FLLEPHE
2023 £

=

1)

%33

T RIEFREES

=R

2023 49 A 30 H

EEBHEN: BELESETEERAF
EEAEN: PELIHHRITRGARAA
WEXEHHB: 2023410 H24 H



FESCEE PR R 2023 5 3 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

FEFEE AP E TREAT RO A IR A A IRIE AR &S R E, T 2023 4210 H 20 HEKX 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 07 H 01 Hi2 % 2023 4F 09 A 30 H k.

§2 E&7 MmN

FE &R 7S E R A A

F 4 F A 007529

R (S S ARIDID G

e ile sy VeS| 201949 H 26 H

et BIR B S A0 B 300 17,992, 070, 637. 04 {4

B Hbs AT G P i) RO AN O RR 52 4 O P IR sl I (T AT
T, EARR R NE S, 14 SeBlE Ol g g
FEUE R T A o

P A A G T AR R SR LA

1 A3 T 5 08 RO A G A T Pl XURS AT R4 T
WL ZRE T E N ANEMZ TS FIFES. R
£ AR S ANE AL S R R, R4 5 % P e
WSE 2R SR B AE RS € BRI S T RO AEKT TSC s AN
PR RFAL,  FERT & AN I S A S H 08 LA E TS
T, REAEGKAWIKE. WIRSGHLEIE, JHE
UEAEAt . ESERIAR M GRS B, SZIR AN (E A
RAGRIAR 2R, 7040 SEBLE D Sk HE R 42 BT et -
AR RS e AWIBE g IR WACE
SFilg . RIRBCE NG JReRNE . IR, BE
MG L rh/INARMY AL SR TR 155 SR

2 EFUP BT H TN B BRI B A AT
KV, ARG Al M G 5 B ORI 4L A
SEHUE IR ZESE 5 o

3y B SCRFUE TR 51 SIS« AL ol 72 [E N 537 E

%20 k121



FESCEE PR R 2023 5 3 TR

S FRTORNER, T, LA « ST REIE .
A T AW AT A A R T
T, KNBHET U AR HT AT P 15 S A
USRS R LA 58 o A ol P R 2 SR
S0 B A S VU 17 40 WO VE, ARG R

b 45 bl A F v LIS (1-3 4F) FEEIES Ze80%+— 4 1 i HAA7 3K
FZ (BiJE) *20%

PABS AL 2 4541 AFEENGHRNEHE RIS, NS E T Rmh
Wi, IKTRENES, RAEMES.

HEEEHA PSS EHARAF

HEEEEN TR ARAT A A PR A F

TR HEEE K SRR

% S P AUF A

e SHILgE AU F C

R A NE]

007529

007530

IR N IR 2 Sk < 40 U

17,011, 255, 801. 33 >

980, 814, 835. 71 1y

§3 L EWM SFHERIR AR S ERI

3.1 EEM SR

Bfr: ARt
B b A 202 T T2 O 0T
F S @ h R i r A S S g h R i C
L AR s Bl 159, 625, 069. 51 9, 304, 516. 86
2. A HFE 171, 210, 973. 24 9,940, 136. 54
3. AT 3505 4 A A A 1R ) 0.0102 0. 0096
4. AR L 4 08 =1 18, 257, 431, 078. 24 1, 043, 689, 915. 98
5. AR I 1 A E 1. 0733 1. 0641

e (1) A SEIUGETR S AR BN Beimilas. Hilin CRE A R EZs )
TR < 3 HTAME FIJRAE A5 5 I R0, A A A s Bl as i EAC 2 Fe i (E A2 sl i -
(2) BB SHFARAEIERAT NN EAZ 5 3 & AT, TG SEPRIai KT 241

Ty

3.2 e FERI

3. 2. 1 ZEMBIHERKR K5 RN 57 LB A e 2 1 HL

74 LSRR A

Bre [EERKEO

Ni&oaad e i
TR A FRARE 557 EL S I 1
S 2 R A e 22
iZ=0) & ESE) o




FESCEE PR R 2023 5 3 TR

HE=1MH 1. 04% 0. 03% 0. 40% 0. 02% 0. 64% 0.01%
AN H 2. 28% 0. 03% 1. 39% 0. 02% 0. 89% 0.01%
R4 3. 13% 0. 04% 2.17% 0. 03% 0. 96% 0.01%
AR 9. 04% 0. 03% 8. 83% 0. 03% 0. 21% 0. 00%
H#E & AR

10. 61% 0. 03% 11. 45% 0. 04% -0. 84% -0.01%
ERGER S

S M C
- Mgt
TR B A K R 2 Lh A S v -
Free [ EE RO ‘ » Wi RhrEZE @ O—0 @—@
i =0) li§aE46)
@

HE=AH 0. 98% 0. 03% 0. 40% 0. 02% 0. 58% 0.01%
TENNH 2. 17% 0. 03% 1. 39% 0. 02% 0. 78% 0.01%
E—4F 2. 90% 0. 04% 2.17% 0. 03% 0. 73% 0.01%
U e 7. 84% 0. 03% 8. 83% 0. 03% -0. 99% 0. 00%
HE4 5

8. 96% 0. 03% 11. 45% 0. 04% -2. 49% -0.01%
R RS

3.2.2 HEE A FEMURES RHFMEM K ERD) LI5S F LG Rl

RRFHIHER

H§i§*ﬁﬁﬁ%Aﬁﬁ&ﬁﬁﬁ%ﬁgﬁ%ﬂwﬁﬁﬁ&§$%ﬁii%ﬁ

(2019%09H26H = 202309H30H)

12.00%
11.00%
10.00%
9.00%
8.00%
7.00%
6.00%
5.00%
4.00%
3.00%
2.00%
1.00%
0.00%

Y

2019-09-26

2020-07-30

2020-10-15
2020-12-31
2021-03-18
2021-06-03
2022-01-20
2022-09-08
2023-07-13
2023-09-30

| 2020-05-14

i

Qf 2020-02-27
i

&

sty
iy 2019-12-12

#]2023-04-27

= | 2023-02-09

Bk

bt | 2022-11-24

S _06-
o 2022-06-23
el

=

iy

g | 2022-04-07

i 11
i 2021-11-04

#l| 2021-08-19
+
i
i

¥
S

5

A e

49

TiFE

1

2 wE — 3

#
o~
=
pres
)
=



FESCEE PR R 2023 5 3 TR

§§i§*ﬁﬁﬁ%cﬁﬁ&ﬁﬁﬁfﬁgﬁ%ﬁwﬁﬁﬁ%ﬁ$%ﬁfiﬁﬁ

12.00%
11.00%
10.00%
9.00%
8.00%
7.00%
6.00%
5.00%
4.00%
3.00%
2.00%
1.00%
0.00%

e RS EFEAMHESE R BNZE, A
I A e < 1) 2% T B2 7 e B LI 7 B R A [F 4

(2019%09H26H = 202309H30H)

2019-09-26

2022-01-20
2022-09-08
2023-07-13
2023-09-30

[2e]
iy
m
<
—
™
[=]
™~

2020-07-30
2020-10-15
2020-12-31

sty
iy 2019-12-12

Qf 2020-02-27

&

#l| 2021-08-19
b 2021-11-04
5if | 2022-04-07
(@] R
(3]2022:06-23
bt | 2022-11-24
= | 2023-02-09
Bk

| #4] 2023-04-27

#|2021-06-03
pid

| 2020-05-14

o
a0

5

5

=

ke
4

B CE T EH e A

i
i
Elht

3. 3 HAthigtn

T

o

&

s

HEEEFERHE 6 MANESH, EalgiR
i

o

§4 BEARE

4.1 RELE (RESEENA) N

EAFEE R L HIIR

w4

IR %%

IR H 3]

AR H

UEFF ALk
FIR

B

ARFE g
T S5
e %
AR I Al
sz
T SEAS
e #
SKEGE
2L it
I\ K
B fit

I\ K
i 1-3
Bl fiida

.

ot 42

2021 4E 7 H 27
H

15 4

WA A [ P S PR AT BR A 7] A W]
PR RSB RA IR & B AR
NEE R TR PR B TR
AR A . 2020 4E 8 AN ZESK
BEG P PRA ), DUATHR T [ SR A
Fo WEWA, BAREENTHHE. +
EZJESE RS

p=i
H
p=i




FESCEE PR R 2023 5 3 TR

AN H E
g &=
S eal
i 75
F S
AT K I
g &=
SeE s Al
i 75
FSEEl
— 4
Al fi fit

I B
GFE—IF
5E W4 fit
i &=
St
i 1-5
GEEEA
& S
— 4 E W]
aAifiifiige
ReswH

egEd

PN SN
5
i, 7
SEEOE
Wi fit
J5 L
B alifit
i, 7
SEE 3
AN H &
5. 32022 4E1 H 14
SLEE— H

o E Al
i gF
7 S
afi i ot

I3 FSL
HHE R
TEEL AAA
RPN
FA
G4

19 4E

MR R AR FI7 58 5 01, POl EAT HE4
iz fiigr e o o, & ERAT BT
PRER G Rl T 373 R A, R R 4 RS 2
g N EELH, 2020 4 8 NN
SER G HAAR AT . BUTH T AN (4l
i), WiLwtad, BAESEMTE.
Hh ] [ £

=i
pies
—_
)

=




FESCEE PR R 2023 5 3 TR

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 BEANHRE A A E SZE R TE B

AN, AREGEHNHEEME T GEFE). GEFRFEEER) LR EEN. GF
SHOCE PG R SR GG MM AR RE, AEWEH. B
ISRIVIRE g2 B oA TR ot VRSP g ok I AN TN B G SRS R UES RS PN S S S o Ll
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 B8
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 FFEERIROR G, BROR AT A 5 RN A SEBL; i 1T RGN T %485 7 it
ITHEMEE, A PR N E RO RS .

2 RERZAT AT
WEN, AR NI RRAE S S5LH AN T, A H RS 5 A5 1 5
WAL Gy ISR 2 H RS S 1 %00, A1t 2 Ik, Y9 AN R 4 20 B0 AE B 1) 2 1) R 4% % s
AT RAERI RISy, A RIAS A2 5 B S kAT Mo

4. 4 |5 A E SR RSB ED BT

=FERHANBORE SRR I, MBI “mBiasPise” WAL, firriia REEin k.
7T A BRI GEEEE S RS, BT ARG B L g B I S AN ORI T, IR RS R R
% MTo 7 HIRBUA R 2 UCR RN w38 1R 1 B &, i R KBGO, il
ML T — PR . 8 A ) AT 1 R KR AN K T, st EE th A ekiEss, 8 A 15 H
PFATETURREE, Sl AIEHEETHR, 10 FEE 6T TR 2. 54% 8 J TBERHAGZEK
2%, WMEEBANER 2 “PUFTFEA " WP BEA T, RAT. Rl S RIS R AT AL B,
FHXRRWBCRAREKRER, H 8 AREESEMARIAFMGT:, P FEbr IR ot RN
AT AV P B R S DU 8 5 55 BT 56 XIS TR 4 A7 TR dik, MR AE 8 A N RJT AR

TSk 121



FESCEE PR R 2023 5 3 TR

B bAT. 9 A LA T 51 R R TR MR A, A BRI R AT, (5 R ZE R A
B, 9 ARG SRR R ERTE, Py gT B REAE 25bp BERCK IR E T, — e PR GE M R
SRR, HEERSMAMKIREST, BT8R 2™, B AR RO,
1R AR R iR i T 22 2. 54%. B ERTE , 5 R ERM L, 1 £ A7 14T 20bp % 2. 51%,
5 A1 10 SFEE 547 14T 11bp Al 5bp & 2. 54%F1 2. 69%.

WEWIN, HEBHRS5RBS, 8 AMEE, \LEFIR6GESH G0, FRAEAM. I
AR, e AT KT

4.5 MEHNESKL SR

B ARG WA R SHC R A AR A e BUTE N 1. 0733 JT, AR W S0 BUFE
KN 1. 04%; BEEAMR IR SHLZ PG C EEMBUFEN 1. 0641 7o, ARG HIHEE
B EE IR E Y 0. 98%; b Zt LB HEI 25 264 0. 40%.

4.6 MEMAEERE ANBEREE R HETE RN
o

§5 R HEHE

5. 1 REMREER~AGHENR

Fs g B o) R R B Co)

1| Bad iR - -

Horp: KR - -

BB - -

[ 78 AL 2 $8 % 23, 531, 151, 552. 97 98. 56

Hdr. iz 23,531, 151, 552. 97 98. 56

BTSRRI - _

R - -

ERUATA AR - -

6 | LANIRESRE = 200, 094, 592. 72 0.84

Forbre SCWra IR A A SENIR B < Rl BE

<

BATAE M A AT a1t 27,415,947. 21 0.11

HAth w2 r= 116, 712, 819. 62 0. 49

it 23,875,374,912. 52 100. 00

5. 2 MEMIRBIT A RPOBEREAS
5. 2. 1 EHIREAT W RKH AR ER T A S

o8 u I o121



FESCEE PR R 2023 5 3 TR

Teo

5. 2. 2 MEWIREATIL O REB BB R B E R R A&
o

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

T

5. 4 MEWARE G MR RHFEBFEAE

e i 75 A ARME o i G T B A )
1 EPEhe 2,843, 125. 37 0.01
2 P AT YR - _
3 SR i 2,818,288,911.49 14. 60
Horb: BURME SR 1,817, 244, 268. 02 9. 42
4 Ak iz 1, 889, 521, 705. 80 9.79
5 Al R R 2 7,014, 376, 894. 10 36. 34
6 S 10, 622, 517, 074. 80 55. 04
7 ATEEAR (AT AZ #af5i) - -
8 [ERIZ 1,183, 603, 841. 41 6. 13
9 oA - -
10 it 23,531, 151, 552. 97 121. 92

5. 5 MEWIREL A RME 5 B S B 7138 LI R/ HEFF B BT T4 57 3 R A 40

F5 |6 | BRAR [BE GO | ARhE Co) | HESTEEERE G

1 230421 | 23 KK 21 5,000,000 499, 928, 688. 52 2.59

2 230411 | 23 KK 11 3,600,000 360, 373, 377. 05 1.87

3 112303206 2 FOLEAT 3,000,000[ 293,078, 196. 72 1. 52
CD206

4 220202 | 22 [EJF 02 2,100,000 213,677, 409. 84 1. 11

5 230206 | 23 [EJF06 | 2,100,000 211,503, 737.70 1. 10

5. 6 WM EHHIRIL A RMME G E ST 1#E LB R/MHEFRIBT 42 B SRR 35
Gk

T

5. T MEHARIL A RME L2 & H713E LB R/ HEFF BB 48 Bt e R B Al

Teo

5. 8 & HIRIZ A FME o5 2 B 15E LU KN HEF RO B TL48 BUE S 3% A 40

o9 Ik 12




FESCEE PR R 2023 5 3 TR

7o
5.9 MEHARAR SR BN E R Z B LU

5.9. 1 A H BT B ¥ R BUR
o

5.9. 2 MEFARAE S K B FUA LR A8 2 B 48
p

5.9. 3 A< U1 5t S B 5L B2 DR A
o

5. 10 B A AW ME

5.10. 1 AEEHRH KB IEF K RIT EE LR T BB EMITLRFE, K

R EHE HT—FEAZBATHER . LHRER

ARSI R IRTHZAETRARAT R, Hod, RREEAT IR AT BR AR A BRI ARAT I

A7 BR 2 7] Y BUAE AR 35 ] R — £ A 32 21 MRS AT ] A 0T 38 e e/ S A i s O o
AT X R AR RATUES IS R SRR P A &

5.10. 2 ZEHFWET+HMERTE N EE S FAME N EERTEE
AIEE RGN A 2, oA B e R R 1) A8 R RS e 2 AN R I 2

5. 10. 3 FAMTE =1 B

On BB BRI BE AR S AE o

B F4HK e o)

A7 RIE S

29, 619. 62

ISR TE S 116, 683, 200. 00

JS2 A P A

32 YL JE

B2 AT FE TR

Hopth S YGR

HoAh

(N[O |1k |W ||+

f=ann 116, 712, 819. 62

5. 10. 4 HEHIRFFA AL T8 BB T #3555 B 40
T

5.10. 5 R HIARAT 148 B FR A A FE Ul 52 PR D0 ) U A

o100 L1213




FESCEE PR R 2023 5 3 TR

Teo

5.10. 6 R A G & FHERF A FHEIR I

36 o
§6 A ZE S HERZ)
BT
i H SIS E TP AR A I PG C
i W) 3 4y AL A 15, 263, 636, 356. 89 724, 312, 162. 55
i 130 ) S 4 L ER A 11, 440, 453, 736. 52 1, 360, 415, 277. 57
Rk - T HH $ e 3 4 e JE [m] 4y 0 9, 692, 834, 292. 08 1,103,912, 604. 41

s IR R SR 0 B S I BT (B
/DLL“=7 3HB))
i A HH R I 4 0 0L 00 17,011, 255, 801. 33 980, 814, 835. 71

TE: 0 ST R I e R A O 5 B N T, [ 47 BT 5 e R 0T

§T HEEBEANCHEFRERELAEERFR

7.1 ZREEEAFHRESHFZRHNER
o

7.2 RGEENZHERREBREEESTH VA
o

§8 HEXMHHEHZ

8.1 FEXMHER
(1) rp IR 2 5% S 88 P R G B AL S B0 B 2 e Mt = S A
(2)  CGESHLETEATF IR R SRS ER) ;
(3) (FEEILFEP RO FIF IR R SFEE I
(4)  CGESHLZETE AT RIE SR S E R )
(5) HEEE NN FHEALIE EL I
(6) Fh 7t 391 PA 353 SV 28 v e 05 5 03 AR S FR0 B ik 4 2 41 1) 2% T

8. 2 1IN 5
JERTTITEARE X e [E T4 21 St st E PR E G 6 C BEE Tk 120 |2 593t & HAT TR A\ 7

% 11 3k 12



FESCEE PR R 2023 5 3 TR

8.3 AR

(1) PEify: ARNEAS TIEH 8:30-11:30,13:00-17:30, &G AR ER, thal
1% TR R SEZENE.

(2) Wit gAML http://www. jsfund. cn
BRI ARG WA BE ], P WA S E PGSR G E B A TR A R, &S 400-600-8800,

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

EEESEHARAF
2023410 H 24 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国债期货交易情况说明
	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


