F41] 400 22 SR ABABRIEFREE S
2023 £ 4 FERE

2023412 4 31 H

HEEBEAN: ELELSEEFRAA
EELEAN: PEIHERITBROERAH
WREXEHER: 202441 H19H



g f) 400ETF2023 4E45 4 T4

§1 EERR

BB NP E TR AT B A IR AR RIE AR S FME, T 2024 01 17 HEZ TA
WG HEIM S5 HRES . AR A SIS SN, RIEERNE AR BICHE. R MK

e iR R

B S E PN R DATISEAE F . SRS 5T SR I BEATE P2 507, (HANPRIE SRR B o
G N BT AMCRIARAREL I BB W, BERE AR R SR AT A4 A

B UL R R

AT I 55 BB RZ T
AHREWIE 2023 4F 10 H 01 Hitg % 2023 48 12 A 31 H ik

§2 B &= MR
R &R 5% 52 rh )] 400ETF
N Tk th61] 400ETF
FEERG 159918
HEaiEfErr 25 BT TR
A FRAERNH 2012 4E 3 A 22 H

0 SIS <5 (B0 A

35, 561, 264. 00 {77

B H AR

R IREEPR FEEL, 1B SRR B 2 5 AIER BR R ZE ) /M, FEIE T
WG, RIS H I ERER WSS B e E AN 0. 2%, SFALERER
RENEIL 2%,

PR

A e RN 5 4 B, RIS 292 M (1048 20 Rt IREAL il B He A
PR S IR R AL, FEARYEAR (K B e S A (AR SliA T
FHRIEE . RTE FRFR BN (st R D S 8003k S 4
RIBEEIT, B RO R FRA A IR B A R, e
HNHE R HoAF R B SRR TE 2 B SRR A&, DUASERERR
NI RENIE
FEIEE BT, A4S H ¥ RRER e B g E AN i

0. 2%, FALERERRZZA T 2%, UEAIAR 36 e il 0 DU ] B i A
DR 2% 3 SRR B 2 P R R 2 3 I YL PRI 5 8 < N R
o B Bt S ERER R PR

A& B i

rh61] 400 385

JRUBS YA 22 AL

ARG I SR Gy, AR WP S5 XU I o e v TR A B
S iR KOE MR G, ATV IREUNE G, WEhiRER
PRIHE BRI, B SARRITEE LA AR R RARA I 2T A
AL RS WAL e AL

R R




g f) 400ETF2023 4E45 4 T4

FEEEN LS A TR A
HEFEEN o E LR ERAT IR A TR A
§3 FEM Sz MESFERI
3.1 FEMFHahs
AL AR
B 25 FR b WS (2023 4E 10 A 1 H-2023 4 12 A 31 H)
1. A L SE IR -195, 218. 48
2. AR -2,002, 104. 37
3. AT 351 35 3 B5UAS SR i -0. 0577

4. PARFE S

B

60, 433, 169. 80

5. JWIRIE & 0y Bt (H

1. 6994

e (D A OB s 5L S A RSO . $Riicas

HABYN AN 2 e dEAR S D

FHBRAH B PRI FH A 12 S5 (0 A8 AR A 39 O S i in B AR 28 se e AR sh Ui e
DR wtrie - <A ik = Y N £ S R SN N A a2 Bl R 01 g P DN VS MUUN L G - 19

ENPAE &
3.2 & HEFRI
3.2.1 EMBUFEBE KR KES RN S L FE K s R A g
NG s
FEE R | FEE KR | GRS | -
B Bt - ‘ W ZEES | O—0 @—@
® FEEQ | RO .
HEZEZ®
TE=AH -3, 34% 1. 05% -3. 10% 1. 07% -0. 24% -0. 02%
TEANH ~11. 20% 1. 05% ~11. 74% 1. 08% 0. 54% -0. 03%
ot —4F -3. 80% 1. 02% -4, 95% 1. 05% 1. 15% -0. 03%
U e ~13. 84% 1. 27% -16. 43% 1. 29% 2. 59% -0. 02%
P Tk 49, 24% 1. 48% 40. 54% 1. 49% 8. 70% -0.01%
H 34 A [A
69. 94% 1. 65% 71. 77% 1. 68% -1. 83% -0. 03%
& s T

3.2.2 HE &S RAENCIRES R IHFEHKRRZ K5 RS A s
KRB FHI R

O3 3t 13

=




Fh il 400ETF2023 4F45 4 FREHR

B 5L AIA00ETF R i i {8 3 K 3 55 [R5 b 8% b B 2 v i 2 38 |9 5 56 7B 5 0 e
(20124£03522H = 20234 12H31H)

300.00%

270.00%

240.00%

210.00%

180.00%

150.00%

120.00%

90.00%

60.00%

30.00%

0.00%

-30.00%
™ m M~ (=] ™~ [{=)} [==] — g [l=] (=] — "a] M~ [=)] m =t [=o] ™~ —
[l [==] ~— ™~ ~— ™~ [==) ™~ — m —~ ™~ =] — L] —~ ™~ — m
2 08 g3 I5d28383 254928489
N N M S s N B W O~ M~ O g G © O M NN MM
N 4 o4 4 a4 4 4 94 4 Hd A A A & & o o o o 9o~
= = = = = = = (=) = = = = (=) = = = = = = =
™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~

[~ R Ol400ETF B A B KE — BT AA00ETF Bt LA B R

T RS EFRAHEFHPBNZE, AMEeaREeaRARHE 3 M NEEH, 2ellaiR
IS A R <5 10 2% TR 7 T B L AT B < i T2

3.3 HAhTeHs
Tco

§4 BEAMRE

4.1 RELE (RESELE P FH

FEARE SR 2 BIR| 1E25 Mol
EHEY | BHm | FR

wa | %

RIS 5
Sl
400ETF Hx
P GRS
UEIP ISR

o IRX
AEM S EA G 25 A A T 7 T
ETF. #SE

i AT B, 2017 4F 4 AN Gseis
B 2021 9 4 o "
E%@%i?ﬁ ? e SUE eI A AR, NS

) PRI AR, WL g sl AT

B 'L[E i
ke WK, i EEE,

ETF. 325E
FHAIE HLth
F: /% ETF.
F& SCHRE
Fai ek

!

#
S
=il
pi=
=



g f) 400ETF2023 4E45 4 T4

ETF B4z,
i SE IR
HrRedE
ETF. 35K
HHIER
&R
ETF. 35K
HHIE KA
JIk %% ETF
et 5ok
HHIERESH
GRIESRENES
® 30ETF

(QDII).
ik SRR
WA &R
F & ETF
R ADIRAZ |
& SRR
Ty a4

UK
A FEsLrp
EHE
W ETF %
B 5%
Sz EAER
BIRCE F
ETF. 35K
UERH
RO
ETF it
ez 5 5k
JEAIF 50 A%
(R8s
ezl
(D E{EEESLEM “YTIRE 37 AREERARH, W MFEE RSy “fEiRH
FRARE A 7 v e i BT H s “BAEH B MR HE A w vee i e AR .

(2) UEFF NI SGE T B A K E -

4.2 B ARG A AR IE R 1R O
REHIAN, AREEE I RGENE T GEFRE) . GEFRBREGR) M EIRCEEM. (b
1 400 52 5 BT TSR BOE S B R e 5 [ ANHAMAE S E R A e, A S5

R . R



g f) 400ETF2023 4E45 4 T4

B T 0 SR N FNE F BB B, A AR U (R R, AR R R ECRA
. ARGIBIEE PTG RFEEMMIE S SR SN ZIE, TIE RS mERE AF 2
TN

4.3 AP BRI

4.3. 1 AP 5 ERHAT L

WEWA, RSEHEN BTN S QEFRRESEE AR AT LS HE R TEIL) M
NEVNIBAFAZGHIL, SARGT A AR 8 B LA ML RS, JFESRAR BB B 4758
SR WU S AR B R SR T A A IO L2 s I 5 358 3 el 9 A52R A8 5 I A P42 By ATA U
PR TR L RS ORI IR AT RN RSE B, 8 TT RGP i 1245 75 it
ITHE MR, AP N EE AR G,

4.3.2 RHERX BT NEE T

WEWIN, AT aREHES 5L S AT h T, FIH RIA A5 A R
A5 B I UESF 24 H B &K 5%, b 5 Ik, BINARIRI S 4 4 ] (120 & [A] PRI B S g
AR LR RIS Sy, RFIAATAE G ARG 5B AT -

4. 4 5P AEEHRRE RRFBIEST

A FE PR EE /MDA 400 $5%k,  HRF 61 500 H5 0 BRIF IR 1) 100 45K S A T
400 R, S erb/INORIB MU h IE AL T e KR B Al R ORI . ARG 32 2R A 40
53 ) N R0 2 P AR SR LUSE B (0 BRER AR R, SRR % H Ao

BENVUZRRE, WG ZAREAABOR R R, BN RZSIRE, SRR,
2B mlAa m) EARH S . Tk vANEInpRE T, 3 4 AT ESSEEL R EIER K. H AR
Farbrts, 113 HOHdE R EE, BURREHOR SR, A, BEE <IN 1
FEECRREHE S, I E A s T B . [N, 12 A 5 TAE S UGE R 2024
FLULAE “mRERIE. DR, JasrGm” SRz BRI RS T, Fns
PR A BOBGR . MUY FE AN 5, SERRAETEDUZR RTINS, 11 H PCE Wi Hm FRE 1
BT EYE , WK R P A, SRR, 12 785 8RR R T 9 S Ot B0 A 21
ELWSHF Tz, ERIE T 23 K0k . OPEC JE AL 4a M (2 o JE nes ik T A7
(77, ToBE A AL BERGUR S AR L T AR 22 R B

AR I, TG HIAIRERIRZE Y 0. 02%, FALERERIRZE N 0. 3T%. FF&HEaa ML ER H
PR ER R ZEAN I 0. 2% BRI .

o603t 137



g f) 400ETF2023 4E45 4 T4

4.5 MEHWNEER SR
HEARE WRATE M ATRE N 1. 6994 J6; A A IS AR E I K 2N -3, 34%, W5i
bl 5 v IR 2 A -3, 10%.

4.6 WM E W AESTFH NBERE ST~ HERERHA

Teo

§5 BEHEWRSE

5.1 IEHIRE ST HE R

Fs

it H

e On)

RSB B (0

1

AL 5 5%

59, 494, 142. 34

98. 08

Horr: S

59, 494, 142. 34

98. 08

ST

[#1 7 Wi 2 #5 5%

Hrb: i

P SCRHIESR

HemBE

BRI AE AR BT

NI SRl pT ™

Horpe SRR (1 SEGR AR G R B

}J_L

HUTAE R B A M il

1, 158, 924. 02

1.91

HoAh B

7,847.93

0.01

it

60, 660, 914. 29

100. 00

e

E:E)

AN

B SR A S AR E AR A G (.

5. 2 WG HIREATW A RAIBERRAE

5. 2. 1 | EWIRBEIR K #BAT U RERARE R R A&

iz AT ARpE (Jo) i 5 4 T P IHE LG AT (%)
A e AR B il 540, 286. 12 0. 89
B RO 748, 539. 00 1.24
C [k 41, 411, 626. 29 68. 52
CEWANE WANE /S WS |
D " 304, 828. 20 0. 50
E @5k 494, 787. 80 0. 82
Fo HbERMZEE 1,002, 981. 35 1. 66
G [piEEkn. g iEol 140, 589. 16 0.23
H o Ol - -
I (5B RS BRI 8,701, 285. 78 14. 40




g f) 400ETF2023 4E45 4 T4

&k
J @Rk 2,402, 953. 76 3.98
K ik 243, 310. 00 0. 40
L (SRR 55 RS 618, 192. 00 1. 02
M R R AR R S 810, 093. 00 1. 34
N KRS FRIEAT e it B 293, 009. 00 0. 48
0 |E RIS B HAR RS Y - -
P B 294, 984. 00 0. 49
Q |[DAMHESTAE 668, 679. 00 1.11
R [P REFIGR 745, 103. 12 1.23
S A - -
it 59, 421, 247. 58 98. 33
5.2.2 MEBHRFBRBE XTIV RHOBAREREHE
M ATk ARME (TO) i 3 4 W PR 1 E AR (%)
AR BRL R ik - -
KA - -
C [k 58, 237. 31 0. 10
b B 1. #0 RAR R OKEE FERI
VA4 - -
E [l - -
Foo R AEE 6, 821. 85 0.01
G [pLiEEH. EeEMirEolk - -
H  fFEEgEgol - -
, & SR A AE BRI
5l 3, 358. 08 0.01
I 4 - -
K |FH=k - -
L [FEGEFIR 25 a5 - -
M RFEER A AR R S5 1,862.12 0. 00
N KA FREEFA I it s FY 2, 615. 40 0. 00
0 & RIS BHEAHARLR Y - -
P BB - -
Q | PAEMSTAE . -
R Ut B FZRE - -
S e : -
At 72, 894. 76 0.12
5.2. 3 EHIRIEAT WA RKBRERFERERFHE
T

5. 3 JARIE A S E o Z G B 3 BB K/ NHR e A BB SR B8 A
5.3. 1 1R & MR T AR A SME L BT 38 e K/ MR T+ 2 R R

o8 Tt 13



g f) 400ETF2023 4E45 4 T4

Bt B 4
e | REMRE | BRELKE  |[HE B | ARhE o |EEEFESEE] (%
1 300502 o B 10, 337 509, 820. 84 0. 84
2 002028 SRS, 9, 360 487, 094. 40 0. 81
3 002463 VakiN gy 21, 660 479, 119. 20 0.79
4 301236 BEzsh 9, 900 457, 380. 00 0.76
5 002156 HE 17, 844 412, 553. 28 0. 68
6 002456 KR FE 44, 800 390, 208. 00 0. 65
7 300037 FEINCEEE LS 7, 980 377, 454. 00 0. 62
8 002465 MEy Sk 28, 400 364, 940. 00 0. 60
9 002185 HRFH 42, 800 364, 656. 00 0. 60
10 002797 ik 62, 700 364, 287. 00 0. 60

5. 3. 2 5 HRARAR ST # A Sofir{E b Ze e 3 7= 15+{E FL ) R/NHR Y BB F42 IR 8t

Bt B 41
e | REARE | BRELKE |[HE B | ARME o |EEEFESEERE] (%
1 301348 WHT T 115 5,125. 55 0.01
2 300904 [¥akias) 81 4, 983. 93 0.01
3 301510 ey 131 4, 586. 31 0.01
4 301421 WKL 65 3, 859. 05 0.01
5 301381 FEYERTAR 123 3,651. 87 0.01

5. 4 & BRI M RE B REAS

T

5. 5 & BRI A FE o 2 & B 1 E LB R/ IVHEFF B BT 48 R R A 4

p

5. 6 R E AR R E o He e B LB R/ N BB+ 48 7 SORRIE SR 3L

K
.

5. 7 & IR A M E 5 Z e B E LB /N ERFF KI8T 45 5t SRR A4

T

5. 8 M i HIRIZ A S MME o 2 & B 15 FL ) /N PP IR 48 BUIEBE B B 48

Teo

5.9 WM EHRAEESHRRIBIHEHRI 5 EL RN

B9t 13 W




g f) 400ETF2023 4E45 4 T4

[S21

. 9. 1 R G BIRA RSB IR B 7 A3 2 B 4
.

(9]

- 9. 2 A H S BB S ISR BUR
To

o1

.10 ] E AR A ZEEH B E R 5 FHo v

o1

.10, 1 234 B i J9 B 450 B BUSR
T

@2}

- 10. 2 IR AT G450 B A0 [ 3 39 Btk o T 4% 2 B 4
.

(9]

. 10. 3 A3 B £ S B 5L B2 VPAY
To

(9]

11 BB A ARG I

(9]

AL 1 FEEEFENI+ZIEFNRITEAFHR T HIABRRER I IREE, R
FEWR G i HAl—ERZBIATER. LHHEE

B BB R IUAIE BB BRI A4 155 (RAT AR LA g B B0 T S R A, e
e gt H AT —E B ATHE DT TS,

5.11.2 &R R T ZRERTBHES A FIME N & ERERE
ARG BNAT T RBERT, A AR TR E ) A BRSNS

5. 11. 3 FAth ¥ P2 Bk

5 B &
17 PRIES: 427. 32
ISR Z775 3K 7,420.61
JREUAT 5 ) -
FESCRI -
JREYAT HA ) 3R -
oAt S GR -
oA -
&t 7,847.93

5. 11. 4 3 5 BIREFFA B AL T B 39 B T e 5 57 B A

!
d
=
S

(N1 [W DN~

% 10 4L 13 ;W




g f) 400ETF2023 4E45 4 T4

T

5.11. 5 & HIRAT 42 B R FFAERIEZ R BRI H A

5.11.5.1 |/ H AR IGHE R i+ B = P AR SRUE Z IR B 00 K BA
To

5.11.5.2 1) & BIARBARE R 8 L4 R PR RUE 2 PR 100 K3 B

. e . TIEZ RN | HRET 1 | mIEZRIE

% ZLARAL, T ZE A4 R
A . ROE GE) | ERE 6 i

1 301348 [ 5, 125. 55 0.01 HT IR e

2 300904 B 1A% 5 4, 983. 93 0.01 BB e

3 301510 R 4, 586. 31 0.01 B E

4 301421 WAEHH 3, 859. 05 0.01 e

5 301381 FRAERT AR 3, 651. 87 0.01 A
5.11. 6 $t ¥ A 53 M B H A SCE /R 4

T

§6 A E &M HET)
BT

e B AT 3L S0 AL A0 34, 561, 264. 00
e A A TE) 3 4 5 BRI A A 1, 000, 000. 00

VU - S N BN S N S B g -
i 5 B A JE G AR 38 (4 Bk
DL “=7 B

i P S AR Ji 4 B0 A0 35, 561, 264. 00

§T ZREBEENZHERRERRELEZEHENR

7.1 R&HFHEAFAAZSHFRZHRL
.

7.2 BRSEHEANCHERRSREAEE 5 A
o

§8 B BRI A EEER

8.1 IREHNBA—HRRERFEESHBULEIE BB 20%H) 155
E3 SRS A R A SR S I e

%11 W 4t 13 |




g f) 400ETF2023 4E45 4 T4

% Bl R e 0
e RN .
" . . . EEEo) FH T [e] S
k(| FE | lEBEY fo i s FHEGH (EsEt
) 20% 1] FisF [8] ; ;
[X [a]

ig 0023-10-01

1 % B0, 614, 808. 00[1, 000, 000. 00200, 000. 0081, 414, 808. 00 88. 34
3t
- 023-12-31

7 A ARG

T A AR S DL T B S0 A LIk BRI 20%H 1L -

RRAIE G R IR0 15 Ak (a], B8 BT RETCVE S N A DI 87, WIRE
DXt i BUHE A R RSN s BRI D0 T TRE 51 A 2k AT BIE AR, i 2B B m  BE 2
STAFIE AR 53500 ELAUE [l Jm AR g 48 60 > AR H L B A NSO AN
200 N BiE 24 B 1IN 5000 /57T, 3R] REIH Imfe uiz 157 el 5 At e 5 0 F BiE 4k

e A G .

§9 ZEXHHF

9.1 REXHHEZR
(1) v [ B At HE T 1) 400 52 55 RS FFISCER BOE 43 ik 4 SR 10 Ui
(2) () 400 &2 ZRITTHASEHBOE L R IE B REE S )
(3) (a1 400 52 H R IR R HOE S+ Ik SAH SF U IAS)
(4> (a1 400 2 5RO ASEHOE % 51 e SFEE LD
(5) FEGE TN FZ TR BNV,
(6) i P Bl 400 22 5 BUFF IR FRBOIES 8 He e A 3% 1A 25 IO i«

1>

9. 2 FFIBCHE X
b5 T TR X A [ T4 A 21 5 b st [ BRAE AR B C A S bk 120 2 55 Sk S48 FIA IR AN

9.3 B A X

(1) Poiai: AR A T/EH 8:30-11:30, 13:00-17:30, #HEH A sk ap], thn]
1% TAS BRI SK A

(2) WU EH]: FEEEFHAMLE: http://www. jsfund. cn
PR AARAE QA B, AT ARG B SR S FH TR A F], B HJHLTE 400-600-8800,

i X E-mail:service@jsfund. cn.

% 12 W 3t 13

=



g f) 400ETF2023 4E45 4 T4

REESEHAFWRAH
20241 H 19H

%13

p=i

13k 13

=it



	§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


