FaJTF

HEY)E

NLE

2R o B P I 3R

BUEF R BERESE 2023 58 1 FHHRE

2023 £ 03 A 31 H

EEEEAN: HHFESEEHRBRMERAT
EEEBAN: PELHBITRGERAT
EHHEHB: 202344 H 22 H



P 75 IEAIER ) 2 RSS2 RUTF TSGR BOIE R 5 Bk 4 2023 AR5 1 R4,

§1 BERMR

REEEANMER S LEFRUEARE TR RAFERRICE. R P IHERRIREE K
W, RN AE B L R I R e R AR A 1) SO A ST

FEFEE N E TRETROAE R A RIREARESGFRPE, T 202344 H 20 HE#
T AR RIS e bR AR IR ARG N, BRAIE A N B AAFE R IC 2K
e PP R B EE OB -

B G R U DO AE T B iR B 0 SR RS R 4 B 7=, (AR RR 4 —
S 6

BEE R GHEAMRR I AR R I . BB R, B0 7R 4 R S ml RAT 40
Bl A A R S A 15

AR IV 55 BERL R G T

AEIAE 2023 42 1 H 1 Hg®E 3 7 31 Hik.

§ 2 E&T= MM

R &R F 7 R 32 7 ETF
Wy M TR VIR e Sk ETF
e 159896
Ao A 159896
HaiEfE 5 BT
HEeaREARH 2021 4 11 H 15 H
i R & B A0 98,055,960.00 7
e B EREEAR IR, I SR BRI 25 R RN R R 2 A
B0 H bR .

AN 4 2 R 5 4 5 S | B AR S e Athid 24 1)
SRS DA SE B R BRIERAR (T 50, SEBEE G058 H b A2
04 H SRR i B R 2 AT 0.2%, SR ERER
RENEI 2%, FEBRBRME A 582 RS

Best s B PN . T SR SN . N .
S FIIE 2 e RS MLV PR 5 0L 46 3
e« 7 FE R TR VR S P 0 T 2 M 2
ey
e M B AT (TR B . R b
P I S O PR o b 0 T B 2 . AT b

FRHON T IEPIE N 3 5 2

A g BRI, i S, R S Y e TR
DRSS 2 4R AIE AR, FRE S IRMmlin e AR
S HIE IR TR R R, BA ShRrdREL DL

E TR R}




P 75 IEAIER ) 2 RSS2 RUTF TSGR BOIE R 5 Bk 4 2023 AR5 1 R4,

P R B AR 0 2 T S AR AL 8 U A i 4 1

AN P T R E B A IR A 7
HEHEN [ R ARAT e A IR 7

§ 3 EEWMSIEIFMESHFERI

3.1 XFEM KR

Bfr: ARt

FEMEIR WEH (20234E1 1 H—202343 31 )
1AH] O S B 2 -1,380,985.68
2. R IR 12,007,670.42
3BT 141 25 4 3 A A ) 0.1158
4 AR BE 4 05 15E 76,457,320.11
5 IR EE S A BFE 0.7797

e 1 e SHRIRAGIERFA NN (B WEEZ 5 R SR, AR5 L hril

a AP EAR T B Ay

PPN TR S L E R R NV U NN 3 A S 6

HAbN (A8 2 Fe i (B 22 3

i) FBRA 5C 2 AN FBRAEL B3 2 J5 (AR, AR 9 A 10 L se Bl as n B A 28 fe i (B

AR A o
3.2 HEHERIM
3.2.1 ARG RS MR E N K2 K H 5 F AL ST B e 2 1 HL
A BB Y N5 8-S
e ’ﬁﬁggﬁ i ﬁﬁgﬁ RicsElE | 00 | 0@
® WE®
HE=4H 17.02% 1.37% 17.15% 1.39% | -0.13% | -0.02%
T EARNH 20.21% 1.44% 20.11% 1.45% | 0.10% | -0.01%
ok 1.99% 1.64% 0.95% 1.65% | 1.04% | -0.01%
E%éﬁ\%ﬁ 0 0 - 0 0, - 0, - 1)
S -22.03% 1.63% 22.02% 1.65% | -0.01% | -0.02%

3.2.2 HES & AR UREEHF R THFEH KRR L5 RIS R
fEW I AR B HL R




P 75 IEAIER ) 2 RSS2 RUTF TSGR BOIE R 5 Bk 4 2023 AR5 1 R4,

F77 I BRI £ RIETF 23t BB KR 5 F R S E i & E W& eV A e EHB AT EEE

10. 00%
0. 00%
=10, 00%
-20. 00%
—30. 00% ~
_40-00% T T T T T T T T T T T T T T T T T T T
w @ — 0w om0 = R e T~ T R S = N o S = « I i} = —
e I e A A I
TITIITILITIEEIIILITITE g
S 558888888 ggggggegegsgs
& 8 8 R 8 8 8 8 8 R s 888858 88 88
[— Bitpmks  — RihloEmnEE |
TE: AREGRECHIN6 A, @O AT % B E LI & & FZE

§4 BEAWRE

4.1 RG22 (REGZLBE/ A

EAESHNESLE | {EF
wE | RE HHR Ml L
AREM | BERH | FR

(2 € TITPNE D N ;L el S Rt
Ml (CFA), BATRE ML B .
HUIRAT PR B A (R 20 BERR E (8
FO. PERT. BRN Uik,
AR B AT FE I B S AL
RIS A B BTN 5T

RIS 20214 11 BREEHSEMHER TR TLHE,
e e H1s - | 15 4F | 2019 £ 5 A I 7 S &R B B
il 20197 H12HE 202012 A 1 H,

FHBEEREER; 2019 £ 7 A 12
HZ4, {ER )7 HiE 100 7 /77N ETF.
4 77/ FE ETF AR G223 2020 4 12
H 1 H&4, (EHBRIESIESE B, 2021
£ 1 H 22 HES, (LHRE)R ETF &%
i, 2021 4FE 8 H 24 HES, FF L

#
p=i

i m

A8




P 75 IEAIER ) 2 RSS2 RUTF TSGR BOIE R 5 Bk 4 2023 AR5 1 R4,

Wb &4 2021 4F 9 H 29
H %4, L 7 HERHY 100ETF %448
., 2021 FF 11 H 12 HES, F#AERE
2B 2021 % 11 A 15 HES, TR
rREYD L B ETF 354203, 2021 4F
11 H 26 H&%, KR E#E ETF
e, 2021412 A 10 HES, 1
7 LUERMIRR 50 Bty ETF 34201
2021 E 12 A 17 H&ES, LEH &R+
[ 5 A T 783 Bk ETE R 423, 2022 4F
3 H3 H&ES, {EM L4 ETF 4
ZF; 2022429 H 30 HES, E8h L
WERHIBRGHT R ETF 48 .

e 1. ARGEERGLMEIMEIN AN AR G ERAERH, FERE2 BRI H L,
L PHERE G A B SR H P AR RSB RER A CERD H;

2 EFF AR EARMERE N P EE 2 GERREReLENMESR, WF. mREH
NN A A PIMED b & TIESRJE G ML 53 T Bl A SRR E -

411 HIRBRERF R EEIT IR R LB NE L E RN EE R I

4 P m R P EE (HD | BPEEOD) AF-BR B JA]
. 2019 4F 07 A 12
NGRS 13 | 7,618,582,815.38 ¥ 0173
. AL PR 2022 403 A 10
i T%JF Rl 3| 4438412080 0373
8 H
HAth2H & .
&1t 16 | 7,662,966,936.18

4. 2 BE ARG A AR SIEE TS 1E 03B

AIREIN, AREGEHNET (P N RICRERE T B ik ) 54 RIEHNE
M R AR R G G RIE, AF WSS M B o7 00 5 s BEAZ F 2%
GV AR AR A, O RS ARET NBER A 2. AR A, Ak Eis
TR SEG I, BAMEESOHIRA A . e 5oty LR A s
FEEA FIEAE I & & R LE -

4.3 AP 5T
4.3.1 A3 5 il B AT HE L

AR N, AFEGE NPT GERRRESE AR AP S ERTEL)
T AR N T SR, Gl RGN LA % 7 U 2 L S I PR R R 58 5 AT
TR I R L T S R B A A

%431 W




P 75 IEAIER ) 2 RSS2 RUTF TSGR BOIE R 5 Bk 4 2023 AR5 1 R4,

4.3.2 RHEZ ST AKIE B

KREEG T ARG NAFAER L HAT N AR5 WA a8 P B T A 55 4
B2 5 GRS RN H S R5E 5 A R HAA 58 5y Sl i iZIE 27 24 H BRSS R H 5%
M52 5 IR KR 3 U, & i TR B BT & IR B s 2 B

4. 4 5 M A S B RIS B /E 4T

HRAIEAIER P8 i e 7 30T P K 17 15%,

WiaFRAEN B R B S RS . CHAFENZ SRR | CIREHRZEIAR
MRS . “ETF REREEAR” 5, BARENREOREBIRERIERE KT, Jf
A RS PR, WRR AR ETF R i aiadte

FRATIS A B e T WA BRIER TR 22 VT DR 0 A 4 T

(1) KA D[] 7 SR () B A A B AR 22, oS L FRATTIE o I A 38 52 ) 4 BRPR B o 22
/M

(2) R WIPAREUR A B CELFE T HREORAD IO A5 R 5 RS D i RO B ffv 85 2 22 <
AL i 12

(3) He b ATk IR B IR o

4.5 MEHNE SNSRI

HEWREWR, AESHBUFHEN0. 7797 8, MEMN, HHUHEIEK RN 17. 02%,
] WL S E IS K 20 17. 15%,

4. 6 |E AR SRFAE ABRESH = EHE 3

WG IIN, ARG R IES: 325 HEE M AR N R AW — A ANBE &
BHEHEIR T T eI I

§5 BEAEGHE

5. 1 REHIREERAHSHEN

) TH S Go) Eﬁﬁfffmwm

1| B 75,248,317.49 98.26
Hor, EE 75,248,317.49 98.26

2 | HEEH

30| [ A AR T

#®
=
=
=




P 75 IEAIER ) 2 RSS2 RUTF TSGR BOIE R 5 Bk 4 2023 AR5 1 R4,

He: figz

LS RRIE S
R BT
SRbATAE A
SN IR B 4 il %
e SEBr R0 ) K N R
A
7| RATEFRG H AT AT 1,153,420.86 1.51
HoAh Bt /= 180,803.94 0.24
9 | &it 76,582,542.29 100.00
e BRI AR B AT IR B AR A G, 1 R R AT IO S AT IR B AR A
I 1H s

5. 2 MEWIRELAT L R E R T A&
5.2.1 MEMRIEHBHEEAT WA REFABREREAS

RAG ip e ARHE Go o 2 G B FHE E R (%)
A SO NN X[ - -
KA - -
il g M. 64,215,399.19 83.99
LIV AN /S W& e e 1
VA4

A 638,058.00 0.83
R T
ZiWEk . S AHELLY
fE1E AR DO
5L A AE B AR R
el

Sl

s =l

FE G5 R 7 55 R 55
BEEEH TR AR S5

IKF S FRBEAN A it B
JE ARG  AB BRI A AR 25
BE

PR S TAE

Ak R AR R

oh

fann 75,219,911.44 98.38

5.2.2 45 IR BRI BeAT W 43 K 38 N SR E R R 4 &
[ R | e [ ARHE G | EESRPHELHI(%) |

vs]

@)

W)

T Q||

Ll

10,366,454.25 13.56

wlm|lo|wlo|z|lz|c|R| =

%6 311 W



P 75 IEAIER ) 2 RSS2 RUTF TSGR BOIE R 5 Bk 4 2023 AR5 1 R4,

y S N4

KA

i3l

12,032.93

O |OQ|wW|»>

TS T R BOR A N
BRI

6,619.60

s n14

RN E

3,290.00

ATEIE . A REATIEENL

Q||

A rE A Ol

—t

F R BAEAE R EOR R
b

6,463.52

Rl

4

AL G A 55 Ak 55

BHEEWTFURIBOAR R 55k

KA FREEAN > L0 B

JERARSS  ASHEAN I A AR 55 Ml

#uE

PAFH2TAE

e ARE AR R

v lmwlo|w|lo|z|z|c|x| =

Gt

aif

28,406.05

5.2.3 MEBIREAT A REERBE B BB KA S
A AR R AR A BB R P IR 2

5. 3 MAETARIL A SO E i 2 B 7138 Hu 5] K/ HER O BT+ R B3R A 4
5.3.1 MEMAREBETHZ A ANE L E ST B E AR HEF RRT 2 R

HE A
| RERE | WEAK | NE D | AR Go | Teas #
Eel (%)

1 | 002475 AT 208,830 6,329,637.30 8.28
2 1300124 ICHEAR 78,200 5,497,460.00 7.19
3 1002230 RN 78,200 4,979,776.00 6.51
4 | 000063 HHO A TH 133,800 4,356,528.00 5.70
5 002415 T HE AR 99,400 4,240,404.00 5.55
6 | 000333 ELE Y| 66,800 3,594,508.00 4.70
7 | 603986 J& B 28,000 3,416,000.00 4.47
8 | 002049 26 HE T 28,560 3,173,872.80 4.15
9 | 600690 IR XK 133,851 3,035,740.68 3.97
10 | 603501 FIR My 29,900 2,723,890.00 3.56




P 75 IEAIER ) 2 RSS2 RUTF TSGR BOIE R 5 Bk 4 2023 AR5 1 R4,

5.3.2 & 5 BIRARAR AL 45 A SO E oy 2 & 37 15+{E b B RN BB T4 R

B
e | ORERE | RELK | NE B | ARHE GO Eﬁﬁfjfﬁ
(1]

1 | 603291 A 7K 5% 536 6,619.60 0.01
2 | 301316 i siE 232 6,463.52 0.01
3 | 301363 KUFBEIT 93 3,659.55 0.00
4 |301273 T R IR 88 3,574.56 0.00
5 | 601061 HES R 500 3,290.00 0.00

5. 4 MEWIRELF I WM 2RI HEF R TAE
ARG AIRE AR FFA 677

5. 5 M E BRI A SOMME o5 F G B 71538 LB /N HEAR BB T4 3 B R A 20
ARE ARG WARRFFA 67

5. 6 B HRIL A SMME 52 S 5 E H I RN HES B BT+ 48 37 CRAESR
B A

AT AR AR RFF A 57 SCRFIE TS -

5. T REMRILARME SEEFH = FELSI KN HFHT LA R ERBHEH

i

ARIEGAMEMRRFFH )R

5. 8 | H HIRIG A SMHE o5 T 53E LU RN HEA BB T2 BUE R B 48
ARSI AR IR R KA AL

5. 9 MERSE ST R KIBIGHI B 5 18 0 it A
5.9.1 k5 BIR A He S B B0 B4 A B RF B A0 45 2 A 40

SHf: ARt

o 47 BER OV | SATE | AROERE 5
32D (o) g (J6)

1C2306 1C2306 1| 1,258,040.00 8,600.00 -

ARMEZI BF AT O 8,600.00

AR IR SR B A s (Go) 63,235.31

AR AR R A > e a2 (Go) 14,440.00

&

8

7t

i m




P 75 IEAIER ) 2 RSS2 RUTF TSGR BOIE R 5 Bk 4 2023 AR5 1 R4,

5.9.2 A SR B B B R BUR

AR G BT BRI BOR AR s XU B A SR, DLEIORE Y H R, B RS P 4
LSRR 0520 ARG G AR AR B ALAT AR, FEAR B 22 e A A i
(52 ) A RER R R 22, 1K 3 RURERR 1 Ha 500 H /1.

5. 10 M H BIR A ZE S B 19 E B 5832 5 16 L Ui A

5.10.1 A3 E AR B R FBOR
Te.

5.10.2 & WIR AR S B B S kr M Bt 2 B 4
Te.

5.10.3 A< B B R A S BB TP
T

5. 11 FRASHEME

5111 FAAESERRHIETZIEFRRT EEABE S U B EIR LR
WE, RERGHEHIT—FARIIATTER LTTHER. Wk, ENXH
FRIUESF FI B PSR PPl LB

A TR AT+ GAE 00 RAT EARA A LM, W 0 1 1S S A, BRAE RS S
HH BT —E N ZE AT TR
5112 EHESHRBENI LB ERTBHES SR E SRR ERE. WL,
T OL S A 5 i B ) 5 % R SRR A HE U B o

A B AT G 5 A R 4 A TR R 1 A e T S i, A 4 T\ M1
FOPEAR | TR e 22 A 201 2 N B FE SN
5.11.3 HAh B P B

mAz: NRMoo

R
do

£ £/ (o)

7 ARIE S 180,803.94

O YSCUEZ73 SR

DLseirgll

2R JE

2T K

HoAb R YGR

RS

R Q| NN |W|IN |~

HoAt

#®
©
=
H
=




P 75 IEAIER ) 2 RSS2 RUTF TSGR BOIE R 5 Bk 4 2023 AR5 1 R4,

9o | it | 180,803.94

5.11.4 1 55 WIRFFA HIAL T RO I T #5155 BA 40
ARG ARG A RFFA TR

5.11.5 WK AT+ 4 MR A R U8 SZ [R5 L A U B

5.11.5.1 i H RIRSR B F A0+ 48 IR A AE T IE SZ PR 1% 10 A 1t B
AT AR WA SR BB A+ A0 I P AN AR TR 2 PR A 1 DL

5.11.5.2 SR AR B Al o 45 B 5 o AF FE L8 52 PR 17 0 ATt B

MEZREA | HEEFZHE | WEZRERE
FE | BRAE | OBRER | o Go | HB (%) 9
1 |301316 E-yL ST ] 6,463.52 0.01 | Fr e M
2 | 301363 K RST 3,659.55 0.00 | Fr e
3 [301273 bEj =37V 3,574.56 0.00 | Fr e
4 |601061 &R 3,290.00 0.00 | HrieAk Bri
§ 6 FRNELENEES
Hhz: 4y
i 5 AR S A AL 108,055,960.00
i 5 T HA () 22 4 A R A 3 00 11,000,000.00
P AR HTHA R) 26 4 S e (R ] 4 3 21,000,000.00
it AT R AR AL B 8 (i B> BA-" 4551 -
i 5 A AR I A AL B 98,055,960.00

§7 EEEHACHERREREAESHN

7.1 BR&EHARFHEEEMHBRIENR

BARE IR, FESEHNRFA AT

7.2 B EHENZHERRERREEST S VH

AN, G E AL I B B B SR SR A A1 DL

§8 MBHEHERFHHMERRFE
8. 1 EMINB— R EFEE SO AL BIEGET 20589155

2010 o1 om



P 75 IEAIER ) 2 RSS2 RUTF TSGR BOIE R 5 Bk 4 2023 AR5 1 R4,

T I B — AR B A S S A LA AR IR B B0 T 20% L.

§9 BEMNXMHER

9.1 FEXMHHEF
Lo CFaJ7 HE B o 32 RS 5 ROT IGR BOE S B i S R G B A
2+ (7 IR N 2 2 S BT TR R BOIE R R R B AT M)
3+ R T FHIEAIR R 3 RUAE 5 RO TSR BGIE - 5 B A < 2023 4F 1 FF R JR 3L

oy

9. 2 FHTHULHE

VRN T AR FH XGEAEATE 25 FH B 5999 554 K JE 32-42 £,

9.3 &EF AR

Mik: http://www. nffund. com

22

o110 1 ;|

N



	§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


