B 7 EIEFELRYE 7238 5 B iR HR 3
IEEBEES 2023 8 1 =ERE

2023 4£ 03 A 31 H

HEEBHAN: HHFESEEBROARAH
EEXEAN: PEIHRITROERAH
EHHEB: 202344 A 22 H



P9 77 EIEAEZ 0 958 5 BTG R BUIE R BB 2 6 2023 4R350 1 FREAs

§1 EEPR

HeEHANWERS MEFREAR S PraboR AR RIC . R FUERRR BE X
B, IR EARRIESEE . MR SE B AR B R ST

BEIE NHETRRIT RO A RAFREAE S FME, 202344 720 HEZX
T ARG HRIW S IEAR . AR E A S REEANR, REEREAB AR,

R PR R IR B H ORI R

B B RV LSS . B R S SR N BEALZ Y 2 e B, EAPRIESE 65—

ERLA o

|

MM SOFANRIARRKIL . BB, Beo H AR 505 R AT LA 40

b A HH S U
At 55 SRR T

AARAE 2023 4F 1 A 1 Hie%E 3 H 31 Hik.

§ 2 HE& Mt

4 TR 7 EREAE 2R3 2% ETE
N TR TELETH 2% ETF

e AW L 159728

oA 159728

e (Y A2 5 B IR

A RAMH 2021 4£ 12 H 29 H

T IR I A B

42,410,129.00 3

B H br

SR ERERPRROAREL, 18 SR BRI 2 PR PR R R 22 A /)
.

AN 4 2 R 521 RN XS S A i = ) B
CUSE U A BREZAR IR 5, SEILBE G105 HAw. A&
e H B ERER i 12 FE AU A XHE AL 0.3%, FEFRERIRZE
AN 4%, T EBR RIS SHRNE . BRI
SERATAE R BTN L BB RGBT SCRRIE SR
PESR A BT PR RE IE S Al 55 B3R RN L AR E
RSB AR B ST S O R SRS 55

b £ B i

A& R 58 21 YT AN K (= N G R SR = S a0
TRBONEUEE L P8, MEARKRATRER AT,

IS AL 2 A5 I

I G BRI G, — RS, XU S it TR
Gk, fre SR Mms e, ARERM %
S HREIREAR IR ER I, BA SRS, LUK
R 4R B AR KBRS AR AL KU Bl AR AT

%1 70 310 0T




P9 77 EIEAEZ 0 958 5 BTG R BUIE R BB 2 6 2023 4R350 1 FREAs

HEEHA P T E BB A IR A A
HEEAN T B TRARIT B A IR A w

§ 3 EEWM SR MESHERI

3.1 ZEMEI

. NS

FEMER

WEH (202341 H1 H—202343 A 31 H)

LA E s et

618,589.50

2 AR

12,667,518.87

3BT ¥, <y A A

0.2793

4 IR EE G HE

40,555,736.96

5 WIARIE S BFE

0.9563

E: 1

a4 EAR T B sy

2+ AW E S R AR 2 S A AL N . B ias

S WHHRRA I AN () B 5 2 e Is i, th A3 R R SEhrilk

HARBN (A5 2 S EAR B
i) FHBRAH G 5 FTANE FBREL B3 2% Ja (KR A, AR 9 A ) O se i in A9 22 fe (i

AR ZUN RS
3.2 & {ERI
3.2.1 ARG RES M B ENE K F R H 5 F RS b s 2 1 B
DR E Y N5 588"
e “*fggfgg KRirE fﬁ;ﬁg RURER | 00 | @@
® HE®
TE=ANH 41.91% 1.80% 42.17% 1.80% | -0.26% | 0.00%
it 2754 A 49.07% 1.67% 49.01% 1.67% | 0.06% | 0.00%
ok 18.66% 1.72% 17.16% 1.73% | 1.50% | -0.01%
HAELE A . o 1 ero o, | ~s10. | _nypeo
A -4.37% 1.74% 1.86% 1.79% | -2.51% | -0.05%

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




P9 77 EIEAEZ 0 958 5 BTG R BUIE R BB 2 6 2023 4R350 1 FREAs

F7 ENEELHSAETF R ERKESRIFA S LR E R R H L EB I EEE

20. 00%
10.00%
0. 00% 1
-10.00%
-20.00%
—30. 00%
=40 00%
_SU-GMIIIIIIIIIIIIIIIIII
T = B - B = T S S B N = B~ T ~ S — T B~ B S T B SR
P B o B T~ T ¥ R o B Tt B~ B - S B T -
NN VA A S A (I A AR A R
T3FFEITTIITESTEIIIITES®
s S FE S 8888888888 8888¢
& 8 8 8 8 8 8 8 8 8 8 8 8 8 8 8 8 8 8 8

|— TitpEMKE — BiUSEEEEE |

e AIEEGEGHN 6 AT, OISR &5 I E IR & & A E.

§4 BHEAMRE

4.1 RE&ELH (RESZLBEPNA)

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

1, FREIRRFEm TR L, &
K& BT (FRMD, K5 14 4 fik 4 A I
(CFA), BEAKEEMNITEHK. 2015 42
HIMANF 754, DT s 5w
B S WA S WA (=56 dri g L0 IR
N 201947 H 12 H&E 2021 454 A 23 H,
e e 2021 4F 12 lga {ERE77/NEE BTF. ®J5/NEE ETF Bt
- H29H S4PE; 2019 4F 6 H 28 HZE 2022 4 2
H 18 H, AT K% 300 3445 ; 2020
fE3H 26 HE20234E3 A 27 H, 1174
J7 BSOS X AL 22 3 2018 4F
11 H 8 H&E%, AErJ7HIE 500 1 osk:
&M 2019 6 H 12 HES, TR
Til& TOPIX ETF (QDID J: 422 ¥ ; 2019

%3 310 0T




P9 77 EIEAEZ 0 958 5 BTG R BUIE R BB 2 6 2023 4R350 1 FREAs

FTH1RBEZES, (FAtGEE. MifA
4 BB, 1000ETF JE447, 2019
LA 29 HES, R SRR
X ETF #4248, 2020F 1 A 17 HE
L ATLA] 50 K423 2020 41 H
21 HES, {(EWJ7TKEaM 50 EE4
;2021 4F 6 H 24 HES, LR HIE
B SOETF 4203 ; 2021 45 8
19 H&4, e Ral ek S0OETF
P& 243, 2021 29 A 27 HES,
B 77 HHIE 1000 BREERE S 43 2021
12 H 29 H&ES, 7 EIEEZTH
% ETF 2440, 20224 1 H 26 HE
A, AERG 5 HIAIE 500 3855 SIS ETF 354
2R 20224 11 H 23 H&ES, (L)
ELIF AT @iz AT\ ETF 4408, 2022
12 H 1 HES, AT 7 FUERHIR 50
B 5 SRS ETF 34208,

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

2+ WEFFMLERTFERAEE AP EIEE 2 GEREeLEIMES . BH, mREH
NN G BB BT ED) R FAESR R ML 5390 IR S BE

4. 2 BE AR E P A S EESBEERFEHB KA

AR, AREGE N (P N RICAEIET R R R R ) S5 SR EE
ML ENER S MARE G A FE, AREWEEM . RS o0 R0 BRI 2
BV, AR AR IR L, O AR N VER A i AR IN, AR gis
EREGEE, BAMERSHIREA A . MR, SRty RSim s
REEA RIEEEI L2 & A FAE o

4.3 AP G E A
4.3.1 AF3E 5 B AT IR I

AN, AHEEEHNEPAT GEF T RS E AR APZ S HER TR ,
SE A L B AR, I RGN TS A7 A 25 b 55 3845 A 4 1 58 5 AP AT
PRI R A B T S S AR A

4.3.2 ER BT NKE T H




P9 77 EIEAEZ 0 958 5 BTG R BUIE R BB 2 6 2023 4R350 1 FREAs

RIEG T ARG NAFEREZHIT N RGN RS NS rE A
B2 55 At 5ab R H R RAE 5 A B IR 52 5y B iZAE SR 24 H SR 5%
M52 5 IRBCR 3 Ik, & TR B BT A R 08 s S 2

4. 4 5 A E S B SRS B ET

I, EZRTH P ha Hi Bk 42. 17%.

R A a5 EIE RS 7 R G HNFER A SR, “IRERRZE VAR T R4
ETF GRS H RGE, KRS WIRERZR bR R KT, i Pk it )&
B, BR T ARSI 2 2Bk,

FRAVTRS AR T G R 5 10 P PR 22 A R 3 B 2

QON [} AR EUE NN RN AL

(2 R ER EIRE [0 15 SR P A7 B AS B i 225, %o LR FRAN 138t H P 3R 22 5 G BUER B R 2
/M

(3) EIANFEE R I CRARTA R FREUR M D 45 51 1) Ry IR i 25 J ik 4
AR

4.5 |EHAE SR SR

BERE IR, AREHHAER 0.9563 78, WEMIN, MHBUFERS KN 41.91%,
[l S HE G K AT 42, 17%,
4. 6 RE AR ERE ANBEEE T ETE Y

WM, AR O HBELS =+ HE SO EE A N AN — 0 ANi#E i 5
BPHHER T T Ik, BARRS RVEE T

2023 4 01 H 01 H2 2023 4 01 H 04 H

2023 4 01 H 06 H 2 2023 4 03 J 19 H

§5 BEAGHRE

5. 1 IREMREERASHMR

_ ) t
Fe RH 29 GB) ﬁﬁ%fﬁ‘“ i
1| BB 40,500,928.68 99.62
Hor, BEE 40,500,928.68 99.62
2 | HEHE




P9 77 EIEAEZ 0 958 5 BTG R BUIE R BB 2 6 2023 4R350 1 FREAs

3| e BB

B SCRFIESE

p2d
X DT

&
AT A A 15 55
NG Rl Bt

==X
L
&
K

N

Horpe KW el ) SRR A5

v

BATHBNE R &A1 132,379.16 0.33

HAh %= 21,421.80 0.05

&t 40,654,729.64 100.00

9
e ERAABEE RS IS R B AR E G, 10N R A v I A R B ARG
[IERELIER

5. 2 MEHIRIBAT WA RPBREREAS
5.2.1 REWIRBHER R BT RNENRERRAS

KRG TIEZRH ARME Go) i 2 & B = 1 LB (%)
A /SN NN O i | 4 - R

vs)

BRI

il i b 5,696,899.90 14.05

@)

BT T R BOKAE
BERD

w)

s N4

fit R R 1,194,256.00 2.94

A AR ATIEEY,

Q|||

7 A ROl

F AR BAEAE S BRIk
55k

[

26,832,435.78 66.16

bl

Pl

FHBE AR 45 IR 45k 2,703,434.00 6.67

BHEABTFUR B AR 55

KA PR O L0 B

JE R ARSS  ABEA A AR 55 M

HE 428.260.00 1.06

BA A2 TAE

XA B RERR 3,645,643.00 8.99

»|®|o|~|o|z|z|c|r|—

22
LRt

it 40,500,928.68 99.86

5.2.2 |EFI R B LT W RKBEAREREHE
AT G IR AR FFA PR BB IR

% 6 1 3L 10 1T




P9 77 EIEAEZ 0 958 5 BTG R BUIE R BB 2 6 2023 4R350 1 FREAs

5.2.3 EHREAT I RIBRER R ERRA S
AHE G AR T AR AR AT M BB B BT e

5. 3 MEHIRIL A SRMME GRS T =3B LB RN RIRT 42 BB s B 48
5.3.1 I EHIRIBHEF %A SR E G2 & T FE B/ DHEF BT 42 R

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

1 | 002230 RN 87,800 5,591,104.00 13.79
2 | 002241 ORIy 123,200 2,636,480.00 6.50
3 | 002555 —tHER 65,100 1,852,095.00 4.57
4 |300418 B4 37,200 1,740,216.00 4.29
5 | 002602 JERGRS ] 258,500 1,556,170.00 3.84
6 | 603613 Il T £ 17,110 1,419,274.50 3.50
7 |300253 MERRE(E95 87,902 1,219,200.74 3.01
8 | 300144 RIIHE 73,500 1,195,845.00 2.95
9 | 002841 FLIE A 15,900 1,190,115.00 2.93
10 | 300413 TR 31,000 1,154,440.00 2.85

5.3.2 ME RPN BHZ A OB L 2 & 57 3E LB/ HEFR AT A R

EangiE

ARSI AR IR AR AR B ISR

5. 4 MEWIREF MM RN G HFB R A S

I G AR RARFFA 6Tz

5. 5 MEFARIEL A SRMME b B S B 13E LI R/ HEAR BB T4 57 3R A 240

AR EAMEWIRARFFA 67

5. 6 G HIRIE A RMME 5 2 & T @E LU B /N HER BT+ 48 P SCRRIES:

BE B

AT G IR R FFA B SCHRFIESR -

5. T MEHRIEA RME SEEF = HE LA RN EFHIT LA RERBREN

il

AT G AR IR A

&

#
b=l
H
S
b=l




P9 77 EIEAEZ 0 958 5 BTG R BUIE R BB 2 6 2023 4R350 1 FREAs

5. 8 MAEARIZ A FOMME o 2 & 3713 E LI R/ HER B BT T A2 BGIE R 3 B 40
AF G AR AR AR FF ARG

5.9 MEMRFEE TR KB B 5 18 0L it
5.9.1 R F IR A H S BB BB SR B A1 35 FA 40
T

5.9.2 A H S BB B KB R BUR

AT G P BB I DR AR S RS B A SR, DLEIIRMEOY H Y, BRI ah VR4S |
o iR BE AT & 4. AT 1M R BT AL E A, PSR G (o A 2 U
(52 50 FRAS R BR IR 72, 38 3 RUREAAR R85 H 1.

5. 10 R EHIRAZSH B 1 H G5 F o i B

5.10.1 2= #A B R R B B BUR
o

5.10.2 1R & HIR A H S BB B 6 30 B Re e A0 48 2 A 40
o

5.10.3 A3 H AT B B TN
o

5. 11 BB HAHRE ME

5111 FHAREREBRFKIE+ZIEFHRRT EEA R T HIAG R ERR LR
WE, RERSHFI BT —FENRIIATER. LAER. W, TN
FUEZF BB B SR R A HH VLB

AT S PBT HOAT A AETR I RAT BARAIA I B AR T SL S A, AR
H H AT —FE N 2B ATHEDT. TSR
5112 FHESBRN T ZRERTHHESSFAMEN FIEREE. WE,
T REXT ARSI B BB R SRR FF A LA

AN S P BTAVAT A4 R BT B e G RIS I R I, A e BN A
AL B ZSR BRI A N RN o

5.11.3 A P21 R
pfr. ARG

| FE | £ 7K &M )

#
co
b=
H
S
b=



P9 77 EIEAEZ 0 958 5 BTG R BUIE R BB 2 6 2023 4R350 1 FREAs

B ARIES 8,218.84

ISR ZF 5 53K 13,202.96

RS A

Sz

2T TR

HoAt SR

B

HoAh

O [0 || N[ | |[W N~

&1t 21,421.80

5.11.4 R EHRFFH KIAL T e I I T 4% #5135 BA 4
ARG WIRARFFA 657

5.11.5 R & MR AT+ 48 B R AP AE AL UL3E 52 BR A 0 ) 1
5.11.5.1 R EWIRIREEL B 0T 14 B = A FE Ul S PR 1% O K 3 B
A K G AR T AR R B B AT+ 40 IR PP AN AR IR SZ PR 1 DL

5.11.5.2 BIRARL BB Bl L4 = A RS IE 2[R R S I U BA
B G AR T AR AR A AR R AR

§ 6 T E GO AR

B iy
i 5 WA 5 4 A0 AL A 47,410,129.00
i A5 TR 1) 225 4 e FR D 4 0 45,000,000.00
P i TR 1) 225 4 i e B 47 0 50,000,000.00
e ) FE G 45 7 AR B A 80 (A A BA-" 35 51)) -
i 5 AR 5 4 A0 AL 0 42,410,129.00

§7 ZEEHAGHEARERRAREEFN

7.1 R&EBEAFHARERSHHERNIER

AR, Fe G T NRFFA AR SR
7.2 G BENZHERRERRAEST 5 WA

ARG A, He B B NATEAE I T8 [0 B S A R B L

§8 MR RE RKHMMERFR

%9 7310 10T




P9 77 EIEAEZ 0 958 5 BTG R BUIE R BB 2 6 2023 4R350 1 FREAs

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

R AR B e B R AR B
EETTYS
. it
v ey 4
x| e | SR e WElEL R (9 s
it 20% ‘ \ ‘ ‘ 2
ons I
0
20230320-
B 1 - 16,500,000.00 16,500,000.00
20230320
20230105-
B 2 - 26,826,200.00 26,826,200.00
20230105
P A A

ARSI GAFERFAT R G B IL 20% 102 e AR N, FERF € I LL B R i3 sk F 1 2 2B B NR RE L& B A% et
AL, K2 T BRI RS AEE G E I Eh MR o

bR AL TSR AR IR S A LR T

§9 BENHHEZF

9.1 Z#EXMFHEZ

1. (P EEAE 2630 952 5 RUOTIGIR HOE A R B G e A F)D
2 (FEJ5 EHEAE LR 258 5 RO TR BUE SR BB 2 B M)
3. BT EAEFELRTE P A2 5 RUOT I AR BGIE I R B 5 4 2023 4 1 Z=JE 4R JR3C.

9. 2 TRIBCHE &

TR A H DOEAC S 25 [ B 5999 5 X4 KJE 32-42 #4.

9.3 &R AR

Wk: http://www. nffund. com

% 10 71 10 1




	§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


