7 LRK SR A IR R EE
2023 £ 4 R E

2023 £ 12 A 31 H

EEBHEN: BELESETEERAF
EEEEN: YPEERBITROBRAF
WREZEHER: 202441 H19H



FE KRBT & 2023 45 4 FEME

§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 EEWHRAT RO A IR A A IRIE AR S S FRIE, T 2024 401 7 17 HEK 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 B&7 MmN
& faix F LK IR SR A
e TR 018401
B Y (Y LTIFF
Fe&ERAH 2023 429 H 22 H
T AR B S 4 B A 58, 779, 912. 03 7
ot Hw N AR R e - il D S AL IE 7 S BU RN B %N

T FERE L DL (R FT O LS BRANRE SEN, - AT
Iy 5 LS SR R IR E Bl 75 sE Il
G R A E I .

Bt s A R AR A W T ST 0 T 7, 455 B AT
Wi, BORMESEZ R ARNE G E &, UHHpTbast
AL B SRR KT 1, LA e a7
B TH A R T RG], IR R 5F
23 R I LI AL IE I AT S AR

HARBET RN 045 517 e B RN . R R g (MK
PO RNE  MEBCE P BT SRS . AR IR R RS L fiR
PO SRS . AT ARSNGB SCRRIE SR SR SRS
R SRS RS B SRS 55

WAL SFHE 800 FR SO % X SO SR OB % X 511 1
AU RO 2 X 15
R B AT AR ATIES BV G, SO R TR

AP R M EA T e, (BT R
o AKEE BB BOEARNI RS, — BRBURRIEI
AR CL SRR AT . SRR AR, ikl s

%20 k121



FE KRBT & 2023 45 4 FEME

) 22 S S5 SR (1 B3 A1 7T 32 1) RS
A== N IS E A TR A T
HEEFEEN Hh [ R AT A A BR A
TR R HE L R S RTRR FE SR IKBIR A A SRR ISR A C
N ISR 5 AR 018401 018402
i & WK N 8 7 R 4 A AU 37,968, 381. 16 7 20, 811, 530. 87 3¢
§3 FEM F I MESHERI

3.1 EEMZER

Hhr: ARt

e REHA (2023 410 A 1 H-2023 4 12 A 31 HD

B 5S4 A A BN 2 C
1 AR E s 781, 015. 68 643, 332. 13
2. A HFE 953, 949. 77 697, 578. 14
3. IAARCT- 355 G A AR HH R 0. 0306 0. 0070
4. AR B 4 5 1 38, 908, 203. 49 21, 290, 078. 04
5. IR I & i E 1. 0248 1. 0230

e (1D AW OSSR 2 A IALE N . Beotdica

HAbe N CANE 2 SR B2 S

THBRAR I 5 RIAME FI B A5 3 (1 AR, AR A o se B an in_EAA 22 se (e AR B e -
(2) LB SHRAR AN B R NNBEAZ 53 &R BB, 1AL SRR KT 21

TR AT
3.2 & ERI
3. 2. 1 BBE& MBI AN K & H 5 F NS B R RS R B
SR IRBR A A
Mb &35 b i v
THE K SRR G EL R v
Fret [ EEKERO WaERhniEZE O—06 @—®
HZ2 lI§TELE)
@
HE=1MH 2. 47% 0. 37% -5.11% 0. 67% 7. 58% -0. 30%
HEE AR
2. 48% 0. 35% ~4. 53% 0. 67% 7.01% -0. 32%
ARG Z A
WK ISR A C
VR B K PR ML S b A R L 45 EL A FE v
BrEr FREEKEO OEIE) @Q—®
HEEQ W RG) | R b ZE

Fo3u 3 o121




FE KRBT & 2023 45 4 FEME

HE=1MH 2. 30% 0. 37% -5. 11% 0.67% 7. 41% -0. 30%
H&E4AH

2. 30% 0. 35% -4. 53% 0. 67% 6. 83% -0. 32%
R RS

3.2.2 HESEFAEMURES RIHFEH KRR L H S RS R AR

R R

HELRKEBSARTHFEM KRS R LS B B a0 e E S

(2023%09H22H Z 2023&F12H31H)

4.00%
3.00%
2.00%
1.00% ,
0.00% AN

-1.00% M\
-2.00% \
-3.00% \
-4.00%
-5.00%
-6.00%
-7.00%

WA

\Jﬂﬁmtwf

<
{\

[
(=]

2023-10-07
2023-10-22
2023-10-27

2023-09-22
2023-09-27
2023-10-12
2023-10-17
2023-11-01

=
I—I
rh
™
=]
™~

2023-11-06

—
—

2023-11-16
2023-12-01
2023-12-11
2023-12-16

2023-11-21
2023-11-26
2023-12-06
2023-12-21
2023-12-26
2023-12-31

—
—
m
™
(=]
™~

2 LA IR B AR TR EHE R

“hﬂl

— EEEANENE B AR R s R |

ﬂ%ﬁﬁﬂﬁﬁ%cﬁﬁ&ﬁﬁﬁ$5%ﬁﬂﬁ&ﬁﬁﬁ&ﬁ$%ﬁfiﬁﬁ&

(2023%09H22H Z 2023&F12H31H)

4.00%
3.00%
2.00%
1.00%
0.00%

-1.00%

-2.00% \ ,

-3.00% ' /

-4.00%

-5.00%

-6.00%

-7.00%

,f’m_ﬁﬁ“/w

/"
<
{\

2023-09-22
2023-09-27
2023-10-02
- | 2023-10-07
2023— 10-12
2023- 10-17
2023-10-22
2023-10-27
2023-11-01

2023-11-06

—
—

2023-11-16
2023-11-21
2023-11-26
2023-12-01
2023-12-06
2023-12-11
2023-12-16
2023-12-21
2023-12-26
2023-12-31

—
—
m
™
(=]
™~

“hlil
i

L ph AN B CE T EIG R

— E%ﬁi&%ﬁﬁh%ﬁﬁciiﬂkﬁ%?ﬁ%ﬁ%|

HE: (D AREEH

4Tl 12

FAERH 2023 4 09 H 22 H&E#HRE
(2) ¥R EAFMASERHBRL e, AeHHE

BIACR 1 4.
FRAEE 6 A NECH, AL T

U]

A8



FE KRBT & 2023 45 4 FEME

EEHIN

3. 3 HAthietr
X

§4 BEARE

4.1 B2 (REGLBE/NH)

R A S TR | L2 hl )
a | BE T rmam [ mERw | #R Bl
PRy
T
KR
& #E 2014 55 7 H NN ZE S &8 A PR A A
o fmmkposaon oo [FOCEATPLRSL LA, FHERT o
P B 90 5 LA K5 1L 928 CFA,
STt BATMEG . hEE .
SRR
RIS
2

E: (D EEEeLEN YRR e aFARH, ERAREEEeLB N “EIRH 7
FRARYE A F] e i E FOREAE F0): “BAEH )7 $RARE 2w o 1 2 RIS H
(2) UEFF AL SCE AT W 2 R RLE -

4.2 BEANRE P A S RSB EEMFEHB KA

WEHIAN, ARGEEANTEENE T QERE). QEFRRTESE) KA EEN. (5
KA IRAIR & RE T R R A ek e B R AHAAR SGE A E , AFWSE M Bl
BTSN RS P 5™, A P R i U (At E, MRS R AT NSRRI 2E . A
R FEHT SO REHEEMNEE S RNPUE LA E, TRFE SRR AN KT8,

4.3 ARG ETIH

4.3. 1 AP G ERPAT BN

WA, EEEHAHRIUTIES S GFRBRESE AR AT SIS &) A
NF NN AT SR, B A S B FE AR AR ST s, RSB R &%
SRS P T T S A TN Sy 38 5836 20 5 Ve BBl N 45250 5 P4 7 58 5 AT 4000
PEREIRREA ] RS IAR BGHE, IRA F A2 5 U M SCBl; i 1T RGRIA T #4507 ik
THREME, AT TR TE RRA A .

o503 o121

=



FE KRBT & 2023 45 4 FEME

4.3.2 RERZGHITRNETUHA

WEHA, AT THEHRAESSTARATIENZ S, [ H RIS 5 R B i
A Gy AR AR 2 B B 5%, At 5 UK, H R e 4 20 TR B ) 4L 4 1) R3S
RRMRAER RIS, REIAATAE 5 HF S HIET A

4. 4 & HA N F S BB RIS RIE/E 2

VUZE 2 [ N A 5 ORI LIS A o, (H E 2032 2 TAREE AL oG “f5.07 b T9%
§PIRZS, FEOBERMIHERCR — . SEVH B ARS8 . Tk m b e R Bk A . BEA
3 G PN R A5 SRR Bl MBI KRR R L E . IbaTE
SAT 2 A, R SR A (Y 2 D RO A5 T I T B Bl ) — B (55 2022 R RAE R AH SO
FERAHINE LS W, IEIEE S S T 3 3 Bk 2024 42 [ B

DUZ5 3 [ N B ZE T 3 4k SR R, PR 300 A wind 4 A 405 R K 7% Rk 3. 8%. M HRIRE,
BT B B2 RO, VREESEATI R IV, IR ARG Dt . AR, 36
A, HRHEE. SRETKIEERT. A54 9 A 22 B, EAANESN. FEEEUL
KB =R, DYZRRESCE FK 2. 5%, SR B 2. 6%, 32 B B 02 AN IR BE KN
AL S IR R A R o ARG AT I AL TR AT UK s ], AT TR S b e e S iy S
BEEMERGERZAS, 2%0REL0S. HATRESUER G, SAr R E 240 17 5 W
AL 2% REERAE

L P HIRER 2023 48, FATERINIRE: ORRE, Wit ot/ e/ 58 M BeR
FEIMAZS . BERTHUG . @Am F, RHEKBEOAL: OREE, MRAA. B8 (HERHAL
UM ERZER) « HIE (AF vs R, 24 vs KB SRS EHmEIN. KETHIE
P X AEL RS T LAE 2 R AE AR, FRREMIE T “ S 8XEEE A R 2 5 SRR AN
Je R LRSS By T A2 AN T R R H 37

ARG OB UGS “RERERK” , BAT “=A7 RSP A5, AER
M e=RE” (RETY. WEAMENE. SEEERRD o SRR E T AR
i i/ R, FRURMHAR BEI 4R 2 2B ARG, Bl —4F 2 4k 440 i 2R AN s 24 LA
Fe GRS B AIE R U . FRATTSAE BRI RN N RIS NRe T BEIVE N, ANTid B T 4%
PVERAIARL, JIF RIS LS

AN 2024 5, REWAETERTT AR, FATIRSEORRE “ a2, ROek > F50l (55 2 18
Y. HATHIZ) LT — B0y AR B+ A g5 2+ EARE” , FATH I A EAELHANFE I
fifto FATEER R —Bidl), BEWAER AR InSe EAEA . BN SgE I8, AEET AR, s

Foen I o121



FE KRBT & 2023 45 4 FEME

BUASE, RO A E s B E RN o AR BOEFN T Gl S+ bR+ 58

FARHD  RUESAT MLl 0 RS

4.5 REHNESR SRR

BEAMRE
BN 2. 4T%;
FEIERK R 2. 30%; k4

AR ZE K IR B &
BEAR T ARG LK R BR S

AR

SN EIEE N 1. 0248 T0, ANH S B
CHEEMEHIAER 1. 0230 75, AHLE L
it LU FE IR 25 R A5, 11%.

4.6 MEMAZRSTE ANBERES T HEPE R

S AUFHEE K
e

T
§5 REFEAEWE
5. 1 i EHREZEESEFHEBN
Fs i H EH (I8) H S ST (%)
1| B 24,148, 641. 52 37.37
Hodr, fRE 24,148, 641. 52 37. 37
F e - -
[i] 52 WL B 15 - -
Hr fiidz - -
B S FRESR - -
mEEBE - -
LR AT A R - -
SENIR A 4 il gt e 21, 066, 263. 53 32. 60
Hodre ST ] I 1 S8 N IR S 4 Rl T B |
ﬁ
AT R FH A 51 19, 049, 627. 50 29. 48
HAth 555~ 354, 801. 50 0.55
&t 64, 619, 334. 05 100. 00
VE: W RGE AL AL R HE A AN BN 2, 525, 580. 77 7T, 4 WP E ) LB A
4. 20%
5. 2 MERIRBAT W RHBERKAHEG
5.2. 1 MERBATV SRR BEANBRERTHE
o _ Hewre g
fri (A5 ARMHE GE & @ﬂj f’ﬁ
Zz\ j;)t(\ #&\ @j.k ] -
PRI . -
il i b 19, 858, 325. 75 32.99

=
pes

=



SRR B &

2023 F5 4 BREIR

D[y BTT R ROKAE R

14

577, 284. 00

I

LR AN

ALl isk . AAEAIEEL

1 FE Ol

5 R A BRI SE

605, 275. 00

B4

Bl

55 RRE 55 I 55l

FHERE A A MRS

KA AN 3L it B B

JE R R SS < BEAEA R 55l

HE

PAAR 2 TAE

582, 176. 00

A R E AR R

n i mlo|Tv|o|lZz2|=2|Ic0mR|H9lH|lm|o|T| T

G

it

21

, 623, 060. 75

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

RS

Al AR

GRS R THHERE] (6

it 5 iRk 55

1, 563, 682. 61

HE T I A
5 7

by
Hen

el

EeyT DR i

Tl

961, 898. 16

FEBR

JE AR

7 1

AEDA

it

2,525, 580. 77

5. 3 JIREL A SOWME & B & B F13E ELBI R/ HEFP B B R B3 I 4
5. 3. 1 IREHIRIEA aME G E ST 7= 15+ H B A NERFF I AT+ B R B R A

e | REAR | BRESK | BE B | ARNE o) | HEEESEEIE] (9D
1 002937 PeE RS 84, 800 2,209, 888. 00 3.67
2 605589 X RAEH] 93, 300 2, 088, 054. 00 3.47
3 688121 IR 86, 287 1, 745, 586. 01 2. 90
4 002444 BEERH 73, 300 1, 650, 716. 00 2. 74
5 1316 HK M T4 350, 000 1,563, 682. 61 2. 60

o8 u I o121




FE KRBT & 2023 45 4 FEME

6 600426 e E Tt 51, 000 1, 407, 090. 00 2.34
7 300969 TEI B4 14, 000 1, 258, 180. 00 2.09
8 002749 55 nivdri 104, 600 1, 253, 108. 00 2.08
9 603816 B2 5K J 35, 400 1, 239, 000. 00 2. 06
10 688617 HREST 3, 145 1,221, 832.50 2.03
5. 4 & BRI MGS M RNAS R TS
T
5. 5 & BRI A o E 52 S %= E B K /NEF R BT L2 R 27 B R B 40
Tt
5. 6 & BARIE A R E 5B & T = E LI KNP BB+ 2 B = SRR R B
BH 48
Tco

()]

ol

[$)]

[$)]

()]

[$)]

[$)]

()]

[$)]

T RERIRIE A SO E GBS T 3E E ] K/ HERF BT 45 Bt e R B A

Too

- 8 ERIRE A SOMME 5 S 7138 P R/ HEFF I B 48 BUIE S 38 B 4

T

9 MERREE S BRI HEARZ BRI
. 9. 1 MEHIRAE B HI AR RS A4 2 B 40

T

.9. 2 FESB R B R H R EBOR

T

10 MEHRAR SR BN E RSB LB

. 10. 1 A< 307 B i 3 2 4L B UK

Teo

- 10. 2 REHIRAZ BB H0E G R AR 35 A 4H

T

. 10. 3 = HE B R BE VRN

Teo

Foom o127




FE KRBT & 2023 45 4 FEME

5. 11 BBEHASMEME

5. 11. 1 AEEHBEIEHRIEF R AT ERAHL T HIB R EM I ILREE, &
ER GG E H AT —FEARBATHER . LTHNER

e AR DA G B0 00 44 5 0 AT Lt DA M 3 1D S 2, e
e it F AT —4E 2 B A ST AT

5.11. 2 RSB WEI+4 BERTE N EE S FME N SEBEE
TG A EE T, B S 1 R R 1) 6 R RS2 e 2 AR I 2

5. 11. 3 HANTE =

Fe SR &8 ()
1 A7 PRIE 4 20, 009. 05
2 I WS IIE 3 375 5K 184, 115. 10
3 MU -
4 NMIRE _
5 MU IR 150, 677. 35
6 | AR -
7 | HAh -
8 =ann 354, 801. 50
5. 11. 4 HEHRFFA KA T 5 B T3 ¥ 25 B 40
T
5. 11. 5 HEHIRET 4 I B P AAERE SZ PRI M B U B
T
5. 11. 6 T EA ARG MERHALSCEHBRE 5
T
§6 FHRE S K3
BT Ay
i H Fe LK IRBNRA A 5 WA IRBNRA C
S I )3 4 A A s A 41, 514, 427. 20 374, 269, 996. 36
R 5 U A 1] 25 4 i HR D £ 0 15, 939, 371. 83 6, 663, 818. 30

ek - e 757 S0 3001 35 < A T [ 473 40

19, 485, 417. 87

360, 122, 283. 79

I 75 1300 ) 2 < R AR B B (G
UL <=7 IRAD

e SIS, < 1 A A

37,968, 381. 16

20, 811, 530. 87

o100 4k 12 51



FE KRBT & 2023 45 4 FEME

Ve A IITE G O TR O AL, RISt 4 L
§7 ZEEHNSHER R SR EFEESHN

7.1 REBEAFH AR SHBRNIER
p

7.2 ZRGEBENZHEBEERERR LRSI H N
T

§8 ZFEMFHZ

8.1 FEXMHHER
(1) IR M 2 T T 3 SR R B VR A T UE S 43 B8 eV A T R S A
(2) (FEEMKIER AR EEE AR
(3) (G INENR & RUE S SR 3 EFEE )
(4)  (FEEMAIRER G AR RS HE SR U )
(5) FEEHNN GBS EL I,
(6) 1 31 A 5% SE R K SR B TR A TY TR 43 0 5 N 15 O 5 R A

8. 2 T i
1) Jbs AT IBE X 22 [ T/ 21 S s EBRE RS C S 7R 120 RS &S MR A

2) bR PRI T R 1SR 1S R AT B R AR LA
8.3 E A

(1) PHEesify: RS T/EH 8:30-11:30, 13:00-17:30, EE A RBEF, Al
1% LA SR S ENAE

(2) MuEH: FEEEHAMEE: http://www. jsfund. cn
B E XS ARG WA B, WA ARG G I S B A R A, B 400-600-8800,

8¢ & E-mail:service@jsfund. cn.

FELEGEHARAF

% 11 3k 12



FE KRBT & 2023 45 4 FEME

20244£1 H 19H

%1200 3k 120



	§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


