7 LRIERR RIS R E RS
2023 £ 4 R E

2023 £ 12 A 31 H

EEBHEN: BELESETEERAF
EEAEN: PELIHHRITRGARAA
WREZEHER: 202441 H19H



TSR NS TR A 2023 4E5E 4 FERER

§1 EERR

G N (K 3 0 O S ORIE AR, TR B/ R R B 3R PRI s 8,
FEXTEC YRS HER R SR B AR AR AN PO ST

FEFEE AP E THEAT RO A IR A AREAR S-S FME, T 2024 £ 01 H 17 HEKZ A
A P SRR ERIAR A GG TN, REERANBENEERICER. RPIER
NN PNt S

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 10 H 01 Hi2 % 2023 4F 12 A 31 Hik.

§2 E&7 MmN

FE &R S RS R IR TR A

F 4 F A 012466

R (S LT

e e ilesy VeS| 2021411 H 2 H

et BIR B S A0 B 300 1, 090, 217, 295. 63 f

B Hbs AT 0 B R T T EARAN (R A K K8 11
ANEEFR, SR AR RS I RTIE , SCIE S
7 A AR A

P A A B S AR 5% R B e Tt 9, 46 B AT
BURH. TS MAEARNEGAEE R, TATZL
25 AN B AR R K R T ), LA 4H & IS
Gidr. Bemiig LA &AM S TR G . B
MG LTS
(—) B EERRE (2D REREER (=) fiFl
g (VYD) fTAE MR ng (F) SRRt
FE () BhEESRES () XU B SRS

G L Sk v PR 300 FaBUN 25 Rk T0% i 2 A I & TR EURGGE R
*20%+E A R EO 2 F2 6 10%

AL 2 AR5 AIE KEG IR G TOE A TG, TS A TR XU
KV T B SR TR Mgkt e, (AL TR A
&o ARG TIEREAR IR, — BRI AT
R DA S R T . TR Tl L5
T 22 S S8 7 SR () B A1 T 32 1) IR

AN BRI E A RAF

%20 k121



TSR NS TR A 2023 4E5E 4 FERER

EEtEAN

[ TR RAT e A IR A w

& Gk A TRIAR

i SRS RR IR TR & A

i RIS RR IR IR 5 C

NEHFEE AL Y 012466 012467
5 BAAR T i 43 4 35 4 14 A e A 1,034, 619, 537. 15 4 55, 597, 758. 48 ¥
§3 EEM STty ME S HERI

3.1 EEMEIR

. NRTHIT

AR (2023 4F 10 A 1 H-2023 4 12 A 31 H)

. o
i H RIS A F R IR A C

I N TS s -11, 079, 518. 41 -638, 701. 67
2. A% HIF 1,438, 674. 10 31, 499. 06
3. ALY 3505 4 A B A R ) 0.0014 0. 0005
4. BRI G T 587, 170, 533. 50 31,013, 417. 71
5. R I 4 1y A0 0. 5675 0. 5578

TE: (D AW CSEIRR 2 e A AR Bl HflloN (RS2 seirEsh k)
FHERAR < 38 RTAE I JRAE A5 5% Ja (R AR, A A 9 A s Bl as i EA 2 Fe (e AR s i i »
(2) ERHENSHFEAR ARG RAT NN EAZ 5 3 & AT, TG SERRi e KT 21

TR AT
3.2 ZEFERI
3.2. 1 Z& M HIHEHE KR R S FE NS LB R R A LR
SO IETR S A
b4 b i i v
THE G R A b 5 LU 3 S U
B [ EEKERO ‘ W RhrEZE @ O—0 @—@
HEZ® g E1E)
@
HE=AH 0. 28% 1. 04% -5. 05% 0. 64% 5. 33% 0. 40%
TFEANNMH -15. 68% 1. 00% -8. 07% 0. 69% -7.61% 0.31%
HEk—4F -30. 87% 1.07% -8. 38% 0. 69% —22. 49% 0. 38%
H 3 4 A TR
-43. 25% 1. 42% -22.93% 0. 87% -20. 32% 0. 55%
R RS
LIRSS IEIR S C
MrEL [V EK RO E KRN S R FE NV S b s R O—® @—@

%3 Sk 121




B SURBOR IR A 2023 458 4 TR
HEZQ@ RO ST E S N iT
@
TE=ANH 0.07% 1. 04% -5. 05% 0. 64% 5. 12% 0. 40%
i EANH -16.01% 1. 00% -8.07% 0. 69% ~7.94% 0.31%
£ -31. 42% 1. 07% -8. 38% 0. 69% -23. 04% 0. 38%
HAEE&ER
—44. 22% 1. 42% -22. 93% 0. 87% -21. 29% 0. 55%
ARGE RS

3.2.2 HESEFAEMURES RIHFEH KRR LIS RS R A R

RRFHI R

FLERMEERESAR TS EMKES %@ﬁﬂﬁwﬁﬁﬁl&ﬁ$ﬁﬁﬂifiﬁﬁ 4

(2021#11H02H = 2023%12H31H>

6.00% "
o M
0.00% wu..ﬁ"‘-@a,,,, p ,,'H
LA, L
-6.00% \-n,' " df’“kuw ubﬂ il
12.00% VL'A II| TI'-.-"\.JF; .*.IN h"ﬂ.. \r \_ vl.'-if' )\‘:\1*"_1:“-.‘,\,( ‘\_A”“L.. _:“\,
-18.00% W U W SO g
\ | WM
-24.00% ’ P ! \ "
-30.00% '.(/ A
i

-36.00%
-42.00% N
-48.00%

o m m L L [{=} [{=} [{=} [{=} [{=} M~ M~ [=1] [=}] =] (=] (=) (=] =

(=] —~ ™~ (=] — ™~ =] — ™~ =] — ™~ (=] — M — o~ aa} —

R T R S = e L

B A A A A A d A A A A h o

™ ™ ™ ™ ™ ™ ™ ™ ™ ™ ™ ™ ™ ™ ™ ™ ™ ™ ™

o o o o o (=] (=] (=] (=] (=] o o o o =] o o o o

™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~

|—ERmEERE AR ERKE — EEREEAR AR LE B
%40k 123

2023-12-31



TSR NS TR A 2023 4E5E 4 FERER

FLEMEERACRITHEMKES %@ﬁﬂﬁwﬁﬁﬁl&ﬁ$ﬁﬁﬂifiﬁﬁ 4

(2021#11H02H = 2023%12H31H>

6.00%

0.00%

-6.00%
-12.00%
-18.00%
-24.00%
-30.00% \
-36.00%
-42.00%
-48.00%

2022-03-05
2022-07-06
2023-08-20

2023-05-30
2023-07-10
2023-11-10
2023-12-31

=]
[
3
m
™
[==]
™~

2021-11-02
2022-04-15
2022-05-26
2022-08-16
2022-09-26
2022-11-06
2022-12-17
2023-01-27
2023-03-09

— 2023-09-30

CEIT By

[ag]
f\IJ
o
<
™
(]
=
™~
o
I

wy | 2021-12-13

WEEIR B CRINSEE R — Z IR

il
&
o

=}

Vi A SRAEENERNLE, ARSARESFENER 6 M NEOH, BalgR
I A 5 G P 4% T 8 P I B B e e B R0 2
3. 3 HAh+BHr
T
§4 BEAWBE

4.1 RELE (RESEENA) N

EA R G (3 o TR | 12 ol )

o A = b

A BE Tomnm [ senm | Ve
%\ A} = VR 7 £
giiﬁ I I S BT IR A 7] R
o FA R EE AT . KRS T A
o $£ 7« IR AT IR A 7 RS A

o 0021 4R 11 A 2 B, WAL A A IR R R A,

[E] - 13

S il | s L R S E
;;%5 2017 4F 10 3 I\ 35 95 4 B B R 24 7]
A T SR, AT A T8 LT
Pt BATHEA MO FER . o E E £
j‘z,j‘fi

e (D HAERESSHN YRR AREEERANH, HERAFEERELEN (IR 17
FRARAE 2~ =) g B € SR H, < B E I 3R ARYE 2 =] P i 1S H 39

(2) AEFF AL SCREMAT L W2 R FE -

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

RN, AEGEHN R T GEFE). QEFREHEEIE) AR EER. GF
50 3 12701

AR



TSR NS TR A 2023 4E5E 4 FERER

SCEHRMAF LR G RIE R R S G e F) AMEAMASERENIE, AEWSHEM. Bl
TSR N BN A B 7, A AR A ) URS: (R 2Rt B, DRSNS RO 2. A
IR AT S REENE R & S FIHUE ML) E, T H R &M A AR a7 N

2

3 AR ER

4. 3. 1 AP35 I B AT

WA, REEHENHEIUTIERE S GEFREREREEH QT AT 5 GRS E L) A
NAAEATZ SR, F BB IR B RN RS, JREREIBHE S %
RN S $5% BR R ST 2 A P AR 2 s I 5836 58 5 Y I A #2858 5 I A1 58 3 (AT 4R
RS HITORR S FFEERIROR G, BROR AT A 5 RN A SeBL; i 1T RGN T %485 7 it
ITHEMEE, PR NE RO RS .

haf|

4.3.2 REZ BT AN ETHHA

WEWN, AR NI RRAE S S5LG AT EN A HH, [ H RS 5 A5 1
WAL Gy I ZUE SR 2 H RS S 1 %00, A1t 5 Ik, YN R]HE 4 40 B B 20 & () R 45 73 e
ANETR AR RIS Sy s AR RIIASAFAE 5 R 24547 o

4. 4 5 M A E SR RSB ED BT

B2 2023 4F Q4, ZEMATFHHIRZIIIE IR IR, PR R IR A BB s o8 . 2
KM, AT 31 UE I EIFIRE, Fe AR MMM 35D AR AL /N T BB SRAT BRI
Bkl . BEE TGN, E R 5 2 A A R IR W R B, e MR BIZE R R R T e T
FERRZHNNZ . Bk, SRR A, WEHLsE, MEBIRIIBEE R ia H
T MERE. EE RN RS L - FENENR R, RN RER T NIZER
SRR T B Ol . BT R R ER RIS, GERERA A FE . $ATEILH R
PN N ARK G BRI 4. IS, BHE BP0, BT LR R
AEREAR T H R 58S 5, A2 EIET TR THATE SR 2. (808 U252 JA 0T ade S v
BE— AT IR, X SEAE T RRER B L, B SR AT N R T, Wnisiy, Ahe, s
R, SMRAEYS, EMHRE, TR, WX, TR LSS ARG S A T R AR AT gl 17—
BeE . FRURHEA S IO E, TR AT RE A ML 2 M e %

4.5 MEBHNEES KGRI
B2 AR S IR 32 SR RS R TR A SRS A A 0. 5675 TG, AR HJE 4 (A5 (i 1 K-

%670 k127



RO MG IR TR A 2023 45 4 FEME

N 0. 28%; ARE AR IR 57 LSRR KRS C M EIFE N 0. 5578 TG, AR WIEE S 45
VK20 0. 07%; Mk 5% A R HEIR 25 2 9-5. 05%.

4.6 MEMARETFH ANBERE ST ERE R

o
§5 MEHEAWE
5. 1 REMREEE=HEHEMR

e i H &% o) RS BB (%)
1| B ss 580, 370, 078. 79 92. 51
Hrp: JKE 580, 370, 078. 79 92. 51
%A%ﬁ _ -
] 5 Wi 7 P % 33, 882, 120. 26 5. 40
Hpe fiige 33, 882, 120. 26 5. 40
B SCRFIUE SR - -
4 | &R - -
S ATA SR - -
SN IR 4 % - -
Horpre SEWr=CIRIE 1) SR GR B 4 il Bt B |

F
BATHEH MG B & &5 2,499, 036. 72 0. 40
iiﬂﬂ%&?f 10, 612, 434. 91 1. 69
it 627, 363, 670. 68 100. 00

VE: B IGE AT SRR R A o B 14, 465, 881. 11 T, (GRS EFEIHE R ELE N

2. 34%.

5. 2 EBIRBAT IR ERTHE

5. 2. 1 MEPIRBAT WA KRB N B ERTLHE
PN
’f’ﬁﬁ% fffj_kgé%lj /A\flj'ﬁ]\’fé_ (7—_‘[“) IE%:}I;J&':(};;){%{E tt

VSN N QA 37, 441, 455. 48 6. 06
KA - -
i3l 420, 022, 908. 00| 67. 94
HL DS #8T7 BRAR BOK AR = R
N4 — _
A - -
bR A 25, 309, 240. 81 4.09
paliibe e a4 - -
ERTpAIE L4 - -

OO || =

— | |




TSR NS TR A 2023 4E5E 4 FERER

5 B RS B AR IR

3, 146, 910. 55

0.51

B4

Bl

BRI 55 I 55l

FHERE A A MRS

15, 890, 243. 55

2. 57

KA IR 3R i B

64, 093, 439. 29

10. 37

JE R SS < BB EAR R 55

HE

TARM2TAE

S AR E AR R

0N mlo |7 |o|l2|=2|c0|=|HS|H

G

it

565, 904, 197. 68

91. 54

5. 2. 2 MERIREAT WA KRB E R R R R A&

RS

ARl AR

GRS R THHERE] 6

i 15 AR 55

HF 0 75 H B b

18, 378. 14

0 T

PN
Hen

el

EeyT OR i

Tk

14, 447, 502. 97

FEBR

JE AR

7 1

DA

it

14, 465, 881. 11

5. 3 FIRIE A SOMHE & H S H =3 E LU /NP I B R B R A 4
5. 3. 1 EARIEA FOMHE o 2o V7= 1B LB R/ NV U BT 48 R B R 4

Fe | A BEL | BE R | ARtE Go) | HESTEEERG] (%9
1 600150 Hh A AR 1, 889, 627 55, 630, 618. 88 9.00
2 600685 FF B 45 1,184,916 30, 274, 603. 80 4. 90
2 317 HK FF B 45 1, 530, 000 14, 447, 502. 97 2.34
3 603063 REHA 1, 329, 300 33, 232, 500. 00 5.38
4 600475 HOLFRE 3,112, 600 32, 371, 040. 00 5.24
5 002182 FEEa 1, 645, 714 32, 354, 737. 24 5.23
6 000035 Hh [ R AR 6, 419, 500 31, 712, 330. 00 5.13
7 688676 SRR 850, 661 30, 479, 183. 63 4.93
8 601989 W EE T 7, 356, 306 30, 381, 543. 78 4.91
9 600482 T E ) 7 1, 495, 800 26, 939, 358. 00 4. 36
10 688776 DA 270, 998 26, 392, 495. 22 4.27

o8 u I o121




TSR NS TR A 2023 4E5E 4 FERER

5. 4 MEWIRZE G AR BFRRAS

e

7% kb Al

KRME Co

e A o)

1

X i

31, 881, 275. 55

2

RATE

3

SRl iR

Hrb: BORME &R

Ak iz

Alb A R BT o

B

A CRTAZ D)

2,000, 844. 71

[F Mk A7 5

O [0 || |01

HoAh

10

it

33, 882, 120. 26

5. 5 METARIE A A b 2 & B 713 E Le I K/ HEFF B BT T4 B 3R PR 4

Fa | g i gF 4K HE Gk | ARME o) | HEESESFERE 0
1 019694 23 [E 7 01 117,000 11,927, 319. 78 1.93
2 102229 [ fii 2301 62, 000 6, 320, 460. 05 1.02
3 019703 23 [EHfii 10 57, 000 5, 780, 924. 38 0.94
4 019685 22 [EHfi 20 37, 000 3, 718, 086. 41 0.60
5 019709 23 [E i 16 21, 000 2,110, 989. 04 0.34
5. 6 MERIREA RN E SZEEF = HE AR /DMHEF R+ 2 B e CFRREF R %
e 44
360

()]

[$)]

[$)]

()]

()]

[$)]

T IRERIRIE A SO E 5B ST 5E H K/ HERF BT F45 Bt <5 R B A

T

- 8 MEHIRIL L SO E 5 B S B8 P K/ HE P I BT 48 BGIE B Bt B 41

T

9 MERREE S BRI HEARZ BRI
- 9. 1 MEFHIRAESBF KB B FF S M3 B 40

Teo

. 9. 2 AREEHF BT BB R BUR

T

10 MEHRAR SR B E GRS BB

Foom o127




TSR NS TR A 2023 4E5E 4 FERER

5.10. 1 A H FUH BB R BUR
o

5. 10. 2 ] FHRAE G F K E 6 B2 15 S 157 B4

Teo

5. 10. 3 A3 H G BB E PPN
o

5. 11 FEAEGHME MR

5.11. 1 AEEBH AT B IEF K RT EE LR T BB EMIILRFE, =K

R Bl —FENZEATTER.
AH G RBHIRTHRAETF A RAT R, Hodr, AP E M E TR AT BR 2 7
AUBEAR A R 2 = BRI G ) R4 P 52 21
ARI B0t 3R FAR P RATUE TR BB R AR 7P 1 5 2 Rl 505

5.11. 2 BEERHE M T B RERTE N EE S FAMEN &R ERE
I AR AT+ A2 R

5. 11. 3 FHAMTE = 5

B R A R

Kb T 1B T

|

}

RIYNTTREH

AT T ATTRE DT Ek/ KA TS L.
B PR L A R AE

SE 2 RIS B AN B

Fs

R

e o)

A7 RIE S

325,912. 20

SCIES i K

10, 272, 047. 59

JS2 A P A

82 YA JE

B2 AT FE TR

14, 475. 12

Hofth SR

Hofh

(N[O |01k |W ||+

#it

10, 612, 434. 91

5. 11. 4 HEHIRFFA AL T 5 B B T 3 ¥ 525 BH 4

T

5. 11. 5 R HIARHT 148 B T A A FE Uil 52 PR 0 K 4t A

Teo

5. 11. 6 BEA SR & MHER FH A FHEIR I

T

o100 L1213




I RRRAE IR IR S 2023 4EEE 4 BEFIRGS

§6 FFHRE S HHIES
AL
i H B LIRS RS IR IR G 55 RIS KE LIRS C
e 15 A A 35 4 4 B A5 1, 068, 205, 296. 45 58, 063, 766. 07
15 U S ) 5 4 s R D 473 40 4,211, 512.01 2, 557, 754. 98
Rk - A 1A A 35 4 A T [ 43 5 37,797, 271. 31 5, 023, 762. 57

5 HA A 0] 2 S 3R AR S B (A B
/DDL “=7 TEHE)D
e 15 A HA AR S 4 A B A 1,034, 619, 537. 15 55, 597, 758. 48

Ve 0 ST R e R A O B B N A, [ 47 B T R 30

§7 H&EEAZHERRERRAESHR

7.1 B&EHEAFHFESHBRINIER
o

7.2 RSEENZHEARSREALREEST 5 A
o

§8 ZFAEXIFHEZ

8.1 FENXMHHER
(1) H IR M 2 T T 3 SIE SRR 16 VR A T UE 243 U i eV A Ot RS A
(2) (FEEWIEFEEE G IR REREEER)
(3)  (FASLRMERELLIR & RUEFF B I S FEE )
(4) (G SEERME KSR IR & RO I BT R e AH SR )
(5) FEEEHN GBS ELIHE,
(6) R A 52 SE AR 1L TR & BRI B BR e o 1 1A % AR

8. 2 FiHh /X

bt T EARH X 2 1140 K 21 SAbnt EPRE SRR C S 74k 120 |E 5 i B AR A
8.3 AR

(1) PHAi: Bpm e T/EH 8:30-11:30, 13:00-17:30, PEEE ke, T
Yo AT S B

(2) WA ). FEEEFAMAE: http://www. jsfund. cn
o1l 4k 12 51



TSR NS TR A 2023 4E5E 4 FERER

HAEMR AT, &ifHELE 400-600-8800,

>
3
e
>~
S
B
>
i

PGB R AR G WA BRI, TR A S

8¢ & E-mail:service@jsfund. cn.

FEESHEBEARAF
202441 H 19 H

§ 1270 3t 127



	§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股指期货交易情况说明
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 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


