2023 4E58 3 BEME

2023 49 A 30 H

EEBHEN: BELESETEERAF
EEAEN: PELIHHRITRGARAA
WEXEHHB: 2023410 H24 H



BRI 6T 2023 5 3 ARG

§1 EEHRR

I S NS REA RS IR R BOCE. 1R T IR IR B KR,
FFXF FC A B B L AR MR S B AR AN ) S BT

R AN E TR HAT I A IR AP ARIE AR & S FHE, T 2023 4 10 A 20 HREE TA
WA S fahs . HERIABRAGIMEENE, RERRABRAEEREICE. RV
IR B BN -

e SR % T I o RAIE I3 BB 3 < o ST X T 3 XU T 20 G 5 0 B AIE 2 % B8 ik e e AR
o ARYE GAISH XTI 3 R A R PR e e A F) A RUE, FIEHiimu
M7 A RAE T R B R e PR IS VR 91 H O 2015 48 11 7 26 H, JREESSE M AL 5358
BT3B, YOS RA&IL, FESEHON T A FRONFE SOy C2, RS B He v aE
ST AL, FFEAN RSN AR BRI B R G . ARG N ST R
PRSI BH R, G F. FTLE ARSI BRI APk — IR, 358 H AR,
BT, BUE R BRUEIR . PR B AR R AL

B B R VE LSS F BR300 BEATE P 5, (EARAE R & — 5 2.

FE MR WSUFARIAREIL . AR, BT AR BB SR AT 40 B A
e AR R

AR M 55 BURER A

A A HIE 2023 4F 07 H 01 HAZ A 2023 4F 09 H 30 H 1k,

§ 2 E&™ RN
B4 TR AN AT
B4 A0S 000342
HegiafE Iy BT R
FeaRARH 2015 4£ 11 A 26 H
4 B I 4 003 45 2 5 744, 077, 426. 24 3
B H bz P e R e g = VDN et I AR S SY K S 5 NG A
ORI ORE Y
A L AR FE 4 B T A A
1. B HCE SRNE . AR SE T 7 AR N T B IE AT

%2 13 ;W




BRI 6T 2023 5 3 ARG

s, RN AN [ [ SN DB R B T BGR 22 5F 18 4T (52
Wi, R IR ZE S BREK S A R BRI & . B
SNPERITUY, A B R oE iR A A, R AR R 5
77 B LE B AT B A AR i BN B 2 1

2. FRIFBLBIHNG: ARSI BBUI I, KiaH AW
m {5 G SrmsiBisn . e i st s (Y]
PRAGHINCE NS . Frofesms. BZEHNG) SEHnE, fEfRhldt ¢4l

RS A 1, I8 SR SEHL R AP et 5 1 H

Dy AR TR BTG . A G o/ D BRI U5 b
FRRE S AR R AR B B TR K B L BB A T AT
BB, AR R LR AT B A R R A T 23 XU

3y ATAE T RGNS A S AT A b BEBOR ™ % ST I
W BARSQEBE R A0, & BRI HATA TR, #H]~BRR,
XS RS, SRR RO T W A

4y HENESIEHIET: “F ST S BEEARL”, W&
JE T AR A 7 2 11 7 30 P B A A P A ) TR AT AR, AR A 2 WA
CARAEZR 3R, B —E IR, F4LE T RER T 4T3
R INEH A -

NiEsaad e i

(RTINS 10— S 1 A A 2+ 1%

IR T 2 AR

AN A e, BRI TN IS0, LY
WS IR a I T B R R TR AR S, AT R mmigdE

4.

FEEEHA SIS E AR A A
HETEN R E TR ARAT IR A PR A ]
@A I A S TR AR ST AL ST C2
IR e A e 000342 000341
el WK T g o 5 & 14

734,094, 591. 77 4% 9,982, 834. 47
7

PV HFR: The HongkongandShanghai Banking

3T 13 ;W




BRI 6T 2023 5 3 ARG

CorporationLimited

RICARR: Al B ERIT AR A A

§ 3 EEM FIHIrMESIHERIN

3.1 ZEMEI

fz: AR

Bl BEREE

AR (202347 A 1 H-2023 49 H 30 H)

F SIS A

FE I C2

I N TS s 16, 727, 744. 03 1,222, 714. 11
2. A A -14, 210, 718. 19 -1, 128, 293. 25
3. ALY 3515 4 A B A R ) -0.0175 -0. 1092
Ui R Sl G e 847, 897, 418. 65 70, 705, 075. 37
5. HIR I & A HE 1. 155 0. 986

T (1D AW SO a8 2 A AR . Bestlica

Hptle N (AE 2 SR EZE S )

FHERAR < 3% RTAME IR 45 5 Ja (AR, A A 9 A s Bl as i _EA 2 Fe (e AR s i i -
(2) EiREEEWSHRb AR NNEEEE 5 2 15 9, T3 R SRRl e K1

BTy

(3) FEIHNT I C2 ARG BUFE R AN TT.

3.2 HEHERN
3. 2. 1 B M A EI-K R K I 5 FEL Sl vl 28 R B L
FSLHT T AL
b4 b s i v
‘ THE G R A b 5 LU 3 S U o
B [ EEKERO ‘ W RhrEZE O—0 @—@
HEZ® g E1E)
@

HE=AH -1.37% 0. 30% 0. 62% 0.01% -1. 99% 0. 29%
TFEANMH 0. 00% 0. 32% 1. 25% 0.01% -1. 25% 0.31%
HEk—4F 6. 45% 0. 45% 2. 50% 0.01% 3. 95% 0. 44%
o= -9. 41% 0. 41% 7. 69% 0.01% ~17. 10% 0. 40%
oEHE —4. 55% 0. 42% 13. 15% 0.01% -17.70% 0. 41%
HIE4 5

15. 50% 0. 36% 21. 40% 0.01% -5. 90% 0. 35%
ERGER S

#
S
=i
pres
&
=




FSHN TS 2023 4E5 3 R
FESHT T C2
Ml %5 B v
‘ TSR d\tl:ix%{ﬁ o
B [EEEKEO » " W EhrEZ @ O—06 @—@
HZQ lr§E6)
@
HE=AH -0. 90% 0.31% 0. 62% 0.01% -1.52% 0. 30%
LEANTH —4. 55% 0. 27% 1. 25% 0.01% -5. 80% 0. 26%
oEk—4F 4. 67% 0. 38% 2. 50% 0.01% 2. 17% 0. 37%
U o -15. 36% 0. 35% 7. 69% 0.01% -23. 05% 0. 34%
U -10. 93% 0. 38% 13. 15% 0.01% -24. 08% 0. 37%
H#E & AR
~1. 40% 0.31% 21. 40% 0.01% -22. 80% 0. 30%

3.2.2 HESEFAEMURES RTHMEW KRR LIS RS A dE i s
RBZHI LR

L F M T HALR U w4 E W R 5 [F]HA b 5% B W am 2R A 7 58 R S bE
(2015411526H = 2023409530H)

40.00%
35.00%
30.00%
25.00%
20.00%
15.00%
10.00%

5.00%

0.00%

f;/r‘wﬂ
[ M\M"'W IK
Ao
| by Rt
{ﬁ"l,—._\,m‘ f' - M‘m
«-"f i‘lf__,__ff"f \Nﬂk f¥
T LNJ"U
ffﬁffﬁfff !
| fod
[{=] =t — [+ o] (2] "y =t — (=] M~ g ™ (=] (=] (Ve m ™ (=] (] (=]
N N S 4 4 S 9 40 o g m o o oonoS M
s g 9 © 9 = o = 9o 9 9 9Q ~H 9 Qo g O o C <
u w w M~ M~ M~ [=e] OO [=] [=] = (=] (] —~ — ™~ ™~ ™~ [ag] [ag]
—~ — — — — — — — —~ —~ (] ~d ~d ~ od od od (] (] (]
(=] (=] (=] (=] (=] (=] (=] (=] (=] (=] (=] (=] (=] = = = = = (=] =
™~ ™~ ™ ™ ™~ ™~ ™~ ™~ ™~ ™~ (] (] ™ ™ ™~ ™~ ™~ ™~ ™~ ™~
|—§%%)—‘éﬁ?ﬁAl§ﬁ“f%ﬁi§ SE — E%%}—‘éﬁiﬁﬂxlﬁiﬂkﬁﬁ?ﬁbﬁtﬁ%
%500 4L 13 1



BRI 6T 2023 5 3 ARG

FEFNTHC2R I EY KIS FHA b B BeE A lioss 3 gy 57 52 £ 5t e B

(2015#11H26H = 2023%F09H530H)

28.00%
24.00%
20.00%
16.00%
12.00%
8.00%
4.00%
0.00%
—4.00%
-8.00%

I HEeE

1
ﬂ]y 'LJ\ N\'\»
/
w =t — =] [+e] Ly =t — =} ~ g [ (=] h w [ag] (o] [=)] o0 (=]
N N g g g g i e e g oA aoalal A A m
5888598888888 88%8803 8
L w w M~ M~ M~ (o] (o] =)} =] o] o] = — — ™ ™~ (] m m
— — — — — — — — — — ™ [ ™ ™ ™ ™ ™ o ] [
= = = = = = (=] (=] o= o= (=] (=] = = = = =] =] = (=]
™~ ™~ ™~ ™~ [ [ [ [ ™~ ™~ ™~ ™~ ™~ ™~ [ [ [ [ [ [
|— EEFHmEC B EERE — FIFNHHC2 Bt LE S|
FIFASE R B RAE, ARGEEES RN 6 M vEel, dellaR

IS A < 1) % T 5% 7 G B LU R S R e S R0

§ 4 HEARE

4.1 RELHE (RESZHENA) f{ifr

EARFEE R BIIR | 1E5 M

A\ BE Trmam (mEam | FR U
WA R EARAT BAT RIE TR S R A
AHL AL, PIMCO EFEIESLH, R
E E Rt = A R A A B e s 15, B
ali i fit L T [ A 2 1 s 5 8 R B A
IF Sk 2022 4 12 A ML 2R EPREE P E BA F] CEO, VR
RPN 0 - 234 |EBRR A RAE R R 2021
TS 8 AN LRESE A RAR, BUE
EZILIg N 2 RISV TT RN 5T N, £ Heng
fEFF 4 (Total Return Strategy) CI0. HHZIK
23 SRR R B LR B AL, CFA, R
BEEN T HEEEE.
BT E T BRI . AR 2L B RARAT . R
Kl ﬁ?EIEi%# (ﬂz?}rl)kﬂiif‘%ﬁﬁﬁ%& Bk
250 43 H. S, AT, 201446 A
2022 12 H #2022 flf 7 AATHG - Bk B = A A
SKER - 16 4 o
(1D 29 [ YIS R SR IR IR 4. 2022 45 8 A
St o sap }JD)\%%% B PR A F) 2 SRR

JTSON . LW U, A Sk Molk B
%o T EEBE.




TN AT 2023 4E5 3 MG

Ee (D BEERSSBE “EREN NEeaFANH, BWERIEEEEe2MEr 2R
FUH” SRR 2 =) D e W8 IS AE ;. “ BIAE EUU $RARYE 2 7] g 8 € AOARIS H 3 o
(2) UEZF ML SCE AT 2 SRAE

4.2 REYNEZE S BN TFEHEILREHA
AN, ARESEBNHEE T GEFE) « GEFSBHHESE) LS TR EE .
GESEF N MR R R e G A F) MHARH RIEAEME, AFEMEEM. 8
R D (SR e BRI RS G B, 57 AR P AR R E, N Sty RE A AR B KA 2
AHe I E BT & IRIEHE NI & & I RE MZE, o E RS0 B a AFIZ AT 8.

4.3 AP HE TR

4.3. 1 AP BB RHATEDR

WEHN, BEEFHENRPATIER S GEFRBRESEHAR AT 5 6 E PR A
NEIAE AT S I, BT A B AR R, ERE IR AR 35
SR VORS¢ B8 R SR 5 T 2 A P IO & I8 5838 38 5 Yl N 252K 58 5 (R AT 22 S $haAT 4 )
RS TR FREEIIROR G, BRIR AT A 5 IR A SE B i 1T RGP T s 46y itk
ITHEMEE, A PR N E RO RS .

2 RERZAT AT
RGN, AT NIAEHRRAESSZS ATTENAZ ST, A H RIA5E 5 A8 5
LAE Gy Bl RS 2 H AR 5%, At 2 K, BONANIRI R e BE B ) 21 & a) R B Sems
AT RAERI RISy, A RIAS A2 5 B S kAT Mo

4. 4 TS A ZE S B BT SRS A SR It B

FHRAHAE 7 B 2UUINE 25 N3k, 9 AN T 7 —KinE . & mifE B EIR 2024 1
HARFIZTE 5. 125%, F 6 H mBEEIE 0. 5%, 7 B AR [ 5 At i AN B ke R T T 3 24 i il
Mo MEEAEE GRS KIS UR . BARSE EL@AKIRAR D IRFF FATAS, (HA%0 CP1 FIRSS
A CPT UREVEARH mr,  BERSE I — B ORAUS ) “ KRR H A5 2% A A/ INEE

EMAARAE 9 QI ARG &, I H AR 3 AR REPU R . 26 [ gl 5o
BRI RS, REZFARR ). REBKGATIRECR R, ARREIIA 32 E AT fef7
FEBR S 70 FERAY ) 7 26 [ ) SRR AR R /. Bl ER KimA R A00H —E R AT ).

JEETTIH, ERER AT E AR A, FRANCAE SRR SR WERERE AR TR

%713 W



BRI 6T 2023 5 3 ARG

MRS Z AN BUR THRFEIIER, NP IEAS MBURIERS), Haxel 7 afMiNCH I . 5Eig 75
i, Hh B SE Tt 15 R 2208 — ZR R /Mg E R, (B3 TARAL, T S8 53R R i 10
I A B FRATT 2k 8 i U i B 7 ) DAL 28 AR A R ot o o s A U9 IR P
i Al

RIEEAEEE = B D IRIRA A AR 2.0 SFELAPY, AN ERRIEAG H A5 75 41 & 4k 4k
Mg, JFH RN T T,

B AR IR G S M T AL BB BUFE Y 1. 155 T, ARk MRS AU E I K E
—1. 37%; HEAMRE IR FEISH N ) C2 FE M HAE Ny 0. 986 3ETT, AR W10 A 1
KFN-0. 90%; & EEBFEE RS %A 0. 62%.

4.5 MEMARSTE ANBBRES T HERE R Y
o

§5 WMAHAEGWHE

5. 1 R EMARESHHEHMR

=

i i H £ LGN IW) HEE S B (6

1| Blai et - -

o
Horp Wi - -

Lo - -

FEEIE - -

b S FEAEIE - -

Fe - -

[i] 5 AL 2 $5 965, 323, 160. 22 98. 36

Hr, fiik 965, 323, 160. 22 98. 36

B SCRFIESE - -

4 | e RTA SRR - -

Hodr: il - _

i - -

IR - -

BUIE - _

5 | ENREERT ™ - -

Forpre ST [a] I R SN GRS < i %
F

i TA _ -

AT IS FE A S AT 4, 219, 009. 54 0. 43

HoAh B = 11,903, 312. 21 1.21

Nel ool BN I Nep)

=ann 981, 445, 481. 97 100. 00




BRI 6T 2023 5 3 ARG

5.2 MEMIRAEZNER X)) IEFTHRIRRE IAFEHEIER T 20
o

5. 3 METAREEAT LA KRB R R RIERRA S
7o

5. 4 JIRAZ A FOMHE o He & ™ 1#E LUK/ HEFF BB R B 3 I 40

5. 4. 1 REHIRIEA O E 5 27 1+ LB N BT+ R BB R

BRI

Too

5.5 EMREFFEHAER T RNBEFREAS

fi 77 {5 Fl <52 KA ANRMT RSB RE ] ()
AAA - 0. 00
AA+ - 0. 00
AA - 0. 00
AA- - 0. 00
A+ 58, 125, 285. 71 6. 33
A 20, 100, 472. 38 2.19
A~ 179, 303, 420. 54 19. 52
BBB+ 152, 232, 504. 08 16. 57
BBB 174, 576, 730. 18 19. 00
BBB- 233, 245, 103. 52 25. 39
BB+ 142,178, 066. 62 15. 48
BB 5, 094, 890. 19 0.55
BB- - 0. 00
B+ - 0. 00
B - 0. 00
B- 466, 687. 00 0. 05
CCC+ - 0. 00
cce - 0. 00
CCC- - 0. 00

T AR KR L EER M E B BUB LR (B, J
F2, EIRHURRIREIPIUE B 6 R A A 1

BinsE) AR FTR1E P

5. 6 MEHARIL A SME L2 & 37135 Ehl K/ HER BB T4 e B R A 40

N2 gz M2 R = 7 i (j\§ it —
e | marm | meek Hi “m"f:) B3 4wt LB (%)
1 XS2032636438] CNSHAN 4.3 |84, 721, 640. 00 83, 449, 685. 80 9.08

9Tl 13 W




BRI 6T 2023 5 3 ARG

PERP
2 |US404280DT33| HSBC 8 PERP |63, 900, 220. 00| 63, 686, 367. 29 6. 93
GZINFU 2. 85
3 [XS52360795467 68, 926, 080. 00| 59, 546, 446. 71 6. 48
07/28/26
SHDOIS 4.8
4 [XS2314627089 49, 310, 866. 40| 48, 771, 405. 52 5.31
07/28/24
JXWHAG 6.9
5 |X52664783722 45, 950, 720. 00| 46, 126, 864. 40 5.02
09/11/26

e LARIE A RRER I N2 A 2. BB IR GEFMAE, LA T B 65 25 1 44 0
R E AN REAT AR T AN TER P E G AR T .

5. T & MR A R E S E ST 13E I DR BT+ 4 B SCRAES R
Sk
o

5. 8 & MR A R E G E ST 138 H I /R4 T T4 SRATA SR
il

Frs | TR frEman | AfE NRMD | HEERAE G (%)

AN CNR

1 7 B _ 2, 660, 000. 00 0. 29
7 MXF3ET0)
. P SGX  USD/CN ) )
H Futures
~ . AN (3£
3 7 B -20, 318, 000. 00 -2.21
” PIP NP
~ . AMEZER (3£
4 7 B -20, 456, 000. 00 -2.23
” PIP NP
~ . AN (3£
5 7 HAH -22, 676, 000. 00 -2. 47
” PIP NP

T ISR H IC e SRS RN, ARYE (GRS BARII B vk S A GRAT) )
Lo (b2 THEN - TR BIARSCHE, “ HAATAE TR-0RE” 5 “UEsEE 5
Bk HIE s g e Ak, 15 & Rl 5™ 5 e M BHRE M2 0F, #ek « b AT A TR
TR BIHR & SCAE ASRA J5 R A 4, 198N % . DR R0E 1 Fe i (B A2 3h < 0N

-1, 225,495.93 76, CESIELH &AM ET,

5.9 MEHIRILA RIME SESHHE B RDMHEFRIET T 2R SRR HA
i

31070 13 1




BRI 6T 2023 5 3 ARG

5. 10 BEHSMEME

5.10. 1 AESHE KT HBIESF K RAT EEA R T MBI EMITLR AR, =K

ER GG i —FARBATTET. LTRFEE

BB HARKIUARIE GG+ AR AT AR AR B S 1L R &, B
WE g H AT FNRZBIAIFEDT . TSR .

5.10. 2 ZEHF MR +4 BERTE N EE S FME RN EIEBEE
AR EREIE BB, BAEBELEEER

5. 10. 3 FHAMTE = B

FHAE 38 1B I 52 P AN B 2

e R

F
d

e (AR

A7 RIE S

7,537, 868. 65

PSCIESS i K

4,323, 598. 23

B2 A

JSZ YA JE

JSZHAT F TR

41, 845. 33

FoAt MR

Hofh

0[N |01k |W ||+~

#it

11,903, 312. 21

5. 10. 4 EWIRFEA B4 T8 BOA K T R 8555 FAZH

T

5.10. 5 A HIARAT 142 B 2 - AUl 52 PR O K U A

T

5.10. 6 BEA SR & MHERFHAMSCF BRI 2

-
§ 6 A E S K AR
Hfi:
5 H HIHT AL H ST C2

7 SIS < UL

833, 522, 198. 29

10, 564, 884. 88

i T S0 1) 4 A R ) 4780 41, 005, 551. 80 52, 766. 10|
R - R HT A ) 22 48 A U [R1 43 00 140, 433, 158. 32 634, 816. 51
i 5 WA (8] R 5 70 AR S A (43 0008 | |
DLL“=7 HAD

I ST R R 4 A 734, 094, 591. 77 9, 982, 834. 47

o111 13 i



BRI 6T 2023 5 3 ARG

7 EEETHEANCHERERERRARET 7 W H

§ 8 OB H IR AR EE(E B

8. 1 R EMIN BB — B R EH A E S ELFIL B BRI 2058915 5L

4 WE N A RS DAL I WA KA S HN
% e
) A Lk ) .
VTR T BEL ) eem lemst o
e ) Gl 1 %5 %0
9l 20% B 8]
[X [a]

2023-07-01
Bl 1 ER) 390, 964, 291. 92 - -390, 964, 291. 92 52.54
& 2023-09-30

I iR AU

RN AR G ML T B — BBTE AL A R BGEE 20% 1% DL

ARRATE AR M P E L A S rh e m], S48 BT RETCIE SN AR B 587, T RE

X AR ™ A — R AORE R B DL T RE 51 Ak SRR A UG, A A 2 452 T [l B AEE 2%
SCATIRERIGERI ;A5 A 0% 2 ELAORE o] Jim A ik g 48 60 > TAF H HH B S ke A1 N B0 AN
200 N\ B3 g5 HEAR T 5000 J3 7T, TR 3 fea A7 el 5 H A 6 & I eis 40k

R A FEHE.

§9 #EXMHER

9.1 FEXMHHER

(D) P ENER & CORTARMERR ST T 0 73 R 77 RO R S SR L R
(2) (RPN ORISR R SR E TR

(3) (FESF Nz BT S S W 5D

(4) (FEIF N IR RAESF LRI SFEE P

(5) B H S5 FARALAE . 2

(6) 1 7 391 P9 35 ST 2% T 4 57 TR S 18 58 3 4 2 457 1) 4% T

9. 2 FFHUHE £

FEA T IH X g [ 14K A 21 5 b a EBR AR R C J 5 ik 12A 255 ST G A5 PR IR A A

9.3 &I HR

(1) FEa: &FEERNE T/EH 8:30-11:30, 13:00-17:30, HEEE A2 dr i, thnf

o121 13 i




BRI 6T 2023 5 3 ARG

Yo T AR TR S B
(2) Muhdrif): LS AMUE: http://www. jsfund. cn
PR AN ARG WA S, SRR SE N E LR SEHAR AT, ¥l HE1E 400-600-8800,

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

BIESEHARAFR
2023410 H 24 H

o3 13 m



	§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

	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 报告期内本基金运作遵规守信情况说明
	4.3 公平交易专项说明
	4.4 报告期内基金的投资策略和业绩表现说明
	4.5 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 报告期末在各个国家（地区）证券市场的股票及存托凭证投资分布
	5.3 报告期末按行业分类的股票及存托凭证投资组合
	5.4 期末按公允价值占基金资产净值比例大小排序的权益投资明细
	5.5 报告期末按债券信用等级分类的债券投资组合
	5.6 报告期末按公允价值占基金资产净值比例大小排名的前五名债券投资明细
	5.7 报告期末按公允价值占基金资产净值比例大小排名的前十名资产支持证券投资明细
	5.8 报告期末按公允价值占基金资产净值比例大小排名的前五名金融衍生品投资明细
	5.9 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基金投资明细
	5.10 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


