FA 7 E I AR AR AE B BT
TR BOESF A & 2022 58 4 T
w&

20224 12 A 31 H

HEBHAN:. FHESEHEBOERAT
HEEFXEN: PEERBITROERAH
EHHER: 202341 H20H



P 77 TAIE IR S TR AN SE 5 BT IR BOIE SR BB < 2022 45 4 TR

§1 EERR

BN NE 2 REF RIS Pl R AR B BadE . R P ERRR B E R
W, RN LA S L YR AN S R R N SO A B AT

BEFEE NP EEREUT RO AR AR NE AR S-S FHE, T 202341 A 18 HE#
T AR I SRR . EHER IR A GRS F N A, IRIEE R N A R 2R
SRR IR B E KIS R .

B RN RE LSBT . iR B 15 0 ERATE P R 0 e, (I RIE RS —
S FF o

S WG RR AR KR I BA W, 35 E7EME BB ST AT 4
[ S A 2 4 ) B A

ARG I % TR R it

AAREBIE 2022 45 10 A 1 B 12 A 31 Hik.

§2 EE MBI

S AL B 77 R EIIAAE BT A ETF
7 N TR WA ETF By

e 159639

A oy A 159639

S S (T A8 5 BIFF

HEeAFRAENE 2022%7 A 11 H

T R I LS A

1,977,290,171.00 1

Bt A b

SRR AR I EH, 18 SRR R (i 120 P AER R 22 8 /N
.

A F 4 T BRI Sl SR 5 AR s K LAt o =4 o S mes
PASELT FOERERAR (FR 5, S B00 Hin . A&
e HEERER 28 FE A 40 (EANVEIE 0.2%, SFEREAR 2
AL 2%, EEBG IS S e R HIEE. B
i N Sk S arier i N Vie s s arier i s K 2 S i
I3 PRI ALH ARG SR L B SCRFIE SRR TSR L il
5 LG RO RS L I 55 3500 SRS A7 TR IR B SR
S LSO R BRERRR O 5 SEILSE 4Rt Hbw

Mk £ b e v

A I L ST BEE MO AR A FR R R 2 o AT Shr i)
FRHON TPIE A TR AR H, S AR R AT R A
IAREE

DRSS 28 AL

AR RS, — i, XS S s TR
GG, fF S S TS . AR

%1 50 3L 11 ;T




7 J3 IR _E A S Pt oA A2 5 R TSGR BOIE T 5 B3 6 2022 SR 5 4 FFEAR T

S HNEIRERR MR BRI, B ShRRREEL bR
IR B AR I B T AR UL B X B R

REEEHAN TS P A IR A ]
EETEN AT IR PR A F]
§3 FEMFHRHENEES HERN

3.1 EEM KR

Hpr: NRMIT

FE WS WEH Q02F 1051 H—20224F12 A31 H)

1R B 2 s B s -54,680,814.60
2. AR BRI -21,984,547.59
3. AT 381 35 A 20A BRI -0.0105
4 AR I G B igE 1,597,419,663.10
SR I S B 0.8079
e 1L EEWSHRIRAVEFEREE AN () WA B3 SIEH, 1A\ ZH & S2brilk
2 K EAR T By T

2+ AW O SEIGEE RS AR IALE N . BB, HABRN (&2~ e i EAEsh
) FHRRAHIR B A PR R SR AR, A MRy A 2 se Bl ain EA I feti 6
A -

3.2 & HERI
3.2.1 A G BAES MBI E K K H 5 RIS L B SR et 2 e
B B ERY Mk G He g
BB “}iﬁggﬁ P fgi;ﬁ% BHsEE | 00 | @@
@ HZ®
oE=4H -1.64% 1.47% -1.71% 1.47% | 0.07% | 0.00%
HEEER 19.21% 1.38% 20.80% 1.43% | 1.59% | -0.05%
ﬁg&j{@@é\ - . 0 . 0 = . 0 . 0 . 0 =V. 0

322 BEE&ARAEH DRESH PR THMEM K RAED KI5 R LS L
HE W 2 22 Eh T EL

#
Do

b=l
H
=




P 77 HAIE LIRSS TR RN AE B BT AR BOIE 7 $5 Bk 4 2022 458 4 LR

F77 HIE BB B sh AETF R it EIE KR SR S B R B s E R A L ES XA

5. 00%

0. 00%

=5. 00%

=10. 00%

=15. 00%

=20. 00%

_2500% T T T T T T T T T "T’T T "“"T "T "T "T T
— O [~ = ot D = D D — O [~ = o= N o ) D D —
- o N v M QO v e o D = MmO N
i
o 2 o 2 o o 92 92 22— = o o = = o o o o
T
o I = B~ B B R R I R Y VB VB VR B B B o I B B
E R E R R REEERERaE&\EL[Ia8 88 R a8

RItPEMEKE  — RITUERKET |

E: AREAFT 2022467 A 11 HARR, SEARG WA SO AR — 4 AREmOL
Hi 6 MHWNECH, BRGSO R, BEOHIZRN % 5 i &t p
FraaFE.

§4 BEANME

4.1 Re2H (RESEHNH FH

EAESGHESEE | iEF
we | WE HR Mk Ui B
AREH | BAEEH | R

e KRG VAL, BRSNS
Mo 2016 4F 7 AMANE H£4, Tttt
BT BERT AT A FRHOR BT
G 2019 4 7 A 12 HZE 2020 4F 12
H 25 H, ARELH, 2020 4F 12 A 25

PN 2022 4 7 HZE%, (Tr kg ie 4, 2021 4F
AN B e 2 11 H -1 64 |4 H 23 HES, T FHiEaHZ =l
P ETF B425, 202147 H 16 HES,

{EF 5 HIE AR ETF (QDID %4
23, 2021 £ 11 H 2 HES, Fi A+
WEAB YT R4 ETF 420, 2022 4F
6 H 17 H&%, {EEEARBLETA
YR ETF (QDID 4457, 2022 4F




P 77 TAIE IR S TR AN SE 5 BT IR BOIE SR BB < 2022 45 4 TR

7 H 11 H&S, LRk L e
ik b Al ETF 2428, 2022 4F 12 H 1
H=%4%, (T LuERMIR 50 Bt 1%
HMg ETF 3L 443,

L ARG EERESA RIS &S FARH, R e e B AR HI L
L itk e BN AR B A "I R S WU E R E I A (RO B

2 IEZFMOVAERTHREAREE AP BIE 2 GEFFREGLEPMES . W, mge s
NG ML GBS 2D T oe TIEZREE G MOk N D37 B R AH SR I

4.2 EHAXIRE A A BEEIE BT 1B L 3

ARG HIN, A EENHE T (R NI ERESR B 1% S5 RIEANE
M R EE S A G AL G RIS, A WSS M B 5t 00 SR UV B A ) 4
BV ARSI SR b, OB A A ANVORR RS . ARSI, A
TERAR LS, WA IE RSO IHA NP2, SEE R, 5 sl LR Al 4
PG RIF AR AL A R E .

o>

4.3 PR BT
4.3.1 P32 5 B AT R

ARG N, AEEEHN AT GEFBR S EH AT AT HER S E L)
SER AR LA A RE, I RGN AR A5 A A M 55 38 0 AR A2 1] 52 5 2 04T
PRI N EE AR eI A

b

4.32 RHEZ HATNEE TR

AT G T ARG N AR F AT 0. AR I 2 6 PG PR T 505 41
G2 55 IR IR H RS 5 A IR B 28 5y B iR 724 HRCSCR Y 5%
KI5 G IR 8 Ik, & B THREIR AL & RIS 3 2.

4.4 MEFH NEESEBE REMIEES T

I, BRPATEEC R 1 71%. RS TEE e “RBEnRs” - “H
NEERZE G | “IRERRZEAR ST RSG”  “ETF MERKBHERG” &, KBAES
AR BRAVRZE TR AR I B KT, JF Il I ™ B i R E PR, R T AR &2 el
k.

AT A B 1 JA P9 BRER R A AT 2 T

(1) 43252 HR U [ P fy > B ISR A, 0 SR T ) R I 5 4 B iR 72
/M

b
S
=il
Pz
=




P 77 HAIE LIRSS TR RN AE B BT AR BOIE 7 $5 Bk 4 2022 458 4 LR

(2) MRIEHR LR OB IAT I e, FATRATHE 7 I 607 %, St
AT SN Z T REHLHIBT SR A, KR ER IR ZE 42 R B VSRR Y 5

(3) ARSI BTANIL BT [EJFR) i 25 717 5K (R AS < S5 e A 1 i 25

(4) Hris T BTl (R
4.5 1R & B N E S SR

BEREIIR, AIHEGHBUFEN 0.8079 76, REWIN, AU EIN K1, 64%,
(7 3l S 2 HE R O -1 T1%.
4.6 I EH NEEFH NBRES T HERE B

I, AR SR MPESE — A58 5 H 30w A N AN 0 N
FHENR T T i .

§5 WEHEME

5.1 iR HIRESH=HASHEMNL

o] T S GO e S )
(%)

1| B’ 1,590,748,595.94 99.49
Hep, B 1,590,748,595.94 99.49
el
] 5 WAL 2 5% % 62,512.33 0.00
Hrp: fiigz 62,512.33 0.00

Bt S FRIE S

e BT
SRATAE AR B
SENIR L v
e SEWr R 1) R B
S A
BAT ARG HA e/ 6,176,019.02 0.39
HAh Bt /= 1,978,232.24 0.12
it 1,598,965,359.53 100.00

9
A 1. BRI BCEER B I RS AGRAE IS, R RS  ANE AR AR
B 5

2 I FEREIE SR A LS5 HAE BIESR A SUUMEDN 152, 973, 476.00 Jo, HFEEH ™
B ELG D 9. 58%.

bt
o
=il
H
-



7 J3 IR _E A S Pt oA A2 5 R TSGR BOIE T 5 B3 6 2022 SR 5 4 FFEAR T

5.2 MEWREAT U ROBMERKEAE
5.2.1 1 & HR BB BHARAT ML R B B R S B AL &

ERES] ARHE Go) i 2 SR IHE S (%)
K R MGl -

KMk 109,372,795.00 6.85

ill 3 M. 1,249,447,139.26 78.22

SV VAN W& N S

BRI 192,235,653.07 12.03
/N A

I 17,566,710.00 1.10

R A E e 1,190,221.00 0.07

iz . SR HEEOL 772,752.00 0.05
{15 F ol - -

5 A E BB R
55k

il

Ll

AH G 55 ik 55l

BHERT FUANEANR 55k

IKF S IR s e it B H 19,819,371.30 1.24

JE RS BRI ELAb IR S5 M

oA

PAAMRE 2 T AR

SRS AR E AR R

w|mlo|=|lo|z|z|t|~|=| = |z=|o|m|=| o [a|w|>|z
B

22
LiE

ait 1,590,404,641.63 99.56

2 R BRI R AT R RER R A&

172K 5] ARME G 5 2 S A HBl (%)
SN NN | 4 - _

KAk

il 1 V. 245,216.48 0.02

SN VAN W& N s
LSA4

e

AR FZ N

ALEIE . O EATHEEL

ArE B Ol

5 R S S BR R

5,957.70 0.00
Flk

CANI4

Dl

== = |z lelm|E| o |ol|w|>z] @
EN
N

LSRN 55 e 55k

bt
o
=il
H
-




7 J3 IR _E A S Pt oA A2 5 R TSGR BOIE T 5 B3 6 2022 SR 5 4 FFEAR T

BEART T AR 5L

26,182.93

0.00

KA IR AN AFE B B b

JE RS  ABPERIHAR 55

#H

DA T AR

66,597.20

0.00

S AR E AR

wl=|lo|~|lolz|z

e

Eit

343,954.31

0.02

5.2.3 i G HIREAT W REBRES R R ERRAE
ARSI AR WA AR FFATH OB BB BER

5. 3 & MR RHE 5 E ST E HBI R/ N HEF HI8T 148 B R S R B 4
5.3.1 iR WIARIEHHB TR A RHE S ES T 7 E KN R a4 B =

BEHA
BB | RERE | RELK | NE D | ARhE G | Tae A
ELBl (%)

1 | 300750 THERAR 425331 | 167,333,722.02 10.48
2 | 601899 -t N4 8,946,700 89,467,000.00 5.60
3 | 601012 PSSR 1,934,775 81,763,591.50 5.12
4 | 600900 KIS 3,627,300 76,173,300.00 4.77
5 | 002594 A} 289,200 74,315,724.00 4.65
6 | 002271 R I 1,250,400 41,975,928.00 2.63
7 | 300124 CNEA 593,701 41,262,219.50 2.58
8 | 600585 TR IK e 1,489,500 40,782,510.00 2.55
9 | 300274 FH > LY 331,800 37,095,240.00 2.32
10 | 300014 ¢4 R 390,800 34,351,320.00 2.15
5.3.2 # & BIRBR IR I A R B 5B ST F=13E g K/ANEEF I T L B R
B H

B | MERE | RELK | RE D | ARE G | Tausn B

Eel (%)

1 | 688525 (EE:er 4,614 70,455.78 0.00
2 001301 P EEF 1,164 68,722.56 0.00
3 | 301267 1R JE AR 1,006 66,597.20 0.00
4 | 301356 RAIRN A 614 26,604.62 0.00
5 | 301391 KR 247 19,999.59 0.00

5. 4 | &H IR G A D R BFREA S

SRR NRITIT

L= ]

f# % Pl |

AfPHE Go)

| EESHPISEHB (%) |

87 50 3R 11 T




7 J3 IR _E A S Pt oA A2 5 R TSGR BOIE T 5 B3 6 2022 SR 5 4 FFEAR T

[ X 7

RATE

WIN | =

e

Hrp BURTE e

b 7

Al e YT B 77

ISR

Al AT (IR #fii) 62,512.33 0.00
[E) VA7 H -

O ||| N[N |ps

HoAt

10 | &t 62,512.33 0.00

5.5 1 & HIRIZ A S A o He & 57 150 B K/ e OB 42 B 4503 W A
SEERAL: NRITT

e | MERE | MBER | HE GO | ARRE GD Efﬁ%ifﬁ
1 | 127077 1 A 625 62,512.33 0.00

5. 6 & R SN E G F S B 15HE HB KN R HIRT 48 37 CRAESR
BB 4

AT AR T IR R R AT B SCFRIE SR

5. 7 & IR A SOHE o5 Fe e 7= 19+E H B R NERFF BT 1% St & R IR
il

RECAMEWRRIFAR IR

5. 8 R & HIRIL A FHE o He & B 7 (B LA ORIV HEAS BT A2 BUIE S B A 4
AT G AR T IR ARFFABUIE

5.9 MEHIRARSH T HIBARMBZ 5 H OB
5.9.1 1 & MR A H: S8 B KRR BT 1 A4 28 B 40
eRAL: ARt

o at RGR O ) afmiE ) ARNER | e
S2) (J6) 5 (o)

1C2303 1C2303 2| 2,349,760.00 | -100,560.00

1F2303 1F2303 3| 3,513,780.00 -66,240.00 -

AR EAZ S BF AT O -166,800.00

AR B 3 B AR (D) -114,935.66

bt
o
=il
H
-




P 77 HAIE LIRSS TR RN AE B BT AR BOIE 7 $5 Bk 4 2022 458 4 LR

| B SR A A UM S GE)
5.9.2 A FE & BB R BRI B R BOR

A BEVE AR S AR PR AT BRI SN, DA ORME 9 1, TR ERRE A
2 GRERHIBAR I B & 240 AHE 4 ) SR P HEI B FORTAT AR T, PR B2 60 R AR S
32 5 A FBRERARE i B AR BT T B0 FIF

256,100.00 |

5. 10 # &5 W R A TS T EMR AL 5 FB A
5.10.1 A3 E FEA SR 3B R BUR
T

5.10.2 i & IR AR S 7 1Y B BA S 3 & 045 25 B 4
Tco

5.10.3 7 #A £ #A 5 8L Bt VR
Tco

5. 11 HEHEWMEMHE

5111 FH AR ST BRI AT+ X IESR K ARAT EAARR D H AP ER LR
WHE, RERSGHS H—FERNZBATER . LTKER. W, TN
RAUEFR IR DR AR B

AR ST HT AR R AT B A T DU T S R A, AR AR
i H AT A 22 ATHEDT. A TTEE .
5112 FAREHRFENI +EBRERGENEESFAMEN FEREE. WE,
I RIS FE SRR B SRR PP YL

ARSI A IR+ 2 BRI B S R E I B ISR, ARk e BN A J5E
AR EZORIEE AR N PERE RN o

5.11.3 HoAth 8% F=H4 5%
Bfr: KR
5 B £/ o)
1 A7 H PR IE 4 1,536,318.98
2| BBGIESTEE K 361,629.92
30| RYSBER) 3,810.87
4 | MICRE
5| MUHIEK -
6 | HAhRIGK 76,472.47
7| fERERE A

#

b=
H

=it



7 J3 IR _E A S Pt oA A2 5 R TSGR BOIE T 5 B3 6 2022 SR 5 4 FFEAR T

8 HoAh -
9 &1t 1,978,232.24
5.11.4 & BIRFFE B4 T2 R 7T 5 {5727 B 4
AT AR BIARARFFA AL T A iy ml 4 5355
5.11.5 # 55 B KA1 48 B B AR I I8 52 BR 1B 150 1) i BH
5.11.5.1 & & BAK 8 BB 514 I R AR B 32 BRI () U B
WMBZRE | HELEE \ ,
P55 & EEARRD BELZKR | aBARY | RAEKE iﬁﬁ ?BE%
= Ui B
E (o) (%)
1 300750 T A, 15’933’510'8 1.00 | %% fbod fl
2 002594 Eb P i 10’946’922'8 0.69 | %% fbid ik
3 601899 Lol 3,623,000.00 0.23 | %% bl
4 601012 R HL AR R 3,232,890.00 0.20 | % fbid
5 002271 ZRJ7 UL 1,785,924.00 0.11 | e flim gl
6 600585 TEHIZIK e 1,738,630.00 0.11 | e flim gl
7 300014 fCE6 4 RE 1,582,200.00 0.10 | b mh
8 300124 ICEEAR 1,501,200.00 0.09 | %% fibd fil
9 300274 FH >t FL Y 1,341,600.00 0.08 | %% Fbid ik
10 600900 KILHE N 1,157,100.00 0.07 | % fbid Fl
5.11.5.2 BAR FRAR B B8 A . 48 B B2 P AP AR Ud 32 FR A% -0 A1 14 B
WEZREH | SEESF=HE | MBEZRBERR
L=} o
FS| BRAE | BERa A st Go KBl (%) il
1 | 688525 THYEAT il 70,455.78 0.00 | 78w
2 | 301267 EEIRE 66,597.20 0.00 | 8w #1
3 |301356 RIRIEA 26,604.62 0.00 | 78 e
4 | 301391 RIEHF 19,999.59 0.00 | 78t
§ 6 IS MHE D)
LR VAR
5 WA 3L S0 s A 2,217,290,171.00
s HH 3R] 3 S0 FR A4 A 40,000,000.00

Pol: A A )3 G R B[Rl A0 280,000,000.00

7 WA 3 A 0 AR S AL (e PAY-"35181)

e W HA R 3 41 U A 1,977,290,171.00

%10 7 311

=




P 77 TAIE IR S TR AN SE 5 BT IR BOIE SR BB < 2022 45 4 TR

§$7 ZEFHEANBHERREBRRSEEFN

7.1 BRE&EEANGHAESHPRZNFIR
RIREIAR, TSI RRE B S04

7.2 REEBNBRERBRSRRAREST 5 WA
AN, S I AELE G Dl A S L
§8 WM BH RN MERGEE

8. 1 R EHINE—REHFRFGESHILEERSET 20%8F 5
I B — I H R A S B G AR B B B 20% 15 15

8.2 BB B E ORI HALEE(E B
o

§9 HEXMHER

9.1 FENHEZR

1o (E5 e R Bk sh AN AZ 2 ROT TGRSO R e 2 e A )
2 (FFJT A EHEEASZ TR AT A 2 BT I AR BOIE SR S5t S W)
3+ FEJT IR EHEIAAZ i AN AL 5 BT GRARBUIESF 5t 2 2022 4F 4 FFEARh IR

o
9. 2 TR B

TRYITH HE HH XS5 18 75 % 5999 5 34 K 32-42 B,
9.3 EP R

Muk: http://www. nffund. com

o1l o o1l |



	§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


