NWBREGFERECERGHIESREES
(LOF)
2023 55 4 3

\7U

BER 5

2023 £ 12 A 31 H

REEEAN: WEEESEEARAH
EELEAN: PEIERITROERAT
WEEHER: 202441 H22H



NEBFIRE (LOF) 2023 4E45 4 =R

§1 BERR

HEEE AN ER S NEFRIEAR G IR A AR EIC . ® YRR BE Kb,
FERT LA BB S R AN S B M AR AN Il JOE R BT

HEFEE NP E TRERAT RO A RAFRREALS SRS, T 2024441 H 18 HEK T A
A IS R PRI AL G S, (RS P R RO IR R
R N U:#)

B BB R U LLSAE F L 850 57 1 R ) B E B 2 4 B8 77, (BANRIIE JE 4 — 8 B R

HEEN AN GIEARRILARREIN . BT A R, REE A BT 51T AT A5 A
&R .

AR I 55 TRLR G # 1T .

ARG IA 2023410 H 1 Hg® 12 A 31 Hik.

§ 2 B mBtoR

4 TR B RS (LOF)

A TR JUZBLF LOF

e 168104

L oy AR 168104

R (S M, Bl (LOF)

ReAFRAERMH 2018 4 9 H 28 H

A AR L 4 4 B 300 50, 095, 283. 94 {5
BT XA TE BEATT I IR N 53 B B
T R N 1] PN 22 G R A 5 A e R P A ok

% Hir T2, FEIEBEAMERARN KA A
AR AT B, g AR BRIl 2 bR R T (1)
Vs, B SRIE G T P K AR E A .
A ST IRAZ IR B E AN 2T K
MG R iy R L2, A B (A AR

R A AMBAAR I 7] B AT B, 43R EGE
e 25t L R HE A e A, B SR R Y R A B AR
E A .

L s o VR 300 FREU s F X 60%+H it AR E CRVED

Mg L SR v b 5 H5 e 25 5% X A%
ARG )R TR EGINEF RS, — RSN N

S 25T ToUH RS AN TS i v T IR i g 4. sl
g, RTREMEES, J&T b m XS S R
(RIE 745 8k 4 it ol

FHEEHAN NERESEHHRA A

EEFEE AN rh [ TR ERAT B A PR A

N 5 I A IR R A TR ILRBIFERA A |h$%$@éc

82 0 13 0T




NEBFIRE (LOF) 2023 4E45 4 =R

@ R4 3 P TR RR NZEBLFE LOF BiF C
@ RIS A GRS 168104 168111

T AR T g 0 0k < 14 4 i

31,312,943. 73 i

18, 782, 340. 21 3

§3 EEMFHEIFMESFERI

3.1 FEWMEER

Bh: NRMJG

FEM KA EH ( 2023410 H 1 H — 2023412 H31 H D
IEBLERSE A IEBLFERE C

AHA O S I A 403, 266. 46 238, 647. 05
ASHAE -1, 963, 604. 79 -1, 124, 257. 89
DA 35) 35 G A A AS BAFI -0. 0649 -0. 0586

JAAR I 5 087 1 E

30, 202, 062. 36

17, 485, 916. 91

Ol [ | W[ DD | —

WARE S #HlHE

0. 9645

0.9310

E: 1. b e SHR IR A IR NAWEEE 2 2 e 1% B9, v A\ 3% A SERRIS e 7K 22
(iSSP IRk

2. AW OB et fe ik A BN . Bl . AN (NS A e EAR S D 0
BRARSC 2 F G HOARA, AR 9 A0 E se Bz n_EA A se i A2 sh i s -

3.2 EeFERI
3.2.1 E&HBUHEN KR RHE FHALST L BE A R i H R

NEBFRE A
L FEBEK | PEEER | Gt | SRl -6 ©—@
2O WEZQ | HIEERG HMAEIMEZED
TE=EAH -6. 13% 1. 05% -3, 67% 0.47% -2. 46% 0. 58%
TEAANH -10. 88% 1. 04% -5. 69% 0. 50% -5. 19% 0. 54%
o — -24. 13% 1. 00% -5. 07% 0.50% | —19.06% 0. 50%
= —44., 14% 1. 43% -16.97% 0.67% | -27.17% 0. 76%
A 40. 76% 1. 48% 20. 18% 0. 72% 20. 58% 0. 76%
HEeLR
Eiigiaggfﬁ 23. 80% 1. 47% 13. 45% 0. 73% 10. 35% 0. 74%
Gy %
NEBFRE C
e FEK | EEKER | St | SRR D—6 ©—@
RO WHEZQ | HRZEERG | mEMEE®D
HE=4NH -6. 18% 1. 05% -3.67% 0. 47% -2.51% 0. 58%
SO AN N & -10. 96% 1. 04% -5.69% 0. 50% -5. 27% 0. 54%

%3 0 13 T




NEBFIRE (LOF) 2023 4E45 4 =R

HE—4F

—26. 66% 1. 02% =5.07% 0. 50% -21.59% 0. 52%

b2 =4

—57.03% 1.62% -16.97% 0.67% —40. 06% 0. 95%

EE-XrsdCi
LR E A

-16. 56% 1. 58% 6. 96% 0.69% —23.52% 0. 89%

VE: I 2019 4F 5 7 21 HAHHE C RO MRS, B ¢ KpEnm H
FASRE IR, WA C KMEN 0, C RGBEUN 0 W A KMEUS EIEASH B it 7 i

B

3.2.2 HESAFAYURES R iHHEEKRLF) LSRRG R E AR
RRFHI LR

161.70%

143.74%

71.87%

53.890%

35.93%

0.00%

-17.97%

AZE LG 0y B0 R T IR 32 b [E) b 20 LA B ot e B 2 1) B sk ke B e E

2012-08-28 -

2019-07-A3 - F i

b [ 1 i S SR

2020-01-219. 4 fL-memmmmsbmmmamsy

2020-04-26 A f e

2020:07-31 4 memeifmm oo
2020-11-044

20279-02-08 1 F-Fonemmmambre e me e

b [ [ = 1y e § Rt SRt S

e u e | S T [ [ B AN S . R
2022-09-07 4

2022-12-12 J f b ememechmeeaead

o o 1 e = [ RS SR (S A
2023-08-22 4

2023-09-26 4 b+--memem _
2023-12-31

i
[
=+
=]
o
=
o
ol

2019-01-02 4 -~

— Afi K

iR T RO e — A ol St b Rt S Tl i e

b
~
=il
H
=




NEBFIRE (LOF) 2023 4E45 4 =R

138.81%

123.38%

107.96%

-15.42%

CELBHk 4 00 300 3 VIR 1 3R 5 R SRl 48 b A el 2 B2 09 B sk 455 LG B

2019-05-21 4

20230418 {1
20231003 {}
2023-12-31

2022-08-09 4 b eomn e
2022-11-01 4 b---emdemme e

2020-01-28 {------3--memmmaen

o . 1 1 > R 1 RO et .
2020-07 -1 b--v-mdemmemnemadmn e

. B i b a1 ) RO N R A P .

m
o
o
5
o
2
o
g

[— 0 e SR i IR i — ol e Rl 3 T i

E: LAKEEFET 2018 429 H 28 HAR, #EARMEWIR, KEGEFRERDH —F, B
ISR O — .

2. IRAEEE A AL e, ARESAFREMRZ A6 MHNEESIRE AT HEEEER
R ARG @O, &I E LR A RS S R E .

3AREEAH 2019 4F 5 21 HZHi C 8080, MOCEIR LR r sk 5. A C iy
I H ZEAAR A JAA, HoHE C RN 0, C AN 0 HITEHZ IR A O E A E N 22 1

7

§4 BEAWME

4.1 RE&ELE (RESLE/NA) FHi

w4

MG AR | o ‘
H — A
W5 Camam | mEam o Vi

*JTiE

4242018 £ 9 | - 12 SrRhE L, 12 FEESHR ML

85 0 13 T




NEBFIRE (LOF) 2023 4E45 4 =R

HLoEM | H28H Z1. PR S BAERS T
251NN S Fr T, RS L
JiE 5 B WHEREHARAFTRESL
H B, AIKNBIEE. 2014 42 7

HIMA LR & E 1A R

AF, BTG, 4
BT, Hemm, BAE
ST
bR KRFETEEHEDA, 3
FEUFFHEMILZL . 2020 4 4
s A U2 3 4 B IR
7 §i¢‘i$i§5 - 3 A, BRI
R, BUERGE LS T
G, B S L%
.

b

Lo EZR MO 1035 SCE MR #8 T TAMAT ML B 2 R AH SRR E

2. RG22 AR E” B A FA R H BA FIA SR A S P s IOHEAE H Y, BRI
VARNEIN PN SRtk 3 A1) 73 AR

4.1.1 HRFERFEF-EFHIT R BRLE RS LT FN BN REN
ARG IR, ARG R KA S G2 P AT AL 55 50 B BRI B S B 5 DL

B T 35 P A 2 i AR A T A 1 0L A i B
WMEHIA, ARSEHNHES PRI ERIESR R R R EVE) o (ATFSRIETF
WREIBEEHINEG « (GEFRREESEHEAFATLHHEEFEL) SFRaE e s
[l SR B A RIE VRS IE, AEWMSEH . BYRR Tt A SR U4 BN
BT, AR ARSI AR SR b, e A NER e A i, A e
A AR 4T

~

4.3 AP 5 EHYLH
4.3.1 AP35 B R BAT B

AREEGE TN — BT A PR N BRI AT B A, 1 58 I 7 R 2 S AH L 1) 1] B2 R AR
I RGN AT AL ST PR 5 2 F AT IS N, AAREHIT T GEZFH
4

WA GE B AT AT 5 HI BT TR I A2 R A5 5 il B A E -
A E I B G0 MV E B ARG, AEAFRFE S O HN. 3 HAL 5 H

%6 7 13 1T




NBEBIFEIRE (LOF) 2023 F5 4 AR A

WD IZERER RIS S i 2230647 T R T, R R 52 5 TR ) 5 A 0 o

4.3.2 RERGITREET
WE N R KA S HFETELZHIT N, IREHANRAFE PR TEHE R KA ST
INTFETEN BIE H A3 5 BRAE B0 1) FRIA A8 5 sl i 2 AR 35 24 H A & 5% 15 10

44 WEHAZE ST R KRB IS

RGN, EFREFR KA, HPRWREFRRITREY); BAZF2IHE
S, WP RA L POE S TSGR, D 3m3A BT TR i B0 BBk 73 AL
JE, 3 B i B AR LSS B MBS BRSO T BT AN A VCATE S BRI R A ARk
IR TG HARBE R i, BRI B 55 (5 00 T AL AR If A7, (HRRERE 2, A
B SN 2T A AT AR T 5 U5 A AR LR 02, BRI ZE B A KT
i BRI AR, BRSO, BT R A, R, XU
AL NN B AR UM L8 B B B A TR 1847, AR B R E], B ReEdR oL
A AT B T E S, ERAEAE AR RGRIUNZE, RRAR RGO 2 5 I # Bkt
BD I e AFEE BT A NS R B U TR RS AR X RGeS SR ER R 22 B N B
b AT AL .

4.5 WEHAZEEHSRA

BUEAR S WIRA LS A BMBUFE N 0. 9645 T8, ARG IR G AU AR K A N-6. 13%;
BEAR TG IARA L C RAHUFE 0. 9310 76, ARG IS M AUFE I KR Jv-6. 18%; [FIH
WG LA SR 3R 3N -3, 6%, 1 AHE4rH 2019 4 5 H 21 HAZHIY C J A, HH KR fak
BRAF SR TS . B C R A n H AR IR, &2 39118 C KB HTN 0, C RABETN 0 18 1418
A RO BUHEAE NS B I BT T 5.

4.6 MEMAZSFE ABEE SR FEE RS

AREE S MBI ESL 20 N TAEH (2023 48 A 21 H-2023 4E 11 A 10 H. 2023412 A 1
H-2023 4% 12 H 29 H) K& 5= 4{EK T 5000 JIoiE e, RKAES: 20 4N TAEHES M
Fr N 200 AT o



NEBFIRE (LOF) 2023 4E45 4 =R

§5 BEAGIKRE

51 MEPREEH-ASHENR

P i H & ) B ST L (%)
1| BRE 44, 938, 571. 71 93. 83
Hrp E 44,938, 571. 71 93. 83
Fee it - -
3| BB AR AR BT - -
Here fiize - -
BEPE CRFUE SR - -
Dit A L5 iy - -
& BT AR SRR - -
SN IR 4 il % - -
s W R ) SEN IR
& Rl

BATHF S E & &E1T 2,932, 773. 22 6. 12
HoAh gt = 24, 042. 73 0.05
9 | Ait 47, 895, 387. 66 100. 00

5.2 MERRBATU D RHBERRAS

5.2.1 MEWRBITLFRBEARERHTAE

AL 1Tk ~RUE G o7 5 4 BT P VE L AT (%)
TN 3N NN N 4 - -
B | RN - -
C i1k 32,174, 595. 71 67. 47

CEVANE WIS W& Ve 162

A%

=)

N4 - -

LR A EEN 2, 485, 545. 00 5.21

IR O AR EO 3, 593, 100. 00 7.53

T— ||| o

A R ROl - -

& R RS B AR RS
N

—

1, 547, 100. 00 3.24

R4 - _

S i =l 5,138, 231. 00 10. 77

MG 55 R 55k - -

BTN AR 55 - -

TKF . IR FE i i B - -

olZ2I=2|I0 )|

R RS B A AR AR S - -

b
)
=il
H
=




NEBFIRE (LOF) 2023 4E45 4 =R

HE

TPHFHSTAE

AL RE AR SR

| = |o | T

gie

fif

44,938, 571. 71

5.2.2 REPRZATIL > KRB ERRBERRAE
AFE G AR IR AR A B BOE BB -

5.3 JIRIZA SYME b 2 e 713 E Ho B R/ M HERF B R

g

5.3.1 WEHIREA RYE HE ST @8 IR/ HEF R8T+ 2 R R 155 B 4

e | mEmRE | mEsK | BB G | ARhE G | D oeo o
tefsl (%)
1 600702 FFEY 44, 900 4,341, 830. 00 9.10
2 002531 KGR FE 257, 300 2, 984, 680. 00 6. 26
3 603589 M2 64, 800 2, 935, 440. 00 6. 16
4 600048 TRF K Je 246, 400 2, 439, 360. 00 5.12
5 603076 Ok PR 88, 500 2,371, 800. 00 4.97
6 002938 IS 5 428 i 80, 200 1, 790, 064. 00 3.75
7 002271 ZR 7 WL 87, 600 1, 681, 920. 00 3.53
8 002439 A E R 57, 300 1, 547, 100. 00 3.24
9 000002 FikkA 144, 900 1, 515, 654. 00 3.18
10 600298 ZIEEEL 43, 000 1,512, 740. 00 3. 17

5.4 EMREFRFBATRNBEFREAE
AREE S A PIARRFFA G

5.5 i HHIREA RME HESF 738 B/ HEF R8T B R IR 55 B 4
AT G ARG WIAR RS 7.

5.6 REWIRIEA SO E G 2SR 13E HL B RN HEFF RIHT + 48 B SOFESR R

k]

AFE AR IR ARFFA B SRR SR

b
O
=
P

=




NBEBIFEIRE (LOF) 2023 F5 4 AR A

5.7 WEHIREA RME G E S B EE EFIR/N R BRI SR R 4
AEEGAMERRFFA SR

5.8 EHRIEA SYME o 2 S 5= 3E EL B R/ HEFF BT T2 BUE S 5 40
AR AR IR AR A B .

5.9 MEWIRSE ST KB BEE 5 18 DL it B
ARIE ARG AR RFFA BRI OL. WA, ARERSEBHEMS .

5.10 HREMIRFE ST K EFUIHLEE 5 1% L i
ARG ARG E UG RGN, ARERSE5EINIS.

5.11 H{HEHAGMEME
5.11.1 FESERKET+ZIEF I RAT EAREIZERE LR T BB 5L # 9

ARF GBI AR RAT 2T, BRI AR AR 7R E B TR %
A7 BR 2 AR A i) A — 4 P L B o8 1 DA ET 1 7 -

. 2023 4F 4 H 21 H, Ax[EBREE~ mHER A 7 E B AL R A R A e A IR A
FAMRTEE AR E B I E R R (R AR EE K (2023) 33 ), HA il
BB A7 BR 2 R i AL 2 B A R A A PR 2 ) B35 e BB A S 0 o FH B REL =) BE  IAT 9,

R T A E N BAR Ak RGN GRATDY CBURRIFR QIS5 55 4. 1.4 26, (A
ANAPRNY B+ =R ROE . A RS A W] R W) A8 B AR 2 SRR B A A R 2 W SRR
VB R BRI B A T T

T 2023 4 11 H 30 H, A ERESR MUE S B R 03 2 T SR T T R R PR TR A R
ARAFL Wik, W8T FERKBULRERRIBERRE, EENE: 202345 H 11 H,
TR B E P TR B AR AR (BUR AR R EERSEARD #i5k Gt Z/H T L
FoE RS B IERI AT ), REEPR 2022 F5 —FER S PEIIRG . BT RS E B
ANHERR o T EEIE S B B R O3 2 T R R T R B PR TR A B T IR AR B ok
T BRI R 7R o (AT BUR B 15

Ay TR UA_EAE SR BB BT R SR P A B b b A R BE AR G , AN AE IR 2 e 1)
WA ANM G AT . BRItz bh, HAb NS R AT ERAWIR PR B E TR A, HAEARR
Tl H AT — ENRZ B ATETT. 41T,



NEBFIRE (LOF) 2023 4E45 4 =R

5.11.2 ZEHBFHET 2Bl N EE S R E 1 &k E
ARHE AR AT T AR R, R A 2k & 5 R RLE (0 45 LB IR SR P I O

5.11.3 HAWBEF=HI R

(R

= R

H
d

e (o)

A7 PRAIE

21, 149. 06

JSIUSCHIE 73 Sk

IS A

RS2

Y TR

2,893. 67

oAb SR

HAth

D[N | |O1 || WD~

it

24,042.73

5.11.4 R HIREFA K40 T B BT R M5t 35 B A
ARSI AR IR R FF AT AL T IR 0 T e 4 5%

5.11.5 & WA AT 144 R A7 FE i 52 PR 1% DL i U B
AR G AR I 1 44 B S5 A AT AE S A2 BR T L -

5.11.6 BB & Bk K H A SO 1k 3 7
T U TN M JELR, 3002 2 0 6 T B A7 R R

§ 6 FFIHAESHHES

AL A

it H

EBERA A

NEBFRA C

0 ST < 0 01 i B0

28,034, 441. 27

18, 799, 264. 13

S5 7 ST 18] e < F O 3 0

5,120, 931. 74

4, 141, 517. 06

Bk - 1 7 BT ) e < B ] 0 850

1,842, 429. 28

4, 158, 440. 98

e T 1a) 2 R AR B A (A Bk
U818

T AR S & 0 LS 0

31, 312,943.73

18, 782, 340. 21

o1l 13



NBEBIFEIRE (LOF) 2023 F5 4 AR A

§7 Z&EHEANZHERTR&EBRRAZEEER

71 E&EBARFHFESHBRIER

ARG N IS E ARG RIS

7.2 ZREEBEANZHEAFREREAEST 5 WA
A S N 3 A BN RIS F B B e IR B A R

§ 8 mBEERRNHMERRFE

8.1 EMNE—RREFAFESHBLHIEI BT 20%H1F 5

BN AR A A AT
HeveH ;
RIS L |
K A 5%
P s sy | 00| | | e | g
20% 1 1] < ] o S
N 20231001 ER)
MA 1 9, 640, 239. 15 0.00 0.00 | 9, 640, 239. 15 19. 24%
20231112
PR

WA HAN, AL A7 B — PR A S S A LA B sk T 20% 0 15 0L, AT RE S EUEREE X
IZ\AHEK/@%.
v Y FEE S AL B i B R A R B R, BRI N e N R RETE T S AR R 4
ﬂuﬁﬂﬂ T L[] BT, I 91 R 4 T BN MRS
2. YFFA RSB m R FH KRR AR, ER S Ak B R 2K, e M EiREa AT
%&&ﬁ;@%hﬁ%é%%‘%ao
3 M HEE A REESMBH LLBONEAET, AT 1 RBURE R v] B 20 4 B P2 ia A S ER
U= H 3 KA
4y F5 R 3 KB R 5 A3k 4 B SN A LA H AL & %P 13K T 5000 /ioc, AHEEH
M1k, TAATFREEHERFFEARE.

8.2 M BH JUR KM EER(E B
ARG HIA, FEEE BN AEDLUT HE 2N AR T
GAFERLH RN, R ENTHMEARESE G IRA TR, M SaLEH

ERLEACNEAT A7 S LA
% 12 0 13 0




NBEBIFEIRE (LOF) 2023 F5 4 AR A

§9 #ENMHER

9.1 #EXHHEZ

Lo A [EHIE M 2 v 7 < SR AR A S A

4y BB B ST BRI B
5. HEEFLE NS TR HLAE . B LR,

6+ HEIIE 2 BRI H AR S AT

9.2 TEHH =

(GEEEFDY « GEEWI FRIERSEE NMESTEE N ; HRRE CTHAFAE R4S
EH A
9.3 AR

FE 2 T2 I 0 90 S CH S 7 B, 1 £ A 4 A B Pt A7 5 0, BT A

www. jtamc. com.

NEZEEEHEFRAF
2024 4E 1 A 22 H

b
=
=
=



	§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


