B A IP IR 300 A2 5 AL F

BRFER S 2022 £

—
N
f—a

5472

=5

2022 4£ 12 A 31 H

TR TR BESR

ER &

HEEBHAN: HHFESEEBROARAH
EEXEAN: PEIHRITROERAH
EHHEB: 202341 A 20 H



B 77U 300 22 5 BTG IR BOIE T BBt 3 4 2022 4E55 4 ARG

§1 EEPR

BN MNE TS LEFRIEAIR S TR A B RIC . R FHERRREE A
B, RN L L R IR S R AR A ) O B AT

BEFE N E TREIT RO G RARMREARS S FME, 7202341 7 18 HE#
TR S FR AR AR IR B AR F N, BRIIE I N B AAELE R R 2k
e R B IS -

BB P R U LSS A B IR B JR N BERE B 4 B 7, (EANIRIERE 4 —
SEBLF

BRI A GIHEAREH AR I BT A, 0T 7EAE 4R 5 DL n BT 2
e B AN 4 R4 5 U A 15

AR 55 BRERZ

AR HIE 2022 45 10 H 1 HiE= 12 A 31 [ik.

|

§ 2 H& 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 873,199,451.00 4>
e S IR AR TR, B SRR B O 5 R AN PR R 2 B
BT H bR .

I e &, RAREE B, R dn
FCAE B A4 B P R S HE B R i AR B BB AL, JFAR
Pa b IO FEHORAR IS HA L (R AA AT AN R B . 2
BT DR B 2H A PR T 1 A AR B, I
5t e A 4545 8 AL 5 L PR B P 4

AN <5 T PR AR ST B RN A 22 v [ IE M 2 SO VR RIAT
AR o ANHE S 74P M T AR B AOAL AT AR, B
RBEER B AN R BE ) 52 5 FRAS FER ER IR 22 T8 EI45 2
PRERBR IR R0 H Y

AV £ b AR AIEE NS EIE RO AR R R YR 300 FR L
A BB, WS St TR AR, et
IR HAC 2 5 I EHRMH RS . ARG EENR S, TERM

B HNEIR AR R BRI, BoA SRS, LUK

810312 0t




BT VPR 300 22 5 B TP AR BOE SR 48 B G 2022 4R 58 4 FRJTRk s

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 EEWM FHw

Bhr: ARt
FEM KR WEH (20224E10 H1 H—2022 412 A 31 D

1AHA 2 S 2 -19,673,584.88
2 AR 31,346,490.59
3BT 3515 4 A B A 1R ) 0.0368
4IRS T = 1,660,533,601.05
5 IR E S A BB 1.9017
e 1. BEEWGHRFRAGTREREA AN () W2 5 &M SR, A SEBRIk
AP BT T8

2+ AW SEPI a fE B G AR BN . R

HAtN A5 22 fe (i A2 sk

au) FHERAH < 3 RS I URAE A5 < Ja AR, AR Dy A 9] L Se B sc s o _E A 28 fe i (i

A A
3.2 EFERI
3.2.1 AR EHE SO PR EN KR RH 5 F Rk S B R et 2 1 Hese
DB E I N5 R85
. Nez:1:4 . _
B “ﬁggg - &‘E ﬁgg BhEEE | 00 | @@
® HE®
TE=AH 1.90% 1.30% 1.75% 1.29% | 0.15% | 0.01%
xR H -12.68% 1.11% -13.68% 1.11% | 1.00% | 0.00%
o4 -19.97% 1.28% -21.63% 1.28% | 1.66% | 0.00%
oE= 5.23% 1.30% -5.49% 1.30% | 10.72% | 0.00%
pU R T = 12.36% 1.30% -3.95% 1.30% | 16.31% | 0.00%
H 3 45 1A
.88% 1.42% 41.43% 1.43% | 38.45% | -0.01%
TS 79.88% % % Z Z Z

3.2.2 BRESFHRDIRESH IR THHEE K RR3) KI5 R LS AR
MR LR




B 77U 300 22 5 BTG IR BOIE T BBt 3 4 2022 4E55 4 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 Tr——TrTr—r—TrTr—Tr— T T 1T 1T T1T "7 "7 "7 1
o o= e & o = = = = o = = P~ P~ M D N s = 5 —
R D D D D D v N A R R N A A N
4 @@ o @ & 0 & @ & @ o— = — = w— = — = e =
Lo R e e e e e s D e = D A = - e -
R A S S S A AP G O G
rrrrrrrrrrrrrr 6 64 4 4 o o £
HF E R E R RAEERIEERIEEEERA S

— FSEEKE e
A
§4 BEARE

4.1 RE&E2H (RESLIEN)

HEAEENESEHE | EF
wa | W% R N4 VL
FEREH | BEEM | FR

1, FEEF MM KR SR 3
BN R 2 LR L, oA 4
ML A% o AT HR - EE AR - PR AR
17, MEEEAL T LAE. 2008 459 AN
NFETT 34, ST 7 SRS 3R 5t

B ;@g;;x 2013 4 5 | 174 | B 2013485 317 HE 2015 %6 1 16
;; T |ATH H, {TrJ7 s E 28, 2017 4F 11

HOHZE20194 1 H 18 H, LR %K
W& T ERAREESLE; 2016 4 12
H30 HZE 201944 A 18 H, L%
EAN A BT A A S
; 2018 4F 2 H 8 H% 2020 43 H 27
H, /& H ¥ ETF &4 8; 2018 4F 2




B 77U 300 22 5 BTG IR BOIE T BBt 3 4 2022 4E55 4 ARG

H12 H&E 202043 H 27 H, (R H
IR 44, 201410 A 30 HE
2020 4 12 H 23 H, £ 500 EE#jHE4&%
;2013 4 A 22 H&EA, {ER /5 500.
B SOOETF & 43, 201345 H 17
HZE4, fEF 77 300 B /7 300 etk 4
2R, 20152 H 16 HES, {E#H1E
£ ETF 448, 201747 A 21 HE
A, AREARER S S 2017 4F 8 H
24 HES  ATR 7 i Hh = B e - 2 1
2017 4£ 8 H 25 H&ES, (T EHr~
ETF #4245, 2018 424 A 3 HES,
{F MSCI #4287 2018 42 6 /I 8
H#4, (T MSCI Beiit &2 8; 2020
T H24 BES, FAEREZH; 2020
12 H 25 HES, HETRIRESS
;2021 %3 H 12 HES, LR HiE
BT 257k ETF 448, 2021 47 A
2 H&4, M iE&E#RE ETF
(QDID R4&28; 2021 410 H 22 H
4, ATF 7 HUE TR ST (R 1E ETF
G2 20229 6 H 17 HES, LR
T 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

4.1.1 BIRFAERF R EEIT B R A E 2 H RS E K M 1HF L

44 PR PEEE (D | BPEOD) AT BH S [a]
79.109.839.245.4 | 2013 4F 04 H 22
SIS 5 04 A
0| H
R 2020 4F 08 } 07
‘ ) 8 | 2.741,258.733.15 08 73
BN X H
HAhAH A
81.851,097.978.5
At 23 5

4.2 BB NG A AR S E MM T A5 U

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 TR SO S 50 B 4 2022 F 5 4 TR

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 AP ETUH
4.3.1 ATV 5 H EKIPATIEDR

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

RIEG T ARG NIRRT L HIT N RGN ESE NG AR A
B2 55 A5 R H R R5E 5 A 8> K HIA 58 Sy B iZAE SR 24 H SR 5%
(M52 5 EN 8 UK, 7 T FE B AL & IO BB S 3 58

4. 4 W5 WA SRR RIS AIZIE AT

WA, UER 300 FEH Bk 1. 75%. JAMRFRATES B 2R BB H RA” . “H
WEINAZ G | “IREFREFRRSITREG” o “ETF WEREHRR” %, BAKSE
1 ER B R 22 PR AR P AR B /KT, a1 RS B BRI AR, IR T ARSI 2 4nis
.

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

(1) DR H g 5 1] 395 R B A7 P AL B i 2 %o Bk RAT 13883 I ) 3R P 52 o G BB B A28 2
/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 A AN B 2 1] F) i 2 3ok By SR A i 4 5 B 1 v 19

(4) N, FRATHRE F oe W 0 oty OB AT T 2R G 4, S RiaRAIHE T 1
MG TR, LIRS IR AR KA, WSS R KE, SRR
I, PRERRZEAS IR B ARTE A .

4.5 EHNEE KNSRI

BEREHAR, AREGHBAEN 19017 Jo, REYN, HEUFEEICEDY 1.90%,
[ S ARG KA 1. 75%.



BT VPR 300 22 5 B TP AR BOE SR 48 B G 2022 4R 58 4 FRJTRk s

4.6 |EWINEERA ANHEE S F - ETE U

WEHN, ARG RNDES: DG ARG m AR A NECE AR 0 ANsiE e
FHHEIR T LTI TS .

§5 MBEAHAESWHE

5.1 R EE T HEREMR

5

B H

;M )

iy 2 B B LA
(%)

R i #5055

1,658,851,963.66

99.77

Hp, 2R

1,658,851,963.66

99.77

e
R

[ 5 YA 5 %

Hrp. fige

BTSRRI

Rl S Er ey

SRR A AR TR

KNIRE S 5t

Horbre KR A SN R
SR

HUTAE R S 1 & i

3,284,899.55

0.20

Hop5s ™

576,506.51

0.03

At

1,662,713,369.72

100.00

9
e 1 ERAPE BRGSO B ARG ERE L, 110 R AP E T AN S IR A

(ERIER:HIER

2 I RE T HY A 55 HE A IR SR 24 SUAME DN 79, 136, 009. 00 7T, ARG B

TEIIELB A 4. 7%,

5. 2 MEHIRIBAT WA RIBRE R E A S

5.2.1 |MEHIRIBEREERT U REOFEARZERRAS

ARAY ATV ARME ) 5 S B 1HE H B (%)
A e RS B dlk 20,687,477.85 1.25
B P4 47,737,219.97 2.87
C il b 945,455,998.67 56.94
AN W NI /S W &) e |
D R 46,235,308.47 2.78
E jEikitn4 35,850,796.86 2.16
F LR AEE 3,654,752.40 0.22




BT VPR 300 22 5 B TP AR BOE SR 48 B G 2022 4R 58 4 FRJTRk s

AZIEIE . RSB

55,520,992.06

3.34

fEra ol

Ll

H AR BEAE S BRIk

55k

63,906,134.55

3.85

Rl

344,179,469.55

20.73

D =l

30,616,129.07

1.84

A SRR 55 e 55l

24,765,080.88

1.49

FFABIEFERIBA NS5

22,668,901.00

1.37

KA IR N 3R B

JE B ARSS « ABFRAI AR IR 25l

HE

PA 2T AR

14,926,937.82

0.90

AL AR E AR R

2,002,454.08

0.12

w|®|o|~|o|z|z|c|xr|=

G

it

1,658,207,653.23

99.86

o1
N
N

WMEFARBPRBE LTS ROFEARERRAES

=
H

S

ARME Go)

G EERIPE (%)

>

SN N4

vs)

BRI

@)

il 3 b

459,680.93

0.03

w)

BT T R BOKAE
BRI,

s N4

HERFEE

A AR ATIEEY,

T|Q||m

7 R ROl

P

H AR BAEAE S BRIk
55k

94,063.50

bl

Pl

LGN 55 Ak 55l

BHEABTFUR B AR5

23,968.80

KA IR N FE i B

JE R ARSS  ABERA A AR 55 M

uE

PA A2 TAE

66,597.20

S AR A AR

wlm|o|v|o|z|z|c x|

22
LRt

At

644,310.43

5.2.3 MEWIREAT A RENEBBE R BB Z R R A S
A HE AR AR AT VB B R 52«

87 0 312 0T




BT VPR 300 22 5 B TP AR BOE SR 48 B G 2022 4R 58 4 FRJTRk s

5. 3 MEHARIE A RMME G ZEF P 1#E LLFI R/ N HEF IR+ 42 BRI R B 40

5.3.1 MEFARIGBE B R A oM E G ST = B E B R/ HEFF AT+ 42 R
B4

FE | mEmm | RESK | RE D | ARRE G | Taes HH
Hp (%)
1 | 600519 H®INFE 55,847 96,447,769.00 5.81
2 | 300750 THERAR 130,300 51,262,626.00 3.09
3 601318 Hh [ P22 962,952 45,258,744.00 2.73
4 | 600036 FHRHRAT 1,100,442 41,002,468.92 2.47
5 | 000858 FRRIR 172,578 31,183,118.82 1.88
6 | 601012 B JE SRR 539,183 22,785,873.58 1.37
7 1601166 PVERAT 1,293,085 22,745,365.15 1.37
8 | 000333 E MR 435,424 22,554,963.20 1.36
9 | 600900 KATH 1,010,903 21,228,963.00 1.28
10 | 002594 EL 7 e 80,617 20,716,150.49 1.25

5.3.2 | EF HRBRI B 1% A SO E o 2 e 5715+ E BB /N HR P B BT A2 IR
EangiE

e | mEm | RESR | RE G | ARRE Go | Coes B
HBl (%)

1 | 688084 i i R 1,875 140,118.75 0.01

2 | 001301 iR RHE 1,164 68,722.56 0.00

3 | 301267 AR AL 1,006 66,597.20 0.00

4 |301095 A 740 64,002.60 0.00

5 |301327 R HRE 242 42,826.74 0.00

5. 4 MEIREF MM RN G HFR R A S
AEE G A IR ARFFA G

5. 5 & MR A RE G E ST 1#E BN HEE R LA RS R B A 4
ARG WIRARFFA 67

5. 6 R IR A RHME o5 2 & B E EL B RN R4 B98I+ 48 B SCRAESR
BE B4
AT G IR R FFA B SCHFUESR -

5. T HEHRIEA RME SR EF = FE AR NMEFRIT LA RERTEN
4

#
co
b=l
H
©
b=l




B 77U 300 22 5 BTG IR BOIE T BBt 3 4 2022 4E55 4 ARG

ARG IRARFFA &R

5. 8 MAEARIZ A FMME o 2 & 713 E LI R/ HES B BT TLA2 BGIE R 3 B 40
AF G AR AR AR FF ARG

5.9 MEWIRFE ST H KBTI B 5 18 0L it

5.9.1 R F IR AH S BB BB R B A1 25 FA 40

SGHiph. NRMT
2 = j é‘é\ N\ ANV N
o P FaR O | SANE | AROEE g
s2) () zh (o)
1F2301 1F2301 2| 2,331,600.00 30,780.00 -
wRMER AT O 30,780.00
JEFE TR B E A AR G (o) -267,816.37
e TR B E A A e EAR D) (o) 330,540.00
5.9.2 ZFELSH T BRI R KB RBUR
AL G F B AR B DR AR A XU S B IR, DLEIACREC N B Y, b & Gt XU AN

FLERR ARG OU T B PR &, B ECRATR AR, . MR IR I B 5 20, Ed %
Se i a SR E W ORAE S5 A REAT B R B R AR . A A B ST AT AT, PRI
P SR AR B AT 5 A AR BRI 22, TE BT RER B bR R4 £ H K o

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

5.10.1 AR E AR HBUR
Tco

5.10.2 | E IR AR SHH K BB B K7 oMt 20 B 4
T

5.10.3 A3 EH R B R HE VM
AR G AR 5 R B R T A 40

5. 11 BFRASWMEME

5111 FHAREBR R KR+ B IEFKIRT EEA RS H IR ERIILR
WE, RERSGHF BT —FEARIIATTER. LAER. W, TN
FAUESF BB B R SR At VLB

AT S PBTHIAT T A AETF R RAT AR, MOl ARAT A A7 BR 2w R R 5 G o) H 3T — 48
W8 2 2 EARAT ORI I B B R S . PR N RARATIOAL 3T $H R AR AT Bt A7 BR 24 W) 72

%09 7312 0




BT VPR 300 22 5 B TP AR BOE SR 48 B G 2022 4R 58 4 FRJTRk s

e G il AT — SR N 2 B0 EARAT RIS I BB B R . R ENRRATRIAL ST R
LRI (S BB A7 BR 2> =] A2 5 G ) H AT —4F P9 8 2 B E SOONCE BB AR T . Br i
UEFF I AAT ERSE, ARG H AT+ 2 RS M RAT ERAAR G P B ST LM,
AEAER gl H AT — A B AR AT .

XF_EIRUESR R SRR P O . ARG R BN L 6, IR HIRBHshRE, b
TRUESF I BT R AL P 5 B AR SRR AT 2 =] ] BE R 25K
5112 FHESBRRNM T LRERTBHESSERAMENFEREE. WL,
I RIS HAR R BB R DR SRAR P BB

AT G PR BT AT A4 B SR BTl 2 e RIS A AR
AR B ESR B A N KN o

5.11.3 HAh B = H 5

AR J 4 BN AN A B

hz: NRIHTT

W
din

i M G

1 HARIE S 331,200.32

ISR SR TE S K 207,885.43

ST IBEA

2]

2T TR

oAt SEUSCER 37,420.76

TR

HoAh

O (0| Q||| |[W | N~

&1t 576,506.51

5.11.4 & BIRFEA BIAL T 55 B 30 0 v % e f5i 55 B 40
ARG AR IR R 55

5.11.5 RE WK+ 48 Bt B A ERIE SZ IR 5L 3B
5.11.5.1 HEBIRIEEBE B A+ BB P FEAE T8 52 PR 1B 10 ) 4 B

WEZRE | SESHE™ | ., A
= & AR FR SHIA M HHE L ﬁﬁgm%
_ BLii A
& (B) (%)
000858 TR 4,246,215.00 0.26 | & Fhi Fl
2 300750 TERAR 1,731,048.00 0.10 | %% Fbie Fl
5.11.5.2 BARFR BB 7T 1148 B B2 AR i 52 B A 100 R U B
WMBEZRESH | GEESERRE | REZRELR
iy B0
Fre BRI R A ) e o | BB (%) o
1 | 688084 B i R 140,118.75 0.01 | Frizei e #e

%10 71 FH12 ;|




BT VPR 300 22 5 B TP AR BOE SR 48 B G 2022 4R 58 4 FRJTRk s

301267 e B R AL 66,597.20 0.00 | HrAsie i
301095 I 64,002.60 0.00 | BT AEE #A
301327 15 RE 42.826.74 0.00 | HrAsie i

§ 6 TFRAZEEHHRSN

Hhr: A
R B AR A i A 851,199,451.00
et H A 1) L 4 2 R 43 50 56,000,000.00
Pas T SO 1) 4 i e [ 47 800 34,000,000.00
5 BT SR AR B B (A A/ BA =" 51D -
i 5 AR 5 4 A0 A0S A0 873,199,451.00

§$7 ZEEEANBHEEREREAZEEEN

1.1 BE&EHEAREEES AN HIL
IR, ST ARFH R LSO

7.2 BR&EHENZHERRERR ARSI 5 WA

AN, e E AL R, (R BORSEA S G R

§8 MR HEE RKHMNERER

8. 1 REMAE—BRERFAESHBLAIE R 20581F 5L

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

FaHEE
el
A F| B X e

BRIy i A 4 i M [] 445 451 YR AY |
it 20% W47 0 R A% S [ 47> %5 FrE 4 .
] s ) X
[

BB
eS| P

Jo

Iefe it 20221001-
4 20221231

—

633,857,719.00 56,368,500.00 - 690,226,219.00 | 79.05%

7 R AU

AIEGAERF A S S AT 20% M5 S m AR A N, ERFE BB LL G R s ok F 3k e B R fE DA BRI A% SIS
AL E T, K2 T ERBIE AN S 15 (e B AU

TE: IO AL S LA BB AN AT

11 7 12 m




B 77U 300 22 5 BTG IR BOIE T BBt 3 4 2022 4E55 4 ARG

8. 2 MR EE YR M EEER
T

§9 BEXMFER

9.1 FEXMFHE=R
Lo (FJ7 YR 300 52 5 BTG IR BOE =4 ik
2+ (FEJTIIR 300 22 5 B TAIR BOE S BB 3 AT E U
3+ FMTUIR 300 A2 5 B MGIRHGIE SR B BT Bk 4 2022 5 4 R R

&
&

9. 2 FFTHUHE AR

RPN THAR X AE 4778 25 FH PR 5999 534 K 32-42 #%.

9.3 AR AR

M. http://www. nffund. com

2

% o12 71 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


