B 7 PR H R e B3 5 BT

FRBOEF T & 2022 £

.
et
|—a

522

=R T

2022 4£ 06 H 30 H

EEEEN: AZSEERBERAHE
ZEIEEN: FPEIHRITRGFERAE

EHHEBA: 202247 H 21 H



P 7 HIE H A (e R 2 o ROT G R BOIE S5 R 4 2022 4757 2 IS

§1 EEHRR

R E N NE S LEEHRIEANR S TGO AR B EGC L R S PERR A BUE i
I, IR BRI S R RN 58 B AR A S ST

EEENTE LTHBRATR O AR FIREARE G FME, T 2022 F 7 5 19 HEZ
TARIRE RIS fahs . IFERIMBEA GG FNE, RIERZNENFERERILER,

RSP PERRAR B ORI -

BB PRV DARSAE B AR B 0 SR U B IZ I B 7, (EANRAERE & —5E

A

HE ARSI AEIARRE I BeoAa XSG, BB 1 3B R AT A2 B

ARG MU,
A P S5 BERER A i

AAREWIE 2022 44 A 1 HEEZE 6 H 30 Hik.

§ 2 H& MmN

R &R F 7 HHIEH A .4 )8 ETF
W M TR HEETF (Hf4 )& ETF)
e L 512400

5 5 Y 512400

A (Y LTI (ETF)
FEA AN 2017 %8 H3 H

T YIRS B

2,723,539,000.00 4}

BB H s

S IR AR A A A6 SR R R B AN BRI R 22 i /M

AH e e R &, RS Ik, M

Erdrg il FAEAR B B0 S A A AR B B AL, AR
PR PR PR B I B FEA R PR A T AR B

b &5 b B i v HIE B A e SR AR 2L
REG R RS, NS mTIRA RIS, i

N FHAEL 5T MRS A SR 58 A E HIE IR

ARSI 2 R AIE g . _ ] g e e 7
PRITRE R I, BA ShRI4RE DLEARIITRER A
I 5 55 T S ARABAIR XU WAL e ARFAE

S IN AT B I A PR A

BEEFEN b TR EAT e A PR A A

T ARGAELZHIITHERGUHER RS HAE B ES ST, WREKN “A 6 ETF” 5

“H4)EETE” .




T IR R A B 20 5 BTG BOIE Ze 3B 56 6 2022 4R 58 2 IR

§ 3 EEMFHIPMESIFERIN

3.1 EEMSHER

hr: NRMJT

L EM SRR

WA (202244 A1 H—2022 4 6 H 30 H)

LA L SE e et

-303,284,014.12

2 ARSI

222,065,552.85

3BT B3 < AUA A

0.0751

4 AR I T iE 3,581,442,199.35
5. R I S B 1.3150
L. PSSR A B NNWEEE S & 0igH, T2 A SE bR s
IKPFEAR T B A 57

2+ A e B s Fig 2k AR SON | BBl HA N O 2 e (a2 sh i ad)

THBRA R G A AR A 2 SE e il A2 Se e 2R st -

3.2 HEHERIN
3.2.1 RGP ERES LR EE KR RIS FHALS: HL s R U s R

g | PIEER gy | ITECE
BB KD KRR k25 @) xR | O | @@

@ HEEZ®
HE=1H 5.78% 2.62% 5.17% 2.62% | 0.61% | 0.00%
& EARH -2.62% 2.32% -3.17% 2.33% | 0.55% | -0.01%
k4 16.16% 2.35% 15.21% 2.35% | 0.95% | 0.00%
Hh=F 97.39% 2.15% 82.18% 2.16% | 1521% | -0.01%
iizgg 31.50% 1.97% 19.59% 2.00% | 11.91% | -0.03%

3.2.2 BEESARAERURESHBR TS EE KRR LH SRS R
e RAR N Y LB

#
[\

p=i

ps
—
=
b=




T IR R A B 20 5 BTG BOIE Ze 3B 56 6 2022 4R 58 2 IR

AARIER L AR RETFR N ERKESEHI S RE EWGEENH L ELMILE

80.00%

&0. 00%

40. 00%

20.00%

0. 00%

-20.00%

—=40.00%

_60.0%||||||||||||||||||||
o e < T T = T e S e S« L = L S = B A+ I = S = S+ S s =
S G A
$T3ITTITIITTIEITIEIESTTER
P~ I~ o oo o o o o o o 2 D2 D3 D2 &= 0 o= w= = e [ |
FFFFFFFFFF LY B o B R < I <t B ot I < o
E 8§ R R 8 R R 8 R 8 8RR & 88 8 88 8 8 8

[— BitpEMKE — BUSZERET |

§4 BHE AWML

4.1 LW (RESLHE/PNA)

EARREEHEGEI | EF
A | % IR Mtk L]
EREH | BEERH | FIR

1w, BEEURR¥FEm TR L, £
RrE LR (FRM), RFVF4 sy #r i
(CFA), BEAEEEMNITE. 2015 42
HIINFE 54, TR E A 5 )
PTG BT, FRBER BT T
201947 H 12 HZ 2021 %4 H 23 H,
1T/ 77 /N ETF. ® /5 /N5E ETF Bt
2019 4 7 &4 201946 H 28 HE 2022 42
HI12H H 18 H, {ER¥#E 300 FE 44 #; 2018
11 A 8 HES, AR HIE 500 358
HEZH 2019% 6 A 12 HES, TF
75 Thil TOPIX ETF (QDID) #4475,
201947 H 12 HZES, TH&)E.
HAE4E B . 1000ETF J: 442 #
2019 45 11 H 29 H&ES, T/ 7 Bt
KX ETF J: 448, 2020 41 A 17

%3 31 it



T IR R A B 20 5 BTG BOIE Ze 3B 56 6 2022 4R 58 2 IR

H&E 4, F4F 50 420 2020 4 1
H21 H&E%, fFr7KELLH] 50 H4:
253 2020 4F 3 H 26 H&E4, FR7HE
PSS X e L 2 B 2021 4F 6 A
24 H&4, AER 77 uERHI )Y S0ETF
e 2021 8 A 19 HES, I/
77 FRIE R MY SOETF etk &2,
2021 4F 9 A 27 H& 4, 4£Fd 77 HiE 1000
Beidt 208 2021 4F 12 H 29 HE S,
fERG 7 EEAE 2T 2% ETF R4 28,
2022 4 1 H 26 HE4, £/ /7 ik 500
HE5ESFENE ETF 4474,

E: 1 AEEeE AR EPEIR ARG ERANH, R EEeL BRI H I
Lk e L BB AR AP AR MRS BUE R RER A s CERD B

2« EFFMLER T FEAMEE NP EIE 2 GEREeLENMESF. BH. sREH
N AEN 53 B B T SR THIESR R Mk B3 BRI A SR E

4.1.1 HARFAERFH - E BRI B R L RS EH RN B K™ M HF
4.2 BENIREH N AR SEEUMFE BB

AN, ARG E BNy (thAe N RICAEE T B S i) S Rk
M ENEE S AR GRS FRHE, AEMRER . B 5T JE N E B ALE 5
PO, AEAS S XS (R A b, O B ANVER AR . ARSI, AR EiafE
EESM, WAMERSOERE AR . e R e LR RH /e
FRAKEEIN S FE A R I AE o

4.3 AR 5T YN
4.3.1 AP 5 ERBATER

RGN, AESEHAEHIAT GEHRRESERARA TP HER SR
JY 5 SEFEAR R RE R AR, i RGO TS R 2UE 55 55 R T PR 4% 22 5 APk
17, AFXFFE N BB RSB RS,
4.3.2 RHEZHTARETIHH

REEG T ARG A AEIE R ST N ARG N RSN G WA R A S
S5 5 T ATEFEMY, R BLE H 1358 5 AR ) 80 A8 B B iZAIE 55 24 H s &
1) 5% 17 150 o

4. 4 WEH RSB R KISAZEDHT

%4 31T




P 7 HIE H A (e R 2 o ROT G R BOIE S5 R 4 2022 4757 2 IS

AR I AE BT A e R AR Rk 5. 17%.

Wl A8 R “PREZ S R . CHNENZ SRR “ERERRZE R )
Pr&Rg” . “ETF et AR 5, BALLENIREORZRRZHIERL KT, JHil
RS RS BRIAURE , B OR 1A ETF Jh i) 2 4iaff.

FRATINS AR e < 4 o 30 A BR AR 22 AR 0 M 2 T

(1) BB T K IR K PR S 5

(2 F S [ty ok ) 8 RO B A 72, 0 SR AT T3 3 1 N 3 52 5 4 BRI R 2 /D
s

(3) Jeai J B MBI B 2 1] Y 3 22 e sl ok (R A s < 5 R ) v 25

4.5 HEHNESE KGRI

HERE R, AEESMEFEN 13150 76, RGN, HEHEFEE KRN 5. 78%,
[ WM 53 K2R 5. 17%.

4.6 HEMAREESFHA NGRS F - FETE Y

A A, AT SR R DLESE — AN 5 H R B A ANBCR AN — 3 NEE R 1R
PHMEMRT LT T .

§5 RERAEME

5.1 EMRESFHERHRL

Fs i H S (o) 7 3 4 B B I LR (%)
1| B 3,566,627,407.80 99.29

Her: e 3,566,627,407.80 99.29

2 | BEeE®E

3| e Bt

Hr: fiid7

BTSRRI

4 | stelmiti

EREAT A AR TR

6 | EANRE &M

b SR O SENGR 5

& Rl

AT ARG F /T e A1 17,774,594.55 0.49
8 | HAhBE~ 7,687,685.20 0.21

it 3,592,089,687.55 100.00

%5 311 T




P 7 HIE H A (e R 2 o ROT G R BOIE S5 R 4 2022 4757 2 IS

T BRI BEERRIE AR B AR E R, M0 R B & TR A S R B A

ELIER

5.2 WEMRIBATIL A RNBERRA G

5.2.1 MEARBHEBEET LS RNBABRERTRAS

NG

RES

KAhE Co

A

AR MR M il

o 3 4 B B LB (%)

v

KA

1,037,516,323.46

28.97

@]

il k.

2,528,758,885.06

70.61

)

T 0 IR SR A AN
DA

IR

HORFNZ A

ATEIEH . A REAHEEOL

(0| m

A A Ol

o

5 R BAEAE S EOR R
55k

R4

L=l

LG AN 55 e 55l

AR FEAEANR 55k

KA PSRRI FE e o P

RS AR AR AR 55

HE

DA TAE

b R E MRS

wimlo|=|lolz|lz|c|~]|=

o

it

3,566,275,208.52

99.58

5.2.2 REBRBREEF AT RABAREREAS

AG (&S] ARME o) i 5 4 P 1 E U B (%)
A VSO NN Q[ -
B KA - -
C il 1 . 302,354.27 0.01
D I #07. RR SoKA =/

AR
E jeisitn 4
F bR AT
G papliibe el a4
H {E1g Aol
. G RAL . A AME B AR R 14,008.64 0.00

5k




T IR R A B 20 5 BTG BOIE Ze 3B 56 6 2022 4R 58 2 IR

EApI4

R4

LG AN 55 e 55l

AR FEAEANR 55k

KA PSRRI FE s i P

30,611.37

JE RS BB AR 55

HE

PAFIA 2 TAR

b R E MR

wlmlo|w|lo|z|z|c|x |-

o

it

347,064.28

5.2.3 MEBREATIL T REBBOER R B R REA S
ARIE A WA AT B B R

5.3 MAEMIREA RPE S ESEF = IHE GNP RET+ 2 REE SR A
5.3.1 MEHRBHS R %A RME 5 H ST #E IR HEF AT +42 B

EH R 4N
| mEmeEm | REan | NE B | AnhE Go | v o
tefi (%)
1 | 002466 RFFE. 2,626,400 |  327,774,720.00 9.15
2 | 603799 R 3,226,779 | 308,544,607.98 8.62
3 |601899 Kk 32,979,062 | 307,694,648.46 8.59
4 | 002460 Erzz N4 2,042,541 | 303,725,846.70 8.48
5 1600111 et 5,540,263 194,795,647.08 5.44
6 | 603993 & FHEE Y 17,955,147 |  102,882,992.31 2.87
7 | 601600 R E AR 19,936,744 94,699,534.00 2.64
8 | 002240 BT R 1,538,100 92,839,716.00 2.59
9 |002738 R BRI 924,680 85,634,614.80 2.39
10 | 600547 IR 4 4,595,455 85,291,644.80 2.38

5.3.2 MEHIRBIRIB R %A oA 5 2 3™ 58 BB R/ HEFF BT T4 B

Lk g g
| mEmAm | REan | NE B | anhE Go | v o
Eeil (%)

1 |301238 T 22 4 3,497 112,148.79 0.00
2 301219 licpozip|4 578 50,759.96 0.00
3 |601089 i TCIE 24 1,749 36,816.45 0.00
4 |301150 h—RH 404 33,435.04 0.00
5 1301207 T2 569 32,102.98 0.00

5.4 MEWRLFF MM RN GFBFEAS

BT I T




T IR R A B 20 5 BTG BOIE Ze 3B 56 6 2022 4R 58 2 IR

AT G ARG WIRARFFH 57

5.5 MEWIRIZA A b2 & F ™ 13E LeBI K/ HER BT T4 B 3R A 40
AFE GG WIRAR A 77

5.6 IREHIARIEA SMME 5 ZE T 3E LB /N HEAR BT +48 B STRFIES
B

A IE AR IR ARFFA 5™ SCRHIESR

5.7 MEWIRIE A S E 5 B E H BN T R BT 14 5t 2 B 33
il

ARG ARG WIRRFFA SR

5.8 MEMIRIEA RE HE ST 1#E B RN BRT DA BGES 3 48
ASFE AR AR AR A BUIE .

5.9 MEWRSE ST R KBS 5 18 0L it
5.9.1 WMEIRAZE ST KB B35 S8t 25 BT 4
EAps: AR

\/@E‘ (\‘—'/ . VAN 7 aiy .
L G BER OV | sumon| 2PEE )

32D g (Jt)

10,295,360.0

1C2207 1C2207 8 0 409,320.00
N RMERS REET (o) 409,320.00
IR T m A AR G oD 14,866.47
I PRI TR B R A A A A E AR S (6D 289,601.60

5.9.2 AEGHB R HBIBOR

AT 4 5 TN AR XU A S0 DA BRAEL N 68, %3 SR G XU
SERFIRIG UL R I TRENTE RIS, EER AN PELF 22 5 BRI R I 184 2, S 2 ke
I R B 25 S AT B IR B IR AR - AKE 1y S R IR SR AL R L, IR SR
DT VB3 5 A PR 2 22, A B B O 2 H B

5. 10 REMARAZSHH I E AR 5 B R

5.10.1 Z<HAE R R BB BUR
o




T IR R A B 20 5 BTG BOIE Ze 3B 56 6 2022 4R 58 2 IR

5.10.2 R 5 MR AHSHLH 10 E G KR 2157 5 B 40
.

5.10.3 AR E G EBRE
AT G AR WIRF A E U 54

5.11 HEHEEREME

5411 FHARESRE NI+ BIEFRRTEEARLT HAPEERITLR
WE, RERGHRE BT —FEARZIATER. LAKNER. W, ENXHE
FUEZF BB B R AL VLA .

AREEG B WIHT T UETF ) RAT EARAIABA I I B T ) S 2, e R & gl
HAT—FENZ B ATFETT. ALTREE.
5112 FHESEENIHR2BEERAENESSFNENFEREE. WE,
BN AH SRR R R B R SRR PP B

AR B HE T T A4 I SR R G (R E I A5 1 R SR P, A 4 7 BN M| BE A
TRE b BRI IR e NFEE RSN

5.11.3 HAMBEF=H R

B NRMIG
Fe R & )
1| fFHRIES 2,311,262.03
2| MISGEFRE R K 5,376,423.17
30| MUBF
4 | MICRLE
5 | MUHIE K
6 | HAmREK
7| FERETRA
8 | HAh -
9 | &It 7,687,685.20

5.11.4 IREHIRKFA HILL T B i AT 5 45t 55 B 4
ARG RRFFA 7.

5.11.5 5 R AT+ MR AP A AR TIE SZ BR A 0 A B

5.01.5.1 $REBIRAEBEF AT+ B AR RS S PR G L B
AT G AR SRR B 0 T+ 44 B S T AN AR AE L 32 BR A DL o

5.11.5.2 BRI BT T2 B = PR ERUE Z PR B AL i A




T IR R A B 20 5 BTG BOIE Ze 3B 56 6 2022 4R 58 2 IR

o 5 po w5 4 PUESZ R0 | SRS EE | FE S PR LU
FE | OBRES | BRER | ol Go | on )
1 |301238 EhZSH bt 112,148.79 0.00 | Hr e e 1
2 | 301219 lieuun|4 50,759.96 0.00 | 878 e A
3 301150 R 33,435.04 0.00 | BT e e #A
4 1301207 A 22 el 32,102.98 0.00 | H7 A8 e 3

§ 6 FFRAREESHHES)
HAL: Ay

T WAL S 1 WS

2,932,039,000.00

e 7 U130 18] ik < A H Y 3 0

2,044,000,000.00

Pl A5 TS0 I 2 < L 450

2,252,500,000.00

7 IR 5 PR 0 22 sh i A (i sl b BL-" 315D

A A S #UE

2,723,539,000.00

7.1 ZEEEANFHEFESMHTRINHER

AR, HEEEARRFAARIE S

7.2 ZEEHEANCHBEATRERAEST 5 YA

ARG HIA, B BRI B[] B ESE AT S 1 L .

§8 MR HEE RRPFMIERFR

$7 ZEETHENCHBERREREARSFIL

8.1 WEMIN B E A ESHFLHIEBIBGERL 2058915 5

A AN G 2 S A s WA AR SN
FEHSE
N
I @m&% )
9 Lo R EEGE N . e e By
] Fe . A7 %0 FR ) 473 0 VB[] 47> %01 R SR X
#id 20% 54
R BsF T X
[&]
e 20220401-
1 1,340,819,900.00 486,797,668.00 376,539,400.00 | 1,451,078,168.00 | 53.28%
4 20220630
P R AU

A GRS M 20% MBS MBI N, fERE B R LLB R i 6 T T, a8 TR BE S BA%

2010 T 11 ;|




P 7 HIE H A (e R 2 o ROT G R BOIE S5 R 4 2022 4757 2 IS

77 R BB RS AR R BN XU .

8.2 MMBRE RN M EEGER
.

§9 FENMFAR

9.1 FEEXHEZR

I (FETIEH A &R 5 TR BOE R B S g i e A F )
2« (R HIEH A e E A 5 ROT G IE BOE SR BB 2 TR Thil)
3 P H A g R A o BT AR BOIE 7= B B Ak < 2022 4F 2 F= AR RS0

al

9.2 FFHHE R

TRYITH A4S H XA 18 25 g 5999 554 K 32-42 1%,

9.3 BERARN

Mik: http://www. nffund. com

&
p=i
H
p=i



