55 MSCI H[E A50 HELH @AT 5 HFF

IR BOESF SR 2 ¢ 2022 £

5

522

=

;Hiﬂ:

2022 £ 06 A 30 H

EEEEN: HAZSEERMERAH

HETEEAN: HRBITROERAF
EHHBEBA: 202247 H 21 H



77 MSCI H1[E A50 B HE A 5 IR HOE 45 R A 4 2022 4R58 2 RS

§1 EEPR

SEWNE RS LEFRUEARR S TR R RIC . R SRR EE A
B, RN L L R IR S R AR A ) O B AT
BEHE N EATRO AR AFRIEARESSFRME, T202247H19HEKTA
s P S FR AR AR IR H A S AL, PRI AL A B AR R IC 2
SPEMR IR L ORI .
SN AR LSS A . iR S i SR A SRS B 4 B e, (B RIERE 4 —
SEBLF
G A GO AR AR R RIL . HRAG R, Beo AR 1E B0 R SR AT R 40
e B AN 4 R4 5 U A 15
AR S5 FORERZ T
AR A 202244 H 1 Hilg% 6 H 30 Hik.

§ 2 HE& Mt

4 TR 7 MSCI 1 [E AS0 H.HL 8 ETF
N TR rH[E ASOETF
e AW L 159602
oA 159602
Y (SR A2 5 B IR
A RAMH 2021 4£ 10 A 29 H
ety BIR B S A0 B 300 3,348,542,944.00 43
e BRSO FR S, A8 SR R 5 P AT R AR 22 AN
BT H bR .

AN G T BRI e A S A SRS B AR B FLAh i 24 )
S DL A (R BREAAR 4R AL, SERLSE S Be0R H b ASE
<B4 IF PSR A 2 B2 R e e AN 0.2%, AR R ER
REANEIL 2%, FEBBRIE AL 588 R,
BARHRENG  ERATA A BRSNS . BRSO . P
et Iz S AT SR BUF BB RGBT SCRRIESR IR BT IR
W R R R IR I A5 b 55 1B SR L AR IR
PERIE S5

ARFEEFRIFEHCN MSCI China A 50 Connect Index
(MSCI H1[F AS0 HREcHIBIRE0, MHARATREALE
(AR EE o ARSIt L R iy MSCIT H[E AS0 B
BeH @RS (NRMD e,

b £ i i

JRUBS A 2 5 IE I JEBOE MG, RS, XS S TR

81031 T




77 MSCI H1[E A50 B HE A 5 IR HOE 45 R A 4 2022 4R58 2 RS

ahEE. RS ERMTgEE. AR <
S HNER AR HIR SR I, B SRR EL DL
AR BT AR I SR T AR UL RS A 3 AT

HEEHA P T R E B A IR AR
HEEAN FHR HRAT AR AT PR 22 =]

F: ARGEZHITHE ARG EBERFHMEEHEERET, TRKN “HH
AS0ETE”

§ 3 EEMSEIANESFERI

3.1 ZEMEHEr

Bfr: ARt

FEM % fEbR WEW (2022494 H 1 H—2022 46 H 30 H)
LA O SE I -119,556,422.10
2. HH)E 247,340,037.24
3BT 3515 4 A B0 A 1R 0.0733
4 IR FE 4 05 7 1 E 3,147,221,604.89
5 IR E S A BB 0.9399

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

2. AWC LI EEIRFE S AWIRLE WO . Bt AN O &2 fefir 22 sh i
) FHBRAE R SRS AR A, AHRIE A CSEBiiias in b A 2 se i A2 sl et

3.2 &P {ERI
3.2.1 ARG RES M B ENE K E K HS F RS b s 2 1 B
e R NZ5 R8s
/\""ﬁ‘ i gﬁ 3 . —
B @iggg Kbt ﬁqﬁggg fisEE | 00 | @@
@) HZ@D
i FE=AH 9.58% 1.57% 8.56% 1.56% | 1.02% | 0.01%
it 2754 A -5.98% 1.59% -6.86% 1.59% | 0.88% | 0.00%
HESER 6.01% 1.41% 6.50% 1.42% | 0.49% | -0.01%
Eﬁj@ié\ =0. 0 . 0 =0. 0 . 0 . 0 =V. 0

3.2.2 AR S A FRAN URES AR THMEN KR Z) KI5 F L4 g
e 22 Eh ) A




77 MSCI H1[E A50 B HE A 5 IR HOE 45 R A 4 2022 4R58 2 RS

EANSCI REASOEH HIRETFR e EEKESEHI SR EW G ENH R EE W EE

10.00%

5. 00%

0.00%

—5.00% 1

—10.00%

=15, 00% 4

—20.00%

_zs.mlllllllllllllllll
ST A S v R W R o S SR o
(= e T | - = & m m ™M n w 0 0 w0
T TITIIT?IIEEEETIEIEEERER
& &N o8 N N oo oA & & & 8 8§ 8 8 H 8 8 8§ 8
8 & 8 8 E § E 8 8 8 8 R 8m 8 8 8 8 8 8

|— BitspE#KkE — BHlSZagsE |

e AFREEAEFET 2021 4 10 A 29 HAER, HEAMEWIARE SR RFE —F; HESNK
SLHAE 6 ANH NG, B AN & I A L R A A R L) E .

§4 BHEAMRE

4.1 RE&ELH (RESZLBEPNA)

EARREEHHREEH | Ik
e | RS HR Ml !
AN | EERM | FIR

St PR DN et O e e 4 B
R AT (CFAD, HA IS ML,

2012 4F 8 AMAF 7 H#4, FHEAE
VR TE ;2015 45 5 H 28 H & 2016
-8 HSH, (EREAMEE; 2017 4
4 13 HE 201849 H 4 H, AER TR
oI 42, 2016458 A 5 HZ 2019

-1 94 | 1A 18 H AT T H A S LR 2017
F11 HOHZE20194F6 H28H, f£KX
G 1000 K 300 4L, 2016

FE11H23HE 2021411 H 12 H, 4F
A 77 HHIE 500 5L 28] 2017 4F 11
HOHZE20214E 11 H 12 H, &
K I G 2R, 202044 H 23 HE

2021 4 11 A 12 H, 4EFd 77 FiiE 50 3458

2021410

7N
FHR i H29 H

%03 31 T




77 MSCI H1[E A50 B HE A 5 IR HOE 45 R A 4 2022 4R58 2 RS

e, 2016 8 12 A 30 HES, £
MR FE S 4 2021 £ 10 H
29 H#E4, {ERJ7 MSCI H [E A50 HEE
3@ ETF 2448 202241 H 10 H
£4, fErJ7 MSCI 1 [F A50 HFkHi#
ETF Bk g4,

e 1 ARG EERGLHIEIR ARG ERAERH, R EEe2 BRI H L,
L i e 2 AR H O AR MR SRR RER A S (CERD H;

2+ AEFF AL AR T EIE 2 ERRELENMESR., WF. sREs
NG BN G BE HIMED) R T IETR e MOl A LSRR R RLE -

4.1.1 IRFAERAZE 3 7= BT R 3R B e < 40 B ) A L O 7 W 1 L

4. 2 BE ARG A AR SZF MM TS 15 0L A B

AN, AREEEHNET (i N RICAEIETR R k) S50 A ANE
M ERE R S AL i & G RIE, AF WSS M B o0 i S s BEAIZ F 2%
GV AR AR A, RS ATRET NBER A . AIRE N, ARk EiE
TERARGVEEGH, BABREESMHIRE A . e, Sty LR a s
FEEH FIEEER I & A R HUE «

4. 3 A5 E WYL
4.3.1 AP35 B R PAT IR I

AREHIN, BRI HEIAT GESARTIE S A 7 A T3 5y il B 18 S W)
SE 3 MR B SR, I R GERN N T4 % 7 RAE &Il 55 3R 5 P P 1152 5 2 TARAT
AR IE R BT S S A AL A

4.32 REZ 5T AKIE RN

A TAME N E LT RGNS EENE B a4
BZE5W I AITFE, R EBURE B R AAE 5 A H D ) 058 5 sl i i 27 24 H &
AE R BRI .

4. 4 MEBNE SR T IRIEAIBIES T

A I, MSCT rf [§ A5O B I M Ha % ik 8. 56%. WIIAIFRATEL Az M) “fB8Hibsc %
RG” . “HNEBERNZHEMN” | “WRESRERRSTRS” . “EIF MEREHE RS
&, BRI G W IRERR ZIRAR R R R KT, JRdad P ) AR SRR, IR T AN
G Aia .




77 MSCI H1[E A50 B HE A 5 IR HOE 45 R A 4 2022 4R58 2 RS

FRATTR A B <41 1 09 A BRI % 22 E XL 0 A 4

(1) FE5Z B IaIE [ Bty R I SR O LR RS, 0 B FRATTid I A R I 22 5 4 IR B iR 22
/M

(2) R IR EURA B CEIR T AR BORAR B 15 R85 D 1 BB B Ml 5 2 2k <
AR OAL M RS

(3) He LW s R ;

(4) BRI BRI BT 2 1] R i 125 s SR P A i < 5 £ v 24 5

(5) IRYEFEHURN B BT A GG, FaTRAIHRE TIRIH e %, £t
AR I Z T BRI B KU A A R R R VR 22 P2 i £ PR AEE TRl A o

4.5 EH N ESHNV SR

BEWMEAR, ARELSMHEHIFEN 0.9399 Jo, WEN, HEFHEIEKEA 9. 58%,
A BV G v KRR 8. 56%.

4.6 ME AR ERH ANBEE S FH - ETE R

REIN, AR ARMIES: A5 HE GO A NEE AR 0 N s
BHHEIR T LT I eI .

§5 MEAEGWHME

5. 1 IREMAREER~AGHENR

Fis i H e Oo) o 2 B LB (%)

1| BB 3,136,466,316.27 99.04

Hrp, R 3,136,466,316.27 99.04

2| BEewE

[ 5 Wi 5 %

Hrp: i

B SRS

4 | R

SRIATAE AR R

6 | NIRRT

Forpre SCI QIR AR SN R 5

S e

BATIER M B &AM &A1 27,182,834.82 0.86
Hoptr %7 3,190,901.31 0.10
it 3,166,840,052.40 100.00

%05 731 0T




77 MSCI H1[E A50 B HE A 5 IR HOE 45 R A 4 2022 4R58 2 RS

e 1, R BRI TR B ARG G, TR R P RE T IS IR B AR
(EERATER

2. I BlGEE SR AL 2% A RS A SUNE N 91, 737, 982. 00 JT, LRGBS
EHIEE 7y 2. 91%.

5.2 MEMIRLAT A RIBRERFTAS
5.2.1 EMRBHEB R AT RKBARZRRAE

g A5 ARME o) i 5 4 R 7 1HE L B (%)
A VSO N | 4 29,027,804.00 0.92
B P4 164,153,625.00 5.22
C il & . 1,862,328,681.35 59.17
VAN W N /S W) &) e Y |
D HERAL 89,028,592.00 2.83
E jeisitn|4 53,629,856.00 1.70
F LR A EE - -
G Zidisk. S AELL 107,938,684.00 3.43
H ERETIE V4 - -
I ;\if’?iﬁu\ ARG B ANMR 18.177.110.00 0.58
J SRl 543,236,522.63 17.26
K S el 59,959,038.00 1.91
L R GG T 25 R 55l 113,055,151.01 3.59
M Bl FEAH AR S5 50,139,714.41 1.59
N IR IS8 33 it A B - -
0 JE R RSS  ABBERN AT AR 25 - -
p HE - -
Q A FFE 2 TAE 45,489,632.98 1.45
R Ak AR E AR R - -
S b - -
it 3,136,164,411.38 99.65
5.2.2 MEBRFBEB R IZT VS RAOBEARERELAS
N 1725 ARME GO i 3 4 R PRI E B (%)
A ySSN  NN Ni 4 - -
B KAk - -
C il &b 254,582.88 0.01
- AN W NI /S W &) e | ] )
VA4
E EH - .
F R A EE - -
G B e i e T TN 4 - -

%6 1 311 0T




F977 MSCI H [H A50 BB HIE A 5y BTG BOIE T BB 3 4 2022 4R55 2 FEARh

fEra ol

Ll

H AR BEAE S BORR

55l

45,865.96

0.00

B4

D =l

A 5ERRE 55 e 55l

FFEABIEFERIBA NS5

KA IR N 3L B

JE B ARSS « ABFRAI AR R 25l

A

PA 2T AR

b R E AR R

wlm|lo|w|olzlz|C|r]|=

G

it

301,394.89

5.2.3 MEHRT U ROBBBEREBRERRAS

ASE G AR WIRAR S A B BB B SR

5. 3 MEWARIE A ARMME b B S H ™ 13E ELI K/ HEFP R BT+ 42 BRI R B 40
5.3.1 MEMIRIBHI B R A RNE HE ST E WHIRDHEF R 2R

B 4
e | ommem | mEsK | HE D | snbE Go | e
tefsl (%)
1 | 300750 THERA 559,439 | 298,740,426.00 9.49
2 | 600519 DVMERE 126,074 | 257,821,330.00 8.19
3 |601012 PEHRELERE 3,071,180 | 204,632,723.40 6.50
4 | 002594 bt W i 385,059 | 128,413,325.91 4.08
5 | 600309 JitEA 7 1,309,000 |  126,959,910.00 4.03
6 | 600036 FARRAT 2,756,673 |  116,331,600.60 3.70
7 | 002475 AT 2,866,300 96,852,277.00 3.08
8 | 601888 Hh [ A 414,357 96,516,176.01 3.07
9 | 002812 BAER Ay 371,446 93,028,650.70 2.96
10 | 601899 Kk 8,582,100 80,070,993.00 2.54

5.3.2 ME RPN B LA R E LHFE ST EE B/ HEFF a7 T4 R

ey g

e | REAE | REaR | HE B | AnhE G | e
tesl (%)

1 |301238 B2 B A4 3,497 112,148.79 0.00

2 |301219 g4 578 50,759.96 0.00

3 | 601089 R CEE 2y 1,749 36,816.45 0.00

4 |301150 H— R 403 33,352.28 0.00

87T 031 T




77 MSCI H1[E A50 B HE A 5 IR HOE 45 R A 4 2022 4R58 2 RS

| 5 [301153 [ pphTE | 398 | 17,504.04 0.00

5. 4 WEHIRILFFF MM R BHFBRRAE
AEE G ARG IRARFFA 67 -

5.5 B HRIE A SRMME 5 E G T8 LB /MR BB T4 SR 27 Bt B 40
ARG WIRARFFA 57

5. 6 &R RMME &2 T #E LB/ R BaT 42 B SCRAESS
EangiE

AT G AR IR ARFFA B SCHFFIE TR -

5. T WMEWRILA RMME S &S FH = #E B/ NPT LA R ERREN
il

RIEEARIREIRARFFA RS

5. 8 A MR A SRE 5 FE ST 198 HFI DN HEE BT A BUES B B 48
AT G AR IRAR ARG

5.9 MEWIRSE ST R KIBIGHI B 5 1B 0L it ]
5.9.1 I FHIR AT SHBE KB S Fr B A0 4 2 FA 48
SAURAL: NIRRT

TR G | A40E N S E AR "
e at o O | Al AROEE g

2 (7B 5 (Ot

10,673,280.0

IF2209 IF2209 8 0 781,440.00
N RMERF RS o) 781,440.00
e B A AR o) -595,280.14
I Fe TR B AT A R EARD) (o) 1,276,800.00
5.9.2 AR E BT HH 57 KB TR

AT S P BB I DOR AR S XU B JRUN, DLERIORMEDON H A, B R s VAT
TR BRI 05 200 AL A AR BB AT AT R, PR 2 B A I T 4
(58 5 AR IR 22, T8 B RORER bR I P8 501 H 1

5. 10 R EHIRAZE B 1 H U R 5 F o i 9

%8 W

o

11



77 MSCI H1[E A50 B HE A 5 IR HOE 45 R A 4 2022 4R58 2 RS

5.10.1 A< H BT B R BUSR
T

5.10.2 R E IR A H S BB 1 5 S Kp R A0 4 25 FA 40
T

5.10.3 70 5 S B 5L B2 DR A
T

5.11 BEHASHMEME

5111 FHAREEBRRKIAT+ZIEF R RT EEA R T HIG R ERR LR
WE, REMRSRHE BT —FEARIATER. LAKEER. R, ERXTHE
FRUEZF BB B G AR A HH L B

AT ST HIAT T AAETR A RAT AR, T RARAT A A BR 2 ® LR R o G ) AT — 4
2 B AR AT ORI B B R AR T o BR_ESRETR I RAT FARSL, AT GBI
AT B UESR I RAT EAARA I E ISR, AR S g 03T —F N 23 AT
BT AT .

X EIRIESR R RS P O UL . AR SR B R 6, R HRSEhRE, b
TRUETF A BB PRARE 7 1456 AH SR AN 28 7] ] EE R K
5112 FHESHRRNOA T ERERTBHESSAMENFERREE. WL,
B REXT ARSI B BB B R SRR P BB

AN K G P BT I AT A4 BRSO B e RIS M R I, A I e BN A
ANFRE b R BRSNS

5.11.3 HABFE =M L
Bhr: ARt

e R &8 o)

1| fFHRIES 1,536,365.51
2| MGEFIE R K 1,602,745.75
30| RURBER)

4 | ROCRE

5 | MUHIEER -
6 | HAhMCGK 51,790.05
7| RS A -
8 | HAh -
9 | &I 3,190,901.31

5.11.4 3R EHIRIFH KIAL T e O i m] 3% e A5 55 A 40

809 31 T




F977 MSCI H [H A50 BB HIE A 5y BTG BOIE T BB 3 4 2022 4R55 2 FEARh

ARG WIRARFFA 7.

5.11.5 R & WK AU+ 48 B = AP A AL UIE 52 BR A5 00 A i

51151 R EHIRBEB R AT +Z B EHFERBZRE LK B

TR | HEETE GO IR
e BRI | BRELK | SHARE | EHs e
— it B
i Gt (%)

) . 57,138,000.0 o
1 300750 T AR 0 1.82 | %% flies il

10,01 ) o
2 002812 SER i 0.0 8’0003 0.32 | ¥ b H
3 601012 F B4t e 4,530,840.00 0.14 | #phmh 4

5.11.5.2 HIARFUR BB BT L2 R E P A AERIE ZRAE S Ui B

TIEZREAH | HESEFFE | ISR
= Wy = i VN
FE | OBRAR | BRER | ol Go | el o0 )
1 | 301238 B ZE Tk 112,148.79 0.00 | BT AE e #A
2 |301219 e |4 50,759.96 0.00 | i e 3
3 | 301150 bR 33,352.28 0.00 | Hr e e #
4 | 301153 hARNL 17,504.04 0.00 | HrzE e #A
§ 6 FFHREESHHED)

BfL: A

5 BA A4 35 4 1 R A0 3,838,542,944.00

5 SR e IR 4 s R 4y 746,000,000.00

U R ST 1A 3 < TR ] 3 5

1,236,000,000.00

e ST ) e R AR SR AL (D A" 38D

0 ST A < L

3,348,542,944.00

$7 REBHEANCHBERREHEARSFIL

7.1 R&EBEAFHARERSHHERNIER

FAREIIR, HSEHEARFFERIE SR

7.2 G BENZHERRERRAEST 5 WA

ARG A, He e B NATEAE I T8 [0 R A B L

%10 71 11 ;|




77 MSCI H1[E A50 B HE A 5 IR HOE 45 R A 4 2022 4R58 2 RS

§8 RMBHE RN MMERER

8. 1 X EMIN B — B R EH A ES LI ELFIEBIBGET 2058915 5L

T I P e R T o W R
Y
- e
B % . Vi
g e | EEEE s 1 B HA e
it 20% o
] X
i)
jiF SRS 20220506-
~ 1 665,537,200.00 54,000,000.00 22,370,500.00 697,166,700.00 | 20.82%
= 20220630
R

AIEGAFAEFIA RS AT 20% I ZE G BTN, R E B LU Je s 25 T 35 3k e PR BE DA B A% SIS

BT, K2 B RS

RN

8. 2 MR EE YR MM EEER

§9 FENXMFHEZ

9.1 FEXHHER

1. (FgJ7 MSCI F[H A50 HEX H.

2+ (P77 MSCT Hr[E A50 LIk HiE

3+ F/5 MSCT H1[E A50 H. X H.if

3o

9. 2 FRICHL

TRYITI AR H X A fiE

9.3 R HFR

MGG http://www. nffund. com

A2 5 ROT IR SR HUIE T 5 R B e A
A2 5 BT I T R AGIE T R RS IR E )
A2 5 R IR HOIE TR R v

11 om0 11 m

{/—r
T s

B 7 FH % 5999 S84 KJE 32-42 #%.

EAFD

2022 4F 2 ZEEEH S TR




	§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


