FLRZA W T EIEr R RS

2023 £

—
=N
f—a

542

=R S

2023412 4 31 H

HEEBEAN: ELELSEEFRAA
EEEEN: HEEITROERAA
WREXEHER: 202441 H19H



L LA RS 2023 5 4 TR

§1 EERR

R E IR B S L E FHREA RS P ST A LR IR FHERRR B E KT,
I

BB N RAT B A IR AR IRIE AL & & FIMUE, T 2024 201 3 17 AR 17 AR S
WSS EhR . IHER DA RH GIMEFENE, RIERZABEAMAAERRICE. R PIERRR L

LRI -

B S E PN R DATISEAE F . SRS 5T SR I BEATE P2 507, (HANPRIE SRR B o
e S 2 Rt 53 IR S350 B < Hh 3 S 2 R 7 0 555 AR S 3 0 < R 1 e
e AR SO AR IARAGE I BB WKL, i AEAE S TR O SR A 4 [ 3 A

AL EE VLR
AR M 55 TR R H L

ARE R E 2023 4F 10 A 01 HiZ 4 2023 4 12 A 31 Hik.

§2 ZEF= Mg
B4 TRIRR 5 S 2 R s i
Iy N T R FaSL 2 A
S e 160718
e S (T LT
A FRAMH 2020 4 11 H 27 H

075 IR I G B0 A

8,013, 263, 818. 70 11

Bt H AR

S T el VS Tl NP BU AT V& st D E ey
R, )4 SEPUE B ARG .

Pt

ARSI G o ak B Pt B A U, SEEIL R AP R (1
b, REVIRIELTHEATES, RN DTS LE TEL
ST IBAT IRE I, 256 % KB 1 Tt .
B S s A DT I AR, O R B I E, 72
FUIESE A A XU R RN N — 2D e H A llad . &
FERLGURIR 4G, BT HCE SRS . {5 IR R BT SRR
ALATHORSENS . HABGIB RS PR 5t o . (&
U GTIR BRI B0 SCRFIETF BB SR

N5 =R 5e 3

PR AN S B EER X 90% + JPR 300 FE%L
W X 10%

IR A

A SN IR RIE A B e, W Sl e 5 T
ks, RTREEREE. REHEE.

¥

R

T S PR A ]

&
&

o | Bt
o | T

A
A

s
E

R HRAT ety B IR A7

R L




FLZ RIS 2023 4F 5 4 FEMRS

B 4 B SRR S MR R R A F5 5L 2 MW A i C
@ o 2 3 4 A G AREY 160718 016367
s WK N 8 7 A 1 AU 7,999, 999, 736. 45 45} 13, 264, 082. 25 {3
§3 FEM SR ESIFEERN
3.1 EEMEKHats
Bfr: NRoo
_ HAER (2023410 A 1 H-2023 412 H 31 H)
3 T 4545 — - —— —
S SL 2 MR 2R i A St M A A C
1 A s Bkss -31, 440, 687. 39 -58, 373. 25
2. AR -45, 211, 253. 06 -71, 682. 61
3. IR Y41 35 4y BAS HAR ) -0. 0052 -0. 0054
4. FAAR 3L 4 58 P14 6, 057, 217, 876. 29 9,981, 162. 52
5. WA I 4 A 0. 7572 0. 7525

E: (D AW I afe R e AR R N . Bl

HARN CAINE 2 e EAZZh i e

FOBRAR ST AN P OBAE 452K 5 (AR, AR A 3] O SEBAGEs i _E A 24 fe fr 6 A2 iias
(2) ERREE AT AR NN 52 &0, THA 2 e bRl s KT 2EIK
TR

3.2 EHERI

3.2.1 B BUHER KR RHE RS B Y R Eh R

7 S 2 M et 57 A

- LA e
TR E R bR Y 4 P e -
B IRMEIE RO » W RirEZE @ O—06 @—@
HEZEZ® I EhEIE)
@
HE=4NH —0. 48% 0. 29% 0. 03% 0. 10% -0.51% 0. 19%
U SAN = | -2.21% 0. 25% -0. 38% 0. 09% -1. 83% 0. 16%
g4 -0. 62% 0. 25% 0. 36% 0. 09% -0. 98% 0. 16%
oE=4F 6. 73% 0.41% -0. 07% 0. 13% 6. 80% 0. 28%
H&E 4 A
6. 78% 0. 40% 1.52% 0. 13% 5. 26% 0. 27%
R RS
S SL 2 MR fids C
Bt FHEMKRONHE KRN S L B EN S B O—6) @—®@

B3T3 1571



FLZ RIS 2023 4F 5 4 FEMRS

i =0) WG | R bRz
@
HE=1H -0. 59% 0.29% 0. 03% 0. 10% -0. 62% 0. 19%
TEANH -2, 42% 0. 25% —0. 38% 0. 09% -2. 04% 0. 16%
o Ek—F -1. 22% 0. 25% 0. 36% 0. 09% ~1. 58% 0. 16%
H&E4AH
-2. 02% 0. 25% 0. 10% 0. 10% -2.12% 0. 15%
R RS

3.2.2 BHES S RAENCIRES R IHHEE R RRZ KI5 RS B Ak s
RN HILLE
FLERRERBFAR T FEMKES Eﬁ%ﬁwﬁﬁﬁlﬁﬁ$ﬁﬁﬁif E BT

(20204 11H27H ZE 2023812H31H>

14.00%
0
12.00% m'ur
0 N
10.00% lJv l\q f“” 1 “IM'MP-’"*M
8.00% R ™ \F\-"\ﬁ\ f Y
I | Y
6.00% ) W f w 2y
f |
4.00% " i th rII‘f
2.00% || My A A N Al e . O
P \ [ W o f h h|"‘“ J._‘.('-" S, W_/;WW; ~ Nl
0.00% |/ 1 A |
-2.00% l
[~ LMy Ly [ag] —~ [+0] w =t = ™~ (=] P~ Ty m [xa] — ()] [~ Ly —
™~ ™~ (o] ™~ ™~ — =~ =~ = — — (=] (=] (=] (=] o (] ™~ ™~ M
T T S e T Y =
— [am] (=] = = (=] —~ (=] = = = o — o (=] [==] = (=] —~ —
I T T T ™ S S S S S
g 8 8§ g 8 g8 8333333383 338 388 8 38 8
™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~
|— EEEFWSEFARITFEE LR — ZEZFMSHSARIT aE B = |

#
S
=il
pi=
=



FLZ RIS 2023 4F 5 4 FEMRS

L FUEMBCRITHEMKES Eﬁﬂﬁ&ﬁﬁ%&ﬁ$ﬁ@ﬁft%ﬁt&

2.40%
1.80%
1.20%
0.60%
0.00%
-0.60%
-1.20%
-1.80%
-2.40%
-3.00%
-3.60%

(2022 10H14H = 2023%12H31H)

r -
\1 M_ AT UNNA e ”
d = |-?\h'./ ~ | B
W\Jﬁf I| by T"J
]

.-----'“I'IN\JMII MM A/
|'I ¥ I‘.f\.l IfJL‘. / ! \

\f

2022-12-22

2023-02-06

2023-06-24

2023-08-09

I~
-
~
<
m
[a]
=
™~

2022-10-14
112022-11-29
-| 2023-03-01

2023-09-01

2023-09-24

2023-10-17

2023-11-09

| ,| 2022:1106
| 2023-01-14
| 20230324
%] 2023-04-16
44| 2023-05-00
H

W | 2023-06-01

nE i FM

8]
]
g
b
i
=

#

e
i
>

=3

-

miftmCREI A s =

it

E: RS GRS NN E, e
IS A R <5 10 2% TR 7 T B L AT B < i T2

3.3 HAhTeHs
Tco

§4 BEAMRE

4.1 2B (RESZFEPMD) N

2023-12-02

2023-12-31

HEEGFHAMHE 6 MANESH, EelE)

fEARIE & (I S TR | E 25 Mol .
A WS hrmEm (mEEm| ER B
Ty ﬁ%iﬁiigéﬁﬁﬁﬁﬁﬁﬁ%mﬁﬁ%ﬁ,
s 9| 2020 4 11 b SRR 7R IR AT 2w [ 8 e as 12
UG NI 28 [ - 124 (RSP, IS A R A A FE T
- ) R REIHE A, WA, AR
- ML T . E EEE .
ZNES SN AT ERAT AT I T 28 5 11
5 ST SRR A, PIMCO SEEES A, TR
i i Rt =g A TR A m B e s E 8, &
J5 3L S AR ] Yo B T AR DR AR 1
e Fi A5t 202246 A 23 S BB E PR ELA ) CEO, IREE
HEIER] iR 5% ¥ - 23 4F |\ RERTTE A IR F E R E . 2021
SERARTR CFE 8 H A ZES i E AR AR, JUE
A BE UNEIEASS {1 g E I NI A
AR (Total Return Strategy) CI0. AZIK
L prislesy SRR B A B LR B L, CFA, R
AR ARG M TS, AR,
¥ 5700 3L 1511




L LA RS 2023 5 4 TR

(QDID)
k2
S e A RT3 A, 2Xolk
AR UEFRIAR A BR 2 R FE R 1 i i, R
% AR JRIEZ3 BB A7 A BR 2 ) [ e A kP A
%ﬁmiﬁé\%2mﬂﬁﬂﬂw B 144 B, WA e B IR AR L R L g
S fit H B, DI A BRI 4 A HA PR A A [E i e
P e A B EE . 2022 4F 3 A ZASLEES
H AT PR TR T USSR R o 1
e, HARSMLBH. PEEEE.

(D EAERELEE “EIRAN” e SR, WaAREEEE2B N 2R 57
FRARYE > ] O I E O BSAE FU; “ BAEF U1 FEARAE 20 ] e 1 5 O Al 13

(2) UEFF ML SGE T P2 AH A E -

(3) 2024 4F 1 H 18 H, AFEEEHANRA (RT3 L2 A it 77t e A ER A ),
A EAFHEAS SR e P, K dhim b o S I E LR A B AT &

4.2 BB ANREG A AR SRR TR IEF LAY

REHIAN, AFEEEFNRGENE | GEFRE) . GEFRBEEEE) S SIREEM . G
2 A i i R R SR S e e B R ) AMHARARGIFENE I E, AEWSEEM . Bis
BT BEAE P 7, B AR U A itk B, O e BT AR KR . A
B I BT S A RIE AN G & R E ML E, ot &0 IR A AR FT 8.

4.3 AR HTHULH

4.3. 1 AP 3 5 B HHAT B
WEA, HEEHEI R IVTIER S GEFREEEEE AR AT 5 HIE R T EIL) A

ORI S A% BE R ST A A PRI 2 s 80 56 3458 Zh V0 Fl A & 28758 5 IR A SFAS Gy AT 48
FERG AR L R BOR otk BOR AR B SR SE I, JE IT RGURIN T da45 7 2k
ITHE RS, AP AGE T EENT AR RS,
4.3.2 FH I HITARIE B

WEAN, AFENTAREHEGS 5L ATT NS T, [FH RIFEE S S B0 1
W58 5y BRI S 24 H RS B0 5% 0K, At 5 UK, BRI 4 0 T 30 (L 45 i) R VR S
ANET RIS, R KNSR FEA TN .

671 3t 15

=



L LA RS 2023 5 4 TR

4. 4 1 5 B N E SIS R SRIALE (E 24T

AN, S P s B R DU P G2, EARSRIBAE IS RS UG, AR LR
T 3RITHIRA R, 10 FFEIEFIETZ FAT I 5% A B 15 Pud FAT £ 4%/ . IXARAHE
JE BRI 53 STt W AR e 77 BLR [l P9 i 1 4k SR TBOA R TR

FEVRANE LB RS I BE [ Py SEAT (R0 [FIORR 22 1 e T B8 e BN T . R 3
=TT R B 1B TTOYI FRIBCRR A8 3 LA St 1 3t 5 SR i B A ) 38 7 TSk (LA Je AR A T
UL B WL B, TSR Z A0, KU S 7K P9 R IR

2ify T, IS R R ANTERIIZ DA B AR, ARG RS TT, EH
A ZEACHB I T W A AE . T JA TR 2 A2 T R, AR A i ol
R AR, RIS I AR LERE T IXA A G B B . BT e AR SR BE A 2t T I
LW R, A R TSR T ORI, BCEAT 8 KPR TR, SR I R
SEMLZ . MBI T R A B S L% .

Bt 737 (R 7E F5tE Bon 35 B W s HR GBI T BR, MR it T4 B R L,
SRR WL o BT OBGGE T N T O BRI, (RIS At 1 5 il B LA S ek xe
PEGT HEABAT — MRS 1. AECRFPAL AR T 04T L5 R AT 73U AT R T A7 BOFF B X
SRS 2 i i () A, VRS BN T AOPE BRI, MARAEL S K UL E B At 17 45053 PO A7 R
PRGN AL ARAE T S BT

4.5 1 & B NE SRV SR

BB WIR F L LR 57 A FE S BUFEN 0. 7572 Jo, ARl I G BudE g <
FN0. 48%; BUBEAR IR FE L Z AL 77 C FGMBUFE Y 0. 7525 Jo, AR WL G170 #
AR -0, 59%; LS ELEHEHE R 30 0. 03%.

4.6 ME W AESTFH NBERES B HERE RN

3&0
§5 WHRHAEGME
5.1 REWRESEZHEBM
F5 i H &H ) S SR AR HR] (%)
1| B Bews 1,128,033, 674.19 17. 84
Hr, = 1, 128, 033, 674. 19 17. 84
F LT — -
[i] 5 WA 7 X % 5, 151, 064, 992. 28 81. 47
- T A L



FLZ RIS 2023 4F 5 4 FEMRS

Hrb: iz 5, 151, 064, 992. 28 81.47
AR E Al - -
4 | REREE - -
5 | GRMATA AR T - -
SENIRE &R 55 - -
Horbre SEWraC R0 (1 SEN R B 4 T | B
=
RATE R H AT e At 32,733, 243. 23 0.52
oAt 55 7= 10, 906, 086. 17 0.17
9 | Ait 6, 322, 737, 995. 87 100. 00
5.2 EFRFAT A R ERTHE
5.2. 1 EARTTI A RBEARERTHE
e fl % At Go) 5%%%’; f’ﬁtb
A PR AR, Rl - -
B[Rk 58,901, 474. 00 0.97
C |fli&k 793, 489, 480. 06 13.08
D [H. T BRSBOK AR RN
N4 68, 454, 709. 28 1.13
E @ik 16, 172, 660. 00, 0.27
FooHREE - -
G |ZdiEH. SAERIRELL 11, 332, 932. 00 0.19
H o [fEEmEgol - -
I (5 AL A E B R IS, 92, 990, 798. 80 1.53
T |&Rk 46, 238, 237. 05 0. 76
K (il - -
L [FHGEFIR 25 MR 45k - -
M R SR B AR AR 55 - -
N KA IR AL i - -
0 |EERIRS. BEAHARIRS - -
E g 33, 758, 247. 00 0. 56
Q |PAEMtSTE - -
R[S0 BRI 6, 695, 136. 00 0.11
S |&E - -
At 1,128, 033, 674. 19 18. 59

5. 2.2 MEHIRBATIL A R ER RRER T A S

p

5. 3 R A AMME o Z e B 18 P /N R BB R B

T )




FLZ RIS 2023 4F 5 4 FEMRS

5.3. 1 it & HIRI& A AWHE S E ST 1#E LI/ MR BRI T2 B R 5B A 20

e | REMRE | BRELKE  |[HE B | ARhE o |EEEFESEE] (%
1 603606 RI7HSE 1,698,335  72,603,821.25 1.20
2 300395 B[S 1,414,163 51,701, 799. 28 0.85
3 688099 i e A 705,680 44, 196, 738. 40 0.73
4 000063 Hp M3 T 1,605,300 42,508, 344. 00 0. 70
5 301051 fEEH 656, 750 41, 815, 272. 50 0. 69
6 002463 VakisN gy 1,867,959 41,319, 253. 08 0. 68
7 600023 WieEHE ) 7,491, 200 34, 534, 432. 00 0.57
8 000526 HREBE 675,300] 33,758, 247. 00 0. 56
9 600309 JiEA 439,200 33,739, 344. 00 0. 56
10 600426 CS 2 ER 1,144,071 31, 564, 918. 89 0. 52

5. 4 & BRI B FFRPFHFRELE

5 {5t 75 it ol ARME (o) RS T A (%)

1 K i 314,921, 110. 14 5.19
2 AT R - -
3 SR F 3,410,014, 956. 46 56. 20

Horb BURME SR 727,212, 766. 68 11. 99
4 ks - -
5 Al Ak % - -
6 O S 60, 451, 427. 32 1.00
7 Al (R Ag 45D 1, 365, 677, 498. 36 22.51
8 [F] AT 5 - -
9 HoAth - -
10 it 5, 151, 064, 992. 28 84. 90

5. 5 & BRI A S E o 2 & B 1 E LB R/ IVHEFF B BT 48 R R A 4

Fe || GiRgm |[HE GR | ArtE o) [EEREFRRERE (0

1 210203 21 EFF 03 4,000, 000] 419, 203, 934. 43 6.91
20 Hh EEAT 4

2 2028038 qﬂ'ﬂf?TT A 3,100, 000 321, 334, 819. 67 5. 30

2028033 [20 R BEERIT K| 3,000,000 311,131, 967. 21 5.13

4 2028024 [20 S8R4T 4% 2,800,000 289, 139, 934. 43 4,77
20 T.FRHRIT 9

5 2028041 Fﬁ§?1T A 2,600, 000| 269, 461, 016. 39 4. 44

5. 6 & R A RME 5 EE T 5E B /NEEFF BB 48 B SCRAESS 8%

Sk
o

5. 7 R & MR A Fu i oy B B 719+ (E OB K/ IV HE e OBl T4 Bt R 43U 3t PR 4

St

H]

~ 7N

971 Jt 15

g




FLZ RIS 2023 4F 5 4 FEMRS

T

5. 8 I & HIRE A FAMHE o H & B 198 HL B R/ HEFP BT 42 AUIE BB B 48
.

5.9 I E IR A BT B E R AL 5 H O A

5.9. 1 A1 H FUH B8 7 BUK
o

5.9. 2 R HIRA RSB R B ISR CAHR 28 J4H
T

5.9. 3 A H R EA S B & PP
T«

5.10 R HH AWM EMHE

5.10. 1 AESHBRMET T ZIEFHRTEERAH RS U R EMIILRAE, R
FER 5 g HAl— AR B ATTER . LTKER

AR B MRAT B, Hod, TREATR IR AR RBRAT B A R
NAE] S PERATRGARAR S EEARITR AR AR FELLERATROARAR . FHE
HRAT AR A IR 2 =) AR 75 i 1) AT — €5 A S2 RIS A ] AT BT 8/ S AR T3 (K1 Dt

ARSI G IR EARPTRATUE IR BB PR FE P A5 15 2w 5008 BB HOAH ORI e

5.10.2 ZE& R ENM TR RELTBHES S RN E N ERERE
ARSI AT AT AR, A I e RIS A R R P 2 AN S

5. 10. 3 FAth B P24 B

5 2R &R ()

1 PRIES: 518, 511. 28
IR 77 Bk 10, 379, 130. 79
YA 5 ) -
ISR, -
IV AL ER D R 8, 444. 10
HoAth SIOR -
HoAth -
it 10, 906, 086. 17

T
d

RO || |01 |wW ||~

% 10 4L 15 ;W



FLZ RIS 2023 4F 5 4 FEMRS

5. 10. 4 3 5 BIREFFA B AL T B 39 B T e 5 27 B A

75 (e A i 2R ARME G 7 4 BT A (%)
1 110079 PR 5t 110, 554, 675. 18 1.82
2 113062 AR i 69, 453, 294. 53 1. 14
3 110075 R WL 5 58, 082, 075. 22 0. 96
4 113050 AR o 39, 616, 376. 25 0. 65
5 127045 W 2 5t 35, 959, 642. 46 0.59
6 123127 i - 2 £ 35,513, 507. 25 0. 59
7 123158 B R 35, 299, 526. 29 0.58
8 118024 o T A5 34, 019, 608. 69 0. 56
9 111007 TN A5 29, 705, 729. 01 0. 49
10 113060 W 22 #: A 28, 052, 567. 53 0. 46
11 113615 & I 5t 27,903, 764. 95 0. 46
12 127032 AT He fiit 27, 737, 489. 30 0. 46
13 123176 Rz 2 25, 701, 342. 42 0. 42
14 113059 SR it 25, 145, 297. 01 0. 41
15 113043 oA 38 s £ 25,021, 286. 29 0.41
16 127050 AL Bl % A5t 24, 470, 809. 58 0. 40
17 132026 G =l EB2 24, 234, 206. 74 0. 40
18 110068 Y RE T 23, 993, 870. 23 0. 40
19 127073 R A5 22, 479, 833. 04 0. 37
20 113632 #21 A5 19, 998, 694. 31 0.33
21 110062 1 K A 19,915, 792. 03 0.33
22 128101 I B 2 5 19, 788, 078. 91 0.33
23 113648 SR 19, 291, 072. 40 0. 32
24 110089 PR A 17, 032, 420. 29 0.28
25 113623 R 21 ik 16, 586, 236. 19 0.27
26 110074 ik e 16, 297, 681. 16 0. 27
27 110061 535 14, 240, 734. 53 0.23
28 113654 7K 02 ¥ 13,971, 048. 24 0.23
29 127086 1 R i 13, 532, 877.98 0. 22
30 128106 g3 1 fiit 13,289, 371. 18 0.22
31 123104 T i 13, 259, 766. 49 0.22
32 127061 eSS 13, 044, 630. 21 0. 22
33 110091 AL 12, 378, 601. 35 0. 20
34 123071 KAeH:fi 12, 208, 234. 71 0. 20
35 111008 I £ 12, 075, 444. 45 0. 20
36 118019 SRR 11, 892, 862. 53 0. 20
37 123161 PR 11, 523, 581. 74 0.19
38 113637 TN fit 11, 282, 733. 48 0. 19
39 118017 TRBH A5 10, 465, 587. 60 0.17

o1l FE 15




F L2 I 75 2023 458 4 BEHRG

40 110081 V) 2 7 £ 10, 026, 241. 10 0.17
41 127020 WG i £ 10, 013, 622. 80 0.17
42 128081 WL 57 9, 870, 049. 39 0. 16
43 127043 JIE A5 9, 768, 056. 01 0. 16
44 113582 KM A3 9, 363, 560. 20 0.15
45 123107 B IR AR 9,103, 964. 08 0.15
46 128134 5 B 5t 9,011, 705. 69 0.15
47 110067 M 2 i 7,962, 482. 56 0.13
48 113606 TRAR Ao 7,906, 970. 20 0.13
49 123025 H W % 5t 7, 896, 875. 89 0.13
50 127044 5 [ i A5t 7, 747, 299. 26 0.13
51 113661 Ha 22 ¥ A5t 7,582, 773. 70 0.12
52 127015 i B 7, 465, 929. 54 0.12
53 113641 R i A5 7,142, 252. 23 0.12
54 110085 JH 22 ¥ A5 7,114, 694. 79 0.12
55 113618 F VA5 6, 903, 844. 77 0.11
56 127049 T 2 6, 804, 450. 81 0.11
57 118030 BRI 6, 684, 069. 71 0.11
58 127064 WU EE i 6, 592, 988. 66 0.11
59 113063 FER L 6, 547, 082. 76 0.11
60 113616 F IR A 6,477, 863. 19 0.11
61 127022 IERVEE T 6, 424, 632. 18 0.11
62 128131 IR HE 2 6, 333, 480. 56 0.10
63 113527 YR Ao 6, 233, 276. 74 0. 10
64 123172 W 15 6, 099, 281. 85 0. 10
65 110060 N L 6, 068, 835. 10 0.10
66 123050 R A 5, 792, 560. 82 0. 10
67 128066 VR A5 5, 303, 905. 25 0. 09
68 127063 Pt 4, 836, 386. 20 0. 08
69 118035 VAL 20 4,747,473. 75 0. 08
70 113663 B 4,639, 190. 22 0. 08
71 127038 Il Tl e 5t 4,614, 548. 72 0.08
72 113621 TR R £5T 4,581, 028. 55 0.08
73 128136 SR £ 4, 428, 250. 86 0.07
74 127085 PRI e Ao 4,005, 117. 32 0. 07
75 127056 R A5t 3,928, 566. 72 0. 06
76 128074 e 5t 3,903, 344. 24 0. 06
77 128122 MR 3, 784, 260. 49 0. 06
78 110087 Folb £ 3,622, 461. 26 0. 06
79 113657 T 22 #15 3,418, 425. 61 0. 06
80 111004 B 3T 4 5t 3, 405, 726. 01 0. 06
81 127037 R fit 3,297, 882. 50 0. 05

o120 15




FLZ RIS 2023 4F 5 4 FEMRS

15 1

82 127018 AN Ao 3,296, 034. 90 0. 05
83 113625 TL L% £ 3, 287, 160. 58 0. 05
84 123099 A e fiit 3,253, 424. 77 0. 05
85 113643 A % £ 3,248, 752. 18 0. 05
86 123197 PAWAL 3, 153, 386. 23 0. 05
87 127066 BRI it 3,087, 872. 89 0.05
88 123150 JUBR L it 2, 899, 352. 64 0.05
89 110073 ESE i 2,724, 417. 26 0. 04
90 110090 5% 1t 4 A5 2, 488, 933. 23 0. 04
91 113569 Bl 2,431, 551. 28 0. 04
92 127065 Tify 85 % 51 2, 385, 973. 52 0. 04
93 113051 T B ot 2, 353, 489. 95 0. 04
94 118003 HE DL A 2,223, 474. 58 0. 04
95 127083 Ly e 5t 2, 153, 257. 16 0. 04
96 113669 5t 23 i 2,070, 376. 05 0. 03
97 113605 KB 1,926, 945. 39 0.03
98 113627 SR 1,911, 240. 64 0.03
99 113033 FIFE A5 1, 865, 293. 02 0.03
100 110086 K T A5 1, 698, 607. 79 0.03
101 113655 Rk 22 i 1,677, 162. 77 0.03
102 123194 H VA 1, 549, 875. 35 0. 03
103 118009 He g Ao 1,482, 899. 17 0. 02
104 127035 T 4 5t 1,403, 972. 45 0. 02
105 113653 7K 22 A5 1,384, 018. 24 0. 02
106 127067 H R 2 1, 329, 446. 08 0. 02
107 118015 ORI A5 1,315,211. 03 0. 02
108 127031 pEes AT 1,235, 287. 95 0. 02
109 113596 I b % 57 689, 523. 12 0.01
110 128137 Th R AR 398, 445. 66 0.01
111 123157 L& i 125, 998. 71 0. 00
112 113650 18 22 # ik 115, 765. 81 0. 00
113 113638 & 21 ¥ 73, 336. 14 0. 00
. 10. 5 R &5 B KA 4 B = AR T8 32 PR IB 1 ) T B
To
. 10. 6 BB H B E RTE I HANSCERR T 5
To
§6 FH R E MBI
Bfr:



FLZ RIS 2023 4F 5 4 FEMRS

i H 5% SE 2 R R 5 A 5 L2 FU ai s C

i B AW 2 Sy AU A 8, 530, 585, 191. 29 13, 252, 983. 50
ik 75 3 0 1) 22 e, R 135 357, 574, 147. 49 17, 785. 24
ek - % T B 1) 24 i K [ 7 80 888, 159, 602. 33 6, 686. 49

T IR 3 37 0 A2 B B (47 el

UL =7 1)

I SR I o AL A

7,999, 999, 736. 45

13, 264, 082. 25

T AR ST IAI G R A S 2R A

§T HREEHENZHEFRERRLAESENR

7.1 BE&EBAFELESHPRINHN

T

1.2 RE&EEANCHERRERRLEST 7 VA

Teo

§8 B FH KN HEMERGF R

8.1 IREWNE—REFRFFESHHLLEAZ ST 200K 5

N AT B s R AR B
5 FETTIN
; i H 35 \ .
e |mzmg| OO i HERB (B o
B R e G g
) 20%ijfﬁﬂ
X ]

2023-10-01
il 1 R 2,771, 620, 405. 79 - -2, 771, 620, 405. 79 34.59
& 2023-12-31

e R R

i T A AR S B T B S A Ik B sl 20%0 T -

ARRAR I Gt R DB AR [ 5L 2 P i, e i BN W] RETE IR S N AR DU < B0, T

DX 3 A BB A B AR s Wm0 TRE 51 AR SR I sl U, 5 A 1k ml Bl A
SCATIREIRIRI 5 A $5t  ELAIURE [m] e A3t e 48 60 > TAR H I G A A NBCR AN
200 N B B 5 1B T 5000 F3 7, IR REm I #ua Vs el 5 b e SR s 250k

e B G

9.1 EBEXHHEHF
(1) v EEYE 1 T3 522 R Pt F5 IR 5080 FE 4 20 B v A B 4 Ot 2 304

§9 FEXHFHEZR

%14 3L 15 ;W



L LA RS 2023 5 4 TR

(2) (FEEZAMGEE ORI e e G H)

(3) (FEEZ AN FARIEA RIS U A

(4)  (FELEL AR TR B e G T VL)

(5) FG I NGB EL U

(6) 57t 391 PN 525K 2 MR 517 RUUE SR P8 B3 < 2 757 1) 2% IO A o

9. 2 FEHE &
AL 5T EARH X @ 1 14 KA 21 S b5t EFRMEREE C RS 8% 124 J2 5 Sk S B PR A ]

9.3 EHR

(1D PHiAi: 2R RS TR 8:30-11:30, 13:00-17:30. ¥ &Rk ap, ]
{5 AR SR SN

(2) Wuitrif): HESEFEAMbE: http://www. jsfund. cn
PO RS A RS W B, TS AR B A Se A B B IR A ], B I 400-600-8800,

& E-mail:service@jsfund. cn.

FRESEHARAT
202441 H 19 H

% 15| 3£ 15

=it



	§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


