B A IPIR 300 A2 5 AL F

BRFER S 2022 £

—
N
f—a

532

=5

2022 4£ 09 A 30 H

TR TR BESR

ER &

HEEBHAN: HHFESEEBROARAH
EEXEAN: PEIHRITROERAH
EHHEB: 2022410 A 26 H



B 7 U 300 22 5y BTG IR BOIE T BBt 3 4 2022 4R55 3 ARG

§1 EEPR

BB TN o KA FORE AR S B GOR A EE L R SERR e E KX
R, R ECSTPE . AR VAT 58 B AR AN ) O 5T AT

FEFEE N E LRI RO A R A ARIEAREESFRME, T 20224 10 H 24 HE
% T AR I %5 Fabn . P ERIMAB R A S ESEANE, RIERZENENEEERD

B R PIEMR IR B IR .

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

ERLA o

|

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

b A HH S U
At 55 SRR T

A RAE 2022 4F 7 A 1 HA£ZE 9 H 30 H k.

§ 2 HE& Mt

FE G HRR R 777 300ETF

N TR VA 300ETF B 5

e AW L 159925

oA 159925

Y (SR 5T (ETF)

A RAMH 201342 H 18 H

A5 JHAR FE S A B A 851,199,451.00 4>

e S IR AR TR, B SRR B O 5 R AN PR R 2 B

BT H bR .
A N AIREE S, KA EE W, &R
JREFE AR HE 250 b (1 S U A A iR PR A R A A, FRAR
TR I FE B B B FOAE R A AT AR B R . S
&N AT DA% BT 4 A B B A T 38 2 A A B, A

PR A T AR5 R 20 & R B R B AR T PR
A 4 T BEE AR 3 B RN oAt 48 v IR IS 2 SRR HOAT
ARG o ASTE G 7 4R I IR B B AT ATAE A, B
E I S A A SR B IR 22 5y AR R BR R 2 22, 18 B AL
FREFAR TR ELR H 1

b 45 b A F v AW LU TR HE bR R U 300 FR K
AEEBRERES, NS5 s TIRAG RS, ekt

PSSR 2 SRR AE S5 RMTES. AESNRENES, FEXRAE

B HNEIR AR R BRI, BoA SRS, LUK

810312 0t




B 7 U 300 22 5y BTG IR BOIE T BBt 3 4 2022 4R55 3 ARG

A BT ARER I SR T AR UL RS i 3 AT

HEEHA P T E BB A IR A
HEEAN B TR ARAT B AT IR A w

§ 3 EEMSEIANESFERI

3.1 ZEMEI

Bhr: ARt

FEM % Febr WAER (202247 H 1 H—2022 49 H 30 H)
1AHA 2 S 2 15,487,978.94
2 AR -261,383,601.07
3BT 3515 4 A B A 1R ) -0.3127
4IRS T = 1,588,484,639.50
5 IR E S A BB 1.8662

E: 1 B SHRIAEREFA NN () B 52 &5 I3, T AP RS brik

i AP EAR T B sy

2. AW C LI R IRFE A WIRLE WO . Bt AU CR &2 e fir 22 sh i
i) FBRAH G 5 A FBRELB3 2% 5 (KR, AR D9 A ) O se B s in A 28 fe

A A
3.2 ZEFERI
3.2.1 A HHE S M BUREN KR KIS R HANS: b B R s 2 1 bt
. GEIREIEN X b4 bl s
sty | OO gy | PHILECE
B Bt P KRR UEZE Bl 25 %) HIEZEE | O-6 | @-@
@) HZD
TE=AH -14.31% 0.88% -15.16% 0.89% | 0.85% | -0.01%
xR H -8.14% 1.19% -9.89% 1.19% | 1.75% | 0.00%
o4 -20.28% 1.18% -21.81% 1.18% | 1.53% | 0.00%
oE= 11.04% 1.26% -0.25% 1.27% | 11.29% | -0.01%
pU R T = 15.73% 1.28% -0.82% 1.28% | 16.55% | 0.00%
E%{i\é\ﬁ ) ) [}) (V) (V) 0
TS 76.52% 1.43% 38.99% 1.43% | 37.53% | 0.00%

3.2.2 BRESFHRVRESH IR THHEH KRR RIS R LS AR

MRABHI LR




B 7 U 300 22 5y BTG IR BOIE T BBt 3 4 2022 4R55 3 ARG

R PARS00ETF R it BRI E SR G S E EW R ER A e EE AL E

175. 00%

150. 00%

125. 00%

100. 00%

75 00%

50. 00% A

25. 00%

0. 00%

=25.00%

_5{)'39% T T T T T T T T T T T T T T T T T T T 1
wmoe o o9 & M~ — O 0 D M = = R N s D O O
R W A S N
o= T T e T e e e e S B = R = I v B o I N I R+ o
L = = = = T = e R e = e e
A
rrrrrrrrrrrrrrr o o oW td td o
E E R E E R EEEE8&8R 88888888

— Rt pEEKE e

§4 BHEAMRE

4.1 RE&ELH (RESZLBEPNA)

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

1, FEE MRS SR, 3
FEInM R 2= AR L, B R4
MRS o G ATER T BEAR L PRI B4R
17, MEFEAL T LIE. 2008 429 A
NG, AT T e %

K4 LG PO BUEFR SRR AL A
A ﬁ;é 2013 4F 5 |4 B, 201345 H 17 HE 201546 7 16
Sl | ATH F, AER7 HEms e 288, 2017 4F 11

HO9HZE20194 1 H 18 H, LMK
W& T ERAREESLE; 2016 4 12
H30 HZE 201944 A 18 H, L%
EANUW S BT R s RS
s 2018 42 H 8 H#E 2020 4F 3 H 27
H, {FH % ETF 2448, 2018 4F 2




B 7 U 300 22 5y BTG IR BOIE T BBt 3 4 2022 4R55 3 ARG

H12 H&E 202043 H 27 H, (R H
IR 443, 2014410 H30 HE
2020 4F 12 H 23 H, 1 500 #4440
;2013 4 A 22 H&EA, {ER /5 500.
B )7 SOOETF &4, 2013 45 A 17
HZE4, fEF 77 300 B /7 300 etk 4
2R, 20152 H 16 HES, {E#H1E
A ETF &4 8; 201747 H21HE
A, AREARER &S 2017 48 H
24 HES  ATR 7 i Hh = B e - 2 1
2017 4 8 H 25 H&ES, L 7=
ETF #4248, 2018 44 H 3 HES,
{TE MSCI &5 4208, 201846 H 8
H# 4, (T MSCI Bc# At 4287, 2020
T H24 BES, FAEREZH; 2020
12 H 25 HES, T RIBEES
;2021 %3 H 12 HES, LR HiE
BT 257k ETF 448, 2021 47 A
2 H&ES, T ik E#EH ETF
(QDID R4&28; 2021 410 H 22 H
24, ATF 7 UE AT EIT (R ETF 2%
G2 20229 6 H 17 HES, LR
T A A ds BT AR ETF (QDID 4

S8,

e 1. ARSEAERGLHIUEIR PN AR G ERAERH, R ERE2 BRI H L,
Lk o BB D AR MRS MER RER A% CERD HIY;

2+ MEFFMLERTF MBS EIEE 2 GEREeLEWES . BH, sREH
N AN G BB B ED) ok TAIESR e ML 5370 I AR S B E

411 IRFREAFR BRI RBREHNE S L RN EER ™ B IE L

44 PR PEEE (D | BPEOD) AT BH S [a]
57.550.611.266.1 | 2013 4F 04 H 22
NG 15 04 A
51 H
Vi 2020 4 08 H 0
‘ ) 8 | 2.229.753.115.68 08 73 07
BN X H
HAhAH A
59.789.364.381.8
At 23 ;

4.2 BE NG A AR S E MM T A5 AU

AN, AREEEHNHE T (e N RICAEIET R i) S50 JGEANE
M PR S A SR G A RIRIUE, AE WSS B ST S5 U B IE 2k

%4 70312 0T




F 77U R 300 22 5 BT IR SO S 30 B 42 2022 F 5 3 RS

EVT AR RS A, DRSS AR AR A 2. AR A, ARk gia
TR E G, BABFERE IR AM M. HeBBTE BB sl
FEEH FIEEER L3 & A FAUE «

o>

4.3 NP ST
4.3.1 AT 5 H EKHATIEDR

ARG AN, AEEE BN HRIAT QEFRRESE AT AP S H R FEL)
SEE AN BE S iR, I RGN A5 iy s UAE 250 95 A1 P AR 45 1 52 5 8 P 3T
KPR N EH P e MR G .

4.3.2 REZHATAKIEHULH

FEZHITANEIUY: AEeTARENANMAERE LT AR A
SEHNETHNIAREHES 505 AT 5E0 R B R R A2 5 AR (K .00 58 5y &
S AZAE S 2 H SR 5%EE 50 IR B0 2 Ik, & i TR B B A & R 58 s S 2L

4. 4 5 WA 2SR RIS AIZ/E AT

WA IR, IR 300 TR 15. 16%.

WM BATEY B EIRBNA S RS HNENZ SR, “ERERRZ AT RS
ETF BLEMMH RESE, KA IIRER ZR b R BT, IR ™% 1 R
BRAE, WOR T ARSI 2Bk

FRATF AR T 4 s 1 P R BERAR 22 IR A W

(1) DB H g 5 ] 195 R B A7 P AL B i 2, 0o Bk RAT 138 ) I A 3R 52 o G BB B A28
/M

(2) AN FaEOS o I CELAR T AR B O M IE R, SR B BB i 25
T G A AT (R N D 25

(3) JREAR AR AN DT 2 1] F) o 22 Y0t B o SR P A 4 5 B 1 R 125

4.5 MEBNEES KGRI

BEWREWR, RIESMBIEEN 1.8662 TG, WEWN, HEEEEK R N-14. 31%,
[ B S v 1K % - 15. 16%.
4.6 MEHNEESTFH NEEE S B = 1HETE T

WA, AR BIES: A S H AT AR A — A ABE e
BPHHERT LTI eI .



BT VPR 300 52 5 B TP SR BOE SR 48 B G 2022 4R 58 3 FRJTRk s

§5 MBEAHAEGWHE

5.1 R EAREE T HEHEMR

75 i H ok M GT) o B A T L (%)

1| B % 1,583,766,190.31 99.55

Hep: R 1,583,766,190.31 99.55

e - -

fi] 5 WAL 2 5 % 180,209.48 0.01

Hrp: fiigz 180,209.48 0.01

B S FFIE SR - -

4 | A& B - -

5| SEMTA SR - -

6 | ENRESEHME™ - -
Horpe SEW K EIE R EN IR &

& Rl ) )

BATHER MG E &M &A1 5,931,836.34 0.37

HoAh g5 1,019,668.00 0.06

At 1,590,897,904.13 100.00

e 1. ERPER A LR B A E N, MR AT IR A S AR B AR

B 3E1E s

BT EL A 5. 79%.

5.2 MEHIRIBAT WA RPOBREREAS

5.2.1 MEHRIBHEBRERT U ROFEARZERAE

2 L RE RS H A5 M 55 A AESR 2 SUAE D9 91, 986, 736. 00 TG, i k< 58714

g ATk ARME o) o7 JE 4 B HE B AT (%)
A Y-S N N1 4 22,147,793.44 1.39
B P4 50,817,202.37 3.20
C ilbe4 917,736,866.44 57.77
CEWA NI W NI /S Wi &) e |
D R 45254,814.18 2.85
E jEikitn|4 32,279,843.57 2.03
F LR A E 4,040,181.16 0.25
G I CAEFIEELY 44,344.327.93 2.79
H {E 75 Aol - -
I 5 EER BAEAE BRIk 51298.500.77 393
Al
J A4 323,786,701.00 20.38
K S Hi =l 32,764,717.15 2.06




BT VPR 300 52 5 B TP SR BOE SR 48 B G 2022 4R 58 3 FRJTRk s

L R G5 IR 55 A 55 22,111,387.80 1.39
M BHEFFEANE AR S5 19,640,408.59 1.24
N IR ISR 28 8 it A
O JE RS« B ERAN oA R S5 - -
p HE 665,415.00 0.04
Q PRSI AE 13,089,557.42 0.82
R Ak R E AR R 1,667,916.72 0.11
S oy - -
it 1,581,645,633.54 99.57
5.2.2 MEARRB R IZAT W RABEAREREAS
] 1725 ARME GO o 4 T P 1 E L A8 (%)
A R R . il R -
B P4 1,295,341.68 0.08
C il . 665,222.40 0.04
D . #J7. AR BOoKAE =R
HERL.
E jEiEitn4
F R A E
G paliibe e il a4
H Ry e L4
; ;i%?ﬁu\ BAFFIE BH AR 12264774 001
J |4
K S i =l
L R G5 R 55 AR 55l
M BHFFEANE AR 55 9,039.75 0.00
N IKF . FREEAN A SL B B 28,305.20 0.00
0 JE RRSS « ABERANHA AR 5l
p HE
Q BAEMASTAE
R A ARE AR IR
S LRE - -
it 2,120,556.77 0.13

5.2.3 MEWIRBAT I R B R R BRI R AS
AIEGAMR T IR AR FFA B BB BB

5. 3 MEIARIL A RAME LS H = 13E LB R/ HEFF R RT+ 42 R 3R B 40

5.3.1 IR HFHIR BB T %A SO E o 2 & B FE BB/ HEF BT+ 42 R
BE B

| F5

| BB | AR

HE (R

| ARl G | EREE VP |

87 0 312 0T




BT VPR 300 52 5 B TP SR BOE SR 48 B G 2022 4R 58 3 FRJTRk s

tefsl (%)

1 | 600519 pivliEae 55,747 | 104,386,257.50 6.57
2 | 300750 THERAR 124,200 49,790,538.00 3.13
3 601318 P2 961,652 39,985,490.16 2.52
4 | 600036 HERAT 1,098,542 36,965,938.30 2.33
5 | 000858 i W 172,178 29,137,682.94 1.83
6 | 601012 B ot 538,283 25,789,138.53 1.62
7 | 600900 KATH S 1,009,303 22,951,550.22 1.44
8 | 601166 PVARLT 1,290,985 21,494,900.25 1.35
9 |000333 F A 434,524 21,426,378.44 1.35
10 | 002594 EA A i} 80,517 20,291,089.17 1.28
5.3.2 MEARFRB TR A ME G B & T 7= 5HE H A K/ EF IR L2 IR
REHAA

e | mEmKE | mEsk | MR B | ArhE G | e

tefsl (%)

1 | 600938 H ] Y9 84,004 1,295,341.68 0.08
2 | 688409 Rk s 6,334 443.316.66 0.03
3 | 301238 Tt 22 H A4 3,497 85,536.62 0.01
4 |301095 AR 740 61,908.40 0.00
5 |301327 R HRE 242 52,864.90 0.00

5. 4 MEWIRE MM RN GHFR R AE

SRR NRMT

FFa fiie 75 i A ANRPME OB of 4 BE P A E LA (%)
1 | ExfGigk - -
2| AT - -
3| &Rl - -

Hodp: BURME SRR - -
4 | s - -
5 | ka2 - -
6 | IS - -
7| Al (AR HRAD 180,209.48 0.01
8 | [AhkAFH - -
9 | Hith - -
10 | Aif 180,209.48 0.01

5. 5 MEARIL A SAME b Ze & 7=13E L K/ HEA BB L4 5 3R A 40

SARAL: NIRRT

(BT

57 #7K

& (5

~RME Go

il B < B
Eel (%)




B 7 U 300 22 5y BTG IR BOIE T BBt 3 4 2022 4R55 3 ARG

|1 127073 | Rig#k | 1802 180,209.48 | 0.01 |

5. 6 &R A RMME G2 T #E L BIR/N R BaT 42 B SCRHESS
R

AT AR IR ARFFA B SCHFIL TR -

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

ARG WRARFFA SR

5. 8 A MR A SRME 5 FE ST 198 HFI DR BT A BUES B B 40
AT AR IRARFFARGLE

5.9 MEWRSE ST R KBTI 5 1B 0L it
5.9.1 R H IR AT S4B 1 BRI S Rr B A0 4 25 FA 48
SRR NIRRT

e “ik BeR O | SAmE | AROEE g
sE) (JB) g (o)

1F2210 1F2210 3| 3,432,960.00 | -101,220.00

IF2212 IF2212 3| 3,433,500.00 | -198,540.00

N RMEES BAETT O -299,760.00

JEFR bR AR (o) -543,409.43

JEAR O R A A A8 (o) -627,040.00

5.9.2 ZEESHFE BB RBUR

AT S BB BCHR I DOR AR S RS B R SR, DLEORME DY H A, 0 i R G KU A
FELCRF RS DU T TSI K4S, EER WL . R A ERIMBE a4, B2
el Sk E I ORAE TF A REAT B ORE R AR . A A B ST AL, BRI
JB SR AL AR B BE AT S A AR B R 22, TA BT RUIRER bR 4R 20 H 19 6

5. 10 5 HAAR A 2 S4B 9 B GO 538 5 1% 0L v A

5.10.1 A3 H G R $ R BUR
T

5.10.2 1 & HIR A S8 B 1Y B 5 30 B2 K 2o AN 453 2 A 2
T

#
Nej
b=
H
©
b=



B 7 U 300 22 5y BTG IR BOIE T BBt 3 4 2022 4R55 3 ARG

5.10.3 7 5 3 B 5L B2 DR A
ARSI EATRE IR A B G T &5 4.

5. 11 HBRAESWE MHE

5111 F AR ESBFKIET+RIEFKRT EEAH R T HIGRE MR
WE, RERSHF BT —ENRIIATTER. LANER. W, ENXH
FAEZF BB B R L VLB .

ARF G ARG AT+ AR RAT AT, MOARAT B A PR 2 =] £E 4R 5 4 fhl] H AT — 4
W52 B AR AT ORI I B B B e P EONRRATROAL TS $H R RAT et A PR & =) 4

5 G 1) AT — 5 A S22 rh AT ORI B R B L AR AT s P P ORI (SR 1)
1A BR 2 FIAE IR 5 g i) R — 4 N B 52 21 8 SO0 BRI AR o B BIRIESR A RAT 4K
b, ARFE GBI PR K AAT ERAIAR A YU E SIS A, AR R g il
HAT—FENZ B ATFEDT. ALTHEIE.

X EIRIESR AR RS P O UL . AR S ov B 6, R R SEhRE, b
TRUESF HIF BT R AL P 5 B A SRR AT 2 =] 1 BE A 25K
5112 FHESREHN 4 RERTEHES S RMENEERESE. WL,
S BIXH AR B BT TR SRR At

ARSI AR TR AT+ A A SR B A e S RIS ISR B R I, ANk BN A B2
ANFRE b R B LS NN

5.11.3 HABFE =M L
Bfr: ARt
e B &8 (o)
1| fFHRIES 880,334.86
2| MWGEFIEE K 107,932.17
3 INAgivel! 2,934.00
4 | YRR -
5 | BMUYHIEER -
6 | HABRIBGK 28,466.97
7| RS A
8 | HAh -
9 | &I 1,019,668.00

5.11.4 IR EHIRIFH KL T 7 Y 0 m] 3% B 555 A 40
AT AR IR ARFFAT A+ F B m] 3 e 555

5.11.5 k5 BAR BT 148 B B H A7 E I 38 32 R A 100 1) 4 B
5.11.5.1 EHRIBER TR+ 2 ME P FETIE ZIRE LA U8

%10 71 FH12 ;|




BT VPR 300 52 5 B TP SR BOE SR 48 B G 2022 4R 58 3 FRJTRk s

TEZIRE | HEET —
FE BEME | REARK | AmARh | s | T
_ i 5 BH
i o) (%)
1 601012 R B4 e 2,395,500.00 0.15 | ¥ bk H
5.11.5.2 BARFUR BT 7T Fo.48 B 22 HP A AR VI8 52 PR I 0 ) 16 BA
o 5 = 4 0 TOESZ IR AR | ISR FHE | FUESZ RS
o BB IS SRR SR D e o) Al (%) i
1 | 600938 Fh ] 1,295,341.68 0.08 | B e e #H
2 | 688409 & ARG 443,316.66 0.03 | FriAk LT
3 | 301238 2R HTA 85,536.62 0.01 | Frizeie
4 1301095 YA 61,908.40 0.00 | BT e e 1A
5 | 301327 R 52,864.90 0.00 | Hredi e
§ 6 FHRESHHES)
BT Ay
5 BA A4 35 4 1 A0 A0 831,199,451.00
5 ST 1) 35 4 ER ) 4740 28,000,000.00
Dol oS S ) 3 4V [m] 43 8,000,000.00

5 ST 80 B e e 0 AR B B (4 B BA -5

TR I e B 0

851,199,451.00

7.1 B&EEAFHEEESHHRINIEN

RIREIAR, FESE N RRA AL SR

7.2 ZSEHENZHERRERR AR S5 WA

ARG A, FEe B AT I, T8 [0 B SR B L

§8 MR RE FSKHNMERSFR

§7 ZEEHAGHEARERRAREEFN

8. 1 I EMIN B — B R E A ES LT LHIXBIEGET 205591550

RS

= &

I A S S AL DL S IR A ISR
R 24 e

Feg | ALl | S H D 3 350 I [e 473 5 A A %‘
reliec

11 7 12 m




B 7 U 300 22 5y BTG IR BOIE T BBt 3 4 2022 4R55 3 ARG

it 20%
AT [ [X
[&]
et 20220701-
1 625,121,319.00 16,736,400.00 8,000,000.00 633,857,719.00 | 74.47%
4 20220930

77 iR AU

AIEGAAERAT S AT 20% B G AR N, fERFE B B LL G R s a6 F T 3 ke B NR BE DA BRI A% B IS
IRV, K2 PRI AR AT G E I B XU

TE: IO S LR BB AN AT
8. 2 LM B E R MM E A B

T

§9 ZFAENMAER

9.1 Z#EXMFHEZ

Lo (R )R 300 &2 5 ROF GR BOE A S Rk & R & B F)D
2+ (FEJTIIR 300 22 5 RIFAIR BOIE SR B B2 AT E i)
3. BJTIPIAR 300 A2 5 BT FRBGIE SR 505 HE 4 2022 4F 3 ZR AR SR

9. 2 TRIBCHE &

RPN TS XAV 418 25 [ B% 5999 534 K 32-42 #%.

9.3 &R AR

MGG http://www. nffund. com

% o12 71 12 ;|




	§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


