b

r T BRI —ER A RS2
ER RS 2022 5 4 BEHRE

2022 £ 12 A 31 H

HEEHAN: EHFESEEBROERAT
HEEXEN: LIEHREBBRITROBRAFA
EHHEBA: 202341 H20H



P 77 HE RGBT AL — A4 A TR 5 RAIE JR 4R B B 2022 4558 4 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

IR N LR AR AT I A R A AR IE AR 5 W RE, T 2023 46 1 4 18 H
% T ARG P S fabr . IHERIAM B A GG EANRE, REEZNENFERERGD

B RSP BGE EORER .

BB PRV DARSAE B AR B 0 SR U B IZ I B 7, (EANRAERE & —5E
A

5k

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

AR P SRR A T

AHREWIH 2022 4210 H 1 Hig% 12 A 31 Hik.

§ 2 H& MmN

R & TR T — R R A

L FRG 012586

5 oy AR 012586

A (Y LRI

FEE R4 2021 € 12 A 28 H

35 HAAR I £ 1 B A 235,958,902.03 1

B b TEA G H G RS IR ¥ R IFmsh PRI RIS T, it Lk

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

AT G R T R AR T I 8 . ARGIRIT T3
SEHANNEE TG, S5t s . R&b
EKIE K B AR, AEEENMRWIER EEET “H
Nk B SEATRT I B SR P S BRE 1R 20 M R 4 1 1 SRS
BRI OAE . B HC B RS . R PR . ORI
W <R AR i PR SRR N B8 7 SRR UE S 43 B SR

22 N R A 1E A 21 5 1R B0l 26 X 60%+ HiIE 800

MG EL A R 1 s - W 32
PR FEHOIR A28 X 10% + o e & FE B0 3 2 X 30%

AR RIS, TS, A8 XU AT
mARMT RS, ST hrEte. tmiigie. K
e THBROEEE, bR T A S B IR TR R R A
LRI T 37 Bl R 58— IR B U 2 b, ARk G id T I Y %
RS+ i 8 T 3 XSG S5 5 AMIE 27 T 2 5 5% o T s )2 1) 15 %
R o

IR HAC 2 45 I




P 77 HE RGBT AL — A4 A TR 5 RAIE JR 4R B B 2022 4558 4 TR

HEFHA P 7 ik PR A A IR A )
HEFEN FHEHR AR R AT B AT IR A W

NE T Pk FE AR

AT B R L —

BEA

7 P8 B BT LT — SRR AT

e C

R HEEE KA 5

012586

012587

IR T I8 0 ek 10
sy

218,664,563.32 {1

17,294,338.71 1

§ 3 EEMSHEIFMESIFERI

3.1 XM SR

hr: NRMJT

WER (2022410 51 H—2022412 A 31 H)

FEWM IR BEHBRAFNE —ERE | EHBRAFNE —FEFE
BAEA BEC
1A 2 S22 1,068,812.45 56,027.68
2 A HAF 21,254,636.92 1,751,883.89
S 34y 2 /ﬁ‘
3BT 350 25 G A AAS A ) 0.0899 0.0884

i

4RI B 1A

219,615,638.38

17,264,860.46

S5IIREE G HUTE

1.0043

0.9983

e 1. B SHRR A CREREA AN (F) B 52 e S mig v 985 SRRl

i A EAR T Fr A 80T

2 A B s Fig 2 S AR SON | BBt e« HAt N (A5 2 e (a2 sh i)
FOBRAH B A FH IR 45 5% 5 R AR A0 AR 9 A Y] C s Bz n_E A 2 Se (e A2 5

e o

3.2 EEFERI

3.2.1 ARG IS B EI KR LIS RIS BRI R R B LR
R T VB I B BT — AR R TR A

e | TIRER | gy | LA
M KZD K& s B EG #lnEzR | 00 | @-0
@ HE®

TE=41H 9.78% 1.23% 9.91% 1.53% | -0.13% | -0.30%
TEEAMNH 3.14% 1.01% -6.90% 1.23% | 10.04% | -0.22%
o 0.44% 0.85% -12.23% 1.32% | 12.67% | -0.47%
HEE A
Rk 7 4> 0.43% 0.84% -11.85% 1.31% | 12.28% | -0.47%

P T I BB ALET — R AR E C

%2 3313 ;T




P 77 HE RGBT AL — A4 A TR 5 RAIE JR 4R B B 2022 4558 4 TR

B ELY NS85
BRI {E 1 _ WSSk | - _
BBt KZD KRz el 25 %) HREER | O-6 | @@
® HE®
TE=1A 9.63% 1.23% 9.91% 1.53% | -0.28% | -0.30%
HEANNH 2.83% 1.01% -6.90% 1.23% | 9.73% | -0.22%
oEk—4F -0.15% 0.85% -12.23% 1.32% | 12.08% | -0.47%
H3E4 5
R A -0.17% 0.84% -11.85% 1.31% | 11.68% | -0.47%
322 HESAFRAEBLUSRESHH R T FEY KR RESHEIANV S E
AT AR —FEEESAR I EREKESEII S BE ENE RN AL EB TR
5. 00%
0.00%
—5.00%
=10. 00%
=15, 00% -
=20. 00% 4
-25. 00% -
_30009& T T T T T T T T T T T T T T T T T T
2 82 8 8 f fE fE 2R R R EREEESE a8
— REPEHEEE  — RSEEREE
%3 0 13 |




P 77 HE RGBT AL — A4 A TR 5 RAIE JR 4R B B 2022 4558 4 TR

mA AR E—FRARGCRINFEBKESFHIL S B S Ra A EE DL E

5. 00%
0.00%
=5.00%
=10. 00%
-15.00%
=20.00%
—25.00%
_30 GO% T T T T T T T T T T T T T T T T T T
@ M~ O = @ 0 M O 0 M= = & & e e~ = O @ WD
TrTr T Y reYrsreYyerYn?
[ = = B B T - S~ S~ N B - « B~ B« S« S N N B |
R i W e s i o A W s i o S S SR S
— o o o o N o o N o N o o
JSVIE s B < Bt SV R N VA < Bt B o B Rt Y A o B X < B o B ot
& R R R R 8 8 8 88 KR8 &88&8 88

R EEKE — RTIESEEWEE

T ARESEOHN 6 A, B HILAN & B B LR & A FAE.

§4 BHEAME

4.1 LW (RESLEPNA)

EAREREESZE | EF
wE | RE HARR Mk iR
HEREH | BERN | FR

il b B T AR P, R VR b g A

(CFA), HAREM TR, BERT
M ESEHARAR . P E NG
EHARAF . RIAFEFFESE AR
N, 2004 47 A 23 HE 2005 4E2 B
25 H, (ERIEFESLHE; 2007 4 7
H 26 H%E 2009 £ 5 H 23 H, {T#RIEH

o
| EEE g YEHE 423, 2008 4E 8 A 5 HZ 2009
S fE He&EL - |24t

H 28 H 9 H 25 HERETEHIESZLEE 2009

. F4H9HFE209F9 A25H, £F

IR LA 4B . 2009 4E 10 HIINES )y
B4y, TR EEN. BB, B
JEH T (B, IR T SRS
2014 42 H 26 HAE 2018 4E 11 A 16 H,
R T E I e 4, 201549 A 11
HZ 2018 4E 11 H 28 H, £ 714 2%

%4 3 IE 13




P 77 HE RGBT AL — A4 A TR 5 RAIE JR 4R B B 2022 4558 4 TR

NHEEZH; 2017 43 H 27 HE 2020
7 HA24H, FRETRERGHESS I
2018 4£5 H 10 H% 2020 £ 7 H 24 H,
R 77 A — R G e 2 2019 4F
3H 12 H&E 20204 11 A 20 H, £
BB GHEALTE 2011 2 H 17 HE
L, ATF T SIS 2018429 H 6
HZ4, {Tr G Eeat; 2021 4
2 A3 HES, /M X%ENE—FRF
HIRAHESLH 2021 2 H 10 HE
A, WARRE LI, 2021 £ 8 H 25 HE
L AR EREIE B ARG R &S
B 2021 £ 12 A 28 H&ES, (T
JERHT AL —F R A TR A R S A

Ee 1 AEEeE AL EPEIR AR G ERANH, R EEeL B R H LU
Lk e L BB AR AP AR MRS BUE M RER A s CERD B

2« EFFALEIR T FEAMEE T EIE 2 GEREeLENMES. BH. sREH
N AEN 53 B B T SR THIESR R ML B3 BRI A SR E

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

"4 e FEREE (D | BEEREOD) AT BR B[]
15,152,094,097.2 | 2004 4 07 H 23
NS 5 07 A
1| H
FAS T P Hh
Xl i
L 30,771,446,762.4 | 2018 4 08 H 24
HAbH & 1 oo
6| H
. 45.,923.540,859.6
&1t 6 ;

4.2 HEANMERNEESEERM T EHHRK %A

AN, AL SE BNy (thAe N RICAEE T S S i) S Rk
M ENEE S MAR GRS FRHE, AEMIER . B 5T JE N E B ALE 5
PO, AEAS T RS (SRR b, O E BUEE AN VR AR . ARSI, AR Gia iR
EESM, WA ERSOERA AR . R R R AR RHEG/aH
FRAKEEIN S F A RO AE o

4.3 AP 5 ETURH
4.3.1 AR 5 H BERHRITIB R




P 77 HE RGBT AL — A4 A TR 5 RAIE JR 4R B B 2022 4558 4 TR

AEHN, AESEHANHEIAT (EHBRERSEHAARA T ERSE
LY, SEEAH R R AE, i RGN TSR 7 2078 5 b 55 PR T PR 45 11 22 5 2 T3
ICERTREE N E R T A R MRS

4.3.2 RHEZHIT AR IR

AIE T ARG A AR HE AT N ARG N TN TR A 3R A S
S 558 5 T A JF 50 TR H S R A8 5 RS 35/ (4 B A8 By B i IR 73 24 H RS B 5% )
G UREN 8 WK, 7 T 1R B B A & IR B SR 3 58

4. 4 WEH RSB R KIRALEEDHr

2022 FEPUZEFEHEE T 0544, 10 AR A Fa BORHE AR B R 50071 T 2 14. 72%F0
17.32%, S84 11 A2 12 AWRASH WE A58 SO E AR BH 48 $ 53 i) PR g i 33 34. 69% 1
44. 4%, .3 HRELEE A BELE I BR BT o MBI Bt ol I A 22 5 BE AR TR SR
ENVEIL R RSE 1, T8 S A2 R RO T S AR T 2 1) = KRR R I A e e 1.
ST T, A RO B A, AT “— 1807 2R maS B T Bs
DA, ERAHER R R “ 2R OE” THE, B AERTIEEZEIRE . 2. TR
BT, 56 DK (B VA -5 B B A SR N S AR ORI bRk 3. KRR LF JiTi,
FH MR E SERE R, EAETE. 6ide. BRRE SR~ EOR “ =/F K", I
BRM IS DL “ SRR R R RRIn, JFRME. (@R EHT B

ARG RS I T 4 3R AR A 115 5 T 0E MR B, BRI S 5T R
B, 2022 FEPUZERE, A4 A EUFE Bk 9. 78%, FIAMLGIEME Lk 9. 91%, 2022 FE4x4E,
ARG A R AIAE K 0. 44%, FIHDLSTEAE T Bk 12. 23%. RERE A ESEBK T E 2
BB RN, LT OARRE AR ESEE R B Ax.

JREEARK, TERMMILBHELE T, BAVIRE R T8 EN & TEZVm, %
TR IZ AR, BRI HES) I A R SRAS AL b e, R T2 5B S iR A7 4)
B, ABEGE R B IR R DT AR AR A TE RS R 2 5 T, D@ K 35 s A SN DR KR )
JUE IR 28 5 I8 4y, (HSEBEME RS DAL bRlgE, £ GRIZR R 477 M WA JE KSR
FITH, WY RHAAEHE—DEL, EETRE ARG E, TEMEMEF R, e,
HIEM . ZE SR EHERNE . RN T MR R JET I, FRATTHHE R T e B 3
i BAT, FEARIRECE DT, FRATE I BER AL T HIE S b= . T S A8 2 10 LI
L s S HE L SRR T

4.5 WEHINESH W FERI



P 77 HE RGBT AL — A4 A TR 5 RAIE JR 4R B B 2022 4558 4 TR

BEMRG R, A4 A BFUFHEN 1.0043 76, RGN, HANFEIGK SR 9. 78%,
[FIAML S HE RS Ry 9. 91%; A%kG: C fr@FEy 0. 9983 Jo, EMIN, MAUFEIE K

ZN9.63%, [FHNLGIIEAERE K 2N 9. 91%.

4.6 MEMNESFA ANBERES B EHE UL

A I, AT SR DS A5 H B S AR A NSO AN — 0 NEE R
PHFEMCT BT T .

§5 WEHEWE

5.1 EMRESFHEEL

i3 =] &% (o) GRS B TP E A (%)
1| BaEH % 203,502,218.60 78.42
Hrp IR 203,502,218.60 78.42
Fee Tt - -
fi] 5 AL 7 $5 5% 141,859.59 0.05
Hodpe fide 141,859.59 0.05
BEE SRR SR - -
4 | EEIRE - -
5 | EfTA IR - -
6 | EARELEET i -
Horpre W R0 B SN IR
oA ) )
BTG H &A1 52,140,512.98 20.09
Hoph g = 3,724,065.54 1.44
&t 259,508,656.71 100.00

VE: ARG AR BAA @ RS E A Z ML BT s A T (E M AR T 184, 469, 352. 10 Jt,
7 34 T R B LB 77, 87%.

5.2 MEBRBATVHRHNBERTALHE
5.2.1 MEMRIZTIWRKBEABRERTHE

SEEAL: AR

e GNET At Go | T I

A /SN NN i |4 - .
B P4 - .
C bR 4,673,654.40 1.97
D 1. #O0. R KA = R R - .

BT I3 T




P 77 HE RGBT AL — A4 A TR 5 RAIE JR 4R B B 2022 4558 4 TR

I

HER R

ASHIE . AR

A I ROl

E R RS B R AR RS

10,846,736.00

4.58

B4

L =l

MLGTAT R 55 R 55l

AR FEAMEANR 55k

KA ISR 2 L0 i

3,512,476.10

1.48

FE R MRS A AR AR 55

#H

DA TAE

S AR E AR R

nIEOo|IvIo|IZIZ|ICIRN|T|ITIE|Q|™|m

22
G

it

19,032,866.50

8.03

5.2.2 |EBRBTWSREBRBEREBRERRHE

SEs: NRMox

eS| AnRME (AR GRS RELH (%)

uE 21,604,990.00 9.12
Tk 5,483,784.53 2.32
E LTI o 58,334,411.37 24.63
A5 TH B 4,872,787.85 2.06
RI7 PR 28,929,053.65 12.21
Sl 21,910,912.65 9.25
Bz - -
TR 43,333,412.05 18.29
NGEE A4

S5 Hb

it 184,469,352.10 77.87

T AR IERAEZ AT KbrttE (BICS)

5. 3 JARAZA SOMME o He & B 7 19E EL A R/ HE PP O B B 3% B 4
5.3.1 MEFIREA RPHE &R ST 1#E HBIR D HEF BAT 48 R 83 9

|

e | RERE | RELK | KEGD | ARHE GO Eﬁﬁ’:’fﬁ
01797 AR TTAELE, 444,000 20,822,123.70 8.79

2 | 00941 B E 5 422,000 19,507,676.90 8.24




P 77 HE RGBT AL — A4 A TR 5 RAIE JR 4R B B 2022 4558 4 TR

3 103690 EH-wW 107,900 16,838,255.63 7.11
4 | 02096 Je 2l 1,357,000 14,085,385.07 5.95
5 101928 el 486,000 11,243,946.80 475
PR 2> 7]
6 | 00388 FHEAL 5 P 37,200 11,205,035.96 4.73
7 102269 ZiEAY) 208,500 11,146,870.68 4.71
8 |01088 Hh [ i 4 521,500 10,504,698.88 4.43
9 | 002153 FHEEE 588,700 8,824,613.00 3.73
10 | 01378 Hp [ 1,234,000 8,123,915.48 3.43

s 0T RIREZE A+H B BT 0 5

ANy =

5.4 MEWRE MM RGBT AE

FIHEARRNES SHF, FHEIRAFRBER 73 5 3%k -

SEA: AR

5 iz b ARHE (o) 5 S BEF=IE H B (%)
1| ExRfig -
2| ST
3| i

Horr: BUORMESRL6

4 | kg

5| Ak R

6 | HHASE - -
7| AT (AT AS D) 141,859.59 0.06
8 | FNkAFH

9 | HiAik - -
10 | At 141,859.59 0.06

5.5 MEWIRIE A SRYE 5 EE S B 13E Pl R/ HER BYRT T SR 503 40

EREAL: AR

s

B

BE GK

ARHE Go)

HEEFHE
il (%)

1

127072

1,177

141,859.59

0.06

5.6 IREHIARIGA ARME G 2 T8 HI K N HEA BRI+ 48 B SCRFIES
BRI

AEE G ARG WIRARFFA 5™ SCRALESR .

5.7 EWIRIEA RYHE L EE T E IR M HEF R ET LA St BB R W

il

ARG ARG WIRARFF A SR -

#
©
=
H
il




P 77 HE RGBT AL — A4 A TR 5 RAIE JR 4R B B 2022 4558 4 TR

5.8 B HIRIEA RME (5 T 13E LB R/ HEA R BT 42 BUES R A48
ARSI AR IR AR A BUIE .

5.9 MEMARAZERBE R AU

5.9.1 |EWIRFEETR T KB T F MBI
.

5.9.2 AEERFBARHI KRR BOR

ASIE AR AR W BOR AR U B A R0, DA IORME D K, B PRl P 4
A Gy TR AR 0L 5 2 o AT & 7040 M BRI B IOATAFAE L, BB O S B 1
STy, PLIK B B AR Bt A A AR XU T H A

5.10 MEMARAEEHF M E GAHR B H LA

5.10.1 AR EFEHRRFBOR

AT AT [ G SR F AT, R R BN, AR R H I, SRR
EVERE . A2 S IGERIOE G B A 2, Sl (55 T A 6% T 7B AT RS BT I, 45 & [ 3%
SIS ) R BT TR LA BRI EK T, S BB R P AT IO, Sl 2 kR Sk B (R 4%
M HEAT R B -

5.10.2 REFARAE BB K B FUE RS 5 a0 B 48
.

5.10.3 734 E R R B TP
.

5.11 HERHAAMEME

5011 FEHAESRE N T2 IEFKRAT EARARR T I R # 5L
RAE, RERSEHFHI—FNZIATEIR. LHKER. W, &N
FRSRUESS B3 BE B SRAZ 8 HH e B

T A e BB AT A4 RS I RAT AR RA B 8 B T IS S &, A AEAE R G )
HEI—HFAZEIATTETT. EHHTEIE.
5112 FHESRBENITERERLRTENHES S FAMENEERERE I,
RIS AR SRR BB DR PP HH U B

AT AR AT A4 ISR A R B < 5 TR E 1A 45 A RS 5 AR 4 TN M1 B AT
Tike L EORIEE AU N SEN

&
>
p=i
H
p=i



P 77 HE RGBT AL — A4 A TR 5 RAIE JR 4R B B 2022 4558 4 TR

5.11.3 HALEF=HI AR

Bhr: ANRM
5 &R &8/ (Jo)
1 FHARES 20,466.40
2| NMMBGIESRE E K 3,126,771.32
3 INLegie sl 168,733.72
4 | NUFE -
5 ST HA D R 408,094.10
6 | HAh G
7 | A
8 HAth -
9 &t 3,724,065.54
5.11.4 REWRFFE WA THEBR AT #7353 40
A HE G A A PR AR AT B vl #5451 05
5.11.5 REFWRET+ 2 B E P AAERIE 52 PRI AL H 38
PN S N i N s s W R N o G T a1 RS
§ 6 FMRESMDHEZF)
BT Ay
5 HEHBRAFNE —ERFE | EHBERAFINE —FEFE
BAE A BEC
i 2 B 2 4 A B0 236,569,957.45 19,869,659.87
A 3O 3 ) 5 4 2 R 7 0 1,247,929.30 52,718.36
ﬁzl R 2 BB 19,153,323.43 2,628,039.52
1%
i 2 HA 3] 2 e 45 7 A2 Bl 4y
B (b L aE )
4 U HA AR B 4 10 B i 218,664,563.32 17,294,338.71

$7 ZeBTHEANCHBERREREARSHNL

7.1 ZEEEANFEARESMHTRI B

B fy

B H

g

e IR 8 BN FFAT (A2 1y 0

41,748,583.36

I 75 JUIIR) SR/ HR i

I 75 J 0T 1A) S /e [ i 4y 3

&
p=i
H
p=i




P I AL — R RS

RIEH I 4 2022 258 4 RS

AR B R A e 1 0

41,748,583.36

I WUIWAR S AL S0 BLE B mHts] (%)

17.69

7.2 ZEEENZHEA R SRR EEE 5 WA
ARG HIA, G B HEAAAAE R, B[] Sk SE A,

AR/

§8 MBRE IRI ML ERRFR

8.1 MEHIN BB E A ESHFLHIEBIEGET 20089155

I A 2 S A DL

I AR R A A &

T

b
e

FFEES
=Rl
e
T 20%
(PRI ] X
[

I8t HA I 7 50

B[] 3 551 A

A
tt

P

20221001-
1 87,745,755.57
20221231

- 87,745,755.57

37.19%

R

AIEEAFAERIA R G M AT 20% MBS M AT A N, R4 E BB LLG] & iiia st . 4
TR, e

S AL 1 RS AT S 1P e Bl AU

LA

HE LA BRLANAE SIS

Ve RIS AR R R BT 5
8.2 BHMRHEPENHMEEREE
Tco
§9 BEXHHEHZ

9.1 HEENMHHF

1. (FETT BB RS —
2+ (P IERC A H LT —

R ENRA
ERARG

ERIERF R R R ES
RUEFF R R A EIEE I

|

G

3. BB QIHILE — R A RS BUE SRR T R 2022 4F 4 FEAR A RO,

9.2 MR

TR AR H X £ e iE

&
p=i
H
p=i

H 75 % 5999 5564 K E 32-42 #.




P 77 HE RGBT AL — A4 A TR 5 RAIE JR 4R B B 2022 4558 4 TR

9.3 BERARN

Mik: http://www. nffund. com

&
p=i
H
p=i



