f
i
=
B
5]

&

2

FEAT

2
==

1

S
RS
=y

- #
AELL&

e 7 PR A48 2 P 26T £t o, BT
Y5 BT, UG RS IORR, K IF. SELU A X L s

o IEGTHHEE PR R RIE SRR A SO, R R L, AN, B b ﬁ%ﬁﬁﬂﬁ%%%ﬁﬁﬁ%mﬂak
BORERR T T DU LR e . 80 T S RE B i B I 3 o B T AR i, B A Y/ H 272 5

- RGP RIS TR,

t ORI IR R ORI R S B N H I S AR B2 BB
SUBIEGILBUEN. JE ST 2 PIBTES LI ARSI, - ‘

e TR, R UL DO 1 0 B0 U g CIE BRI 1 Tt £ 5 VB 10 T R A A L, 0
AR 2 M A ) . ‘

o ARETR I, N bR R R NI A i L

o IR L R R AT SR, (CRIBURI R A= 3 e, SR SR AT B 4T

$£4:1R15:016532 FG PR SIS T 100 22 5 BT I HR BOIE 77 5 B JE Rk

RIPEEIE S (QDIT) A B AR MRS

‘

T

B BRERARIOTR L, JESRBRER (B 15 M BRER R ZE A/ IME, 122405 BB
G [ 3 BRI O 25 FE P 4 e (B A AT 0. 35%, AR AL IREFRZE AT 4%. .

Era g
Pk : QDTT 3 [ i 52
TR AT
L RS SIS TR 2 : : :
REFS 0 ' 50 100
AP KFIFH Vil
HAF: AT :
SRR AR AE (BZ 2023-12:31) 0.00% 0.00% 8.52% 91.48%
. WA BRI
R LI H 9T A
0 SRR 0. 00%
O A2 14.09%
FH R ( #% 2024-06-30) B G 0,53
B3 5= 0.28%
OO s 6.66%

180 I 157 IR 6. 85%

160 O 2k 1.19%
140 \ O #fRs 15.10%
120 \ O fkds 0. 49%

A\ O T 4.94%

C R 49.87%

2019 2020 2021 2022 2023 2024

BRI T IEHRBELLILL 100 Ky I8 7 T, KDL Z AT T E
BB KT F IR 95— TFHER L P AFED A2 R 19 77
G o AR B TR AE L/ ) 55 F 4 #2177

2019 2020 2021 2022 2023 ALK

- - _ - 52.15 13.89

HEGRI (#Z 2024-07-02)
Py kS +/- [P

—/~H [k 7.18 -
=AN A EHR 9.50 -
A EIHR 17.49 -
VS Ik 15.56 -
— 4 R 24.26 -
ZAERR R - i
SRR GERD - -

TR R - -

* GFIERL: MR BT B R IR A A FE R IR 7 FE R, %
FEGHARTE T IR BRI FENME T )5 NS VL BEHI G182
WA LU ZZIL ] TGRS R A AT R A 2 70 5 i W13 1 I i O
THENETH T RERF 2507 WTEAEH — IR R BB A i I 2 ™
A TEREAETE NG, AT LUHEA S 2 A 1 7 i it — 2 2

D e

L W #reJge




B AR T RN HIE 7 100 52 5 BT ISR BOIE S 5058 2 e AUk 6
F4 QDT A FN RT3 80

A (#% 2024-06-30) i S5 B AL (#% 2024-06-30)
S EEi ST CIE S S S [F)2HE4 JBe B A 2 0.00
—AE (Al 22.47 -0.62 0/ 69 IR (AT AR -
ZAEER R - - 0/ 42 LIRE H -
AR ) - = 0/ 25

TR EAL) . _ 0/ 22 RN it F UL E: 12 PN A EBRIRU ) 7208 LA LA AR R i F ki S e e 2

] F AR N
SR (82 2024-07:02)
FAL B .
2 FrifEZ  (Standard deviation): -
1.8 HELL#E  (Sharpe ratio): -
1.6 Fi] /R R 250 (Alpha) : -
1.4 'J_'ic.f?iﬁl (Beta): _
1.2
1 AL TR F (AR 24 FT 1] 7R PRI Ik 4 [ IR 55 i 5 1T — FhPE v [ 7R 5
TR HIIITT = R LU S R AT 11, ) A = e 15
0.8 AN 1 F 0
0.6 oy
2019 2020 2021 2022 2023 2024 oA I 4 TRk
eI ARM
RO TER AL (CHNIIER TS NI AP P I AASy: A H S T 2 BT F 30 2022-09-15
= (87— B /B LB A & B (L) AET 17.97 (#%  2024-03-31)
HEERMSHNK (NRT) : LN RS EHERAF
AN 1.6137 FEF AT R RAT
B 1.6137 L 400-600-8800
SH—ANE 5 B TR 1.47% 1L 010-6'5215588
52 JA Ak A 1.1984 - 1.6137 U www.jsfund.cn o
Hidi: Jb T ARH X g 14 RA 21 S E PR R
BRI L I — TG H . B B P =175 (T i ) T 1 TH C Ak 124 )2
WCE R, Bl fIAs RS GG, TR IEZEE
By 0L #4 o vam
; 2022-09-15 - &4
#HER [ SEiES 022-09-15 - &4
AERMIE G EA A A B LR . BB, G230, 2021 4 9 /]
g b . 0.50% DN 8 SE R G BRI A | 8 80 . WLk, BAHEGML T
ST e o 0 Feo HRIEEEE.
e 0.10%
B AR5 -
KL -
ARIBR
4y R bR PR
50 JiTGLA T 0.80%
50 (%) — 100 JiJt 0.50%
100 /576 (F7) BAE 1000.00 7t
2liaE
i B R
50 i 7GEAF 1.00%
50 (&) —— 100 JiJG 0.60%
100 7% (£ BAE 1000.00 7¢
= 2%
5y b sk
7TRUTF 1.50%
(&) — 30K 0.10%
30 R(EF) LR 0%
FESR BRI FE HI T2 GN8N 6 1 5 FE T s QG 3 1 R 22 19 b IR 8 1
UEEHITES HI AP S NT T HEATE S G TP T, P A2 A5 I HE i e BT B
FUGHIER; 5 IR T 25 i TFA TR IR FN], YA 72
UL 38 AR CRBE B NI LI, KIEEHIH MR I, 17206 KFE
B
F&H:
Sk XTI RS R, A ST R, BRI AR GRYID AR (BRI ) IR OPED HIAT (“RAT B, HFHA
HI, EBOF R RS OL RO s B R T RE 5 3 BE A Rl TR A S o B R T 00 . ORI R B A o0 BORH I ST RI OO (5 B VORI e, et o2
1 %%ﬁu&%%ﬁﬂ%ﬁ%%ﬁM$¢$Eﬁ%ﬁﬁMﬂ AR SRS B VORI T T AIE . AT LI 5 BT L1 {5 B P RHIA(E T2 SR R R
ST 5T A RAAT ] ST AT A PR s A A %ﬁi%&%ﬁﬂi%Zﬁ%%Km%F\gﬁ¢%\z¢LWﬁfﬁ$%%¥%ﬁ Rk 1R A2 L T S50
KRR DT &tf&%ﬂﬁ%éﬁﬂﬂ{#{’ﬁﬂkﬁﬂk)ﬂ SIS ], G R BRIEAE R AR It L, AT RG2S (5 B VR E A BT AR T T L
%%;é%ﬁ@ti;%%ﬁﬁﬁ*ﬂﬁmﬁﬁ AR D 1805 ﬁ{fj@uﬁﬁ)\ DA B8 ER AT A 5 4 B 138 5 T Bl 97 B K . (R R ORGSR LU ] 7 Ui 8
&%&&n% W EHNIOE TR T AN RIGEIL, RIS SR IESH SO Bk, LR TRIES MO0 0F, RELLR AT KRR R 2, G i
FEOH R A LI FEVE /T BE T, P00 o PRS2 DR 3 9l P R SR SR . M55 1 5V S P T A [V R AT S B 0 3535 B0 13 L ] LG S5
TG MRET 2 A RN 0 B ) T AR 1 0 TEAT R BRI 6T > 817 S Bt £ o 65 6 0 SRRV « b U B840 1 P il o 575 9 SLIL 7 28

SR o B AR RAT “IRNE Y o SO S BB, RN DL T RVERS



X T AR 4 B PR 2 < XU S 2 (K VP T 3 S, VAV T A W Pty e XU A8 20 (K VT 7 4 A L7



