7=
FCE LB, HERRFHIEAN, ERAH SRR, EEEHRE S BEN 7, M EE X RS
BRI RS A Gl . BTG, 3 FREARGRIIB T i ML, Bl st
R, SCEL T et WEANVERIUS AR IR B AR, IF HEEARA SRR G a5 AR 2 4, IRBh A
YERLF, AT M BIMET LA, QG2 e ai T T 7 RFHEA.

4.5 WEHAZESKNL SR
B E AN PRA IS AR EN 1. 0484 J0; A B S M AHEIE KN 0. 86%, M5t
FE AR 25 %8 0. 01%.

4.6 MEMARSTH ANBBRES T HERE R Y
o

§6 WAAEGMT

5. 1 REMREEHHESHMR

e it H & ) i 3 S BT PR R (%)
1| B - -
He: B - -
REH % - -
[ 5 Wi 2 #3 % 1,725,076, 948. 64 95. 95
Hep: iz 1,725,076, 948. 64 95. 95

B SCRFUE SR - -
ikl =K gt - -
S RMATAE AR - -
SN IR G il % 7 71, 024, 090. 75 3.95
o ST IR R SN R B 4 i %
BATHHM G E &M &6 1, 840, 459. 83 0.10
HoAt 557 13, 679. 23 0. 00
it 1,797,955, 178. 45 100. 00

5.2 MEHIREAT WA RMBER R A S

e

>

H

N

Foen 3 101



F LR BRAL A5 05 2023 4RER 3 FREAR Y

5. 2. 1 REHIR AT KRBT AR ER R HE

T

5. 2. 2 MEHARFAT W R BEER R B E R R A S

Teo

5. 3 JARAZ A SOMME o F & 3 7= 19E ELI R/ N PP B B B B B 4
5. 3. 1 REHRIEA ME G EE T 5+ H B/ NERFF I AT+ BB 4

Teo

5. 4 MEMREFF BT RNORERTAE

e i 75w ARME o) RS T A E I ()

1 X fii 77 240, 946, 708. 54 13. 89
2 AT AR - -
3 KA hies 182, 036, 832. 69 10. 50

Hrp: BURME SR 182, 036, 832. 69 10. 50
4 b iz 357, 028, 462. 87 20. 59
5 A Ml R B 55 81, 334, 732. 85 4. 69
6 HOH SR 863, 730, 211. 69 49. 81
7 Al (A2 #fit) - -
8 G - -
9 HAth - -
10 it 1,725,076, 948. 64 99. 48

5. 5 MEFARIZ A A o 2 & F™13E LL I K/ HEFF RO BT L4253 R B 40

Fe | fiigeag fiizrdtr  |BE 6K | ARME Co) | HESTEEHERG] (%9
1 230206 23 [EJt 06 1,000,000/ 100, 716, 065. 57 5.81
2 220308 22 it 08 800, 000 81, 320, 767. 12 4. 69
3 220023 | 22 2 E R 23 800, 000 81, 240, 153. 42 4. 68
4 210012 |21 P2 EfR 12 800, 000 80, 412, 568. 31 4. 64
5 239951 |23 MEPLE £ 51 800, 000 79, 293, 986. 81 4.57

5. 6 MEHARIE A A & 2 & T ™13E ELFI R/ HEFF R BT+ 42 B SCRRESR IR R

K
p

5. T WEHIRIE A RME G E ST E LA RN RIRT T4 5t & R85 4

T

5. 8 T HIRI%L A RMME HE ST ™13E H K/ HEF R BT L2 BGERE B 28

T3k 101




F LR BRAL A5 05 2023 4RER 3 FREAR Y

7o
5.9 MEHARAR SR BN E R Z B LU

5.9. 1 A H BT B ¥ R BUR
o

5.9. 2 MEFARAE S K B FUA LR A8 2 B 48
p

5.9. 3 A< U1 5t S B 5L B2 DR A
o

5. 10 B A AW ME

5.10. 1 AEEHRH KB IEF K RIT EE LR T BB EMITLRFE, K
EREHE HT—FEAZBATTER . LHKER

S HENRKIUA I BB K RT -+ ZAETF M RAT BRI & MR A, e
et bl H AT — A Z B ATHETT . LTI .

5.10.2 ZER BN THRERTEHES S RAMERNEIERERE
AR R IIAT T AR, B 2R B R UE ) 2 e B R I 2 A BESR

5.10. 3 H AR =R,

5 B/ & (o)

17 HARIE S 13, 679. 23
I USCE 7 K -
ST IR -
RESCRI -

T
df

R 2R -

oAb SHGR -

HoAth -

O || (O |k ]|]W [ DD+

P 13, 679. 23

5. 10. 4 R EHIRKFA B9 40 T 7 W K ™ 3 8 555 A 40
p

5.10. 5 HEHHRET 4 I = AR RE Z R 1B L B Ui BA
Ko



F LR BRAL A5 05 2023 4RER 3 FREAR Y

5.10. 6 R A G & FHERF A FHEIR I

360
§6 FFMREE &0 i 3
BT Ay
e 15 A A 35 4 4 B A5 1, 129, 198, 682. 00|
e 15 1 ) S5 4 i FR D 47 0 524, 958, 769. 42
il s HA A ) 3 4 R U [B] 477 71, 463. 29

T 75 S TR 2 B R 00 A2 B A (A ek
UL <=7 IRAD

i A HH R I 4 0 0L 00 1, 654, 085, 988. 13

Ve T I G OO TR O AL, MBI A et
§7 REEHEANGHEA R ERHAREHERL

7.1 ZREEEAFHRESHFZRHNER
o

7.2 B&EHENZRHERRERRFE S5 WA
o

§8 B R EH R HMEERF R

8. 1 IREHIN BB REFEESHFELHIX B BT 20551550

. AR5 3 P AT B S AR L R s WK R S
o )
» AL )i 5] \ .
i e | mamg| O i MR e st oo
R 11 gl g
i 20%H B[]
[X ]

2023-08-31
b 1 ) —1477, 143, 811. 43 —477, 143, 811. 43 28. 85
g 2023-09-30

7 AR R

WA AT G ML R BBTE i G HOA R B 2008015 DL

RRAIE IR WP E B FE = rpRE e, S8 BN AT RETCIR SN AR BB 587, W RE
X AR B A — R BRI W DL AT RE 51 A Bk e AR B E RS, A A 4k [e] B HeE 2%
SCAPIEIRN I 35 A9 35058 EUARURE ] J5 Ak gaZE 4 60 A TAF H HH I3 G A0 5 N\ B0 AN
200 NB# 3 5 HEAR T 5000 J3 7T, i m] R I i 4% Hua A 7 el 5 H A Ak & )FsiE &k

e HFRFEHE.

% 90 3% 10 1T



F LR BRAL A5 05 2023 4RER 3 FREAR Y

§9 HEXMHEX

9.1 FEXMHHEZF
(1) H EE 2 1 57 SOBTAS AR E JIF BOTR #5 BRAIE S 450 8 5 42 S A O i B2 S
(2) (FILRBAGR S BRI RS E A )
(3)  (GELARBRAGH A ANE R RS E WD
(4 (LB R AN R IR S )
(5) FgE BN TERALA . B
(6) 75 1 P9 57 SEAR R AL G it 2 AU SR R HE 4 0 45 [ 4% TR

9. 2 FERHL &
ALSCTTEARE X 2 [ [ 14 KT 21 Bt EPRE RS C FAE T8k 127 23S0 oS IA TR A F

9.3 HERAFR

(1) Pmdsify: AR TAEH 8:30-11:30, 13:00-17:30, & W st &y, thnf
1% TR R SLEZENE.

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

&k E-mail:service@jsfund. cn.

RERERSEHARAA
2023410 H 24 H

o100 4& 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
	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 报告期末本基金投资的国债期货交易情况说明
	5.10 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 影响投资者决策的其他重要信息
	8.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况

	§9 备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式


