FaJTF

HEY)E

NLE

2R o B P I 3R

BOAEF R T ESE 2022 4£58 4 FERE

2022 £ 12 A 31 H

EEEEAN: HHFESEEHRBRMERAT
EEEBAN: PELHBITRGERAT
EHHEHB: 202341 H20H



P 75 FFIEANIER ) 3 A2 2 RUTFTRGRA R BOIE SR 5 Bk 4 2022 S5 4 TR,

§1 BERMR

REEEANMER S LEFRUEARE TR RAFERRICE. R P IHERRIREE K
W, RN AE B L R I R e R AR A 1) SO A ST

FEFEE N E THETROAE RARREARESGFRME, T 20234 1 H 18 HE#
T AR RIS e bR AR IR ARG N, BRAIE A N B AAFE R IC 2K
e PP R B EE OB -

B G R U DO AE T B iR B 0 SR RS R 4 B 7=, (AR RR 4 —
S 6

BEE R GHEAMRR I AR R I . BB R, B0 7R 4 R S ml RAT 40
Bl A A R S A 15

AR IV 55 BERL R G T

AEIAIE 2022 42 10 H 1 Hig# 12 7 31 Hik.

§ 2 E&T= MM

FE G RIFR F 7 R 32 7 ETF

Wy M TR VIR e Sk ETF

e 159896

Ao A 159896

HaiEfE 5 BT

HEeaREARH 2021 4 11 H 15 H

i R & B A0 108,055,960.00 15

b i%ﬁ%ﬁ%%ﬁ,ﬁﬁﬁ%ﬁ%ﬁﬂﬁﬁﬁiﬁ¢

AN 4 2 R 5 4 5 S | B AR S e Athid 24 1)
SRS DA SE B R BRIERAR (T 50, SEBEE G058 H b A2
04 H SRR i B R 2 AT 0.2%, SR ERER
RENEI 2%, FEBRBRME A 582 RS

Best s B PN . T SR SN . N .
S FIIE 2 e RS MLV PR 5 0L 46 3
e« 7 FE R TR VR S P 0 T 2 M 2
ey
e M B AT (TR B . R b
P I S O PR o b 0 T B 2 . AT b

FRHON T IEPIE N 3 5 2

A g BRI, i S, R S Y e TR
DRSS 2 4R AIE AR, FRE S IRMmlin e AR
S HIE IR TR R R, BA ShRrdREL DL

E TR R}




P 75 FFIEANIER ) 3 A2 2 RUTFTRGRA R BOIE SR 5 Bk 4 2022 S5 4 TR,

P R B AR 0 2 T S AR AL 8 U A i 4 1

AN P T R E B A IR A 7
HEHEN [ R ARAT e A IR 7

§ 3 EEWMSIEIFMESHFERI

3.1 XFEM KR

Bfr: ARt

FEMEIR WG (2022410 A1 H—20224E 12 A 31 @)
1AH] O S B 2 -4,972,648.18
2. R IR 1,890,468.66
3BT 351 5 4 A A 1R 0.0177
4 AR BE 4 05 15E 71,997,769.24
5 IR EE S A BFE 0.6663

e 1 e SHRIRAGIERFA NN (B WEEZ 5 R SR, AR5 L hril

a AP EAR T B Ay

PPN TR S L E R R NV U NN 3 A S 6

HAbN (A8 2 Fe i (B 22 3

i) FBRA 5C 2 AN FBRAEL B3 2 J5 (AR, AR 9 A 10 L se Bl as n B A 28 fe i (B

AR A o
3.2 HEHERIM
3.2.1 ARG RS MR E N K2 K H 5 F AL ST B e 2 1 HL
A BB Y N5 8-S
e ’ﬁﬁggﬁ i ﬁﬁgﬁ RicsElE | 00 | 0@
® WE®
HE=4H 2.73% 1.50% 2.53% 1.51% | 0.20% | -0.01%
T EARNH -15.27% 1.41% -15.63% 1.42% | 0.36% | -0.01%
ok -34.17% 1.74% -35.03% 1.75% | 0.86% | -0.01%
E%éﬁ\%ﬁ 0 0 - 0 0, (1) - 1)
S -33.37% 1.68% 33.43% 1.70% | 0.06% | -0.02%

3.2.2 HES & AR UREEHF R THFEH KRR L5 RIS R
fEW I AR B HL R




P 75 FFIEANIER ) 3 A2 2 RUTFTRGRA R BOIE SR 5 Bk 4 2022 S5 4 TR,

F77 I BRI £ RIETF 23t BB KR 5 F R S E i & E W& eV A e EHB AT EEE

10. 00%

0. 00%

=10. 00%

—20. 00%

=30. 00%

_4000% T r—Tr T Tr 1T T T 1T 71T 1T 1T 1T T 7
w o om0 O e v W W W w0 e N O 0 D D
L= L o I e S e R = s == I B B < = B . B e == S e I el 2
A
—_ = — o O o o O O O O o O O O o — — T ™ T
T
L I = B I R o B B B (Rt N Y B o N o B S Y SV BV N B Bt |
SREERRRRRERRERRKRER|RRIRRRE

[— sitpEmkE St FE R E |

e ARGEAHN 6 AN, @EOMSHRN &5 E IR E S FAE.

§4 BEAWRE

4.1 RG22 (REGZLBE/ A

EAESHNESLE | {EF
wa | RE HHR Ml L
AREM | BERH | FR

RO R N TR e L, fFﬂfF/fFE
Ml (CFA), BATHEE LTS . f
FUIRAT ROk B A (R 20 BERR GE (8
FO. PEIS. BRN STk e,
PAT b A5 1 B2 S AL T ST AT A 47 5

BT UL A B ST 5T

s
e | | 2020 | g g | R A
R P DR 2019 46 5 A AR IS HAR VD

20197 H12 HE 20204 12 H 1 H,
FHBEESREER; 2019 £ 7 A 12

4, £ J5HIE 1004 B 77 /NEE ETE.
B 777N ETF BG40 7 2020 4F 12
H 1 H&E4, AEHBIESIEZ B, 2021
£ 1 H 22 HES, (LHRE)R ETF &%

%3 31 W




P 75 FFIEANIER ) 3 A2 2 RUTFTRGRA R BOIE SR 5 Bk 4 2022 S5 4 TR,

;2021 4E 8 H 24 H&ES, AR HIE
PIREIRIC R S 20T, 2021 4 9 H 29
H# 4, L 7 HERHY 100ETF %448
. 2021 4 11 H 12 HES, F#AE#S
2R 2021 % 11 A 15 HES, (TR
rREYD R B ETF 354203, 2021 4F
11 H 26 H&%, KR EHE ETF
e, 2021412 A 10 HES, 1
M7 FUERMIRR 50 Bty ETF 34201
2021 E 12 H 17 H&ES, LR ERH
[ [E A T 783 Bk ETE R 423, 2022 4F
3 H3 H&ES, {EM7 L4 ETF 4
ZH, 202249 H30 HES, £/ b
WERHIBRGHT R ETF 848 .

E: 1 ARSEEESSHEMER QA AREERANH, FEEeaEIER H L
L PHERE A B SR H P AR RSB ER At CERD H;

2 EFF AR EARMERE N P EE 2 GERRERGLENMESR, WF. mREH
NP A A PIMED b & TIESRJE ML 53 T Bl AR SRR E -

4.11 HIRBREAF R EEITRIB RSB N E L E RN EE R I

4 P m R P EE (HD | BPEEOD) AF-BR B JA]
. 2019 4F 07 A 12
NGRS 13 | 6,030,285,356.92 ¥ 0173
. Ao O P 2022 403 A 10
g %%”L Sl 3| 50,616,960.89 033
8 H
HAbH & .
&1t 16 | 6,080,902,317.81

4. 2 BHE AR E A A A E G2 /EEM T H LA B

AIREIN, AEGEHNET (P N RICRERE T B @ik ) 54 RIEENE
M R AR R G G RIE, AFWSAE M B o7 00 5 s BEAZ F 2%
GV AR AR A, RS ATRET NBER A 2. AR A, Ak Eis
ERA GG, BAMFLEEOHPIETA A, SRR, B thf Lmdla
RE G A RPN S B R E »

4.3 ARG EIUHA
4.3.1 NP G ERBRATRE R

#
o~
=
H
=




P 75 FFIEANIER ) 3 A2 2 RUTFTRGRA R BOIE SR 5 Bk 4 2022 S5 4 TR,

AN, AEEEHNRIAT GEFRREESE AT AT 56 R TR
ST A LA B R iR, I RGN A AT 3UAE B M 55 A1 PR AR A 58 5 T IUAT
NP RN B E AP S e R R AL .

4.3.2 RERZHATAKIE HULH

AREG T ARG NAFAER T DTN AR WA a8 PN B T A 55 41
B2 5 GV A IS RN H S R5E 5 A R HAA 52 5y Sl i iZAIE 27 24 H BRSSR A 5%
(M52 5 KN 8 Uk, 72 T HR B LG IO B 3 2

4. 4 E N E ST R RIAIZE 247

HRAIEA BB P i K 7 30T P K 2. 53%.

B FRAEN B R B RS . CHAFENZSGER” | CIREARZEIAR
MRS . “ETF REREHEALR” &, BARERRESORZBIRERIERE KT, Jf
XA RS B, WROR A ETF R 2 aiadte

FRATIS A B e T WA BRIER TR 22 VT DR 0 A 4 T

(1) KA D[]y SR ) R A B A B AR 22, of e AT TIE o I P 38 52 ) 4 MR PR B o 22

/M
(2) R IPAREUR A B CELIE T AR EORAD IO (5 R 5 RS D RO AL B Al 85 2 2 <
BRI

(3) Hie b ATk IR B IR o

4.5 ME N E SNSRI

BERE IR, KESHHIFEN 0.6663 7T, WEMN, HEFHEEKEN 2. 73%,
A AL Sk HESE K 2N 2. 53%.

4. 6 MEMINEERFA ANBEE S T EHE A

WG, ARG R IES: 325 HEE M AR N R AW — A ANBE &
BHHEIRT LTI e .

§5 WEASHRE

5. 1 IREMIREER-AHEHN

| g | %H | &% G | EEERFHE |

#®
=
b
=



P 75 FFIEANIER ) 3 A2 2 RUTFTRGRA R BOIE SR 5 Bk 4 2022 S5 4 TR,

(%)

R o 55

70,847,889.11

98.20

Horp 2R

70,847,889.11

98.20

FE R

[ 5 WAL il 3

Hrp. fige

Vi K FHIER

R

R SRR

TR SR

N N EDNTI™
S

BATAERR G FL i i it

1,051,808.46

1.46

HoAh Bt

247,536.71

0.34

9

aif

72,147,234.28

100.00

T R BRI E TR B AR G, 1R R A T I A S AR B ARG
{IERLIER

5. 2 MEARELAT WL KRB EH T A S

5.2.1 MEMRIEHREEAT U RIOFABRERRAE

AR5

R eS|

ARME Go)

i G B FHE H B (%)

R ML ML b

PR

fill il

63,056,597.61

87.58

g |Q|w|»>

HLJ0s 3T IR BOKAE A
BRI,

S|4

425,165.00

0.59

RN Z

ALiEIE . AREAIREDL

T Q|H|

HAE IR Ol

p—

5 BAEAE S EOR R
55k

7,263,845.81

10.09

KR4

R4

AT AR 55 i 55l

AT TEMEA R 55k

IKA L IR 3 i i B

JE R S5 « BRI AR R 55l

A

DA TAE

=|o|v|o|z|z|c x|

SR AR E AR SR




P 75 FFIEANIER ) 3 A2 2 RUTFTRGRA R BOIE SR 5 Bk 4 2022 S5 4 TR,

22
e

it

70,745,608.42

98.26

5.2.2

WERBRE R R BT RAE AR R T A

TV

ARHME Go)

B E H (%)

p I N4

R

il & k.

88,006.86

0.12

O Q|®W|»

T T R SOR A N
A

R4

R EE

ASEIE . A REATEENL

T Q|| m

A FIE YO

—

5 PAEANE BB
55k

11,947.88

0.02

SRl

L4

AL G AN 55 Ak 55

AR FENEA MR 55k

2,325.95

0.00

K FREEAN 2 L0 B

JE RRSS A EA oAb R 550k

#E

PARA ST AR

S R E AR SR

wlm|lo|w|lolzlz|c|®]|=

e

it

102,280.69

0.14

5.2.3 & RIREAT W REEROB SR B R A&
AT G AR IR A M B SR

5. 3 B FARIZ A SO E b 2B B3 H Hu ] K/ HER OB +48 IR 3R A 4
5.3.1 & HIR BT LA ARHE & B S T SHE BN KR+ 4 R

BEHA
e | REREB | RESK | HE B | ARHE G | aus B
Hefgl (%)

1 | 002475 AT 230,330 7,312,977.50 10.16
2 | 300124 ICHEAR 86,200 5,990,900.00 8.32
3 | 002049 26 HE T 31,460 4,147,057.20 5.76
4 | 000063 O TH 147,600 3,816,936.00 5.30
5 1000333 % LA 73,600 3,812,480.00 5.30
6 | 002415 T e AR 109,400 3,793,992.00 5.27

&

(I SR}




P 75 FFIEANIER ) 3 A2 2 RUTFTRGRA R BOIE SR 5 Bk 4 2022 S5 4 TR,

600690 HIRE K 147,551 3,609,097.46 5.01
603986 Ik 7 Q3 30,900 3,166,323.00 4.40
9 | 002230 BRI K 86,200 2,829,946.00 3.93
10 | 603501 FIR WA 32,900 2,536,261.00 3.52

5.3.2 R EWIRPARIBHZ A SO B o 2 & B @8 P B RN HEF AT I8 IR

B4

e | ORERE | RELK | NE B | ARHE GO %ﬁ%fﬁﬁ
1 | 001301 AR 1,164 68,722.56 0.10
2 | 301195 Jb s % 50 3,652.00 0.01
3 1301363 FKUFRYT 93 3,520.05 0.00
4 |301273 T JR AR 88 3,325.52 0.00
5 |301316 AN i 232 3,322.24 0.00

5. 4 MEWIRELF S WM R BHFE R LS

ARE ARG WARRFFA 67

5. 5 G BIRIE A SOMME 5 HE G T 15E LB /N HEA BB T4 M3 B R A 40

ARIE ARG MARRFFA 67

5. 6 B HRIL A SMME 52 S 5 E H I RN HES B BT+ 48 37 CRAESR

B A4

AT G AR AR RFF A 57 SCRFIE ST -

5. T REMRILARME SEEFH = FELSI KN HFHT LA R ERBHEH

|

ARG AMEWRARFFA SR

5. 8 A FARIZ A SO E 7 2B B 13H Hu A K/ HEAS OB FLAA BGE ¢ 5 BA4H

ARSI AR IR R KA B

5.9 ME MRS E SRR KIBAGHI H3Z 5 18 0 it A
5.9.1 k5 BIR A He S B B0 B4 A B RF B A0 45 2 A 40

SHf: AR

(]

K

% %

o K/

)

HLMME
(JB)

NRMEE
3 (o)

PR 15t B

&

[ee]

ORI T




P 75 FFIEANIER ) 3 A2 2 RUTFTRGRA R BOIE SR 5 Bk 4 2022 S5 4 TR,

1C2303 | 1c2303 | 1| 1,174,880.00 -5,840.00 -
NARMEES R AT (G0 -5,840.00
fEFe T B A s (oD 28,151.78
I Fe T B AT A e A4S o) 14,080.00
5.9.2 AR S FAHE 5T KB HBUR

AR I G BT BRI BORAR s XU A SR U, DLEIORE Y H R, B A Pk 4
LSRR G520 ARG SRR AR B ALAT R, PR 22 e A A i 4
5 S A RER AR 72, 1K 3 RURERR fFa 500 H /.

5. 10 I H HIR A Z S35 B 19 B Y 5232 5 18 DL i A

5.10.1 A< i S B R B BOR
o

5.10.2 1 7 BIR A E: &35 B Y B 5 B B -2 A 4 2 B 20
o

5.10.3 A3 B B SR B E VPN
T

5. 11 |HEAHAESHE ME

5111 FAAESH KA TZIEFKRT EEARRE S UG W E# LR
WE, RERGHEHI—FEARBIATHER. LTTER. Wk, ENXHE
FRUESF BB PR RRE Pl B

AR G BB IR T AR TR R AT EARAIIAT B SR IR A, SR G
il H Al —FARZBIATHE I TS .
5112 FHEERHEK W T2 RERGTBHESSFMRE K SEREE. 1L,
T RLIF FSR IR BB R R AR PP BB

AR I G LB AT 44 BB SR AT A e R (0 e B S, A e BN AR B
ARE B ZORBER U A N FEFR RN

5.11.3 FHAth B P14 B
s ARG
5 B &8 ()
1| fAHORIES 169,418.94
2| MIGEFE R K 78,117.77
30| MUBER)
4 | MRS

#®
©
=
=
=




P 75 FFIEANIER ) 3 A2 2 RUTFTRGRA R BOIE SR 5 Bk 4 2022 S5 4 TR,

JSZVAT E T

oAb RGR

R

HoAt

O |0 (I[N | W

ann 247,536.71

5.11.4 5 BIRFFA KA T3 K AT e (537 BA 41
A HE G AR AR 5

5.11.5 1% & WK AT+ 44 L 5= P AP AL T8 52 FR A 0L A 5 B

5.11.5.1 i H BIRSBBERF A48 IR AL T IE SZ PR 1% 10 At B
ARSI AR RSB ES B AT+ 4 e 2 A AETUESZ BRI 0 -

5.11.5.2 BRI B A .48 LR R A7 FE S8 SZRR 15 L i35t B

MEBZREAH | HEEFHE | WEZRER
FE | BRAE | BRER |l G | KA (%) 9
1 |301195 Jei 45 3,652.00 0.01 | FrsisE M
2 | 301363 K RST 3,520.05 0.00 | Fr e
3 |301273 e =32 NN 3,325.52 0.00 | Fr e
4 |301316 F- QbR ii] 3,322.24 0.00 | Fr e
§ 6 FRNELENEES
Hfr: 4y
i 5 AR 4 A AL 106,055,960.00
i 5 H A (] 22 4 A R A 3 00 16,000,000.00
P AR HIHA R) 26 4 A e (B ] 4 3 14,000,000.00
5 A R S AR AR S i A (O Az BA-" 41 1)) -
5 S R 4 0 A 108,055,960.00

§$7 EEEEACHEARHREREARESHFN

7.1 BREEHAFHFESMPRIENR

AR, e E AR AL S0

7.2 B EHENZHERRERREEST S VH

AN, S E BRI B 0] B SR SE AT e A1 DL

2010 7 11 ;W




P 75 FFIEANIER ) 3 A2 2 RUTFTRGRA R BOIE SR 5 Bk 4 2022 S5 4 TR,

§8 HMBHE RRHEMERRER

8. 1 R EMINE—RREFEE S M LFILBIBGET 20589155

R S P B — AR R A A R A A B AN A AR A B B L 20% L .

§9 BEMNXMHER

9. 1 FEXMHHEZ
Lo CRaJ7 HE I o 32 RS B ROTIGR BOE S B e & R G B F]D
2+ (7 IR N 2 2 S BT TR R BOIE R R R B AT M)
3+ P T HHIEAIR I 3 RUAE 5 RO TSR BGIE R B BT A < 2022 4 4 FF R SR 0

N

/

)

/

9. 2 FFUHE R

VRN AR FH X SEACHTTE 75 % 5999 5384 KJE 32-42 #%.

9.3 EFEHR

Mik: http://www. nffund. com

o111 4R ;W



	§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

	§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


