NERFEREREBSHIESFRRES
(LOF)
2023 558 3 FHEMRG

202349 A 30 H

HEBFHEAN: WEEETHEFRAT
EETEN: PEILERITROERAT
WEXHHEB: 2023410 A 25 H



NEBFRE (LOF) 2023 44 3 ZERE

§1 EERR

Fe PN S S R R S TR R AMEAE R B 8 1R SR IA s R,
TR A A LS L AR VAN 58 B AR AN 1) SO DT AT

FGAEE AP ELEIRAT RO A R A A RIEAEE S FME, T 20234 10 H 20 HEZ T A
A PRI SRR FER IR R HEIREFNE, REREN BRI, =TI
B BRI .

B B NS LA S H . S5 57 (1 S5 0 SRS B 58 7, (AARIERE & — @ A

G AN BUFARHARER I . FBA XK, 558 AR 3505 DR SRR AT 40 e 1 A
2 EEE SR TR

EN S R e S S 2t

AAREWE 2023 427 H 1 HiE2® 9 7 30 Hik.

§ 2 E&= MR

Fe 4 TR NEBERS (LOF)

A TR JUZRBLFE LOF

HeERY 168104

AN ] 168104

el LM, BT (LOF)

A REARH 2018 4£ 9 H 28 H

35 TR I & 1 B A 46, 833, 705. 40 £}
BETXEMEDT . BATTIZIRN 0 HT R,
T I R ON T2 [ PN 28 5% 1K RN 5 ) B B P ok

% Hbr BN, Kk EA M ERH AR A
A ST B, D74 R BRI 2 LG R v 1)
Weas, 16SREES T K AR E 1 .
A KL G R N2 I 70 B N & DR K
G R s R L2, K5k BA e R

P PRI A FICEE AT, J14 3R A
ML LR R HE R R, B SR EE S T KRR
JE A .

o P 300 FEEI RS 2 X 60%+H i AR Al

N85 T 2 H 0 25 2 X 40%
ARG R TIREG BB 5 4, — RS0~ H

UG 25 AT ﬁ%ﬂ@ﬁﬁ%%ﬁ%?ﬁﬁm%ﬁé\ﬁ%ﬂ
R4, MTRERES, BT R R
(RUEZF $5 08 4 i

REEHA NBEREGEHAGRAF

HEEEEN W E TREAT R A IR A F

2 51 FL13 ;W




NEBFRE (LOF) 2023 44 3 ZERE

TR REE LR SRR JURBLFIRA A LB FIRE C
TR R EEL I N RTRR LB LOF B C
NGRS E S A L 168104 168111

A5 HAR T J& 2 G 4 (A B A 28, 034, 441. 27 1 18, 799, 264. 13 4

§ 3 FEMFEIPNESFHERI

3.1 X EM &It
A NRMIT
B S febR AR ( 20234E 7 H 1 H — 202349 H 30 H)
NEBFRAE A NEBFRAE C
1. Al -308, 312. 91 -198, 174. 71
2. AKIHFE -1, 640, 662. 39 -848, 831. 12
3. BT 25) 3 4 1 A B A 7 -0. 0544 -0.0514
4. MAREEH A 28, 806, 480. 32 18, 654, 546. 77
5. ARFEEMHEHIFE 1. 0275 0. 9923
TR BN 187, S | g = I R e NN ARl B St = 1K R WANE 05 D = M AN G N
(SRR G

2. AW OIS AR . BBt . Ul (A2 eirE D) 1
BRAHOS B i R, AR A s B il EA A 28 e i E AR Bl s

3.2 EE&BERI
3.2.1 ZE &R E K R KI5 FHNS LB I R A L
NEBERA A
N B [ R | AR | WahoE | -
e 50 | Wze | miaixe | axmezeo | O O | @@
HEEAH 5. 05% 1. 03% 2. 10% 0.53% | —2.95% 0. 50%
MEAAH | -19.53% 0. 94% ~4. 40% 0.51% | -15.13% 0. 43%
o —4 -19. 69% 1. 20% -0. 19% 0.58% | —19.50% 0. 62%
= -30. 94% 1. 45% 6. 29% 0.68% | —24.65% 0. 77%
o2 AR 31. 52% 1. 49% 16. 99% 0.74% |  14.53% 0. 75%
HEEAR
N 31. 88% 1. 49% 17. 78% 0.74% |  14.10% 0. 75%
JLRBIFEIRA C
FEIGK | AEIGKE | S | S RS R
RS 5D | Wi2o | mknxe | sshweze | OO | @70
HEEAH 5. 10% 1. 03% 2. 10% 0.53% |  —3.00% 0. 50%

%30 13 W



NEBFRE (LOF) 2023 44 3 ZERE

HEN

—22. 15% 0. 98% 4. 40% 0.51% —-17.75% 0. 47%

—=22. 37% 1. 22% =0. 19% 0. 58% —22. 18% 0. 64%

A
L4
HE=F

-46. 84% 1. 64% —6. 29% 0. 68% —40. 55% 0. 96%

HE& AR
& S VSN

-11. 07% 1.61% 11. 04% 0. 70% -22.11% 0.91%

TE: AHEE 2019 4£5 H 21 HEFHE C AT MREHRIL LR 8t 5. B C Ry wihgin B
EAME AR, Ho A C RABETN 0, CRBETY 0 IR A S AUFHENE NS 1 EEAT I

5.

3.2.2 HZE & & FARURES RIHFE KRR K H 5 RS B A 2 &
AR ) H) LA

TE1.70% 4

T43.74% 4

107.80% -

59.84% -

71.87% -

53.90% -

35.93% -

17.97% -

0.00% -

AL 3 T R LI 5 0 Dl 8 2 2 1 5 sk 48 L

-17.97% A

2018-09-28 -

b = [ = e [ S R S
e e 1 e [ S R S

DO20-08-26 - F-emmmcboe S e

Pl L T R S e e~

o e e . T [ RS SRS N R .

i o= B SRS S S,

B022-09-2F { f-beeemmmebemmee e e

e Nyt o e S S SR S s S

2023-08-23

2023-09-30

o
o
=)
2
o
=
o
o

2018-12-.28 1~
20190320 | pbemmme e R

| 2019-12.27 4 bbb

— RGBT O RO et — A S PR B Tt i

#
N
p=il
H
&
=il



NERBFEIRS (LOF) 2023 F4 3 =RFH 4

CZt & 03 W1 2 T MBI 1< 32 15 i) SO0l £ L e RS 2 32 ) ) Sk 35 5 EE

132.50% A

17780 Lo § _______ §§ _______ ______ g ______ g_ ..... _____ gg _______ ....... § _______ §§ _______ ....... § _______ ;g _______ _______ g; ....... ....... -
103089 ||t e
| ______ ______ ______ ______ JRU T - _______ _______ _______ - _______
S | N I ; ______ ; ______ ;é.f ______ ______ 1L LIS A gg _______ _______ g _______ - ;; _______ _______
50.899% || ;_J A N O O N T AN S T S O S
44 17%

29.44% A

0.00% {9

4 770 e SRR UM SN SHRPNUS SUNURRE SUSRUNE SRS SUUNS SONSRNS SOOI SR RSN SV SUSURS SURNON SHUSR SN SURON SO

e ar A R L .,

e i 0 T R S—. S

2020-04-01 { f--f-mereeee

2020-08-19 4 F-- e T

e W 1= 1 ) < S =" I SO S

T 1 s S
N T T e R s S S SN St
B e T L S S S U U S S
TN 1= T b= | A RN S S SR S

2022-03-13 { f-h e
2022-05-37 o foommmmonhoeoe o 8

s o[- O A S

20221105 { f---eeemeev

2023-08-30

2023-09-30 -

W
m
2
@
=2
@
-
O
™

2018-05-21 4

[ — ok 5 Y R E P IR B2 — €SBl S R 3 e s |

E: LAEGEFET 2018 4£ 9 H 28 HAM, BEAMREHIR, AEEEFENCH —F,
TSRO —F.

2. MRS EFMAE, AAREGERAERZHE 6 M NEERRE LA HHGHEEEH
R ARGECHILGIRN, SUGE 7 RE LRI &R EGRZE.

3.AFEGH 2019 £ 5 H 21 HRETHE CRMAL MRBIEZ LI FEIT R . B C XA
IH AR IR, B2 W1 C R340 0, C KMmATy 0 W ZHE A K B E/E NS5 i H i
TitE.

&=
ot

§4 BEAMRE

4.1 RS2 (RESZE/NA) i

Ao MR TR | Ak \
o i
e % TEmam | mEnm LE R A

ez 2018 4 9 SRR, 12 FEEZR ALK
Xz RS HosH | 12 Zhi. PHEERSEEIR T
SN U S5 e i, B U

&
(&)
b=l
H
(2
p=1



NEBFRE (LOF) 2023 44 3 ZERE

J&5 ¥ % &ﬁ%ﬂﬁ@ﬁﬂ&ﬁ%
H . AKNBIFR, 2014 4F 7
HMA%%EAm@ﬁ@

A, BURRISZH, HE
TE. Eesn, HAR

S M

Jent R TREHEm 1, 3

SEAES MO . 2020 4F 4

AMANLEEEEH AR
34 2| 2023 5
7k ﬁi HB;E - 3 AT, R RS 5
B, BT ECE R G $7 5 i
&4, BAEHEEMNILE
¥ o
VE

Lo AEZF AL SGE MRS BT TRIAT ML B2 BRI AR SN E
2. HELBN ENHH” e RAERSHBA R AR A S P A, “EAEH
Ny AR 2 B A R R AR 30

4.1.1 FIRFAERF B EHI B R AR E S LB F I E B R
ARSI, K o A 2 A L S 7 R B 2 B A

4.2 BB NS EIN B E ST 5 B ILE UL

WEHIA, AESEBNA B (FRANRIMBEIEF RS EER) « (ISR
RERSISIFEHINEG « (ERRBESEEHAR AT ERTFEL) SEERERARES
Al THE UM B R SE S IIUE . AFEWSEE . BRSSO
I 0™, R AR P BT XS R SRt e S B a N BRI R, WA EREE
AR AH 2 AT

~

&l

(i

3 AR GERURH

1 AP 32 5 B K AT oL

ARG E PN BE AR I BN T Bk AL, 158 ™ W30 ST A L P 1 BE AL AE
i RGN TR 5 AR IR A S 5 3T . N, AR R IAT T GIEZF
PGB PN T P G I AR T R L) AN F] A5 5 I FE I LE

A EEBNEL SR IE S A A, AR EE S0 HA. 3 HNL 5 H
WD IR A 5 2230 AT 1R T, RO s 24758 5 J M R 5 6 1 D

i

6 7 13 W




NEBFRE (LOF) 2023 44 3 ZERE

4.3.2 R ERX 5T AT TS
WA N R IAIE GAFAE R T A IHAT N, I A2 =] g B BB A e R EAZ S
NIFFEN IR H S 58 5 A 0 i B3 58 5y B AZAIE S 24 H RS & BRI 1 L«

4.4 5 3 W RS H T RKIEIE/ES T

NP 2 G IS AT H R B E Br E PE AR, PR R RS, A ERZ BT e
IR, MEBUAIE RIRZI R, SRR 2™ BN FERA L, — b g NXE,
(ERAE BT FFERELTRAE LFFERF SR R EORFFRE IS % . =F Ry 1%
REFNHERETR . KB TRE, ZarE 5 N TR EESUR, RS sy R R4
DrEVEZIR T, AR SR R AR BB 2RI

4.5 5 AR S KL SR

BEAIRE WIRATES A BBEAEN 1. 0275 J6, ARG HIE S M8 E I K % -5, 05%;
BB WIRA RS C FABHIAEN 0. 9923 T, AR5 I3 G 0 B I K 3 N5, 10%; [F]3Y]
WG S B R -2, 10%. ¥E: AKE4H 2019 4E 5 H 21 HAEFE C K08, AHEHR %L
PRE sl 5. B C SRMAUE N H EAMRE IR, H0IE C RME08 0, C RMHHTY 0 IRHZ I
A R BUHEIE NS EHREAT T

4.6 HEHHNEESEFAE ANBBES T RETE N H
ASFESHAE B P HIREE IELE 20 N TAEH (2023 4F 8 A 21 H-20234F 9 H 28 H) 4%~
HHELT 5000 TS, REAZES: 20 D TAEH IS EFA NBE A 200 AIETE .

§5 REAGHST

51 A M REEH=HEHR

P i H & (o) b 4 S BT PRI ] (%)
1| s 42, 759, 358. 14 89. 61
Hre i 42, 759, 358. 14 89. 61
Fee gt - -
[ 72 WAL 2 $5 T - -
Hr: g7 - -
BE R HFUESF - -
4 | A& - -

ﬁ;
~
b=l
H
(2
=



NEBFRE (LOF) 2023 44 3 ZERE

SERATA R BT

TN A <l B 7

Forp: S s mI A SN R A

BB

T | RATERMGEE RN AT 4, 384, 495. 36 9.19
8 HoAh 7% 7= 572,821. 11 1. 20
9 | &t 47,716, 674. 61 100. 00

5.2 &R RO B ER R A S
5.2.1 R FHREAT L REWABERRA S

(N}

RS

KRME OO

i 3k G B i HE L] (%)

A

PN NI QN 4

ER N4

fil i

29, 880, 727. 14

62. 96

NN G e
Bl

SN

HORFIZ

2, 819, 166. 00

5.94

ALEIE . AR

2, 365, 895. 00

4. 98

mnll Nepll ieo Nl Neol

HAE ROl

—

& BRSO RE B AR R %
\

3, 125, 464. 00

6. 59

Rl

23yl 4

4, 568, 106. 00

AT AN 55 i 55l

REHART FEAMEBAMR 55\

KA PRI 3 3L P,

JE R SS « ABBEAEL A R 55

#H

THRHSTAE

b RE AR SR

niml|lo|w|olZ2I=I0m|wY

=
e

aif

42,759, 358. 14

5.2.2 & BIAREAT WL RS ROB SRR R A S
A B AR AR R R VB IR 4% 2 IR 52

#
o)

=

P
[EY
w
=




NEBFRE (LOF) 2023 44 3 ZERE

5.3 JIRIE A MME 5 Z S 7= 3 E IR/ HEFF IR B R I 4

5.3.1 3R H IR A ME 5 BES B 38 B KM BIRT+ 42 RS R 2

e | mmem | mEsR | BEGD | A Go | e R
tefsl (%)
1 603606 RITHGE 77, 600 3, 089, 256. 00 6.51
2 600702 S 23, 600 2,950, 000. 00 6. 22
3 002531 RIGLAFE 217, 400 2, 806, 634. 00 5.91
4 603076 R B E bR 78, 800 2, 689, 444. 00 5. 67
5 002439 Ja BB = 93, 100 2, 629, 144. 00 5. 54
6 600048 TR Je 144, 600 1, 842, 204. 00 3.88
7 601333 IRk 570, 500 1, 648, 745. 00 3.47
8 002938 S 5 4% i 80, 200 1,632, 872. 00 3. 44
9 002475 SR 51, 500 1, 535, 730. 00 3. 24
10 301155 V1A H 25, 800 1, 530, 198. 00 3.22

5.4 & W RS RN R R A S
REE G ARG IR ARFFA S

5.5 5 IR A OB b 2 B =18 BB K/ HERF BRI 48 B2 503 A 40
I ARG IRARFFAG 67

5.6 1} & AR A OME o5 F S HE EBIR/N R AT+ 48 B P SCRRESR R R

il

ARHe AR IR RS A B SFFUETR

5.7 & BIRE A o8 5 ST E LI/ ERF AT 4 St SR B 4
AREAMGMRRIFA R SR

5.8 i i B AR SO E o 2 G B 1 E LU K/NER Y BT 1L 42 BUIES 3% A 40
ARHe AR AR RS A B

5.9 i & M RA R SR FRBSAEH RS B
AR ARG RARFT A BARNILL . WEWIN, ARERS ERBILS .

#
©
=
Pz
&

=




NEBFRE (LOF) 2023 44 3 ZERE

5.10 R G HIRAR SR B EFN R ZE LU
AT ARG ARRFFA GG RSN, AEeRSE5EGRZ S,

5.11 BB H AW A HE
5111 AESBRFERE+ B IESFH KT EEE I ZBHE DU AT BB GLE 3

I G AT T A UEFFRAT B, TR R A IR A | L i A B s T
£ I A B A W AR S Sl ) B — 45 A HE AR A 1D A ST R 1 T «

2023 4E 3 F 15 H, P ERES R EE PR o TR E R TR T B R A IR AL IR
AANRBH HERR A e TEURE e 150202315 5), FEAR: 2022 4 2 H 16
H, TEARTBRERMARAR (URERARTBRGS AR #EE OST s b XS S
TUH B3R A ), Aal by WIBH BRIV Y X370 H 220KV 35KV #E45R I A Bise T
27, HAHE 1 AR EEN 6.99 1470, 3 2 WHRREHTN 6. 911470, WA AN 13.90 12
JGe 2022 4F 12 H 6 H, A" 55 HIFKEHZIE S 2 £ 220kV. 35kV #4577 i R IGH T
FRA R, A FGHN 4. 65 1270 THRIH SR E B RMEEG, 5] RN BEATE B EE 5%,
FHRFIE A 2022 4F 12 7 23 H, A7E T bz i b X2 .50 H B 3R TE A )
T LA R . R EE S B S e TR RSHZ A F L SR AR BRI 4T UK
H it o

2023 4 7 H 24 H, IGUEFRAE S b o w7 i o A R AR A A A PR A
A KA RFTHEANTUREERIIGE (RIEARK (2023) 0125 5), FEAR: AR A
T2 £l 55 OISO AZAE S TR B 22, 5 S50RE O s ST 5 I 25 Bd i 40 v, RIBRIESRAS
5y FIE b1 2 R R % A T AR 45 s R A R T DU B R

AR T LA A S5 A8 R SRR 5 A R B R AR G HE , AEER R 44
BHRA AR RIAT A BRIz Ah, Hfl )\ IES R AT EEAR BRI E ML R E, BAERR
H i AT — R RZ B AT AT,

5.11.2 E S F KR4 B H 2 e & FPE 1 &8 R R F LB
AT ARG A4 R, AR KA < R HUE AR & 1 B R L

210 7 #E13

=



NEBFRE (LOF) 2023 44 3 ZERE

5.11.3 HAB B =Mk
75 B EH ()
1 17 H R UE 4 13, 506. 56
2 | MIGESIEHE K 557, 302. 55
3| MR -
4| MISCRE -
5 | BRI Rk 2,012.00
6 | HAhMUEK -
7| HoAth -
8 &t 572,821. 11

5.11.4 & HRFFH KL T BOR K 865 4
ARSI AR T AR FFAT S0 T P YT ) T e #5277

5.11.5 % & BRAI T4 B R P AA U R R 1T DL A B B
A AR R BT 44 B 52 o ST AE LI 2 IR 0L

5.11.6 BB A SR G MHE B Ak SOk #R o
BT DU MR, 50902 05 5 U 302 ] AT REAEAE R 2%

§ 6 FFAEEHBERSD

B
i H JLRBERE A IWRBERAE C

i A S A A i 31, 794, 363. 64 16, 223, 955. 70
i 5 0T A ) 4 A F U 3 00 192, 528. 02 2,592, 648. 39
U - AR T SR [R) 5 e i e [m] 43 A5 3, 952, 450. 39 17, 339. 96
R AT SR AR BB B (AR ~ ~
WAUNESE V1D

i 5 HHA R 5 A A i i 28, 034, 441. 27 18, 799, 264. 13

11 7 4k 13

=



NEBFRE (LOF) 2023 44 3 ZERE

§ 7 HReBEANCHEEReEREALESH R

71 £ EEEANFEFESHTRINER

AR AN B TR R A4

72 REEHENCHERREREAEST 5 WA
Aty A B < BN R T B A 3R e A e

§ 8 B E RN HMERFR

8.1 RGN E— R ERFEESHILHIER T 20%H1F 5

2 A 4 A L HRA R R S L
i N
FEH 3 S (L ‘
F51 I e 3] il | N
| psEsE | o | g | SEOE | B
ZO%E/‘]HTJ-I\ET“ZI‘ETJ VES/N VRSN PA
MA 1 20230701 2 9, 640, 239. 15 0. 00 0.00 | 9, 640, 239. 15 20. 58%
20230930
PR KR

G WIN , AT S AR B BBE A S A LA B 20%K) 100, H U m] e B4 X
o 3 AL

Lo S RFAT 2 G BT L e (R 15 58 3 B P RE RIS AR 1 0L 2 <o TN R RE T ¥k I I AR B O < %
7 DA $5 B8 5 (A RE ] PR, BT 51 A 2 < AR sl A XU o

2 R R O BLL BB R AR RIS R, B S fid O BB [P 2% K, ik e R AT AR T
AEJCT2 B I 6 0] BT A ) 2 2k -

3y MR E A IS MBI LBOvEPIN, ANE 5T AR B AT RE 200 i g B a4 e R
e RN P

Ay A IBCHE A RAURE (0] 5 AR o Y BUE SN -+ TAE H B & B EAR T 5000 T, AREd
A2k, IR I AARS.

8.2 MM HFH K KM EEF R
— ARIRENIN, RSB RAEDNEZA R REEAZD):

1. @RESEHNEFSHIOEL, BIEXTFEENAFRSSEE, A5 OIS E m i
12 T 13 ;|




NERBFEIRS (LOF) 2023 F4 3 =RFH 4

BN & SIFET A

2 FEEE BB INMNAET B A IR A =) 32 ORISR e A IR A = .

T NI )RR BRI oK, PRI E B A, RS E AR
NEZGNFBF RTERER G IR R RS (LOF) (DU “AEE” ) MESEE AT
LR RAT IR AR AR WA — 8, IR EIE &%, e 2023 4 8 H 28 Hild, A
R R BRI R, JPHMEIT LB+ RIERE R G MR 5 e (LOF) HEEE
F) « COULBBE R ER S RIEF RS (LOF) FEEPMLD) ST

§9 ZEHFEF

9.1 FEXMAHER

Ly o R B 2 4 T i < S AR A S A

2. FEEHE;

3. FEE WL

4. BEEHE NS ERALE B
5. HEFLE NG BAsHbrr . B,
6 EIIE 2 BRI H AR S

]

9.2 T
(GEEEF) « BB FAREESEHANESITTE AL, Ea8E U AHER S
B ML

9.3 & {5 =
o 2 T LE 7 VR ) G 3 B RO A B, B AT 7R AR S H B R AT R B, R

Wwww. jtamc. com.

NWERESEEHFRAH
20234210 H 25 H

13 7 #E13

=



	§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 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
	8.2 影响投资者决策的其他重要信息

	§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


