FEBUFRERERIESRERE S

e mB R EE
il H . 20234 12 A 25 H
P HB: 2023 4E 12 A 27 H
FEERBEARSNEERFLE, EHREHHBN—ES.
EHBRRER, FBRERE BRI BEHE .

— g
HEWR 5 SL AR RIER A &R 070017
BEEEHEA B A TR AT EEFEEN Hh [ TR ERAT B A BR 2 F]
E&EAFRAEKE | 200943 H20H EWRGHEEETHE | -
HERA RER X5 m AR
BEHFR e s pini I AN H
ez ML E A 201242 H 1 H

= EeERE5HERI
(—) BFE BAr EHHE RN

P G SEEARTRIEIR G BUE R BE SR B0 “REEriRR.

BE Hw

B SRACHIRF SR Tk & FUBUHE HE % 5 el 4

ARIEGHR T HA RFRaIER et TR, S5 B (A R AREIED S
PURE SEVF BB I A T R B4 ATAE TR (BUESE) . figeB™ (HEf. 4l
it Al CAFD fit. RYFL. WHEEGTR (SR THEAD . B saFibss. R
T8 RS IREE) . BUR B, DUREHE e BRI & fe Vit &35 13
b TH o WREANI U B UG LR fe V2 e it i 2 1a H0U 0T 55 S R AT A2 7 dh 51
Hogdhfh, W DARTEA R E AN G308 NEAT i ek AR BEE, IF b
ER

ARGHBA GBI EVGE DY BERE A R B SR 57 R LBy 60~
95%; I4gs fiFR UE 7 LA S [EAIE M 2 o R 3k < 50 0 X FLARAIE S it Al o 38 < 587 1 B 451
N 5-40%, Bl kB HAE—E LA FBUF R AME T 2R & B 3HE R 5%, HREles
BARE A E AFHRIES . NSRS, BOIETE (5 2 e 5 5B A Le il At
3%.

B AHE B [ E 2 S R BOBUIE A LE B8 RO R, TG AR A LE

EEBH R

KIELEPL “EBRR” NTE (Quantitative Investment Approach), 4Pl “sE
%7 (Traditional Investment Approach), Ji4sc¥ifase@ainlik. € =RE M,
AIEGHARIFEAES B0 R B E R DL R R ER E 29, WERERAG. H
o, AZOBE AR ST e BRI . FESE Alpha 2 K R DA S Se St ds . 2
E/NARTE T 3R a3, e WA e R R AT A%, R AE R, DAY




# SRR RIE IR & AR BB AL S G dh BRI 22 R

i

SRR A o SEVEBEBE EEOR AT FURSCR s XA B B a5 R AT R
1% T R 96 AL SRR R A A B 5 5 BIAESR S Alpha 25 R ZORE Y i 26 Y £ IR 52 A
HRAE I E PEWT FORRER T B B R A SE NS, AT AT S PELE o A % SRS
BT A BRI BUESIB AN

N5z A28 FRE 800 5 Hx95%+ | ilF [ fi dEH+5%

R Wi 3 ARPATE B RS, B R -

() BRAGH - IRERR/XRECEER

HEEHEH A EER(2023F9H30H)

[7.31% BRAEREXEREaT|— ———{0.4a% ERERERE
y {0.0a% R Emme

T o

Y

T— 02.20% Wi

[o mEkErE @ XUEWES o MARE C BETENENEHEST]

(=) BESEREMUR/BOEHE (B ESTERFEKR K5 R ST B ) HE A

BELBAMRZEEAESEFHENKES R LS B E EREE N E(2022412H31H)
80.00%
70.00%
50.00%
50.00%
40.00%
30.00%
20.00%
10.00%

0.00%
~10.00%
-20.00%
-30.00%
-40.00%
-50.00%

2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
[wpiEigEs mliEE R

T e R AR SR ARRR I .
=\ REAESY KHIEH

(—) ZEEHEMXRTH
L 2% FHAE DA / R i/ e [ 3 i A A A

B (S) ER&H (D ]
TR e Wk R/ R
=1L 4 M<1, 000, 000 1. 5%
CRUWCE) 1, 000, 000<<M<<2, 000, 000 1. 2%

%20l gt 4




s SEEARRT R VAR & RUE SR S0 2 e Bk ™ il BRI 50

2, 000, 000<<M<<5, 000, 000 0. 8%
M=5, 000, 000 1, 000 JG/%E
N<1 4 0. 2%
BH A 3%
1 FE<N<34F 0. 1%
Rk ’
N=3 4 0%
N<T K 1. 5%
7 R<N<365 Kk 0. 5%
JE [5] 3%
365 R<N<<730 K 0. 25%
N=730 K& 0%

T B I A A R LA O AR G (N IR 7 SERE AE FW B 3, 3 I PR W Bl < Dot I F DU < T i
P R A B A (K 10%; A 95O EE @A), MHZ RS R HUT, AN PRI, FERARE (5
W) Bk A .

() E&BfErERH
AT 2% AR AT 5 5577 Hh 4115 -

i B W3k 7 R/ ERE
=i 1. 2%
EE®R 0. 2%
(FEEEFE) ARG SHESHIHE BWERH, (EEaR) ARG 5ReM KT
HA 2 A VTSRS, S AR A KSR, BEEMNIESEZ ST, EEeMRITICRITH,
R E A XHEM (GEEAF) Zi5E, o LIERE S s8] SO Hoph 3

T AEEEZGUESR RS R BB, bRk A B I 8 57 1R -
M. XE#HEREEZEERR

(—) R

ARG ARPALTRIE . BB Al BEBUR B A&

BB AL, BOBE W LI G BOAF AR &) (RS A) S E .

L i ISR AR 2RI 5 I R BUARIAER . BB O BN 5 il B S8 5 R AR 52, 33
B SR AT AR A R

2. EHNE: AReFHBFEERETREFEANAR, Lk Flr. BRI BRESE, SIS
B SRR G ISR RGE S A, T e A I, AR KT S
EENREEKCOr . B P BNV BEEOR SR ME RO . IRBLA I 6 m] RE LA DR 5 5 BN B9 DR 3 T S mi
Wt KT

3. WBEIMENE: R HEAL, FEUEFFARIGE . (RRAH A NI G XS . Jsh itk XS
BAE: AR G BB RBIRE [B], SO A I 5 Y A2 08 B < AT 0k < B [T S AT F 2 3K ol 51 S50 X
g

4y AFFESEUE R NS ARG MR VLB O AL EIE, B S ARSI IR 7 B SR 1 2 e
T W R A6 TR RSz Ak, A ik 3 RE T G P AT R RO A% K e L 28 MU R o S sz, AR 5 & A7
FEFRUE A AT HLAAR S KUK o

5. HoAt KU

(Z) EERR
IR I 0 AR G SR A% ME, AR ELN AR e i U (E AR A H St PRI Bl RAIE,  th AR

%30 3k 4




% KR RIEIR G RIE SR BB L I G i BURHSE 2 BT

% B8 AR % A KUK .

FEE I NKBRIORERSE . WSS F . i EE R 5 0 BRI S, (B RIE RS — e A,
WACRIE AR 23

REEWREARESEFERSMH, WSO FFE AMESEFEMEAN.

e R AR ESE R RAERERTEY, RSB NBAE=ANTERNEY, His B REZ TR,
FSEHNGEEH — IR Nk, ASCHE A E I £ i S bri& il vl REA7AE — E Wi I, Qs K. HER
SREUIE & A A5 B, 08 RIS e 2 48 BN R A B A R I I 2 75 45
. HmFEEEATR

PLUR BB R L 38 S B S B PR A =) B 7 k. www. jsfund. cn; ZARHLIE: 400-600-8800.

1. (FESLER R SRR R R R & &5 R

(32 S EALB JRIEIR A BOIE SR B RS S FEE )

(F2 BB JRIEIR A BOIE SR B I SR S U 1)

2. EHHRE, WIEEESFEHRE . PUIHREG AE RS

3. B EnE

4. FEEHENM AR T

5. HoAhE TR
75~ FARE LT

R (A TFEEIEFEERESE BWEESHINE) e, RS W E i T Ha e %
FREEER. BESEREMUR/ B9 G JE SRR IG5 F LT L i e 1 Lh s
KR



