& SEXER BB BR SRR ERIEF R EE S (CREBHD

BEET nE R EE
Y] H 3
EHHM: 2024 4 12 H 24 H

2024 %12 A 20 H

FMERUEARSENEERGE, REFUHHBH—ED.
fEH BB R R, IE DR SE B S UL B E

—. PR
F S TIRR 7 SEXT PR VR A &R 000585
TRELSMR R SEXT PP ER]E VR A C TREER 5 014112
EEEEA RLESEHARAR HEFTEN AR RAT IR A PR A A
EEGRAEKE | 201445 H 16 H EHRGHEETHE | -
HEHRA REH X5 hikh AR
BEF & WP IR FBmE B=AHIF—X
o o ggﬁﬁgﬁﬁ% 2021 44 119 [}
UEZF ML H HA 2008 4 12 H 1 H
UEZ ML H #A 201242 H 1 H
BEEGFERIEM 3EN, BANTFBOHERER, EE&n A NEEAW 200 A
FE TP FEMLT 2000 oo, s ARG 3 F5, BATFBOHIER,
b Aﬁﬁ%ﬁkﬁiT%mmAY%ﬁ%ﬁF@ﬁﬁ?5moﬁnm,%éﬁﬂk%
BEFCE N —BUFBAT ISR A VG BB G, "REIEENKIEARESS
MRz —, HREARESEARMAEREFRTERE, HLH %Eéﬁﬁ%ﬁkﬁ
&,
e ARG 2021 4 11 A 12 HEHE C RESME, FIoamER RS C B 2021 4 11 H 12 Hig
A5

=, EefBES5HERI

(—) BLH BAr S HH RS
PRI (57 SExt iR B A DT R & RGBS S e S Ui ) 28+ &8

Ak e

B TP RIIE S IR T P R B IR B4R T, R % Pl i T B 9 4 R 78 A S BT
‘ e

ISV TR AT B 1 T AR e 4 T L 0 ML o [ s 2 0 V3

A SRS T A, FEAE. 2 (A /M. SN, (EETEIE % A 2 e

EEI S E RS, RSt . KUE, % (it S8, & (AFD ff

WM. TR (&AM EAE 5 TR . ST IR IR S RS TR




T ST PR A E BT TGR A R R SRS B 6 (C A JE ™ dh SR ZE BT

FIERSE . TN RA SR AE ) . B SCRAIESR S BRI ARAT A7 S5 ] e Ui 2 2R Bt
PR B4, A SEANE A B I 2 SO VR IR0t i Hoth it TR (HART &
UE 2 A SCRERE D o

AIESIIBBTA G By ARG R AT MBS A SR 2R 2 ISk~ T
FIME I ELBITE FEIAE 80%—120% 2 [A]. Horr: MLRERAS P I E 2 fa i o= 32
PSR TAE S S B BRI & LB S A ) A T 3BT AR e 2R 2 Sk TRAME A& it
fH; BERZ AT OB R RN A BRI KRR & A E Sl
A AT BB IRAN 228 2 Sk T RANME A5 T E

TN RIS 5 H A2, FA SRS S QM EMA HESF T2 M, A
S BT IE R 95%, BN RN S HHE, FT KA S A0 EAT
WAEZF T A, A FE B IFE I 100%. Horb, GMEREREE. fir (RS
P HAE - FUNRBUGT6R) « BUE. B S0RFES R KANREEMBE (A SR
(e ) 55

TN, BRI A AR HM L B RIEE )5, B R E RISz N
FE—4E LA I BURF U R LB TE AMIR T BE G 57 HE 1 5%, Ferh I AR S5 5% AT
B AFHORIES . BUCHIARERSE. EBN, AIEEAR Fd %R A

ARG AZIE S GEFF RIS S SRR 54551 BIKE (—) Wi, 5
(=) Wi, 5 (ho) BREE (B) BURER .

13582 5 Rl BRI AN EERIE Y 55 b 35 3 oA it Rl CRUIEIEANER T+ L5 A
IR, Wiad BHAE) A SCHUE M, e BN TT DUFE AN OB A I < B A 450 03 SR
ARG s R AE 42 1 KU T 32 T, 2 53R SIEE A —BU5, S 5B asRIL5 .
e Fhad Ml 55 AR HoAth i i, DGR R B R S AT WU B B eI 2 S S R R
e b I N 5% S 50t LA v R RS PR U BARS S EUBIRR S S IS (5 B
BTV S AR 5C g e b IR M 2 (O S At AR S i K 2R AT, B
HAITEE M HFFA AR IE .

EEBH R

ARG KA “Z2%” (long-short) HHLHIMG, (LSRG T MR R GVE XK 2% 5F
IRTIR T, SEEREE B I IREIE . 2 SIRER AR 70 5 BER A 0 A i) 7 2CREAT 07
W, A MEBIXT T (passive hedging) JraUHIE, ¥ 2 HARNRIE L KBS
I3 (AR GEIE RS o AR 2 WL SR P8 B2 {3 140 2 WL i 00 B AR SR FE o i i SO R4 & A W
BRI R R ARG I B I 2 HE, AT LUER 3 3R LR RGN
S o

HAAGSG: BRI BEAmG . hrfoing . SRR g T smsems . HAREA 5
WD) HABE BT SR (i SRR /NP RS BB SR L T A2 At BB SR )

Nie{aa 7833

—HEIRAT R WIER B E 2 R

R 28 RRAE

AT GNFFIR BRI G, I 2 25 15 B SR A 47 ] 22 8 B (U B SR AR G XU 2
RIRTHRE N, SCILIE G B M ORAE I B DR R R SR 2R e M — P T 5 TR B < LY
DB/ o TAGS HL ST L, T 2 A SRS IR A R A e vE, PRI A —
SE e L ST L AU .

(O) HRASE I ERR/ XA EER




T ST PR A E BT TGR A R R SRS B 6 (C A JE ™ dh SR ZE BT

BRRASHECEER(202449A30R)

__———(0.54% EE PR

32, 69% STERINENE
fFEait ra

N7.70% RAa¥|

T——159.07% S|

o B o Hb¥r™ o EmR

RITTFRHNGEE Y&

(2) BEES A RAEMURESERFER KR &5 RS OB K L E

FIRHEFENR S CESSMMDBKE SRR RRE BRI RN TLE (2023412831H)

2.00% 2
-s%-
2.00% ‘?‘.o_%—

-4.00%
-5.00%

-8.00%
@
S

%

-10.00%

-12.00%

o L4

By o
e
O
%

2021 2022

2023

[mopfEiE g m R i |

e R SRR AR .
=\ BREAESY KHIRH

(—) ZEESHEMRTH
A 2 FHAE DA / R i/ i [ 32 3o A iR

B (S) Rem D N
Sp T LS e s
N<T K 1. 5%
JEE[E] B} 7 R<N<30 R 0. 5%

N=30 & 0%

(=) 2 oiE AR

U 2 BB P 1

?}] Al % B3 R/ R By

=ik 1% FEEH N AENR




T ST PR A E BT TGR A R R SRS B 6 (C A JE ™ dh SR ZE BT

i g [T, F o BOUTL
[P OIS, e TN
R — T H i3k
HER 0. 2% EETEN
4;? f B 0. 4% AL
;‘; i 3 54, 000, 00 7 SIS
{; ; # 80, 000. 00 It W5 B TR T
st gp (o OFVERR SRR 356Gy X 2 AT DL M 71 X S
FH W, R E A YR (R A ) el ol . B A i e 4
A T

T 1. AREELHUETF @A AR AMBL, LSRR A RN IE G R
2. Wit (5 BRIV BRI, SRR, HESHONTNE, &% PR
A AT <5 UL o 4 R i

(=) EZEBEZEFRANE
A BBE NG/ AL G, FERFA I, B8 & S0 e/ 2 a0 T &
T SR PR E IR G C

HEIBIRERE R (D

1. 74%

e REGEHEER, FBERE. MEMRS IR Gif) REGITIE, HAMIEE R LIRIL — X e E
AR B (AR DS B HE I . PRI SR AN NV

M. XEEREEZEERR

(—) R

AH G ARPALTRIUE . BB Al REBUR B A&

PO L, BOBE W LA e BN F AR &I (FHESEU M) S .

) ARG IR A S H AT B R A AR I SORRI B R (1 R GU RS, ok & Rk (s A i
s FAb AT AR TR A7 SORSEBLESE H . RN R 2 oM Sk kP07 350G AR S AR R 2 1T 1
DU BAN g 0 B R i < P RS, RIS A R] 6 3 B AN e AR R AR D0 T P 3 e I B 2 4 52 52
BERRK . HAMEA AR ABEIE R P RS BB [ U 2 S S R B B AR /il
AASFHR 22 UG . ATAT IR BT XU T 07 WUz BT TSRS ARG .~ U, 3 AR . 2=
FEBE B GRS BB R AR« AFFEFEUE A BB -

= R EHERE PTG SR SRR B B AR
B A DR G A XU o

(Z) EERR

IR I 0 AR S G SR A% AE, AR EN AR e A U (E AR A H S PRI el fRAE,  thANSR
IS T AT BB A U

G E BB . BRSBTS R S U B P 7, (BRI & —E &R,
WA RAEF AR 2 o

BGARE AR A RS G m AL RSOV G0 8RrA A S S RS HEA.

%400t 5




T ST PR A E BT TGR A R R SRS B 6 (C A JE ™ dh SR ZE BT

R R B B R AEE RN, RS NBAE =N T/EH AT, Hihz B R EZER,
REEHNGELH IR B, ASCHEN B SR S RS2 FRIG 0] REFE —E i a, W K. TR
SREUIE & A AE B, 808 I ey 2 48 BN R AT B A SR IR I A 5 45
fi. HABTEER R

PLUR BERLE L 38 S B S B PR A B 7 k. www. jsfund. cn; ZARHLIE: 400-600-8800.

1. (EI PP EREIHFBER S MR EIEH R R R ER S S D

(3 ST ERE BT BOR A B R R SOE T S0 E i)

(& SRt P R B IR A B R R T 4 R S R S Ul i 15

2. EHIHRE, BFEERESFERE . PHIHRE EERS

3. B EnE

4. BEHENM AR T

5. HAhE TR



