FA 7 R R 257 Mk AL 5 BT 7k

POEF B ESE 2023 £

p—t.
=N
l—a

512

=R S

2023 4E 03 A 31

H

EEBEN: HIZ&EHEBRBAERAF
EE&FHEN: HERTROBERAF

EHHHE. 202344 A 22

H



¥ 77 I B 2577 ML A2 5 BT R BOIE S5 #5202 4 2023 SE 5 1 LR

§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 N AT R AR ARG AR S A FRE, T 2023494 4 20 HEZ T A
W& HI S TRbR . HERIAR T HEMEFANLS, REERNBENAERBICHE. #
SRR IR B EE 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

AW 2023 4 1 H 1 Hifg% 3 H 31 Hik.

§2 EE™ MBI

FE G TRIFR F 7 R 2577k ETF
N TETFR GF Zjfa ETF

FeF UG 159858

A oy A 159858

S S (T A oy BTF I
HEeAFRAENE 2021 %3 A 12 H

T R I LS A

109,098,318.00 {7

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&
P AR ERR 2R HITE 4% PP o SRRV SRnE A0S
SR < B ARG L B RAT2E Al 08 SR L B Bt
Mg B SCRFUESF P00 SR« i B S eI 7t A
b 5B AN 7T LSBT Sn S LA AT PRER R 1)
FE30 SIS H Ao

N2 = A28 2

A I L ST EEE MO AR R FR RO R 2 o AT Shr i)
TRECON AL RLETZ L AREL KA AT RER A 2R
Ei

PRS2 RFAE

A R RS, RS, XSRS &R
GG, UF M e SIS . SR 5
S HNVER SR PR BRI, BA SR L

%1 50 3L 11 ;T




R 7 FIE B 27 38 5 RF IGR SOIES H  SE 4 2023 4R 505 1| ARG

B B8 BT AR 2 O I S T 3 ARUL A XU 2R A
i IN B R F A R A ]
REELEN R ARIT IR G IR A F]
§3 FEMFIRHENESHERN

3.1 E B 518

Bfr: NRT

FE M EER E# 0231 H1H—202343 A 31 H)

[N TR S 466,134.01
2 A AR -554,410.82
3L 38 355 A AUA BRI -0.0058

4 IR B B

77,643,312.78

5. ﬁﬂﬂiﬁ RNl

0.7117

T 1 EENSHRIR AR AN (D B 52 SRS, TH A A SEhrii

i AT EAR T P IAC

2. AMIESTHUR GRS A RLE BN . VIS,
25) HIBRRE 2 RS PRI 26 5 1 A0,

HAtHN (& A fetiraA2shii
AR A O B e i EA 22 e (B

BRI &
3.2 & HERI
3.2.1 Ak 5 BES M AIHE IS KR K25 RN St b FE v i 2R 1 Be e
B B EY M G i
g | PBRER o e | WEEE ik | 00 | @@
0 KRG .
@ HZ®
oE=4H -1.59% 1.31% -1.81% 1.31% | 0.22% | 0.00%
TEANIH 8.84% 1.75% 8.41% 1.76% | 0.43% | -0.01%
TE—4F -16.73% 1.81% -17.93% 1.81% | 1.20% | 0.00%
AEEaH 28.83% 1.81% 30.44% 1.84% | 1.61% | -0.03%
ﬁg%{@ﬁé\ = . 0 . 0 = . 0 . 0 . 0 =V. 0

322 BESARAERURESH BRTHMEM KRR K SRS R E
HEW 2 F AR T L

#
Do

b=l
H
=




¥ 77 PO B 2577 ML A2 5 BT AR BOIE SR #5934 2023 4F 50 1 RS

77 P UE BT Z AL ETF R {EE KR SRIE S B E E W m F 8 H e E B XL E

30.00%

20.00%

10.00%

0. 00%

=10, 00%
—20. 00%
—30. 00%
=40 00%
_50.0%IIIIIIIIIIIIIIIIIIII
Lo T = T e B < R = = v B R e = I - = B B R o S B M
Ty Y s Ty YTYTR oYY Tyovvyvronow
() w =~ @ o o o BN b~ @ — B = B
2FIEFTFTEITIFTTFTTIIILE LTS
I TR R R R N B R R S S I S I
E R R E R R EH 8 8 8 8 88 88 &8 8 8
[— BibpE#kE — BHSERREE |
£~ P =1
§4 BEARSG

4.1 RELH (RESELBENL FH

EAEESHESLE | iEH
wE | RE R Mk Ui
FEREH | BEEM | FR

B BN 220 3 T e E R S B 5y Y45
Mo 2016 5 7 AN T &4, it
BT AT A FRHOR BT
LA 2019 4E 7 A 12 HZE 2020 4F 12
H 25 H, FRELH,; 2020 4 12 A 25
HZ4, (ErR7RIg S22, 2021 4

N 4 723 HES, AEr 5 HiEelEzs il
St ;;;x 2021 4 4 | g |ETFIERZM: 202147 7 16 HES,
T | HA23H {ERy FHE A AL ETF (QDID H4:

H 23, 2021 4 11 H 2 HES, (TR

WEAB YT R4 ETF R4 20, 2022 4F
6 H 17 H&%, {EEEARB LA
YRS ETF (QDID 448, 2022 4F
7 H 11 H&S, Lk L e
WAl ETF 34248, 2022 4F 12 H 1
HZ4, T 7 LAERMEIR 50 st 158

%3 50 3L 11 ;T



¥ 77 PO B 2577 ML A2 5 BT AR BOIE SR #5934 2023 4F 50 1 RS

g ETF L4423,

BN

AR
ez
(2
LG

2021 %E 3
H12H

2023 FE 2
H24H

17 4E

7, FREFEIMMRFEEEE SR 56
BN R LR e, B RS
MMEFEAS o AT HR T BEAR - PRI AR
17, MR T L. 2008 459 AN
NPT RS, YA TR SR E IR
LA P BN HE BT R A
. 20134E5 A 17 HE 201546 A 16
H, TR EEZS; 2017 4F 11
HOHZE20194% 1 A 18 H, kK
W& mE T EAAIR G A AR 2016 4F 12
H30H£ 201944 H 18 H, 1T/ /7%
ZANWES . T RN R A
. 2018 4E 2 H 8 HZ 2020 4E 3 A 27
H, 4 H ik ETF #4235, 2018 4F 2
H12 H&E 202043 H 27 H, {EF T H
IR 203, 2014 4F 10 A 30 HE
2020 12 H 23 H, 1T 500 RZiE4E£%
Py 2021 3 A 12 HE 2023 %2 H 24
H, R iR 2577k ETF 244
P, 2021 4E 10 H 22 HE 2023 £ 2 B
24 H, {Fr HiE4FRE TR ETF
&2 20134 A 22 HES, T8H
500. FiJ77 SOOETF #4248, 2013 4F 5
A 17 H&4%, {ER77 300, 77 300 B
BHEZH; 201542 H 16 HES, 1T
R TEA ETF 482017 47 H 21
HZ4, (EEAREESEE; 2017 F
8 H 24 HE S, (TR /75 B4
ZH, 2017 4E 8 A 25 HES, £ H
Hip= ETF 448 2018 44 H 3 HE
4, AT MSCI 4448, 2018 4 6
H 8 H&E%, T MSCI B3t 4 7,

2020 47 H 24 H&E S, FTEHREEH,;
2020 4 12 A 25 H&E A, (TR kngkEE
S4M; 2021447 H 2 H&ES, AEMT
FFEA R ETF (QDID) F: 443,

2022 4 6 H 17 HES, (TR 1HA T
i AEYREE ETF (QDID #4443,

e 1L

Ak

S H RSB A VA & FANH, Ja ek G B EAER H L

L ek e BN AR B A "I R 2 WU E R 2 AT (RO HI;
2 EZFMOVAERRTHRAREE AP EE 2 QEFREGLENME SR, HH, sPe s
NG M N G B oR FIESREE G MOk N G BB A ARG RIE -

%4 50 3L 11 7T




¥ 77 I B 2577 ML A2 5 BT R BOIE S5 #5202 4 2023 SE 5 1 LR

4.2 HHE ARG A A ZESIB BT H O 3

AP, AMEG B ATERAIRE (o AR SR BES- VA i) S K
Bl S RES 2 RIASE SR A FIOHE, ARSI R AT B AIZ
S, AR PR O L, S B AR, AR IR, A
TEREPR AL, ST S R ARG, T4 IR, 8 L SR e
FEEAT eI B e A R B«

4.3 AP 5 E LA

4.3.1 A3 5 i B HIAT L

AR, RIS NEIAT QEF RS RS E AR A5 IR R R ) ,
DL SRR, 8 RGN LA &5 2UAE B35 A5 AR I 28 5 A~ AT
PR N E BT B S H A

ot

b

4.3.2 RH R HATNEIE R A

AHe e TAME WINAEAE R F AT 0. A I 2 e 2N S B I 55 4
B S BN A ITEN R H RSS2 BRAS D IR B A2 5y b i iZ0IE 772 H RS R 5%
RIAZ 5 KON 3 IR, A2 B THREER AL & IR BRI 5 2

4. 4 G W AR ST RN Eatr

WREIIA, UGN EECTEE 1. 81%.

R FRATE S B EZIEE L S R G ARG R, “IRERRZE H N /04T R4
ETF ILERE RAE, FAH: G 10 RS R 72 FRbn 2 R TR AT /KO, I8 I ™ 6 g RS
B, Wik T ARSI 2IsE,

TRATTRE A JE 5 JT PN BRER R 22 AR 0BT G

(1) DR FR e WBE [ R (1) B IR FEL AR 22, T b AT Tl st A ) 22 5 IR iR 72
M

(2) A ATE RS I CELHRR R B O SRR, 51 S Bt TR = fi 25
T B G R A L B MR S

(3) Hil b TR BRIR R P50 o

4.5 R E W NESHKNL SR

BB EIIAR, AEGHBUSHEN 0. 7117 76, IREHIN, HEudEIE K -1. 5%,
(7 3l S 2 HE R 3O - 1. 81%.

b
(S}
=
O
=



P 7 FUE QT 2577 Mk 28 5 BT R BOIE TR % 5 5k 4 2023 55 1 AR 75

4.6 MEWAESTHH NBRES B HERE RN

WEWIN, ARG R MPUESE — 30 5 H 2R e A A N AN — i N siE i
PHHEAR T T AT I .

§5 MEASHRE

5.1 G HIRESR = HEHIL

5

BiH

£/ Oo

i 2 & BB EU ]
(%)

R i 4% 5

77,539,782.37

99.58

Horr, R

77,539,782.37

99.58

B HR

[ 5 WAk 45 5%

Hr: i

B SRR IESR

AR ER g

BRI AL AR BB

TNE R

b KW R SRR 5

ERLBE

7

AT R & A

270,272.69

0.35

8

HoAh Bt

55,320.46

0.07

9

it

77,865,375.52

100.00

T ERAPRBEEIRR IS AR B AGKA I E, 10 R P S T AN S AR AR A
{[ER LR

5. 2 W E HRIEAT W REBERRA S

5.2.1 i & IR EE R AT R RN R SRR A &

RS

ARHE Go)

R S S 14

i 2 G B B (%)

R

il k.

57,447,859.41

73.99

LA Vs N W N S
BN

jERTN4

AR FEEN

4,591,083.00

5.91

ALEIB . O EATHEEOL

T|Q|Tm| O |Q|R|>(F
iz

A1 FE Ol

#

b=l
H
=




P 7 FUE QT 2577 Mk 28 5 BT R BOIE TR % 5 5k 4 2023 55 1 AR 75

—

5 AR S BARR

5k

il

Ll

AL SR 55 e 55k

FEABIE TR AR AR 5

15,494,220.36

19.96

KA IR AL it B b

JE RS BRI LA RSSO

HH

DA TR

s RE AR

w|=lo|w|lo|z|z|c| &=

oy
Lie

fif

77,533,162.77

99.86

5.2.2 & HARBRIB R AT W R BB ERRA S

ENES

AfHE Go)

K ML B b

i 22 & B 1E Bl (%)

Rl

il il

SV WA N W& N S
DA

6,619.60

0.01

fEHN 4

LRI Z N

L@ O EATHEEO

ER LSV

F AR NS S BRI

55k

il

Ll

A G AN 55 A 55

BEART A AR 55k

KA IR AFE e B b

JE RS BRI ELAb IR S5 L

A

BAAE 2 T AR

A RE RS

wlrlol=|lo|z|z|C|®|—| & |Z|o|T|m] O |Q|F|>|Z
b

e

ait

6,619.60

0.01

5.2.3 R & HARIEAT WL REEBE R KB ERRA S
AT AR T IR R KR AT P P BB B

5. 3 M & HIRIL A AMHE o e & B 198 HL B R/ HEFF BB +42 R S B W A

87 50 3R 11 T




P 7 FUE QT 2577 Mk 28 5 BT R BOIE TR % 5 5k 4 2023 55 1 AR 75

5.3.1 R WIRIEHB BHE A RE G E ST AE B R/ NP R AT+ 42 B R
Be# I 40

e REAE | RESK | NE B | AdhE G | Dar HH
gl (%)
1 | 600276 (ER1] 197,640 8,462,944.80 10.90
2 | 603259 2 A 100,460 7,986,570.00 10.29
3 | 300122 BRAED 57,988 4,750,956.84 6.12
4 |300142 RRAEY) 116,341 4,012,601.09 5.17
5 | 000661 I 23,500 3,837,550.00 4.94
6 | 300347 RAGIEZ 38,154 3,651,719.34 4.70
7 | 600196 HEKRZ 92,300 2,989,597.00 3.85
8 | 000963 HIREZ 63,600 2,947,224.00 3.80
9 | 002422 BHE 25l 82,200 2,336,124.00 3.01
10 | 600079 NAEEZ 83,200 2,228,096.00 2.87

5.3.2 i MR KA RMHE G EEE TR 75 H) R/NERF I BT 42 B =
BB 4

e | mERE | RELK | HE B | ARHHE GO %ﬁi’f@
1 | 603291 BEAIK S 536 6,619.60 0.01

5. 4 | &H IR G A D RO BFREAE
RIE G AR E WIARARFF A

5. 5 &5 IR A FRMHE 5 Ee e B LB /N RS RO BT A5 B B B 4
ARSI AR AR ARFFA 67

5. 6 & IR A FOME o e B 7= 1E LI R N RS IR 42 37 SCRPESR
Be# 40

AT AR T IR R R AT B SCFRIE SR

5. T & R SOHE o5 Fe 7= 15+E H B R NERFF IR 1 St & R IR
il

ARG E AR AR EIR

5. 8 i & HARAZ A S H oy He S B0 1+ B K/ N4 BRI A4 BGIE L B W 4
ARSI AR AR AR FFATRUIE

bt
o
=il
H
-




7 T2 5 S TP HGRIR MU B 4 2023 4240 | IR

5.9 M E MR FEER TR ZFHIL YA
5.9.1 i F IR AT S8 B AR AR 3 B 48 o T4 2 B 4
o

5.9.2 AR SRR B KB HEBOR

AT G P BRI SRR XS P A JRUN,  DAEIORME N H K, R RERah V4
BT RIAR BT & 20 AT & 77 4R IR BT ALAFE L, PR 2 R I 5
IE o AR AN BRER R 72, T8 I SRR R 0 H

5. 10 % & B R AE: &4 B 1 B B 2 32 5 R UL U A
5.10.1 A3 H GO B8 H BUR
T

5.10.2 # & HIARAHEH F H H U S S 2 B4
T

5.10.3 A # H R BA SR #3254
T

5.11 R HEWREME

5111 FAAR G BN IEFNARITEER LT HIFEEIRI LR
HE, RAERSHS HAT—EARBIATTER . LNHFE. Wk, TR
RIUESF FIBR SRR P BB

ARSI AR AT+ AR M RAT B, AR B 25 SRR AR 2~ R AR 4 ) H BT —4F

W2 B BIIER S T AP 5T . B EIRUESR I RAT E RSN, ARG ET -4 10E
IFIURAT ERAIIRA P E AT ISR A, AR 52 ] H 37— A 2] AT HE T
AT RIS -

Xt EIRUETR (B R SRR (U . ARGON TR &, IR HIIREaliFfy, b
RUETF I3 B R RE P A5 ROV AT 22 w1 BE A 2R
5112 FHRESHRFE NI +EBRERGENEESFAMEN FEREE. WE,
RIS FE SRR B R SRR B .

ARSI A AR+ 2 BER A B S RIS I B ISR, ARk e TN NI J5E
AR EZORIEE AR N PERE RN o

5.11.3 HoAth % P21 Bk
A N

bt
©
=
Pz
=



P 7 FUE QT 2577 Mk 28 5 BT R BOIE TR % 5 5k 4 2023 55 1 AR 75

Fs B R 8 )
1 17 H ARIE 4 11,819.65
2 YSCIIEF5 175 B 43,500.81
30| RIYSBER
4 | NUCRE
5 | RSCH B ER
6 | HAhRYEK
7| B A
8 HAth -
9 | &it 55,320.46
5.11.4 &5 B R FFA 1AL TR IR T e M1 55 B 40
A FE G AR AR ARG TF
5.11.5 # & IR AT+ 48 B B2 AR U 38 52 PR 1% 100 i 1 B
5.11.5.1 & B RFEEHBZE T+ 2 K EH AR Z R 1B 4 115 B
A FE G AR WIAR B HER G B+ 42 A AN AR B A2 PR A B 0L
5.11.5.2 BAFR FRAR 7 8 Fo 45 B 22 A A7 72 i 52 PR 1B 1l 1 Ut B
AN FE G AR A AR P58 B T 42 % B2 AN AR B A2 FR A 1o
§ 6 FBEESMHETE)
AL

0 ST ey AU A

102,098,318.00

e 7 T30 ) 35 B H £

21,000,000.00

Pk i T IR e BE [ 7

14,000,000.00

7 YA B e 0 AR S B (e PAY-"3581)

T AR I e AU A

109,098,318.00

7 ZREBEAZHERRERELEEREN

7.1 ZEEFEATHAESHFRZNFHR

AIEWIR, SEEEHARIA AL EMH T

7.2 R EHNGHERREBRSEET HAH

AN, BEEENAE R I8 B LS A S DL .

10 111 W




¥ 77 I B 2577 ML A2 5 BT R BOIE S5 #5202 4 2023 SE 5 1 LR

§8 MBEE R HMEEE R

8. 1 G W N E—RHFIFAESH L E LB BT 20%HF 5
A A B — BB R AR S DL A AR A 2 B T 20% 15 0L

8.2 MBFE RKH HMEERFL
T
§9 HAEXMHFER

9.1 HEEXMHHF

Lo (R AR 257 A2 S RO AS R AU R G2 & A A
2 (FEJT HIERIH 2577 ks S ROV SR BOE T B AT E )
3+ FAJT HUERETEG kA2 5 BT G FE BT et 3k 4 2023 4 1 R RS,

9. 2 FFJHHL

PRI A8 X SEAEHTIE 23 FH % 5999 5 Jk4 KJE 32-42 #E.

9.3 B =

Mk 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


