FA 7 BINAR 32 5 RUF T R BES %
BHE S 2022 4E58 1 EEME

2022 4203 A 31 H

HEEBHAN: HHFESEEBROARAH
HETEEN: PTRHBITROGERAF
EHHEB: 202244 A 22 H



1 77 QAR S 5 ROT IR BOIE SR $2 5E R  2022 4R 58 1 =l

§1 EEPR

HeEHANWERS MEFREAR S PraboR AR RIC . R FUERRR BE X
B, IR EARRIESEE . MR SE B AR B R ST
BEIE NTHEIRAT B A IR AFREAR G S FRME, 202244 20 HEZ TA

e I S5 HR bR (R E RN
SRR IR B ORI .

VEELE I A, SR R AR IBIT A 1

B B RV LSS . B R S SR N BEALZ Y 2 e B, EAPRIESE 65—

R o

|

MM SOFANRIARRKIL . BB, Beo H AR 505 R AT LA 40

b A HH S U
At 55 SRR T

AARAE 2022 4F 1 A 1 Hie%E 3 H 31 Hik.

§ 2 H& Mt

4 TR AR ETF
N TR LB ETF B 5
e AW L 159948

oA 159948

Y (SR 5T (BT
A RAMH 2016 455 H 13 H

T IR I A B

782,697,720.00 173

B H br

SR ERERPRROAREL, 18 SR BRI 2 PR PR R R 22 A /)
.

I AN e &, RS 1%, R

A s et 45 e S L TR BB L 2 AR
35 A 0 P AT S 05 R .
o T L B b T B 28 7 A b
Rt SO BB
IR TR A G T KT e 5 T
O FIRAMG (R ST TG KGR
e A M B BRI, U S A
R B S R 2 17 B U 25 A
YT T R A IR A
LA AR R A

T ARG G AT R GUMHAR R FHLAE RIEERE T, iy “ahlk EF” 5L

“ELAR ETF FJ7 7 .




1 77 QAR S 5 ROT IR BOIE SR $2 5E R  2022 4R 58 1 =l

§ 3 EEMFSEIANESFERI

3.1 XFEMEER

Hhr: ARt

ESt JlEas N WA (202241 H 1 H—202243 H 31 H)

1AM C sk & -5,639,519.95
2. A HAF -485,267,972.82
3BT 3515 4 A B A R ) -0.6705
AR B S 0 1E 2,214,986,925.82
5 AR S A e 2.8299

e 1 ERESNSHRR A B R NN EAL 53 G IRA, ThASRAE SEhriiat
KV EART oy

2+ AW P a fiE B e AR BN . R

3.2 EEHERI
3.2.1 AR EIE S M BUFE N K ER KIS FRNL S B W 38 R ) LR

HAtN A5 22 fe (i A2 sk
) FHBRA R SRS AR A, AHAE DA CSEBi e in LA A se i A2 sl et -

g | PITEER gy | LR
BBt KD Kb 2 WS 26 R ER | O-Q | @-®

@) HEE®
i E=AH -19.95% 1.98% -19.96% 1.98% | 0.01% | 0.00%
it £ A -18.03% 1.60% -18.03% 1.60% | 0.00% | 0.00%
itk —4F -2.95% 1.68% -3.59% 1.69% | 0.64% | -0.01%
JU I B 60.25% 1.78% 57.04% 1.79% | 3.21% | -0.01%
it E AR 43.64% 1.70% 39.43% 1.70% | 4.21% | 0.00%
iizzz 39.06% 1.64% 30.72% 1.64% | 8.34% | 0.00%

3.2.2 &S & FAMURE S B R THAEN KRR KI5 R L5 R
fEWC I AR B I EL R




1 77 QAR S 5 ROT IR BOIE SR $2 5E R  2022 4R 58 1 =l

7 BN ARETF R e EE K E SR HAL S L Bt R/ L SR EE B X EEE

100. 00%

80. 00%

&0 00%

40, 00%

20.00%

0. 00%

-20.00%

—=40_ 00%

_600% r—rr—T T 7T T T T T T 1T 1T 17T "7 ""’+T "7 7T "7 T
SR8 IS5 s BS5-REBESEERII S
bbb &bt L4 bdd LI L Ll b s L4
(S A A o O A O A A A
- = = = = = = = = _— o o o B e B B ey 6
E R R R 8§ 8 8§ s R R R & sss8 88888

|— TitpEMEkE  — [itlsEegEs |

§4 BEARE

4.1 RE&E2H (RESLIEN)

EARREEHESEM | E5F
g4 | HRSS SRR Ml !
AN | EERM | FIR

e RS TR B L, RREm i
i (CFA). VM2 iHIm (CPA), HA X
SN TS . EATET SRR A R A
AR BT IIGES . K 2 TR 5
YA T H#8. 2010 4F 2 A ININFJ7
54, PHTBIEREERIEE G HiE

F4 . e =
P 201645 5 JERYER AR5 S Iy
| e - [ 124

3 H 13 H BH; 2015 45 H 22 H# 2016 4F 7 H 29

H, {£FJ7 500 Tk ETF. FgJ7 500 J&
MELETF 448 2015447 H2 HE
2020 4F 12 H 1 H, AFSCE s S Skt
EHEZM; 201947 A 12 H%E 2021
F1HTH, {EMJ7HE 500 Tk ETF
R4, 2019 47 H 12 HZ 2021 4




1 77 QAR S 5 ROT IR BOIE SR $2 5E R  2022 4R 58 1 =l

1 714 H, {EFJ5HIE 500 JEA4 K ETF
Fe&%H,; 2020 45 12 A 1 HE 2021 4
4 7119 H, (FHCrpiEE&ie2r; 2015
7 H 10 HZEA, 1T 500 {5 B A& 23
2016 5 H 13 H& 4, (L7 alkik
ETF &4, 2016 £5 A 20 HE S,
fEFE 7 BAR ETF BRI & 23 2016
£8 H 17 H&EA, 11 500 {5 B Hc#Ed 4
23 2016 £ 8 H 19 HES, (TR
ETF. M T IRMIE &4 RE; 2017 %3 H 8
HZE4, (/7 ai8iEss ETF B4
2P, 2017 £ 3 H 10 HES, ¥+
UEATRIES: ETF L4248, 2017 4F 6 H
28 H &4, (Em 7 HIEHRAT ETF 422
;2017 E 6 H 29 HEA, LR THRAT
Befe L 221, 2018 4E 2 8 H&ES,
fEH R ETF 2448, 2018452 H 12
H#4, (77 H ieBciedt 4245, 2019
7 H 12 HES, fErJ7 LE 380ETF,
F 77 _LAIE 380ETF B &3 2020
F12 HL1HES ATESE SR EE R,
20223 H 3H &4 A 7 Lilg& ETF
ResnH,

e 1 ARESEERGLHIMEIR A HNAR G ERAERH, R ERe2 BRI H L,
Lk o BB D AR MRS BUER RER A% CERD HIY;

2+ MEFFMLAERTF A AEE AT EIEE 2 GEREeLEWES . BH, sREH
N AN G BB B ED) ok TAIESR e ML 5390 I AR S B E

4. 2 BE AR E P A S EESEEERFEHB KA

AR, AREGE N (P N RICAEIET R R R ) S5 SR AE
M ENER S MARE G A FHE, AREWLEM . RS o0 R0 BRI 2
BV, AR AR AL L, O AR N VERA i AR IN, AR Eis
ERAGEE, BAMERSHIFEEA A M. MR, K5 LR i a s
FEEH RIEEEI L2 & A FUE «

4.3 AP HERHHA
4.3.1 AP 5 H EKIBATED




P 77 BINLARCE 5 BTG R BOIE SR B 2 4 2022 4R 55 1 Rl

AIREHIA, AEESEBENHRPIUT QEFBRESE A A A TS EHRFEL)
S AR L B S iR, I R G AN AR B 7 AR 2l 55 0 1 AR A 1 5 5 4 T IRAT
NP N E BRI A R eI G .

4.32 RERZHITAKIE T

A T ARG WNAFIER T LA AR NS B S LR I A $e ot 4
B2 55 At sa bR B A58 5 B0 I 28 oy B 123 77 24 H RS &) 5%
HIEZ o IREON 2 IR, TR BT L& A BB SRS i 2 LA 3 52 3B 3 HR B J s 1 O o7
BIESE

4. 4 5 M A SRR RIS AIZIE AT

ANVARFE AR S A K 19. 96%.

WA LS B EN “IREILTH RE” .« “HNFERSHER” | “EREHRZE IR
SRGE” . “ETF BEREERG” 5, HARESRE R Z B EREEL KF, If
T AR I R AR, B OR TR ETF BE 4 2 g k.

FRAT TN A L 4 4 5 M N R % 22 I DR A3 AT A

(1) R0 FR UL [F0] 15 SR P A7 B AS B i 225, %o LR FRAN 138t H P 3R 52 5 G BUIR B 2
/M

(2) REWIN TR I CELIRT AR B  BD 45 R 5 1S 10 1 B A 2 i 12 2 <
BRI i 5

(3) i bWk IR AR PR RE

4.5 EHNESHNV SR

BEMEIAR, RESHBAEN 2.8299 o, WEMA, HHUFEEKZEA-19. 95%,
(7 S Ml S v 1 K 4 0~ 19. 96%.

4.6 WE AR ERE ANBEE ST ETE Y

EIN, AR IES: A5 HE SO PFA NEE AN O A& EE
FHHEIR T LTI e .

§5 BMEAGHKE

5. 1 IREMREERASHMR



1 77 QAR S 5 ROT IR BOIE SR $2 5E R  2022 4R 58 1 =l

FFe i H &/ O ob 2 4 B P AR LA (%)

1| Bass s 2,209,818,055.81 99.71

Horpre R 2,209,818,055.81 99.71

2 | REEeHH - -

3 | FEW BT 2,000.07 0.00

Hrp: fiigr 2,000.07 0.00

L SCRRIESR - -

4 | REEET - -

5 | &RlfiTE R - -

6 | FENIRE ST - -
Fore SEBr= 00 ) S8 Nk B

b ) )

7 | BAT RS B AT S A 4,757,118.42 0.21

8 | HAh#ir™ 1,752,815.40 0.08

9 | Ait 2,216,329,989.70 100.00

e ERAABEE SRR IS R B AR EE A, 10N R A A I A AR B ARG

5.2 MEMIRILAT I RO ER T AS

5.2.1 |EHRIBERE LT LI RNFENREREAS

e 17251 ARME o) ik 38 4 W P 4 L 151 (%)
A R MR H, il 74,448,186.75 3.36
B KA - -
C il 3 . 1,652,938,743.25 74.63
b B R R ok ARl ] ]
HER.
E e N4 - -
F LA FZ 1,873,495.00 0.08
G ZiEEH . SAEENL - -
H 1 Aol - -
| ;‘i‘%éfﬁ”‘ KRS REAR 105,336,069.65 476
J SRl 167,698,129.08 7.57
K S H ek - -
L R GG T 25 MR 55l 13,021,702.83 0.59
M FEERFUANE AR S5 92,541,233.36 4.18
N IKFI FREERI A e B il 3 8,145,612.00 0.37
0 Jo RS« B ERFN HA IR S5 - -
P HE - -
Q TAFFE 2 TAE 60,498,932.18 2.73
R A RE AR R 32,963,237.29 1.49




1 77 QAR S 5 ROT IR BOIE SR $2 5E R  2022 4R 58 1 =l

Gits

it

2,209,465,341.39

99.75

5.2.2

MEFARBPRBRE AT ROFARERRAES

g

TR

KRME Co

N N4

i 3 4 B 7 A E EEA (%)

R

il

240,636.97

0.01

O |O|®

T T R BOKAE
BRI,

I

LR AN

91,163.30

0.00

ALEB . BRI

I | mm

A8 A Ol

F AR BAEAE S BRIk
55k

SRl

Bl

GRS 55 i 55l

BEARIEFEMBA R S5

KA IR N FE 1 B

21,551.15

0.00

JE B ARSS « AEFRAI A R 25l

A

PA A2 TAE

e R E AR

wimlo|o|lo|z|lz|r|x|«

G

it

353,351.42

0.02

5.2.3 MEBIRBAT U RKBRBER AR EZRFHE
AR B4 AR WA AR M A I 2

5. 3 MEFARIZ A RMME G H & F 138 LA R/ N HEFF RN+ 42 R SRR B 40
5.3.1 R FHIRIEHE T %A SO E & B & 5™ 1 E H B /M HEF R RT 42 R

Eang e
e | REAE | REAR | HE B | AnhE G | e P
tefl (%)

1 | 300750 TR AR 812,910 | 416,453,793.00 18.80
2 | 300059 KITWE 6,075,022 | 153,941,057.48 6.95
3 | 300760 LG ST 295,483 90,787,151.75 4.10
4 | 300498 IR 3,376,335 74,448,186.75 3.36
5 | 300274 FH ' FLE 680,876 73,030,759.76 3.30
6 | 300122 BRAEY 514,490 70,999,620.00 3.21

87 0 312 0T




1 77 QAR S 5 ROT IR BOIE SR $2 5E R  2022 4R 58 1 =l

300014 {4 R 876,398 70,699,026.66 3.19
300124 A 1,219,359 69,503,463.00 3.14
9 | 300142 IRFREW) 1,122,164 61,573,138.68 2.78
10 | 300015 % IR IR AL 1,616,716 51,007,389.80 2.30

M W ERAE AH B BT

E":éo

» BIFEARNMMES S5, IR R BRER 235 3

5.3.2 I HFHIR PRI F 4% A SO E o 2 & 37 19+E BB K/ HEF BT T4 R

e
e | mEmAE | mEan | NE B | AnhE G | e R
tepl (%)

1 | 301217 i e 4 9 4,284 63,917.28 0.00
2 |301177 11 ST 15z 7 792 62,243.28 0.00
3 | 301219 s 2 it M 321 47,113.17 0.00
4 | 301089 Wzl 220 38,060.00 0.00
5 | 301207 et 569 25,098.59 0.00

e WTFERAE A R ETRREE, SR RIMES 5HF, JHEARBCEE 25 5

E‘go

5. 4 MEWRE MM RN G HFR R A S

SHRAL: NIRRT

75 fit 7 il ARME o) of 4 BE A E LA (%)

1 | BxRfiF -

2 | RATEHRE

3 | &Rbfigz

Hodr: BURME SR

4 | s

5 | fviE a5

6 | ISR - -

7 | AT (AT 2,000.07 0.00

8 | [AMkfFE

9 | Hith - -

10 | Ait 2,000.07 0.00

5. 5 MG HARILA Al S EE T =138 He Bl X /R4 I RT L s 3 5 B 4
SFiEA: NRmt

v
R | i | BEAE | B0 GB | ARBME GB ﬁfﬁ;“jﬁﬁ
1 | 113057 HRAER A5t 20 2,000.07 0.00




1 77 QAR S 5 ROT IR BOIE SR $2 5E R  2022 4R 58 1 =l

5. 6 W& WIARIE A RMME & 2 ™ E LB/ RS AT+ 42 B SRESs
EardE

AT AR IR ARFFA B SCHFIE TR -

5. T MERIELA RME SRS FH = EHWHIRK/NEF R LA R SRR Y
i

ARIEEAMERARFFA SR

5. 8 MAEPARIZ A FMME o 2 & 713 E Lo R/ HES B BT TLA2 BGIE R 3 B 40
AFe AR AR ARFFERUE.

5.9 MEWRSE ST H KBTI 5 18 0L it
5.9.1 R IR A S4B KA I S Rr B A0 4 25 BA 40
SRR NIRRT

e “ik BeR O | SAME ) AROEE g
sE) (o) ) (J6)

1C2206 1C2206 3| 3,747,960.00 -70,000.00 -

AN RMERES SRS ) -70,000.00

e b A (o) -447,796.61

JEEAe BT R A A RIMEAES) () 8,840.00

5.9.2 XEESEFE BRI B RBUER

AT AT B BRI AE S DA FL A 22 o [RIE M 2 Fe VR AT A i . AR B AR I
TR AR S RS B SR N, DL HORAE 9 H R, X b 2R G XS A RS L85 R AR 0 T RS 50
PERESE, EEERRAIELS . oS ERIIBE I5t & 40, @ 2 Sk uia kB R E 55 5
WS HEAT B ORE A . AT S TIF R IR IS HIATATAE R, BB S B A S5 B 152
Dy ERAMERER R 7S, I8 B RUREAAR IR EU0 H 1.

5. 10 5 FAR A2 S4B 19 B GO 532 5 1% L v A

5.10.1 A1 i 3 B 5L BUR
e

5.10.2 1R & HIR A S BB 1 B 5 3 B2 7 20 A0 453 2 A 2
T

5.10.3 A3 E i B SR B E VAN

#
Nej
b=
H
©
b=




1 77 QAR S 5 ROT IR BOIE SR $2 5E R  2022 4R 58 1 =l

Teo

5.11 BEHASWMEME

5111 FHAREREBR R+ ZIEF K RT TEAHR S HIAG R EIRIILR
WE, RERGHF BT —FARBIATER. LTRER. Wk, ENXH
FRUESF BB B G AR A HH UL B

ARIE SRR+ B RAT ERAIBA BE RS R, SRS g
HHA—FEN 2B AFFE T THEE.
5112 FHHE SR BN T E2BERLTBHES SR E NS IEREE. WL,
T N A 5 B B ) B L SRR B B

ARIESHTRIE T SRR A B RS S R E RS IE R R, A48 PN S
AR LR A 0 S N R SN
5.11.3 A B =4 Bk

mA: NRMJt

Tk
Jo

FFR s o)

FHARES 535,540.58

ISR SR TE 5K 1,217,274.82

ST IBEA

PSR

Y H R

Hofth SR

R

HoAh

O |0 Njfojga|hlW|IN|F

&t 1,752,815.40

5.11.4 R EHIRFFH KL T He I o] 3% #5535 A 4
AT G AR IR ARFFAT AT F B m] 3 555

5.11.5 R & WK AU +42 B 5= AP AL TIE 52 BR A5 0L A i

5.11.5.1 R EHIRIBHAL T I 148 B R A FEUE 32 PR O B
AT AR RSB B B AT+ 44 B AN AE TR SZ BR A5 L o

5.11.5.2 BRFR BT BT L2 R E P FAERIE ZRE LA Ui B

o T " TIBZIRE 0 | HEEEEE | WEZRIE L
B | BRI BB s G | el e o
301217 ) 7 ] 63,917.28 0.00 | i e H
301177 HBAT AR 62,243.28 0.00 | i e H
301219 s e 47,113.17 0.00 | B i i

%10 71 FH12 ;|




1 77 QAR S 5 ROT IR BOIE SR $2 5E R  2022 4R 58 1 =l

301089 T2 38,060.00 0.00 | HrAie i
5 | 301207 ] 25,098.59 0.00 | HrAsie i

§ 6 T AEEHHES

Hfr:
R B AR A i A 659,697,720.00
TR 75 I3 1) 3 4 H A A 5 204,000,000.00
P 3RS S ) 3 4 A B[] 47 45 81,000,000.00
Tt HAHA T BE SR BN A (4 Aa b LL"-" 451D -
i 5 WA AR JE A AL i 782,697,720.00

§$7 ZEEEANBHEEREREAZEEEN

7.1 B&EEAFHEESHHRINIER
AREWIR, FEGEIHNRFFE AR SR

7.2 HRSEHENZHEA R SRR AR S5 WA

AN, S E AR, B[R BCR S AL R

§8 MR HEE RKHMNERER

8. 1 REMAE—BRERFAESHBLAIE R 20581F 5L

T I 5 B S AL 1 DL WA IR AT E a5 0L

FEHEE
Al
A F| B X e

HH A4 430 A 4 i BRIl YR AY |
it 20% 477 0 R A% S [ 47> %5 FrE 4 "
] s ] X
[

BB
eS| P

Jo

Iefe it 20220101-
1 598,227,023.00 119,354,900.00 10,000,000.00 707,581,923.00 | 90.40%
4 20220331

7 R AU

AIEEAFAERAT S AT 209 1L G AR AT N, FEREE I [l LU 1) A T3 26 A T 5 e T NOR BE DA BRI A% S IS
AIBEE T, 2 T B RS G B KU

TE: I AU S LR BB A AT

8. 2 UM B B LR MM EAE B

11 0 12 ;|




P 77 BINLARCE 5 BTG R BOIE SR B 2 4 2022 4R 55 1 Rl

§9 HAXMHEF

9.1 FEXMHHEZR
Lo (F07 QRS 5 BT IR BOE R R g i e A )
2 (R RNEAREE 7 ROTIGEIRBOE - R 3 S FEE P 0)
3 P QNPARAZ 5 BT IR BOIE T 5 B 5k 4 2022 4 1 AR R 3L,

~

9. 2 FIH
TR T A FH DOGEAE S 35 FH 2% 5999 554 KJE 32-42 #%.

9.3 &R FR

M. http://www. nffund. com

2

% o12 7 12 ;|

N



	§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 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名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名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名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


