LB HRERENRERIESF R EES

2023 =

—
=N
f—a

542

=R

2023 £ 12 A 31 H

EEBHEN: BELESETEERAF
EEEEAN: YEBRITROERAF
WREZEHER: 202441 H19H



B SIE I REUR R SRR 2023 5 4 TR

§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

FGFEE NP EIRAT R A IR A A RIEA I &G FME, T 2024 £ 01 7 17 HE& 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 10 H 01 Hi2 % 2023 4F 12 A 31 Hik.

§2 &= MM

FE &R Fa ST T R 22 Rk X

F 4 F A 017073

R (S LT

e ile sy VeS| 2022 4F 11 H 22 H

et BIR B S A0 B 300 18, 110, 454. 27 4

B Hbs AN I 4 BV TSV REVR A OGS, SIS T
RS RRTHE T, SEBLE S B I Rr e fs e G (E .

P A A B AR 5% R B e Tt 9, 4 B AT

Wi, BORISEZRARNERGERE, UHEHpTbast
AL B SRR KT 1], LA e a7
B s TH R Al R T AR

A H AR T RE R L AV B A Y R B, ISR
sl B i & B R _EARSS A RTTESZ R R
M EWATE, MEBERAE.

HARBG R0 4E . 5377 IO B SRS . B e R 15 A 5%
PRI T E BRI TN (BB G . M GE
RAWE . AT IRIE R SRNE ) . i I BEoRmE . AT A ik
PESRMG B SCRFIESR I 0E RN . DT Sms . XU B

RS

Ak Z e A A HRIE BT B TR S B0 35 256 X 50% HE AR I IR i e TR 4 4K
Iaige (BICRWBED X 35%+ P F A & R Ak s %
X 15%

IR AL 2 5 AH ORI TF BB A, L TTUIAC R e FHU XU

ACFRTRERIE S FRMIECRR TS, &

%20 3 13



S IE R R

JesE hle sk 2023 S5 4 TR

S TR B BOER SR, —

HAR GO AR IR XU

PAS RIS B 3R . AR gl BE . 28 5 M0 22
LA RIS A T IR A o
A= N S LS E A R A F
HEEFEEN H EARAT I A PR A 7]
TR R HE L R S RTRR TS TS AR UR I S RS A | B S T AR IR S R C
N IR 5 AR 017073 017074
i & WK N & 7 R 4 I A AU 11, 553, 184. 87 £ 6, 557, 269. 40 £
§3 FEM F I MESHERI
3.1 EEMZER
Bhr: ARt
i WA (2023 48 10 H 1 H-2023 4F 12 A 31 H)
B LD FOEE R AR A | BSEE R AR C
1 AR S s -871, 532. 25 -529, 966. 16
2. ASHAE -601, 544. 33 -377, 374. 54
3. IIRCT- 355 G A AR HH R -0. 0525 -0. 0523
4. AR B 4 5 1 7,556, 664. 48 4, 260, 403. 27
5. AR I & A 0. 6541 0. 6497

e (D AW C L

RAE AR RN . BBl

- HAtN (AR

KN fe i EAR S R

FHBRAR I 3 RIAME A A5 3 (K0 AR, A A D9 A Qo se i s in EASI 22 se v E A i

(2) FIRES N GH A TERA NANWEAS 23S, 1 N\ 3% H 5 SEFRI g /K2
TR
3.2 HEHERN
3. 2. 1 HEMBIHEN KR K H 5 FEHV S B s i 2R 1 Bt
S SLiE T AR YR B S R A A
b4 bb s i v
VR K bR L 45 Lh A S U
B [ EEKERO WaiEbrEZl @ O—0 @—@
HZQ li§E4E)
@
HE=1MH ~7. 46% 1.63% -8. 28% 1. 28% 0. 82% 0. 35%
AN H -26. 27% 1. 40% -22. 74% 1. 14% -3. 53% 0. 26%
itk —4E -32. 95% 1. 46% -28. 37% 1. 17% ~4. 58% 0. 29%
HIE4 5 -34. 59% 1. 45% -32. 76% 1. 17% -1. 83% 0. 28%
370 4t 13T




A BRI SR R 2023 FEER 4 FER

R RS
Fe ST v AEYR I S ke = C
‘ B Mgt
‘ HE S R AL 27 L 3 S o
B [EEEKEO ‘ W EhrEZ & O—06 @—@
i =0) I EHEE)
@
HE=1MH -7.59% 1.63% -8. 28% 1. 28% 0. 69% 0. 35%
FEANNH -26. 49% 1. 39% -22. 74% 1. 14% -3. 75% 0. 25%
k4 -33. 36% 1. 46% -28. 37% 1. 17% ~4. 99% 0. 29%
HE4AH
-35. 03% 1. 45% -32. 76% 1. 17% -2. 27% 0. 28%
R RS

3.2.2 HESAFRAENURES RTHFEN K EFRF) R HE RIS LR E R 28
RARFHI R
ﬁ%iﬁ?ﬁﬁﬁﬂﬁﬂi%ﬁﬁiﬁix;ﬁﬁ&ﬁ;ﬁ&fg [F 387 ol 43 B 5 2 e o 3R Y ) 52 R

(2022%11H22H Z 2023#12H31H)

10.00% :
5.00% (\w/ Mo
o N\ | o 'w.\‘w
0.00% [TAL N KA iy
5.00% || WV PRV )
|V als
-10.00% Uar A\
i\ - "
-15.00% = J\‘\”:},\f"’*w\
Y Y L
-20.00% .\"I\"bk
-25.00% g o—
e A
-30.00% BNV,
-35.00% > \e:%ﬂr
-40.00%
EEEEEEEEEEEEREREEEE:
g’géér\';n‘:nﬁghh‘b%o&o&dédérﬁ
i o © 9 9 9 % © 9 & S 9 & O = &~ o o
[l ™~ M M M (ag] (ag] (ag] (ag] (ag] (ag] (ag] (ag] [ag] [ag] [ag] (ag] (ag] (ag]
™ ™~ ™~ ™~ ™~ ™ ™ ™ ™ ™ [} [} [} ] ] ] (] (] o
= = = = = = = = = = = = = [=] [=] [=] = = =
™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ (] (] (] ™~ ™~ ™~
|—E§?§§’§%‘E§’Jﬁﬁﬁgﬁﬂfﬁﬂ.§iﬁ$ﬁi§ SEH — E%%f’éﬁé?ﬁﬁﬁgﬂiﬁiﬁﬂk?ﬁﬂkﬁ%@%ﬁ%|
Bo4Tl o130

2023-12-31



FOEE AR IR R R R 2023 S 4 R

ﬂ%?ﬁ?ﬁﬁﬁﬂﬁﬂi%ﬁﬁiﬁcﬁﬁ&fﬁggﬁfg [0 309 b 9% bk e 2 v i A 2R O ) S0 B

(2022%11H22H Z 2023#12H31H)

12.00%
6.00%
0.00%

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

o
3
7

I
4
3

55

2023-01-03

2023-02-14
2023-03-07

<
N
iy
<
%
o
o
~

2023-05-09

[ee]
—

'
3
m
™
(=]
™~

<

2023-03-28

2023-07-11

2023-08-22
2023-09-12
2023-10-03
2023-10-24
2023-12-31

=
=]
o
=)
m
™
(=]
™~

| 2022-12-13

20221122
g

i

in

B

REs=CEFEEEE —

%‘h{ﬂ 2023-05-30

i
iy
i

[y

iR E A CE AR EE

##]2023-12-05

55| 2023-11-14

Q\

e HRREE RS RIBNZE, ARGHEEERAENHE 6 M VECH], ZelaR
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

(EAKE G L S 22 BRIIER | S22 Hlk .
2§ — H
A WS T rmRm | mEnm| &R Vi
KR4
P Y:
. 5
seAb3e i
NEo0)
gﬁgE 80 o e B A R A R AT BT 9 B
Ahﬁizwwﬁuﬁ HE B A A TR A W AT BF 5T 51 . 2012
e ;&&E . - 154 |4 1 AINGE oS4 AT BRA ], JiAT
:E%ﬁ FAVRETE B L B, gk, A
%ﬁ; I MR, v [ 4
YA
P i 2
ke A
s
ey [PEERE2023 13 s |METEG TR A
oS H TR G T AT . 2018 4E 7 AN
500 13T




FESLIETERETR I SRR A 2023 SRR 4 FE RS

N Sk 4 B TR I FE AR T 7T
o WA, B EEMLTIRK. |

E: (D e EN YRR AR aFARH, WENAREEEeLB N R
TRARAE 2 7] RE B € U HSAE HL, “ B E ) 3R RYE 2 =] P i A EHS H 39
(2) UEFF AL SCEMAT W Hr 2 R RLE -

4. 1. 1 JRFAER ISR P B BT RIS B 2 3 (e S 20 181 ) A/ 2 0 772 i 5 0

4 PR EamtE (D ZTrEEE (o) AT BRI ]
N2 5 2,122, 676,940.69 | 20204 11 A 3 H
h B
5 5%? TR 1 24,380, 338.70 | 202245 H 26 H
25 BRI
HAhH & - - -
&1t 6 2, 147, 057, 279. 39 -

T ARIRRTR)” D E UOTa6E B EZR R A ™ S KIS 1)

4. 2 HE ARG A EEIB/E BT EH U3

AN, AREGEHNHEEME T GEFE) GEFRBEHESER) LK IEEN. GF
SCE T REUR R R AGR SUE T R R B G R e B D) MM SIS AR RUE , A& W5 M
YR ST BN P B B, AR R U (B b, OB i B A AR KA
o AIEGIBAE BT S IEAEINIE S & FIRUEMZE, oI E e M A AR 2 1)
THo

Bk

N

4.3 ARG ETIH

4. 3. 1 AP 5 ERPAT B

REHIN, EEEEATRRITIFIS S GEFEVE S B AR AT 5 HIET SR
AT WA G IR, BT AT E B ARSI SR, SRS IRREE. 7%
SRS 45 B8 e S5 77 T S A P ML S SO 538 50 5 V6 BBl ) 499658 B B 4 1 58 5 AT 48T
PR RAREE ] FRERI R B, BAOR AT G IR S Gl 1T RGN T34 77 i
TFHE R, AT N ERNTE AL

4.3.2 RER BTN ETUH
WEWIN, AR I AERRAGSE5ZG AIT Mo H, [ H RIA5E 5 A8 5
A5 Sy BRI RS 2 H BRSZ R  5% 0, Aih 5 K, S99/ [l ik < T P 10 41 ) B 95 9% SR
3

_14
60 13 1




B SIE I REUR R SRR 2023 5 4 TR

AR AR RIS Gy RBIAS A2 50 AN 2 s AT o

4. 4 & AN ZE S HH B RIS RIE AR

2023 EPUZEE, LPFEEEART U, WipRIMKRE, FIEZRfE TR 4. 26%, ShLBREE
MK 5. 72%, Jif54 A Rk 3. 55%, /NI IO R L B T RS, R R TR
IS, 0 T8 AR URAT L 7E DY 2R R BAR T = AR T 480, SO A E IR B, Bk
AP A S I A IR LL I K . INGESRTE, A 4R DUZR B2 (¥ R A T IR S AE X 95, AR
PEHCZEHE R, PUESTREIE S ZE R 10. 35%, EARDUZRREIRA VIR 71T A8 50, (ERHIN K
HEATH 2B

TN RFEE R ERIATE, SRATRREAT AL AR M s Z . B Befh. SRR ARHE L.
MRS BB B A MRS . KA ERN BN LB, (R 2 RAT MR R
Pt B, W RURZ2 GE P i Dy s X R SR K (R I 00 A DR A BT BRI 4 T2 P ARz,
NI TFROAL B, BB B A SR8 = ML AR I R e .

RN, FA IR 7 AT O RIBA TSI o AR KIRFA IR ER, &
ATISAREIAE R ) 2 =) B 2868 WA RE 7, MBS X L A48 5 75V 148 v ZE K ST AR A2 ) 4
IR o

4.5 MEHAE SNSRI
B ARG AR SE SHE T RETRI R AR A SE S M AIAEDN 0. 6541 JT, AR 1k S0 A
EIRK AT, 46%; BEAMR IR ZE SCH R REIR BRSO C e AUFE N 0. 6497 Jo, Ak

AL S BN EIE K R -7, 59%; MG A HEINL 25 5 -8, 28%.

4.6 |MEMNZSTFA ABRES T HETE RN
ARG R RRNIES, e A FERRE=E, TER.

§6 BMEHEIRE

5.1 IREMREEHE=HEHMR
e i H & G o 3 BT PR R (%)
1| B #Ess 10, 827, 927. 23 91. 08
Hrp: K2 10, 827, 927. 23 91. 08
e - -
[ 5 WL 2 $3 % 711, 657. 54 5.99
Her: iz 711, 657. 54 5.99
B SRR SR - -




S R R 2023 438 4 B EIR

A ERe s

ﬁ@ﬁi&x\

NS

E* +ﬁﬁ@%%+k EAT

=

BAT AR RS A e 5t

289, 233. 12

2.43

HAb 5™

58, 904. 04

0. 50

aif

11, 887, 721. 93

100. 00

5.2 MEMIRBAT WA RPBERFAS

o i

52 G LB BT B

A fe B 25, 691. 34 76, (2

5.2. 1 MEWARBITVWHRABABRERTEE

BB HFHE R EEBI DY 0. 22%.

v

eS|

~RE G

S R E L
B %)

KR G

AL

il & b

10, 802, 235. 89

OO || =

CWANE 8 Y /S W& N Y 192
14

I

HERFF

ALl isk . A hEAIREOLY

EXEIE YA

BN N G RIEDS!

LR HR
bl

Bl

MLGAN R 55 Ak 55l

LA TEAMBA R S5

KA AN 3 it B

JE R IRSS < ABEA A IR 55

A

PA A2 AR

A ARE AR

n | @m|Oo|Tv|Io|l2|l=2I0c "R |9 (HTm o |T|E

22
e

At

10, 802, 235. 89

5. 2. 2 MEHRELAT WL REOBBOE R H R BT A G

k255 ARME NRTD R BB R (%)
IR T 55 - -
0 7V 7 25, 691. 34 0.22
W 5 Y B — -

=
pes




Ly
Hen

Al

EoyT OR i

Tl

EEBOR

JE A

7

AR

aif

25, 691. 34

5. 3 FIRAZ A SMHE 5 H & T 1#E LUK/ HEFF B B R I 40

5. 3. 1 REHIRIEA FOME 5 2B 7™ +E LB/ BT +42 B B R 4

FFe | A BELA | BE R | ARtE o) | HESTEEERG] (%9
1 603799 R 32, 800 1, 080, 104. 00 9.14
2 300750 THERAR 6, 300 1, 028, 538. 00 8.70
3 002709 RIG Tk 31, 200 782, 496. 00 6. 62
4 300037 e 15, 600 737, 880. 00 6. 24
5 688676 SRR 18, 436 660, 561. 88 5. 59
6 002812 BB AR 11, 300 642, 066. 00 5.43
7 002850 BHEF| 7, 300 616, 558. 00 5.22
8 002965 PR 11, 600 477, 572. 00 4. 04
9 688772 TR T 21,616 475, 768. 16 4.03
10 002068 AR 34, 000 394, 400. 00 3.34
5. 4 MEHARZBIF M RPRFRHAE
e i 75 A ARME o b R BB L] (%)
1 X fii 7 711, 657. 54 6. 02
2 P AT YR - -
3 Kk iges - -
Horbr: BURTE SRt - -
4 {2k fii F5 - -
5 A Ml R B 55 - -
6 A SR 4 - -
7 Al (AT AE i) - -
8 [l A7 - -
9 HoA - -
10 &t 711, 657. 54 6. 02

5.5 I EHIRIZ A FME 5 ST E A RN R BT T4 R 2 B 3 B 40

e | iy i3 44 1 e GR) | ARME Oo) | HEEESEFEFFHERE] (%)
1 019694 23 [Ef 01 5, 000 509, 714. 52 4,31
2 019703 23 [E i 10 1, 000 101, 419. 73 0.86

%90 Sk 13




B SIE I REUR R SRR 2023 5 4 TR

| 3 [ o709 | 23mfie | 1,000 100, 523. 29) 0. 85|
M SR, AEENEA Bk 3 A%,

5. 6 MEARIE A RAME 5 2 S B ™=13E LI R/ HEFF BRI+ 48 B SORAESR IR
R
o

()]

T REWIRIE A SOYE S ZBE T 3HE B KR IR L4 St R BB A
7o

()]

- 8 EWIRIE A SME GBS T8 IR/ HEF T A BGER 3% 91 40
o

L9 MERRARESBR KBRS B A

- 9. 1 WEHIRAZ B KA SR S A4 25 B 40
o

ol

ol

()]

. 9. 2 AREHF B BB R BUR
o

ol

10 MEHRAR SR B E RS BB

[$)]

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

()]

- 10. 2 R EHIRAE BB 10 E G B FF S A5 25 B 40
o

[$)]

- 10. 3 A E R B H M
o

5. 11 BBEASWEME

5.11. 1 AESBHEHIBT+HZIEFHRRIT EAA R T WA ERI TR AR, R
R G HT—FARBIATTET . LTNRFEE

e BN RO IUAFE G 3 B A A4 RS (R RAT AR LA B B I R A, A
et gl H AT —SE A 2B ATHETT. AT TR .

1070 3L 13 ;W



B SIE I REUR R SRR 2023 5 4 TR

5.11.2 BER BN T B RERTEHES S RAMENEIERERE
AT AT AR, A R R A R UE I 2 e B I 2 AR

5. 11. 3 HARE =R

Fs SRR &8 (8D

1 FHARIES 2, 757. 62

2 NYSGIFERIE B -

3 Mg il -

4 INIEHE _

5 NS R R 56, 146. 42

6 HoAth S UAER _

7 HAth _

3 i 58, 904. 04
5. 11. 4 HEHRFFA FIAL T8 B v 35 ¥ {51 55 B 4B

T
5. 11. 5 & HAR BT+ 42 B = A T 38 52 PR 1B 17 X 146 BH

T
5. 11. 6 HHEAH AWM G MER AN SC BRI 2

X

§6 T E S M HEZE)
BT Aoy
o v by B B
i S R AR A %*%“mfh*ﬁﬁﬁ
5 B HA )3 4 A AU A5 11, 429, 303. 65 7,613, 844. 07
15 HA A 1] 32 4 oL HR D47 51 283, 915. 03 2,418, 386. 34
ek - T H A 18] 258 4 S0 B2 [m] 43 0 160, 033. 81 3,474, 961. 01
s IR S SR 0 B S I BT (B 1 1
/DPL =7 )
15 1A A AR S 4 A B A 11, 553, 184. 87 6, 557, 269. 40
VE: e A )3 4 R 0 0 A S e N A A, e VB [R5 0 B B 4 HE A
§T REBFHANEHBEEREBREALESE R
7.1 ZEEEBANFEELRE N HTZINB N
BT Aoy

o1l 4k 13750



% SR T

EUR S RkE K 2023 FE5 4 TR

T3 H

5 S T RETR S A A

S
=
it
=

BHiG

5 A E B AR SR 0 A

10, 000, 450. 04

T AR S A C

0T SIS IR SEN/ R U iy 3

T 7 I3 I S /e [ i

5 AR R AT e 10 4

10, 000, 450. 04

I 5 J R R AT A0 AR 32 < 4 0 o 2 <

ittty (%)

86. 56

T ARG HE G BAR GEAIE A I B P43 8 5 A RO SR SO SR S2AT
B/ SENE AR BN, B2 [m] /S 5 B et

7.2 ZE&EHENZRBEARERRAR SR 5 HAH

.
§8 MEHIRRBAE S RKEREIFELHHIEFMN
IR e RTINT) prewpene
T YR ATP=g 7 A A L%
AH - EROREE sy | bies) | s
8 ke PN 10, 000, 450. 04 55. 22|10, 000, 450. 04 55.22 34
Hie
AT - - - - -
R
S - - - - -
I
N - - - - -
*

S - - - - -
& 10, 000, 450. 04 55. 22|10, 000, 450. 04 55.22 34
§9 M B A RN HMEEER

9.1 RENE—REZERFTE ESLB LA BB 20%H)1F 0
. P R L e TN
s LR
» LA A 5] \
H A 5%
B me |z O i BEL wmmm st o
* N 13 % 13 % 3%
51 20%H B 8]
5 ]

Wl 2023-10-01
¥ 1 ) 10, 000, 450. 04 - -10, 000, 450. 04 55.22

2023-12-31

R
1270 L 13 W




% SR T REVR B R I 2023 4R5F 4 TR

R A AL G I 7R B A E IR B G T 20% 15 .

ARRAFE G W I E B B L B AR sz [a], FEGE TN v REoiE K AR IR 4 05, Tl e
X RS Oy A 7 A — B B s AR AR L AT RE S R IR A KUK, R A A A ] A 7
i’ﬁlﬂ:@m

§10 #E XA

10. 1 #EXHEZ
(1) o IR I 4 v T 38 S Vi RE R S 2 R A s 2 4% B8 2 i MO B S A
(2)  GRE Rl i BRI IR R G IS S )
(3)  GFsE el i SR A AR RS R B R SR E L)
(4)  (GESii s R R A SRR R B R AR SR U )
(5) BRGNS BAAHU . B,
(6) R ] PN 57 ST vl e SR A Ak IR S R B 4 o 15 R % T A

Hih

10. 2 FFRGH A

LT TSR X 22 4 K4 21 Sk EBRE R EE C Skl 120 3 LRSS AR AR
10. 3 EFHR

(1) PmiAi: apm a8 T/EH 8:30-11:30, 13:00-17:30, HEEE ke, Wl
i T A B SE AL B

(2) M. FEEEHAMEE: http://www. jsfund. cn
BRI AR T WG SN, TS RARE S E N E LS E AR AT, ¥l HELE 400-600-8800,

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

RERERSEHARAA
20241 H19H

o130 4k 13 751



	§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 报告期末发起式基金发起资金持有份额情况
	§9 影响投资者决策的其他重要信息
	9.1 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

	§10 备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式


