55 MSCI H[E A50 HELH @AT 5 HFF

IR BOESF B 2 ¢ 2023 £

5

B

=

;Hiﬂ:

2023 4£ 03 A 31 H

EEEEN: HAZSEERMERAH

HETEEAN: HRBITROERAF
EHHEB: 202344 A 22 H



77 MSCI H1[E A50 B HE A 5 B FF IR H0E 5 % A 4 2023 4R58 1 RS

§1 EEPR

SEWNE RS LEFRUEARR S TR R RIC . R SRR EE A
B, RN L L R IR S R AR A ) O B AT
BEE N AT AR A FRE AR S SFRME, T 2023444 H20 HEZ T A
s P S FR AR AR IR H A S AL, PRI AL A B AR R IC 2
SPEMR IR L ORI .
SN AR LSS A . iR S i SR A SRS B 4 B e, (B RIERE 4 —
SEBLF
G A GO AR AR R RIL . HRAG R, Beo AR 1E B0 R SR AT R 40
e B AN 4 R4 5 U A 15
AR S5 FORERZ T
AR A 202341 H 1 Hilg® 3 A 31 Hik.

§ 2 HE& Mt

4 TR 7 MSCI 1 [E AS0 H.HL 8 ETF
N TR rH[E ASOETF
e AW L 159602
oA 159602
Y (SR A2 5 B IR
A RAMH 2021 4£ 10 A 29 H
ety BIR B S A0 B 300 1,980,542,944.00 {7
e BRSO FR S, A8 SR R 5 P AT R AR 22 AN
BT H bR .

AN G T BRI e A S A SRS B AR B FLAh i 24 )
S DL A (R BREAAR 4R AL, SERLSE S Be0R H b ASE
B 04 IH 5 R A 2 2 AR R AN B 0.2%, SR ERER
REANEIL 2%, FEBBRIE AL 588 R,
BARHRENG  ERATA A BRSNS . BRSO . P
el s S T S 7 BEBT SR L R SCRFIE SR 0BT 3R
W R R R IR I A5 b 55 1B SR L AR IR
PERIE S5

KREELEIAHIEECN MSCI China A 50 Connect Index

(MSCI 1 [E AS0 HRCEIBIRED, MHARRTRER A
AR T, ARFEE DS LR MSCI H[E AS0 B
BeH @RS (NRMD e,

b £ i i

JRUBS A 2 5 IE I JEBOE MG, RS, XS S TR

810312 0t




77 MSCI H1[E A50 B HE A 5 B FF IR H0E 5 % A 4 2023 4R58 1 RS

ahEE. RS ERMTgEE. AR <
R HNRIREEPR BRI, BA Shriiass B

AR BT AR I SR T AR UL RS A 3 AT

HEEHA P T E BB A IR A
HEEAN FH R HAT A AT BR 24 7]

§ 3 EEMSEIANESFERI

3.1 ZEMEI

. NS

FEMFHER

WEH (2023F1 51 H—202353 A 31 H)

1A 2 S U 3

-51,762,462.43

2 AR

20,325,344.69

3BT ¥ <y A A

0.0102

4 IR EE G HE

1,615,066,825.06

5 WIARIE S BFE

0.8155

e 1L S SHRR A BIEFFA NN () TWEEE 5 5 G 1% T2, TN SEbrii
a4 EAR T B sy

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

HAtN A5 2 fe (i A2 s
) FHBRAH G 5% FTAE FBREL B3 2% Ja (KR A, AR 9 A ) O se i in_EASI9] 22 fe (i

AR ZUN RS
3.2 &P {ERI
3.2.1 ARG RES M B ENE K E K HS F RS b s 2 1 B
DR E Y N5 588"
e “*fggfgg KRirE fﬁ;ﬁg RURER | 00 | @@
® HE®
i FE=AH 1.03% 0.90% 1.25% 0.90% | -0.22% | 0.00%
it 2754 A 2.24% 1.20% 2.20% 1.20% | 0.04% | 0.00%
ok -4.92% 1.25% -6.35% 1.25% | 1.43% | 0.00%
HESER 18.45% 1.27% 19.35% 1.28% | 0.90% | -0.01%
EE /;“& EE é\ = . 0 . 0 = . 0 . 0 . 0 =V. 0

3.2.2 AR S A FRAN URES AR THMEN KR Z) KI5 F L4 g
e 22 Eh ) A




77 MSCI H1[E A50 B HE A 5 B FF IR H0E 5 % A 4 2023 4R58 1 RS

EANSCI REASOEH HIRETFR e EEKESEHI SR EW G ENH R EE W EE

10.00%

5.00%

0. 00%

-5.00%

=10, 00%

=15, 00% 1

—20. 00%

-25.00% 1

=30 00%

_35.}% T T T T T T T T 1T 1T T 1T 1T T T
g3 8 T = o228 3T 22558 & 5
o L & T LT 22 sdiddgsIdddd &
R A A A A A . . . . o W . A
S 5 5 98 8 899898888888 8
& 8 R 8 R R R § R 8§ 8 R 8 R s 8 8 8 8 8®”

|— BitpE#KE — BHLSEREEE |

e AREEGEAHN 6 AT, OISR &5 B AR & & A E.

§4 BHEAMRE

4.1 RE&ELH (RESZLBEPNA)

EARSHESZE | EF
wa | W% HARR N VL
FEREH | BEEH | FR

% E RN K22 fh LA, FRTF4E
R HTIT (CFAD, HAIEE ML,

2012 4F 8 AMANE 34, (EHEAI
PEERHEFT O1; 2015 45 5 A 28 HE 2016
8 HSH, EIREAHBM,; 2017 4
4 13HZE 201849 A 4 H, (TM TR
AL &2, 2016 4 8 H 5 HZE 2019

32
N AR 2021410 F1H 18 H,Em T H 3 &4 ;2017
iR | HeEL - 10 4

- H 29 H F 11 H9IHZE 201946 H 28 H, {FK

G 1000 KEHE 300 AL, 2016
FE1LH23HE 2021411 H 12 H, 4F
B 7 HHIE 500 I 5mIE A28 2017 4F 11
HOHZE20214E 11 H 12 H, &
K IE G2 T, 2020 4 4 A 23 HE
2021 4 11 A 12 H, 4EFd 77 FiiE 50 3458
&2, 2016 4 12 A 30 HES, £

%3 312 0T




77 MSCI H1[E A50 B HE A 5 B FF IR H0E 5 % A 4 2023 4R58 1 RS

BRI FE AT, 2021 4E 10 A
29 H#E4, {ERJ7 MSCI H [E A50 HEE
3@ ETF &40, 20224 1 H 10 H
£4, fErJ5 MSCI HE AS50 HEEHIE
ETF B ELR; 20224 11 H21 H
4, WATRRELHE; 2022 F 12 H 16
H#&4, {Trg 77k 4 7 AR IR LS
B R KRR KSR ETF (QDID 44
;2022 4F 12 H 23 H&ES, {Tr it
iE 50 A R EUR Bk 20 2023 4F 3
H 3 B&ES, FriHiEEEH % ETF
REe2H; 202343 H23 HES, 115
Ji kR 500ETF (QDID F:4:23,

e 1 ARESEAERGLHIMEIR A HNAR G ERAERH, R ERe2 BRI H L,
Ltk o BB B AR MRS BER RER At CERD HI;

2+ WEFFMLERTFFERAEE AP EIEE 2 GEREeLEIMES . BH, mREH
NN G BB BT R FAIESR e ML 539 I AR S BE

4.1.1 BIRFAERAZF 3 7= BT R 3R L e - 40 B ) I B 0 7 W 1 L

4 et PEEE (D | BPECD) AT B s} ]
. 2016 4F 08 H 05
N 7 | 3,102,308,440.84 X 08 /3
. FhS e T
A fpar o
84
HAth 215 _
&1t 7 | 3,102,308,440.84

4.2 BEAXRE A AR S E MM T A B AU

AN, AREEEHNET (i N RICAEIET R 2 ik ) S5 JGEANE
M P R S A e G A RIOIUE , A WSE M B 5T i Js s B A2 H 2
GV AR AR A L O AR NSRRI a . AIRE N, Ak Eis
ERASEEH, BAMEFEEHITA AN, ENRTEE . Sy Ao s
FFE A RIEHEI I S A FRHUE .

4. 3 A3 5 E Wi B
4.3.1 A V3L 5 B RIPAT B I

ARG, AIESEENTHIAT GES RIS B I T A TR 51 S E)
3 AT L BORRE, i RGN T4 77 SUAE Il 55 B P AR 4 115 5 A P RAT
AP X IE TR BT S A A A

%4 70312 0T




77 MSCI H1[E A50 B HE A 5 B FF IR H0E 5 % A 4 2023 4R58 1 RS

4.32 REIZHIT AR E UL

A T ARG WNAFIER T L AT AR N B E LR I $e st 4
B2 55 A et Al B A58 5 M B0 I A8 oy B 120 T 24 H S &) 5%
HIAE 5 IRKCN 3 Ik, & TR B B AL & I B s 2

4. 4 5 A 2 S B RIS AIEAE 24T

et BN, MSCT A [ AS0 FLEX T a4 ik 1. 25%. SRR IRATIEIE B 21 “188ih 2 5
RE” . “HNENZHE” | “RESZRERRSTRS” . “EIF BE&REHE RS
5, HARIEG IR ERR ZRRAR S RIAE R KT, R P ) AR R AR, AR T AN
G AIE .

FRATF AT e s 1 P R BER R 22 IR A W

(1) B2 BIANE [ s R A i B9, ST BRA T B P35I 28 5 G BUIR IR 5 22 5/
1k

(2) Hf LW s s ;

(3) JIAR M BRI TR 2 ) i 25 iy SR 10 A s 4 5 R A 1 v 29«

(4) RYEFHR BT RS, FarERATHE T P4 a7 &, 7E5LE
AR 5N Z T BB 5V AR A e R it 2 A i ARG 1Rl 7

4.5 REHAE SNSRI

BEMREHR, AESMHBIFEN 0.8155 Jt, WEMA, HEUFEEKIEN 1.03%,
A S ARG KT 1. 25%.

4.6 MEMARESTFH ANBEES T HERE Y

REIN, AR IES: — A5 HE SO PA NEE AN O A& EE
BPHHERT LTI T .

§5 WHRAEME

5. 1 MEMREER~AGHENR

_ ) =4
Fe RH 29 GB) Egﬁéffm #l
1| s 1,614,683,847.88 99.81
Horp, gz 1,614,683,847.88 99.81
2 | BRERH

%5 7312 0




77 MSCI H1[E A50 B HE A 5 B FF IR H0E 5 % A 4 2023 4R58 1 RS

o i A 2 5 %

Hrp: iz

B SCRFIESE

EIET

=
w
BT AR BT

KNI SR vt

Forbre KR A SN R S

SR

AT IR SE A 1t

2,675,107.56

0.17

H b

366,022.65

0.02

it

1,617,724,978.09

100.00

i

IERIER
2. B FERE IS A LSS A FIESR A BN 51, 453, 779. 00 JG, (IS A
AL A 3. 19%.

5.2 MEMIRLAT WA RO ERFTAS

5.2.1 EMRBHEBRE AT RNBARERRAS

1o BRI BRI IS v IR B A (G, 1 AR P A T T AN AT IR AR

G e ARME Go) 5 FE G P= HE LB (%)
A VSN N | 4 14,363,811.00 0.89
B KA, 147,367,619.34 9.12
C il & b 897,767,038.11 55.59
. #T. R BOKAE =R
D R 49,123,897.00 3.04
E jeisitn|4 26,151,620.00 1.62
F R A EE - -
G ZidiEk. S AEL 44.255917.44 2.74
H EREEIE V4 - -
I & EAR R AEAE BRIk 33.838.837.40 510
ok
J AT |4 279,486,309.31 17.30
K S ol 25,258,935.00 1.56
L FR GG T 55 MR 55l 50,822,470.68 3.15
M | BRI A RS 21,716,140.50 1.34
N IR ISR 28 33k it A B - -
O JE R MRS A ERAN FH AR R S5l - -
P HE - -
Q TAFFE 2 TAE 23,758,980.44 1.47
R A AR E AR R - -
S oih - -
it 1,613,911,576.22 99.93

%6 1 3L 12 1T




77 MSCI H1[E A50 B HE A 5 B FF IR H0E 5 % A 4 2023 4R58 1 RS

5.2.2 EHRRBEHR R AT RKBARZRRAE

R

S

KAfHrE G

G EESRIHE (%)

N N4

Kk

il il

302,910.36

0.02

O |OQ|W|»>

HIL B J BVR SOKAE
BRI,

361,603.20

0.02

I

LR AN

AZIEIE . RSB

T|Q|H|m

fEra ol

p—t

H R AR A S HOR R
55k

R4

4

GRS 55 i 55l

BEARIEFEMBA R S5

34,229.56

KA IR N FE B B

JERRSS < ABEA A R 551

HE

DA TAE

73,528.54

AL AR E AR R

w|m|o|v|olz|z|c|R]|—

G

it

772,271.66

5.2.3 MEWIARBAT WS R B R BR B RAS
AT AW IR R FFA B BB BB ER

5. 3 MEHARIZ A SRMHE b & F 1 E LU R/ N HEFF IR+ 42 R R R B 40
5.3.1 MEMIRIEHIR B R A RNE HE ST E B HEF T+ R

e g
e | MERE | RESK | HE D | ARRE G | Taas i
B (%)

1 | 600519 wMFE 69,074 | 125,714,680.00 7.78
2 | 600309 Jitets: 1,184,373 113,557,683.24 7.03
3 | 300750 THEEAR 262,587 | 106,623,451.35 6.60
4 | 601899 Kk 7,767,400 96,238,086.00 5.96
5 1601012 RS RE 1,946,800 78,670,188.00 4.87
6 | 002475 ST 95 1,823,289 55,263,889.59 3.42
7 | 002594 EL 7 e 215,759 55,238,619.18 3.42
8 | 600036 AT 1,590,373 54,502,082.71 3.37

87 0 312 0T




77 MSCI H1[E A50 B HE A 5 B FF IR H0E 5 % A 4 2023 4R58 1 RS

9 ]600438 T R Ay 1,156,300 44,991,633.00 2.79

10 | 000725 HRJT A 9,633,200 42,771,408.00 2.65

5.3.2 MEFARBARI B R A fol (G S 5 7= 5 E OB K/ HEFR B AT T 42 R
B4

e | MERE | RELK | NE B | ARRE Go | Taan ¢
B (%)

1 | 001286 B e e 37,667 361,603.20 0.02

2 | 301260 Al 3,121 79,585.50 0.00

3 | 301267 LRy 1,006 73,528.54 0.00

4 | 301165 BT Y 2 1,077 51,803.70 0.00

5 | 603125 T H R 1,596 41,464.08 0.00

5. 4 MEMIREFF BT RORER LS
ARG ARG RRIFE G

5. 5 MEBIRIL A R E & ZEH 7138 B K/ F 4 I A 14 s BBt B 4l
A AR AR %

5. 6 B HRIL A RMME 5 ST @E LLBI KN HER BET 48 B SO RFES:
EangiE

AT AR AR R AT B SRR SR

5. T MEHRILA RME SE ST HE LA RN FHIT LA RERBREHA
i

AREAMERARFFA SR

5. 8 T HIRIZ A FME o5 & B 5H EL B /N HRAS BB FL48 AGIE B 3 B 40
AT G A IR AR FFAT B

5.9 MEHIRAR SR E MR R 2T BN
5.9.1 R HHIARAE S BB BB R A1 35 B 40
SRR NRTT

FOE (| A4TmHE N SO AR .
e 2k BER OU | GAWE ) BRI | e
) &) 3 o)
IF2306 IF2306 1| 1,216,380.00 -22,020.00 -
AN RMEE REET o) -22,020.00

#
co
b=l
H
©
b=l




77 MSCI H1[E A50 B HE A 5 B FF IR H0E 5 % A 4 2023 4R58 1 RS

AR TR R A (o) 87,992.00
AR O R A A RIMERS) () 58,680.00
5.9.2 AFELE R IRHH R HEEBUR

AN S P BB I DOR AR S RS B B A SR, LIRS H Y, R B R s VAT
oG R E 0L G 4. AR 1M R BT AT A, PR R G (o A 2 1 2
(58 5 AR R R 22, T8 B RURER PR T8 500 H

5. 10 5 AR AZS BB ) B FUH 3L 5 F 0L v A

5.10.1 A< H BT B 1 R BUR
o

5.10.2 1R 5 HIR A HE 8B 1 5 W S K o A0 4 25 B 40
o

5.10.3 Z<HA E R {3 S B m AP
o

5. 11 B H AR E E

5111 FHAREEBRRKIAT+ B IEFKRT EEEA R T HIG R ERR LR
WE, RERSHF BT —FENRIIATER. LAER. W, BN
FUEZF BB B SR R A HH VLB

AT ST HIAT T AAETR A RAT AR, SR ARAT A A BR 2w R R G o) AT — 4
W2 b AR AT DR I B B R A 2L R RN RARAT AR o B _ESRIEZR HRAT AR Sh,
ARSI R IOAT A4 ISR (R AT EARAIARA M S JE T S A, AR i H Al
—HENRZBIAITETT. ATHIER.

Xt EIRUEZE B RSRAR P UL . AR o EOH S &, NIRRT Eahirf, L
TRUETF A BB PR 7 1456 AR SR AN 28 7] i BE R K
5112 FHESBRN T ZRERTHHESSFAMEN FILREE. WE,
T REXT ARSI B BB R SRR FF A LB .

AN S P BTAVAT A4 R B B e G RIS A R I, A e BN A
AR b BER BRI NN

5.11.3 FABBE = &
Bhr: NRme
PS5 2R &% (o)
1 FHARIES 258,032.68

#
Nej
b=l
H
©
b=l




F977 MSCI H [H A50 BLIB HIE A 5y BTG BOIE 7 BB 3 4 2023 4R55 1 /ARy

2 I WSO IE 23375 5K 75,540.40
3 I A )
4 | MUSCRLE
5 | MUCH AR -
6 HoAth S UAGER 32,449.57
7 | FHETRH
8 HAth -
9 &t 366,022.65
5.11.4 MEWIRFEE B AT 7 B30 T e £t 5 BH 40
ARG ARG AR A FFA 57
5.11.5 HRE WK BT+ 48 Bt B AR IIE 52 FRI% 5 5 3 B
5.11.5.1 #HEHIRIBEI T A+ B = P 7R T8 52 PR 1% L F 1 BH
REZRE | SEEE™ | ., ,
e WA | RS | AMARG | BEEE | LR
= LU EA
& o) (%)
1 601012 %Lt Re 22’629’600'8 1.40 | i al
2 601899 Leulk 266,385.00 0.02 | %% Fbid Fl Y
5.11.5.2 BARFRIR B B .48 B B2 AR T 52 FR A8 Bl 1 U B
WBEZRESH | SEEHR=RE | REZRELDR
g EE A7 FR
A7 it ARME B KBl (%) B
1 | 001286 B 75 R YR 361,603.20 0.02 | FriEA B
2 | 301260 ¥ 79,585.50 0.00 | BT e 1A
3 |301267 1 F IR AL 73,528.54 0.00 | BT e 1A
4 | 301165 Bt 4% 51,803.70 0.00 | BT % e 1A
5 | 603125 R 41,464.08 0.00 | B A b
§ 6 FHAEESMHED)
BAL:

T S e B 0

2,090,542,944.00

07 ST 1) 5 <5 B R 473 40

242,000,000.00

Pl TS0 I K < B [ 5

352,000,000.00

s ST 1B e R AR SR AL (e A" 38D

5 ST AT, 8 1y B0

1,980,542,944.00

§7 ZEEEANGHBERRERRFREEFNL

%10 71 FH12 ;|




77 MSCI H1[E A50 B HE A 5 B FF IR H0E 5 % A 4 2023 4R58 1 RS

7.1 R&EEAFEAESHTRINIER
AR IR, FEEEIARREA AT G M.

7.2 Z&EHENZRBERRERR ARSI 5 HAH

ARG HIA, He e B BN I I8 ] B SR B 5 O

§8 MR EE RRINFMIERFR

8. 1 X EMIN BB — B R E A ES LI ELFIEBIBGET 2058915 5L

e T T e By B LT e R PR,
YN
\ e
Hevi % :
| ‘ A
xp | e | BEEE e 1 W AT el
it 20% g
X
-
1S e 20230101-
A 1 669,714,100.00 - 7,832,200.00 661,881,900.00 | 33.42%
E 20230331
Ty
R e PR o BV 20% 05 2 Gy R AT s 7R R L B T 2 P 75 4 )R R U BB R ]
PGV, 442 BB PR RIE S0 (2 A

T FIAO B S LR R AN A 5

§9 HEXMHHEHZ

9.1 H#EXMFEZ

1. (FgJ7 MSCI A& AS0 BBk BB AZ &) B il A8 B 57 #5% 5 5

2. (BT MSCI H[E A0 HIHE HIBAZ & B iU ie BOIE 5 5 3

3+ BT MSCI A [E AS0 B HIEAZ 5 B i A8 BOIE 7 % 5 4t
B

9. 2 FFUHE £

GROITHAR H XELEHTIE 25 i 5999 535 R 32-42 #%.

9.3 &ATIHR

11 7 12 m

SHEEEFD
SIEHID

4 2023

o,

1 FERE R




77 MSCI H1[E A50 B H B2 5 I NTe HOE5 4 R 4 2023 58 1 BEHE

MGG http://www. nffund. com

% o12 71 12 ;|



	§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


