BRAEZE AT 120 32 5 25
REE

2023 4

—
N
f—a

527

\7U

it

2023 4£ 6 A 30 H

TR EES

ER &

EEEEN: BLESTEERAF
EEEEN: PRHBITROGERAF
REZEH EHRI: 202347 A 20 H



FSTIRIE AT 120ETF2023 445 2 BRFR S

§1 EERR

R EHANWEE S MEF AR ra AR BOCE. R FUEFRIR B KN,
TR LN BRI FSENE L AERR AN T8 A ARAE AN ol B 54T

FEFE N EHAT R A IR A FREA S G S FPE, T 2023 48 07 [ 18 HEK T ARE
I G AR I ERIA R A GG EAN R, RERZNAE N ERICE. RSERRE K

B -

S G B BN R ARSI B ST SR U BRI P2 e B, (HANRAESE e B A
e HAEW SO AR IR KRR BT, B0 R AR H P08 RS A LA 4 1A

e S AN AR LR

A IS TR RS H 1.
A RAE 2023 4F 04 H 01 HAZZE 2023 4F 06 A 30 H ik,

§2 ZE&T= MR

FEE TR S SLRUEFE AT 120ETF

N TR FLATH 120ETF

H 4 ARG 159910

LR Y (S A2 5 B Tl

eGR4 RH 2011 4E8 H 1 H

5 A I 4 13 0 i 171, 906, 143. 00 f>

ot Hw SR ERERAR TR, A8 SR PRER W 2 R AN BR B R 22 (W B /M o

Pt g A FE G RN 5E A T, R 56 A BRORR IR H8 2010 R4y i 2H 1l S AN
PR S M R R A, FARIEFR 1 F8 B8 I B AU E AR 3 AT
FHN AR . (BAE RIS L CaniisnPEIR RD S EOCE IR 2 50E
IR R, B DOAE AR PR ) oy ot S R S, R4
KR FH R FH AR AR B BT RS M B R S R A S, DUA SR
EERR TR E B 1.

EEFETIE N, IS H PR B FE 48 HE AN

0. 2%, FALPRERRZEAMIT 2%, WPR bR A8 2 i A0 0 1 % Bl H At
PRl 25 SSUR B PR I 3R 2 R O T 31 BT 1), 2 N RR L
A PR s S BB R 22— K
T AFFC R B, AL WG AE IR AT 7L at b, 383 e P o pr
ERHTHSE A7, ik B LB A AL IR A B
i

b 45 b A v TRUFFEASTH 120 $53L

ARSI 35 REAE ARFE G NI TR I 4, AR P35 UGS AN T 2 2 v TR A 3

Sy B HEE. KIRMHIEE . ARGV IREIIE S, Wi

% 200 3% 12 1




FSTIRIE AT 120ETF2023 445 2 BRFR S

PRETREIR DL, BAT SRAHR A L bR I HR SO AR I I S i 3 1
AL 4T XS AL 2 R AL o

FEEEN S LS E AR A A
REEFEN B ERAT B A PR A )
§3 FEM F I MEESFHERIN

3.1 EEMZER

Hhr: ARt
F B 55 FR AR AW (202344 H 1 H-2023 46 H 30 H)
L AR LB 2 -7, 396, 622. 68
2. AR -17, 913, 016. 70
3. IARCT- 35 5 G A AR HHR -0. 1019
4. AR B 4 5 1 349, 200, 018. 14
5. JHRJ - 1y A1 2.0313

A (D AWCIGE RS AR RSN . 83aE . AN CORNE A et ez a8
TR IR 2 FAE FHOBRAEL392 25 I (1 AR A0, AN D9 A ) CLse B s i A28 fe [ AR sl s
(2) ERHENSHFEAR ARG RAT NN EAZ 5 3 & AT, TG SERRi e KT 21
Ty

3.2 REFERI
3.2.1 Z&MHIFHEH KR RHE S FE NS LB FE R R A R
‘ Vb g s L
HHEIE KR | EKER | SRt
i B - ‘ IS 2 R b O6©) @—@
® WEZR | HIEEG i
HE®
HE=4H —4. 85% 0. 88% —6. 02% 0. 89% 1. 17% -0. 01%
I ESNH 1. 51% 0.91% 0. 13% 0. 92% 1. 38% -0. 01%
A4 -8. 76% 1. 09% ~11. 62% 1. 09% 2. 86% 0. 00%
SR e = 2. 09% 1. 24% —6. 94% 1. 24% 9. 03% 0. 00%
ok AR 28. 55% 1. 36% 12. 58Y% 1. 36% 15. 97% 0. 00%
H 3 45 1A
103. 13% 1. 45% 58. 38% 1. 49% 44, 75% -0. 04%
ARG A

3.2.2 HESEFEMURES RIHHMEMKRZZ) LIS RS A dE R
AT




B SR UEFE AT 120ETF2023 SF 55 2 Z=E R

ﬁ§ﬁﬁ§¢ﬁ120ETF;ﬁﬁ%ﬁﬁ‘§§§ﬁﬁﬂm b e v i 2 R RO Ry 8 B

(20115%08F01H = 20235F06H30H

180.00%
160.00%
140.00%
120.00%
100.00%
80.00%
60.00%
40.00%
20.00%
0.00%
-20.00%
-40.00%

| 2011-08-01
12012-03-17
2012-11.01
2013-06-18
2014-02-02
| 2014-09-19
| 2015-05-06
2015-12-21
2016-08-06

| 2017-11-07
2019-09-25
2020-05-11
£ 20210812
2022-03-29
2022-11-13
2023-06-30

¥
&
f

-?*tﬂH
{4y 2017-03-23
%12020-12-26

[ EEGEEFEI120ETF B A EREE — T 120ETF B R s |

T RS RS U BINZE, Adka L
I AR S 1) A T BT 7 i B LI 7T B 3 & A R 205

3. 3 HAhtz
X

FRAZHE 3 MHNEEH, EellEaR

g

§4 BHE AL

4.1 RE&ELE (RESLIEN)

FEARFE SRR G2 IR | F5 ol

|
wE L BE T oenm [ meom | ER

B

SEHEARTH]
50 F5%L
(LOF) . %
SR
AT
120ETF Bk 2014 4F 7 HIDANFE LS E AR A H],
P 3Esz| 2017 4E 12 H MFFRECEE SR T LA, TR &2
iE 26 H . AR A, BAEEESEMLTHE . F
500ETF. 3% I ] 68

SEHE
500ETF Bt
L
N}
50ETF. 3%
SEHER




FSTIRIE AT 120ETF2023 445 2 BRFR S

Al ETF,
R SLEAE
% ETF
(QDII),
7 SEHIE
BN ALY
50ETF. 3%
SEHIEHT
REJRIRE
¥ FsL
HHERM
Bk

50ETF &
R 5%
SEHHESS
BzsE
% ETF. 3%
SEHIEE
LN
Hor e
Hesnn

HEe (D BERESLBE ERHN MEEEFEANH, WERIEE SR TR
H” 3R ARYE 2 =] e i AR B 0T “ SR E SR 2 =] ke i € 1A H 40
(2) AEFF AL SCREMAT I W2 F R BE -

4.2 EEANRE AT ESB/E - TEH KU

WEIIN, ARGEHNARIENG 7 GEFRE). GEFHREREER) LIS EEM. (F
UEFEATH 120 52 5 ROTIATR HOE IR R G R G A ) MR SRIEERE RO IE , A WSk
EH S B ST S BERIE P AR 087, AR R P ARG I J Al |, O e B A AR
BNH R AFEGIBEE AT SH REHEEMME S S RIIEMAE, THEESHRE A

4.3 AP S ETIRH

4.3. 1 AP G ERPATIBER

WA, EEEHARIUTIES S GFRBRESE AR AT SIS EL) A
NF NN AT SR, B A O B FE AR AR S s, RSB R &%
SRS pe T T A A TSy 38 5836 40 5 Ve BBl ) %20 5 P4 7 58 5 AT 400
PRSI R . RS IAR G, IR P42 5 SN M SCBl; i 1T RGAIA T #4507 Rk

Fo5U 3 o121

=



FSTIRIE AT 120ETF2023 445 2 BRFR S

>

17 B, A TR R R R AL

1%,

3
E

4.3.2 RERZ BTN E T

BN, AR AR A
LA Gy Bl g 2 H AR 5%, &t 3 K. BN RS
AFETT R AR RIS Gy s RBIAS A2 5 A 2 s AT o

[ F S 171 58 5 AT /0 F o
PR P A T DR 45 8 S

4. 4 & AN S HH B RIS RIE AR

A I, AR HAIRERRZN 0. 06%, FALIRERRZEN 0. 87%.

VENMEBNE IO F R EE 4, ARFEGAE T S 4 A A ROAH SRR M AT 4R T, RSk
PRE R TG, RS X ik 4 F U S [ 46 R 0 PR U R R R A e by, iE— 2D BEAIG S
SHIRERIRZE, 1t R 5L SRR EOR S — B

4.5 WEHAZE SNSRI
BE AN PRA IS AR E N 2. 0313 J0; ANH T W2 S 0y A E 3G K 2 -4, 85%, M4t
bl 3 AR 25 %6 M —6. 02%.

4.6 MEMARSTH ANBBRES T HERE R
o

§6 WAAGIMT

5. 1 REMRESRAGHER

d7 3G B R R E ] (%)
99. 30

99. 30

&5 O
347, 171, 156. 12
347, 171, 156. 12

75 By E|
1| B

[F] 7 Wi % B - -
Hrp: fiide B B
B SRR SR - -
B BT - -
SERATAE AR BT - -
TN GR A rfil B - -
Horbre ST (IRl 1 SN R B < i %
F
HRAT A7 skl

&R 2,294, 832. 00 0. 66

b

159, 001. 91

0. 05

it

349, 624, 990. 03

100. 00

%6

7

3t

12 71




FSTIRIE AT 120ETF2023 445 2 BRFR S

I R

BB 2 Fe e B 2 Al R B AR KA (B A 1

5.2 MEWIRLAT WA RPBRERFAS

5. 2. 1 MEMRBHERHE BT U RPBRARERRA S

G 1725 ARME o) ik i 4 WY R 4HE L 5] (%)
ARG ORRS B vl 11, 909, 857. 25 3. 41
B PRI 3,678, 821. 88 1.05
C [hiligk 219, 179, 948. 71 62. 77
D fiz;ﬂﬁ SR EF A 3, 690, 639. 20 1. 06
E @k 792, 396. 00 0.23
F o R MESI 9,238, 873. 87 2.65
G idisf. CEAEEol 5, 145, 323. 77 1. 47
H o s Aol - -
I ;i%?ﬁu\ BAFFIE B 2, 861, 280. 80 089
T Rl 39, 381, 880. 85 11. 28
K |k 44, 241, 195. 98 12. 67
L SRR S a5l 5,902, 092. 00 1. 69
M R FOANE R R S5 - -
N KR BRI A LA H - -
0 JERIRSS - EEAHAD RS - -
P AE - -
Q |PARMIMS T - -
R [prfb. EEMERFR - -
S A - -

A 346, 022, 310. 31 99. 09

5. 2. 2 MEHARPRB R TS ROFEARZRRAE

N AT M5 ARME o) o 5 & R P IE L B (%)
S NN G111 - -
B R . -
C [l 588, 625. 95 0.17
. CIVARNE VAN S W& V|

DAY 35, 447. 47 0.01
E @yl - -
Fo R MmEE 33,973.81 0.01
G plEish. A mEl — -
H o {fEmEmEDol - -
: 5L A ME B AR

5l 49, 833. 72 0.01
T R - -

p=i
H
o
b=l




FSTIRIE AT 120ETF2023 445 2 BRFR S

Gtk

409, 442. 00

0.12

L ST AT 7R 55 iR 55k

(RERTIWIE ¥ N &4

KA PR AN O L0 i 2R

7, 740. 00

i B SS  AE A EL A IR 550,

A

AR TAE

23, 7182.

86

SO B AR R

nlimlo|lv|io|l2z2l=C =

22
LR

aif

1, 148, 845. 81

5. 2. 3 MEHIREAT I REB BB R B E R R A

T

5. 3 FARIR A SOMME & H B = @E LU RN I B R B B A 4

5. 3. 1 REHIRIEBIK LA FAME S E ST E BN R AT 48 B8

Bt B 4

e | IREARS | RESAKR ([ BE B | ARME o) | HEETESEEIE]T (9
1 000002 T RBFA 1, 656, 227 23, 220, 302. 54 6. 65
2 000651 ¥ 1 HL 2% 608, 794 22,227, 068. 94 6. 37
3 000333 EHIEH 342, 774 20, 196, 244. 08 5.78
4 000725 HARTT A 3, 923, 000 16, 045, 070. 00 4. 59
5 000001 P2 ERAT 1,071, 135 12, 028, 846. 05 3. 44
6 000858 i AR W 55,117 9,015, 487. 69 2. 58
7 000338 587 7 646, 748 8, 058, 480. 08 2.31
8 300750 THER A 33, 438 7,650, 280. 02 2.19
9 000100 TCL B 1, 810, 140 7,131, 951. 60 2. 04
10 002142 TRAT 262, 189 6,633, 381. 70 1. 90

5. 3. 2 MEHIRPBIRI K A FLE 5 E S B 8 LB F IR A8 B =4

g

e | REARR | BRELR |HE B | ARNE GO | HEEESRERE] G
1 000671 ST PHYEI 1, 106, 600 409, 442. 00 0.12
2 301395 A5 H#At 4, 806 128, 224. 08 0. 04
3 301202 B e JE £ 3,034 78, 337. 88 0. 02
4 301261 1H TAE % 1,973 72, 803. 70 0. 02
5 001286 Bt g 3, 767 35, 447. 47 0.01

5. 4 EMRE BRI RNBRFRRHAE

Teo



FSTIRIE AT 120ETF2023 445 2 BRFR S

()]

-5 MEWIRIE A SOYE 5 2SS T3 E H K/ BB T4 B3 B B 4
o

()]

. 6 EHIRIE A SME GBS T8 IR/ HEF I BT+ 4 B SCRRIESF B R
K
o

()]

T IREHIRIE A SE GBS E IR/ M HEF I T T4 St R B3 A
T

()]

- 8 MERIRIE A SO E 5 B S T35 E i K/ N HE R O B L A2 BGIE 33 BA 40
o

ol

L9 MERRAR S BRI RSB

ol

- 9. 1 MEFHIRAESHBE KA SR 2 A4 25 B 48
o

()]

. 9. 2 AR EH BB BB R BOR
o

[$)]

10 ERAFZ S TR K EFIHIR 5 1B 0 i

[$)]

.10, 1 B E R RBUR
T

()]

- 10. 2 REHIRAE BB 10 E G B FF S A5 25 A 40
o

[$)]

. 10. 3 A< HA B R 3 SR B B VP4
T

5. 11 BEHASWEME

5.11. 1 AEESBREHIBT+HZIEFHR KT EAA R T HIRRER TR FE, R
R GG HT—FAR B ATTET . LTNRFEE

AFEEIBHIRTH AT R RAT L, Hodr, T EHRAT IR A IR 2 B B T g 1) H A
—EE NP T AT HE TR S AR T RSO

=

3

Foom o127



FSTIRIE AT 120ETF2023 445 2 BRFR S

ARIE B0 3R FAR P RATUE TR A BB AR 7 A4 6 2w 30 B0 B ) B2 XA R R

5.11. 2 S FWE+4 BERTE N EE S FME N £EBEE
He AR AT T AR, BOA R A R UE ) 2 e B I 2 A RS

5. 11. 3 FAMTE = i

R

T R &8 )
1 1 HARIE S 2, 386. 45
2 |MUIERIEHE K 156, 615. 46
3 MU -
4 NMIRE _
5 |NCHIEER -
6 | AR -
7 | HAh -
R P 159, 001. 91
5. 11. 4 HEHRFFA KA T 5 B T3 ¥ 25 B 40
T
5. 11. 5 & HAR AT 44 i B2 HP AR R A8 52 PR % 0 19 T B
5.11.5.1 MEWRBHBRE I+ LBRE D EEREZRER KU H
T
5.11.5.2 SRR E T B FL.48 I 2 AP AR08 52 PR A% 100 1 1t B
TEZ IR AR | HEESRSS | RiEZRER
Fe | BREARN Jii B2 44 R B .
NE o) (EER Y, 15 B
1 000671 ST FHYEIK 409, 442. 00 0.12| ERKFEIFEM
2 301395 () 115, 391. 00 0.03  FrxkAk LT
2 301395 (EF YY) 12, 833. 08 0.00 BB e
3 301202 BH B 70, 488. 60 0.02( HRALET
3 301202 B B 3 7,849. 28 0. 00 B
4 301261 1H TR % 65, 497. 50 0.02 ¥Rk
4 301261 1H TR 7, 306. 20 0. 00 BB e
5 001286 B 74 R U5 35, 447. 47 0.01 BB e
5. 11. 6 |EH A& FHER HAL SCFRHER I 2
T
§6 RIS M)
Bpr: Ay

o100 4k 12 51




FSTIRIE AT 120ETF2023 445 2 BRFR S

15 B B35 4 1) AL A5 177, 906, 143. 00
15 HH A 7] 5 4 s R D 7 40 249, 000, 000. 00
el SRR ) 35 4 R EE [A] 477 255, 000, 000. 00

A HA U R) 32 4 95 0 AR B 4 (O B0k
/DL “=7 3EHB))
e 15 A HA AR S 4 A B A5 171, 906, 143. 00

§T HEEEANBHEFREBRREFEEHR

7.1 R&EEARFHEELESHTRNIER
T

7.2 BR&EHENZRHERRERRFE S5 WA
o

§8 B R E RN HMEERFR

8. 1 IEMIN BB REFHES OB LA EGET 20581550

- 45 B R S A B L B L s B R S 4 R
" o
5 2L 151 3 ‘

o ‘ I i . UV H
i T 2; Zg gg BB “%f
i 20%EG‘H¢IEH

[X [
?f 2023-04-01
i 1 ER 161, 837, 711. 006, 000, 000. 009, 030, 000. 00158, 807, 711. 00 92. 38
& 2023-06-30

P AT R

WA AL G ML 1R BBUE i G HOA BB 2001015 DL .

RRAIE IR WP E B =R, S8 BT RETCIR MR BB 587, W RE
X AR BE T A R BRI R I DL AT RE 51 A 2k e OV B E RS, T A 45k (o] B HE 2%
SCAPTEIRN R 35 AN 35058 EUARURE m] Jm Ak gadE 4 60 A TAF H HH I G B A5 A\ B0 AN
200 N\ B3k g5 HEAR T 5000 37T, 4 R]RE I k3 s /F 7 el 5 H A AL & )FeiE &k

e HFRFHE.

§9 HEXMHHEHZ

9.1 &EEBMHEZF
(1) H [ENIE W S R EBEARTHT 120 22 55 FTF RO FE B0E 35 B 8 5 4 B4R 1) S0
(2)  (HRFEAT 120 22 5 R IF I HOE SRR 4 S A F)

o110 3t 127



FSTIRIE AT 120ETF2023 445 2 BRFR S

(3)  (RUEEEAT 120 225 BT TR AGE A SR S S 4D

(4)  (RIEIEATH 120 325 BT IR EOE T R B S g i AT i)

(5) FEEH NGBS ELI;

(6) TG HIATRIEREATE 120 52 5 ROT I T HOE TR 3 A 75 0 25 U AR o

9. 2 TR
b ST RTEAR IX 22 [ [ 14 K8 21 B A6t E PR R 6 C A S Rk 120 25 90 4% A R A 7

9.3 ERF TR
(1) Pigarifg: 2R AN T/EH 8:30-11:30, 13:00-17:30, $HEH A&, Hnf
1% LA SRS ENF.
(2) WubErify: FEEEMAMUL: http://www. jsfund. cn
PR AR ARG WA B ], WS WA G A SR IR S A IR AT, i) HE 400-600-8800,

8% E-mail:service@jsfund. cn.

HELEGEHARAF
2023 47 4 20 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 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


