75 Bl R IETR A TR SR B B 2 & 2022
TR IFEMT

2022 £ 09 A 30 H

HEEHAN: EHFESEEBROERAT
HEXEN: BRABITROERAH
EHHBE: 2022410 A 26 H



F 73 BT 7R VE TR A BIE R 4R Bk 4 2022 4R 55 3 TR

§1 EEHRRN

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

HEILE N B HRAT B A IR A RIRGEA e & FE, T 2022 4 10 H 24 HE& T
AR RIS FEAR S I ERIAMB R A GG FENE, RIEERNFEAFAERBICE. =
FERR IR B B -

S B BRI DRSS . B ST R A P e 5, (A RIE R &
A

ot

GG R AR I . BT K, $ 98 FEAE P e SR Al AT 4 el
BEARREG MHESE UL A

AR P SRR A T

AREIAE 2022 97 H 1 Hig% 9 H 30 Hik.

§ 2 H& MmN

A LE 7B R IR
L FRG 010357
oA 010357
Y (Y LFF IR
FEE R4 2021 %1 H 13 H
35 HAAR I £ 1 B A 8,055,633,829.06 1
e TEA A G RS H R R AP PRI 3E T, Ed ok
EvaAd=RyN

WRTFE BT, g se BB B KRS E Y 1E

AN < 1) 2 BB SRS N B R AR RSN, ARSI T
EHANRIBIAT 6, St . & iE
R B AR, DOYE R E R RE PR K
S RGBT (Alpha Wiat). AMRBEER A E B E I
OIS G IS . HABS R RIS Al SO IO E G i
FFBE BTG L AT A 5 B SRS AT B SRR UE SR BRI

FHIE 800 FEEU 25K X 60%+HH IR IB LA Fa g (AN T)

ML g b s v . N
PR i 3 5 X 10%+ o (44 HE 4500 25 7% X 30%

IR GG, B S, HARHT R KU AN T
mARMT RS, T iorlie. mmsite. &
IR BOAREE, BR T W IR S SNSRI R A
SRACLAR) 17 370 e Bl RS 55— AL BE AR 2 A, AN <3 T 91
FRIRGE it T 37 KU, 355 558 A/MIE 55 17 7 45 % T I Wi 4025 4%
B

IR HAC 2 45 I




F 73 BT 7R VE TR A BIE R 4R Bk 4 2022 4R 55 3 TR

A= N P 7 3 & R A BR A

EEEN TR ERAT IR H PR 7

R 5 R IR 4 T A 77 B RIIR A A 7B REIR A C
B RIS WAL A 010357 010358

IR T g 0 ek 10
sy

6,884,894,067.19 11

1,170,739,761.87 1

§ 3 EEMFHIPMESIFERIN

3.1 XM SR

Hpr: ANRMG
o WER (202247 H 1 H—202249 H 30 H)
ERAVES U — A
BB RIERE A M RIEIRE C
LA 2 s a5 -45.263,154.77 -8,883,226.31
2 AR HAR)E -624,361,609.55 -105,979,085.16
3. S JA) L 4 44 LA B
wJJWJF 23 G BIUAS A A 10,0897 10,0899
e
4RI G B 1 E 4,441,845,637.04 747,593,658.90
5 AR I S B 0.6452 0.6386

e 1. B SHRIR A CREREA AN (F) B 5 e S mige L th 95 SRRl

i AR EAR T BT A 80T

2 A eI s Fig 2 S AR SON | BBt e« HAt N (A 2 e (e A2 sh i ad)
FOBRAH B A FH IR 45 5% 5 R AR A0 A IR 9 A Y] C s Bzt n_E A 2 Se (e A2 5

g

i

3.2 EEFERI

3.2.1 FMEYESHBUHER KR LIS FRALST B AR 2 5 B

BB RIETR A A
s A Y N N& e
panstny | DRPER ) gy | LIHEE
B Bt KD KRR AE 2 k25 @) HIERER | O-6 | @-@
@ HE®
TE=EAH -12.24% 1.25% -10.30% 0.63% | -1.94% | 0.62%
S U AN N & -5.67% 1.41% -6.90% 0.83% | 1.23% | 0.58%
-12.84
oEk—4F -28.21% 1.38% -15.37% 0.82% o 0.56%
1)
kG £ [Fl o . . ., | -1531 .
R -35.48% 1.51% -20.17% 0.81% o, 0.70%
AT RIEIRE C
Wi | wausiy | eaueesy | s | ek | 00 | @@ |

%2 312 it




F 73 BT 7R VE TR A BIE R 4R Bk 4 2022 4R 55 3 TR

KD KR EE | HIREERO | Ml F e
@ HZD
TE=AH -12.38% 1.24% -10.30% 0.63% | -2.08% | 0.61%
HEANH -5.95% 1.41% -6.90% 0.83% | 0.95% | 0.58%
-13.26
A4 -28.63% 1.38% -15.37% 0.82% o 0.56%
0
Sy o . . ., | -15.97 .
R A -36.14% 1.51% -20.17% 0.81% 0, 0.70%

3.2.2 BEEERAEBUREEH PR IHHEH KRR EE SRS K

A BRER AR TR ERKE SRS R E Bl R A EE B TR

10. 00%

0. 00%

-10. 00%

-20. 00%

—30. 00%

—=40. 00%

—50. 00%

2021-01-13

2021-02-18

021-03-19 4

2021-04-20 4

021-05-24 4
021-06-23 4

021-07-22 4
2021-08-20 4
021-0%-22 4
2021-10-28 4

021-12-27 -
022-01-26 4
2022-03-03 4

2021-11-26 -

2022-05-09 4
2022-06-08 4
022-07-07 4

022-04-01 4

RiteEEKE

— BIISEENEE |

2022-0%-05 4
2022-09-30

2022-08-05 4




F 73 BT 7R VE TR A BIE R 4R Bk 4 2022 4R 55 3 TR

R RARGCRITFEEKESFA IS RE BN R ENEER LR

10. 00%

0. 00%

-10. 00%

-20. 00%

—30. 00% 1

—40. 00%

_5000% T TrTrr—Tr—Tr—TrT7T 1T 17 "7 "“"17 "“"1T "1 "“"1T "1 7T
L = = e e M o B == = o o N e T T A e S = S = = N e B ¥ NN ¥ == |
U A I A SN A A ¢
FPEFIEFIEEETTTEEFEEEEES
I I R I R R R R S R R S S R
HE & 8 8 8 8 8 @8 s s 8 8 8888 88

BIPEMKE — RHUSERGGE |

§4 BHE AWML

4.1 LW (RESLHE/PNAH) fHif

EAREEREEL e
A | % IR Mtk L]
EREH | BEERE | FIR

O KV B L, FRVFa sy
i (CFA), BAHEML . 2009
7 AN S, EATHE T
R SR, BUEPGS T A A
P B A G BT IR L 2R 0 2014
2 A27HE 201545 A 28 H, {£7

A4 AN
- o 2021 4F 1 s T RIS L TP, 2015 55 H 28
% T lH13H HEA, (TSR EZH, 2015

o H 19 HES, [T tHastits
ZH 2018 4 4 H 19 HES, FE
ARIRIRE R 2, 20194 12 H 19
HZ 4, {1/ 77 ESG IR =& 448 2020
616 HES, HfERHEAER: 2021
F1H 13 HES, AR T URIER G 5




P 77 B R R A IR P B 4 2022 4R 2R 3 T AR,

S4M; 202148 H2 HES, 1FM T
TR TR A3 G 2 HE

E: 1 AEEeE AL EPEIR ARG ERANH, R EEeL B R H I
Lk e BB AR D AR MRS BUE R e At CERD HY;

2« EFFALERTFEAMEE NP EIE & GEREeLENMES. BH. sREH
N RSN G B BT i ok THAIESR R ML B3 I A SR E

4.1.1 HARFERFH - E BT RB R LN RS EH RN B E K™ M F

"4 B FEEREE (D | BEEREOD) AT B B[]
16,148,384,405.3 | 2015 4F 05 J 28
NS 6 05 A
6| H
NN k=g 2020 4 06 H 17
. REREIEN 2 | 2,250,197,577.65 06 1
2 M B4l H
HAbH A - - -
. 18,398.,581,983.0
ait 8 -

1

A A, S (EEE) AFEAE 1SS BRI R s 2 B %, BN
HAN 2022 £ 09 H 19 H;

4.2 HEANREH N FESZ /M FE KU

AN, AT SE BNy (thAe N RICAENE - R R R ik ) S R
R P ENE I S ANASE G e R IO RLE . AR WSS B R ST J N B2 ] 2 4
B, AERE P XU (B b, AR E B A AVERAI RS . AR I, AL SIEiE R
LG, WAMERSMEERG AN . RS EEHE . RE L MR RH G/ &
FAFHHEI I 4 R E

4.3 AP L VLA
4.3.1 A3 5 B AT B

RIE AN, RESEHENEPAT GEHFRREEEEARAFZSHER T
WY, SEEAERLGIEE SRR, 18T RGN T Fh 5 s 25 ML 25 B8 45 A 451 58 ) A PR
1T, AP N E R A e RS .
432 REXGIT AN ETIHA

FW L HAT LI E ARG T ARG NIRRT LT N AR HNEE
EHRNEHENTEREHES 55 AT 560 R H A58 5 S B> 1) 14 58 by &k
THZUESF 4 H AT 2 5% AE 5 IR BN 2 1K, 7 T HRER 5 40 & 1% 58 Sk S 50




P 77 B R R A IR P B 4 2022 4R 2R 3 T AR,

4.4 WEHANEESR T RIEAIEIEST

SRR T, BRIERS, B i oy fulicas, o INT. BH. KRS
ATk kg I 10% . AFEGERIEIE 47T wind 4% A F6480, (HE R vE.

sHPE BRI i, EBRBUR SR BRRE 2%, LAl % BT 21800 4%, BN %
TEHCR R o ABIFEASEKT CEBAR, H ™ ARG B SH &, AT T EE
KRG S ARG I o HRTE s EZAT AR 1.t R CHb ™ s s A
RVERS AR 5, S MG, SRR ML A FIT B 2. Fraeliii%E CF
PRIREEIR K, (A=FMIS R 3. s GTamRs, FUANEE .

4.5 MEWNEEKLSERI

BEMGEWIAR, AELAGHIFMEN 0.6452 6, MEMN, HIFEBKERN
—12.24%, [FYDV S AER K Z0Y-10. 30%; AFe4 CARALFE N 0. 6386 7o, RGN,
BUFEIG K AON-12. 38%, [ GEEAERE K 0y-10. 30%.

4.6 MEMAE SR ANBBREE T = EE A

AN, A SR M BLESE A3 5 H A3 A NBOE AN — 0 AN 2 e 5t
PHHERT LT T .

§5 BEAGHE

5.1 MEMREEHHEHENR

e i H &8 (o) ofy 4 R B P IR B A1) (%)
1| B 4,659,242,472.39 88.69
Hpe RS 4,659,242,472.39 88.69
FEEH - -
Il 5 WAL 2 A5 293,459,574.82 5.59
He: fiidz 293,459,574.82 5.59
BErE CHFUESF - -
& AT A A R - -
SEN IR A 4 il 7= 199,800,685.27 3.80
Forpe SEW R SRR
&Rl ] ]
AT ARG T/ 21T 56,072,970.77 1.07
HoAh %= 44,848,712.65 0.85
it 5,253,424,415.90 100.00

%6 7 312 it




P 77 B R R A IR P B 4 2022 4R 2R 3 T AR,

VE: RS AHR A AR I RIS I A Z AL 5 s A T BN N R 338, 578, 782. 69 JT,
7 3 4 TR B LA 6. 52%.

5.2 MEBRBATUHRKBERRAE
5.2.1 MEHFARBTUHRKBARERTHE
SERAL NRMJT

R k) ARt GO Egﬁ%gfﬁw
A g RS B ol 55,761,357.40 1.07
B PRI 241,240,468.78 4.65
C il gk 3,405,371,707.27 65.62
D CIVAINE A NI /S W& S S A AN | 4 13,940.85 0.00
E ekt 4 27,301.09 0.00
F LR A E 44,314,774.58 0.85
G ZiWIEH. B 183,108,320.83 3.53
H fE1g Aol 13,970.88 0.00
I SRR RS BEARIR S 259,076,036.59 4.99
J Gl 101,194,535.53 1.95
K P23 T4 15,609,295.00 0.30
L FEL BRI 45 M 25k - -
M Bl FERNE AR S5 940,594.87 0.02
N IR A o R i B 409,262.84 0.01
0 JE RS BB H A R S5 - -
P BE - -
Q PR S TAE 12,397.44 0.00
R A ARE ERRL 3,727.75 0.00
S oty 13,565,998.00 0.26
ait 4,320,663,689.70 83.26

5.2.2 MEFIREATI D RPBBIEBRRBRERRAS
SREA: NRMoT

k55 ARME (NRHT B TR FE L (%)
REJA - -
MR 38,638,671.68 0.74
Tk - -
AR 0b T B 61,449,372.03 1.18
WA T TH B b 29,627,645.52 0.57
BRI PR 61,330,831.61 1.18
AT - -
B 40,991,499.99 0.79
JEIR 81,642,496.41 1.57
NN - -

BT 312 it




F 73 BT 7R VE TR A BIE R 4R Bk 4 2022 4R 55 3 TR

J = 24,898,265.45 0.48
B - _
it 338,578,782.69 6.52

v VLB ISR AT b (BICS) &

5.3 JIREEA RMME & BT F13E LI R/ HEFP BB R B3R B 4

5.3.1 REFIREA A o e B 7= 158 BB RN HEFF B AT+ 48 B 4503
il

e | mEmam | mEsK | 4R GO | Al Go | e
Eefs (%)
1 | 600519 DiVERE 157,610 | 295,124,725.00 5.69
2 | 603613 I i 4> 2,389,500 | 257,970,420.00 4.97
3 1605117 T By 464,343 | 195,121,572.03 3.76
4 | 002756 TSR} 1,416,412 | 175,918,370.40 3.39
5 1000596 T 493,587 |  134,230,984.65 2.59
6 | 000568 VMR 549,379 |  126,719,760.14 2.44
7 1300438 TS % R U 1,619,567 | 121,661,873.04 2.34
8 |002738 G RE AR/ 1,276,288 |  117,418,496.00 2.26
9 | 000733 PRAERH 955,108 | 110,773,425.84 2.13
10 | 600256 I RER 8,940,969 | 109,795,099.32 2.12

T RN AE A I ETRIBCE, SR REA RRIMES 5HE, JHZRAFRBEE 2 3458 -

5.4 MEMREFFF WA RNBFHRRAE

EREAL: ARt

e fii 7 i ARME o i B4 B A E LA (%)
1| X - -
2| RATE - -
3| &gz 289,244,816.44 5.57

Hor: BURME SR 289,244,816.44 5.57
4 | lkfigz - -
5| Ak R S - -
6 | HIHEEE - -
7 | WA (AT 4,214,758.38 0.08
8 | FkAFH - -
9 | HAth - -
10 | &t 293,459,574.82 5.65

5.5 REHIARIEA R E SEEF P 1E HFI /N R T T4 B3 B 4E

SHRL NRTTE
s | s | sk [ ME oo | Ankil Go | EESWEH |

%8 312 it



F 73 BT 7R VE TR A BIE R 4R Bk 4 2022 4R 55 3 TR

tesl (%)
1 | 220211 22 [HIF 11 2,500,000 250,499,657.53 4.83
2 | 210312 21 3k 12 300,000 30,676,216.44 0.59
3 | 200202 20 [EFF 02 80,000 8,068,942.47 0.16
4 | 113658 2 T 21,520 2,152,212.25 0.04
5 | 110090 %z 1 7 £t 18,600 1,860,097.84 0.04

5.6 B HIRIEA SMME G E G B 3E LRI /N BT B SCRFIESR
BRI

AT AR IR ARFFAT B SO RRIE SR -

5.7 MEHIARIE A SOMHE & E & B 3 E LB N HEF I BT 48 57 &R 3 3
il

ARG ARG WIRRFFA SR

5.8 WMEWIRIL A SMME 5 B T 7= 13E LI K/ HESR B BT A2 BGIE S BT A 248
AT EAIRE IR AR FFA B

5.9 MEWMRSE ST R KIBAGIILIZ 5 18 0L it B

5.9.1 MEWIRAZE ST KB B35 S8t 28 B 40
To

5.9.2 AES R BRI BKIB R BUR

ARSI B B AR W BOR AR RS B SR 0, DAEIORME DN H I, R B SRR Bl A
GRS AR BT 5 2 o AT & )M BRI B AT R, R AR SE  A2 (1
A5 A, LK B BRI B AL A R KU A

5.10 EMIRAZESHRE I E AR 5 H RN

5.10.1 ZHA B A R BUR

AFEGAE AT E A TR T, R AR KB B E N, DLERME R EEH B, SRR
ML A G iE R E R IR 52, i i 2t g AR e T s AT s M L, A5 A B
TR B E M B TR FA BN E KT, HELR BT ULAD, it 2 Sk ol Sk B AR 55
HRS AT ERIMESAE . BEE N0 % IS E G AR IPE SRS HERHIE,
iz FH BT B0 b RGeS« X PR R A OO0 B BN U, T D00 R g e [ 45 1 FH 4
RRATA S AT AR DAk 3 BRI 8 20 A I A4 XURS 1 E 1T

#
Ne}
=
ps
=
p=i|




F 73 BT 7R VE TR A BIE R 4R Bk 4 2022 4R 55 3 TR

5.10.2 R 5 MR AHSHLH 10 E G R R S 157 5 B 40
.

5.10.3 73 E SRR B E PO
Te.

5.11 #EHEEREME

5411 FHAESR B HRIESF R RT EEA R T H IR E R
RFE, REREHE B —FANZIATTEST LNEE. Wk, &R
FRSRUESS B3 B D SRAZ M8 U B

AT TR AT+ AR RAT EAR T, B ZOF AT AR S G H AT — 45 A ¥ 32 3
[ ERAT R o B A PR A S AL T o B SRR IR IO RAT ARSI, AR G BB AR+ 44 IE SR Y
RAT EWA ARG B E WIS E, AR Jif] H AT — 5 A 2B ATFHETT AT
I

Xt EIRUETF IR B R SRR 7 (U W AN g Bt B IR UE TR (K8 B8 R SRR P 435 45 A DRI
RN 23 7] ] BE R K
5112 FHEERFENEHERERGENEES M EEREE. W,
B RLXH A S B BR B B e SRR Pt U B

AN AR A A A ISR A R 2 4 5 TR E 0 25 R MBS A S AR ik e TN DA AT
Wik L EORIEE AN RN

5.11.3 HARBE =R R

Bfr: NRMIT
F5 R EH )
1| FFHRIES 1,843,430.32
2| MGG EK 43,005,282.33
30| SRR
4 | RICRLE
5| MUHIEEK
6 | HARRWEK
7| FERETRH
8 | Hfih -
9 | &it 44,848,712.65

5114 REFIREFH BT H BT # BB sr 0140
ACHE G AR A WA R AT S TR A 7T e 555

5.11.5 G AR+ R P AR IE Z IR HL AT Ui B

2010 T 12 ;W




F 73 BT 7R VE TR A BIE R 4R Bk 4 2022 4R 55 3 TR

AT AR IR BB AT+ 4 B S R AR s A2 BRI -

§ 6 FBEE MRS

B

T H M TBURIEIRE A 7B RIEIRE C
e A AT 1y B A 7,040,975,763.29 1,189,349,088.42
i 75 $0 1 1) 22 4 i ER A 47 0 87,267,056.38 35,441,839.53

ol A T U S0 I i < e ]
140

243,348,752.48

54,051,166.08

T 1) 3 3k 7 A2 3 1)
B g L")

T AR & i B

6,884,894,067.19

1,170,739,761.87

$7 ZEFEAGHEARSBRAREEFIL

7.1 ZEEEAFHAESMHHRNIHER
RIRE IR, FESE N RFA AL S HH.

7.2 ZEEBENCHERTRERHREEST 5 YA

AN, S EAAAE R B 0] KSR AR S A DL o

§8 HMBHE FRPMMERF R

8.1 G WIN B —HRE A ES LT HIEBI BT 20089155

0 S PN B ST A S e A LA AN A AR B BGEE 20% ) 15 L -

8.2 MR EH RRKNHMEEGER

Too

9.1 ZAEXMEX

§9 #EXMHER

I (BETTPRIER G RIER R e R e EF )




P 77 B R R A IR P B 4 2022 4R 2R 3 T AR,

2+ (BT PURIEIR & RO B 5L R E W)
3 R BRIKIR G ROIE TR B Sk & 2022 4F 3 F RS SR 3.

9.2 FFTHHE R

VRN T A HH DOGEAEH1E 25 HH 2% 5999 534 K JH 32-42 #%.

9.3 EFHFR

M. http://www. nffund. com

&
©
p=i
H
p=i



