FMAMERERERSHIESFHR TR

4 2023 £

b,
et
|—a

522

=R

2023 £ 06 H 30 H

HEEHAN: EHFESEEBROERAT
HEREN: PERITROERAH
EHHEBA: 202347 H 21 H



P 77 P8 RIS T BR & BOIESR Bk 4 2023 4R 2R 2 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

FEIEE N EHAT R AR A FRE AR G S FHE, T 2023 €7 19 HEK TA
W R S5 AR bR IFERIAR A SR EFAR, RERZA BRI FEERICHR. RT
PEPRIR B BRI

S B BRI DRSS . B ST R A P e 5, (A RIE R &
A

ot

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

AR P SRR A T

AREIAH 202394 H 1 Hig% 6 H 30 Hik.

§ 2 H& MmN

R & TR MARER G E RS

L FRG 001334

5 oy AR 001334

A (Y LRI

FEE R4 201545 H 20 H

i IR 2 & 0 AU A0 241,726,641.82 4y

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

WRT S BT R385 MR Ra 1 1

AN il I e 1 5 5 AR A G 1T I B R A B RTIE S 11
Yy ek, VRAN T 0 AR G AR A28 51 1 FIUYIA
5B, Ha G B E AR B ER | BiR SE 2 SR B (1 LA
FEORFR R KU AT AR RaE 2kt E, 18t L & 1A
SEMME . BEAh, ARFEEAHRREHEAT E W15 AN E W B
RS A, S I Ll AR ) R

ARFE G R SRRy NIRRT = AR & (B
Ak &% HL B R Ja) +2%. NE T =51 A7 A 2R Db [N RARAT A
e RN R T = A R HE R O

ARFE R A TR G, HAHTE KU A I 2 AT T

PR BT PR, mT . RlmniEe.
HEEHAN P S BB A PR A A
HEEN B ERAT e AT PR 24 7

TR HIE I S AR MARERERERS A | MRS RAERERS C

%1312 it




5 A g8 ARE L B IR & RS 3BT & 2023 458 2 FEHRh

RS T AR INE

001334

001503

IR T IR 7 2k 10
FsY

97,074,197.45 1y

144,652,444 .37 1y

§3 ETEMFHEMESIFEENR

3.1 EEMEIEIR

Bhr: NRmi
_ WREH (202344 1 H—202346 A 30 H)
SRS BEANERERERS A EANERERERSE C
LA HH 2SR EL A 2 -294,179.37 -484,141.89
2 A HAF -335,877.99 -330,235.19
NP >_+_/\ \”’ﬁ /ﬁ
3BT 35 35 G A A AR HA ) 10,0034 10,0022

i

4 WIARIEE B 1HE

144,663,413.36

215,043,996.14

5IIARIE S BUIFE

1.490

1.487

e 1o FESWSHRIAERERSE NN () B 53 GRS migt i, A3 G bRl

i AP EAR T T A8y

2 A LB Fia 2 S AR ERON | Bt ias < FAt N (A 2 el e sh i at)
TR < B RS FH AR 45 5% 5 R AR AT, AR 9 A9 2 s B iz A 2 Fe (A2 50

e

?)k

3.2 EHEHERIN

3.2.1 ARG HIE S A E KR XS RN ST B A a2 1 E

ARG EIRS A
By A NI { 3788
_ NI%: —
B ﬁﬁi‘gg - %‘igig RiasEE | 00 | @@
® HEZ®
TE=AH -0.20% 0.20% 0.86% 0.01% | -1.06% | 0.19%
T ESNNH 0.61% 0.19% 1.73% 0.02% | -1.12% | 0.17%
ok —F -1.32% 0.20% 3.54% 0.02% | -4.86% | 0.18%
oE=E 18.02% 0.26% 11.44% 0.01% | 6.58% | 0.25%
PUIS 38.35% 0.25% 20.66% 0.01% | 17.69% | 0.24%
H3E4 4 . . o 0 0 0
R A 56.61% 0.20% 38.77% 0.01% | 17.84% | 0.19%
BTNz RIGERA C
BRI NG a3788
e ﬁiﬁg{gﬁ Kb féfi;gg BlEEE | 00 | ©0
® HE®
%2 7 o4k12 i1




5 A g8 ARE L B IR & RS 3BT & 2023 458 2 FEHRh

HE=4H -0.20% 0.20% 0.98% 0.01% | -1.18% | 0.19%
T EARMH 0.61% 0.19% 1.97% 0.02% | -1.36% | 0.17%
R4 -1.33% 0.20% 4.06% 0.02% | -5.39% | 0.18%
= 14.84% 0.25% 13.16% 0.01% | 1.68% | 0.24%
R A 18.06% 0.24% 16.10% 0.02% | 1.96% | 0.22%
iiﬁzz 21.33% 0.22% 21.72% 0.01% | -0.39% | 0.21%

322 HEESARAABURESHIR T EE K EEZ) RSB S R
Fe e 2 AR AR Y LA

AAFERERERSARIAEE KSR G HRE EWmFEAH EEE LA

0. 00% 5

&0 00%

50.00%

40. 00%

30.00%

20.00%

10. 00%

0. 00%

-10.00%

2015-05-20

2016-03-15 4

2015-10-19 4

2017-01-04 4

2016-08-08

2018-03-27 -

2017-06-07 4
2017-10-31 4

2018-08-17 -

2019-06-14
2019-11-08 -

2019-01-14

2020-04-08
2020-09-02 -

2021-01-29
2021-07-02 4

2022-04-29 4

2021-11-30 -

RibpEigcE

— Bl EEsEE |

2022-09-23 -

2023-02-24 -
2023-06-30




5 A g8 ARE L B IR & RS 3BT & 2023 458 2 FEHRh

RS MFEREEER SCRITHERKESFAR G SE EWH EN A LEE T EE

25.00%

20.00%

15.00% +

10.00% +

5.00% S" ﬂ

L}
#

000

_5-00%IIIIIIIIIIIIIIIIIIII
22 d s 2z & g8 8 s 9z 22888
P L3 LI L ET L LL L L L4
F13393713TITIESRIEREE
L B 2 2L 22 e e 255 S Y 88
R R RRRARRIKRRIFRIKRRIR| RS

[— BitpEEKE — BIHVSEEHEE|

E: ARSI 2015 4F 6 H 18 HAZHIY C R4, CRMAIA 2015 4 6 H 18 Hiltfr4k,

§4 BHEAME

4.1 LW (RESLEPNA)

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

Bl N 2t L 2 (1 I S A Bt A ]
(CFA), BEA &M . 2008 4 7
HIONEE 754, DT FE i 78 it
BRI s 2016 4E 2 H 23 H A 2017
12 A 30 H, {ER7EER: . TP
FeE (JE: mRAD. MR, FE

PN S 2019 4 1 FE. MuAFES. EHEM. B EF
532 &% H 25 S| 144 | MRS LTEEIE; 2016 4E 10 A 18 HE
i 2017 12 A 30 H, {Fr 7 %R FHwEHt

AP, 2016 412 H 23 H#E 2017
12 A30 H, (ERMTZMFEZERESR
BEENEE; 2017 4F 8 H 22 HZ 2017 4F 12
H30 H AR 2R G He LI,
2018 % 6 H 8 H&E 2019 4F 12 A 21 H,
TR T B IR B REZTE; 2018 4F 11

%4 3L 12 )




5 A g8 ARE L B IR & RS 3BT & 2023 458 2 FEHRh

HS5HA202044 A 1 H, 577 M
EMIF R A FL 44 H; 2019 4 6 A 21
H# 2021 £1 H 21 H, £ itEL
TRAHEELT, 201841 H29 HE
2021 4F 4 F 22 B, AEF5 77 Rl i - e B
G248 2017 512 A 30 HA 2023 43
H 15 H, BT AR &2 e 21 2019
1 A2 HES, (M FlE. mF
SREEAIE 20204F 6 A 10 HES, (T
MAEE I8 NARAEESLH; 2020
1110 HES, ERMTE M —FHF
GHNR AR ELH, 2021 43 H 23 HE
A, AR EINR G2 2021 4F
4 77 HES, AEETEE A R
HHELM 2021 44 H 13 HES, £
MEE—ERA RS RS,
2021 4E 4 H 29 H&EA, (T 2l —4F
ARG HEZSH; 2021 £ 10 A 26 H
B4, MK ERA R EES
il

Ee 1 AEEeE AL PEIR ARG ERAMH, R EE e B R H I
L e L BB AR AP A MR S BUE R RE R A s CERD B

2« EFFALER T FEAMEE T EIE 2 GEREeLENMES. BH. sREH
N AEN 53 B B D) T SR THIESR e ML B3 BRI A SR E

4.2 BENXHRE A AR S R TR 15 5L A U

AR N, ARTESE BN RSy (thHe N RS EE S B R R ik ) S R
M ENEE S MAR GRS EFRRME, ARG B 5T 30 BEANE 5
B, RS R AR (SRR b, DR B AR A . ARSI, A Eia iR
LG, WA HFERESMERAA AP R R RIEE . R R RHemaf
FRALFE I I e R AOAE o

4.3 AR GHEHUH
4.3.1 A3 5 B AT B

ARG A, RESEH NPT GEFRTEESERAFA AP 5HEESE
WY, SEEAH LB SR, i RGN L5 & M7 2 b 55 3855 A A 1) 52 B A~
1T, NP N ER A RSN THE .

4.3.2 RERXHITAKIE TR




P 77 P8 RIS T BR & BOIESR Bk 4 2023 4R 2R 2 TR,

AT ARE AR HE L AT N ARG N EENE RN a 3R A S
S 5W28 5 Br A1 5e 4 7 H S 58 5 A 380 (1 B 28 5 Bl I Il 27 24 H RS &) 5%
A G UHON 10 K, R TR B R AL A 85 R 3 5

4. 4 GRS RIE BRI AT

2023 4 FFPE, WAL EITEIORE, PUT I880EE: = AR T o0 Rk, M4yt
B S EER7H, HEERINE R AR, TGS NS

2023 4F “FFEMA T HEY T k. 2023 4E 8, YR 300 W T 3842. 45 &, T
M@ 5. 15%, BDARFRICT 2215. 00 &5, ZFREEERIG 7. 69%. 7 ATRE, BE. FHE. FLE,
WUREAT R BUALT, W P RS RO, MM, M ST IR

2023 4 = R I T . — I 5 B I AR 2 TR 36bp, — R AAA {5 H
fit 2 I 75 2 F B 30bp.

TSGR IE S S AR XU, R B BT R 5 B N A S TNE TR
o FURTH b, AEE S8 BRI TP A MR 100 LA B 2 L2 ) S 0 |y R AT
REHEFALE . (VR b, AR EIE N IREEERAS AT O RIS, FHRER
FER i B AR T BB AT AT 58 AR O Z T b, AR BE G E R B R A I B R
FE AR, A F IR SEG IS DUR T REEENE, SGTE A A B4 1 10 B B
GER, ShE B YERETRAR AT AR I R

AN T %o ] 5 AU 350 4 1) 32 S 2 6 R FR AR G R o T TR (9 [, 7 B S0 HH I
AR TR . PRI A I, BRI P e e W e 3 e i e e . U, A
B4 (1 18 7 WS AR R oy B B BT T b m PP AE T, DAREA BRSO . AREES Y%
TEASZ HAE TR o

JEHE R, BATVCA SRR E NS G, (SELTBAKE, FRAME
SEREAE IS TSI L, MASE A B KBRS T B A s R Ml . 24T b, 3RO
SAERHEAT A BRI R I LIRS, K2 42 AN TH = AR PRI S oAb, FRATTHAH
S B A SO, X — B ROE 4@ T+ 25 [ BEK, 7E AR R I T o i as R 2 &5
Jio F—WB, ARIESREEH ST RITIAR A O- 22 BCE SRR . %035 20 E A
EBEAG & BB TEZ TS N AT, PEMRY FERE &R PV E R R
AW, FENMRIEEE A BRI R A E At S E s i BRI T A F .

4.5 WEHINESH W FERI

BMEMAIAR, A4S A BN 1.490 70, RGN, HF0eE K2 H-0. 20%,
A ML SRR 0. 86%; ANFES: C My AiiF{E N 1. 487 76, EIAN, MHFIFEHKE
N=0.20%, [FIHANK G K2 0. 98%.

o6 12 W



BT AR RGBS

BB R R4 2023 4555 2 ZEERE

4.6 MEYNESFA ANBEREET = HEME BN

I, A SR DL SE

TG 3 & i NECE AN — A NS 2 e 5t

PR EAR T T T3 e I
§5 BEHEWE
5.1 MEREESHE=HEHEN
lia=2 TiH &H GB) S B EFEH (%)
1| B 75,224,952.90 17.70
Horp, 2E 75,224,952.90 17.70
2 | ReR® - .
30| [ B 344,560,237.70 81.09
Hr. %k 344,560,237.70 81.09
B S FRIE SR - -
4 | REREER - -
5 | SRhfTA MR - -
SENIR A 4 Rl 5 P 999,651.43 0.24
Hodr: KW= B SR E ) ]
SRbE T
BATHBRS T &M 26T 4,030,058.56 0.95
HAth 557~ 73,881.93 0.02
&t 424,888,782.52 100.00
5.2 WMERIRZITL 3R BRERTRALAS
5.2.1 MEHIRBITWHRHOBEAREREZHE
SEs. NRMit
R iR ARBE GE) Egﬁﬁffﬁﬁm
A ﬁ\ $$\ ﬁl:&\ @_\J_k - -
B KA 3,238,628.00 0.90
C il i . 37,739,935.41 10.49
D A, # BRE KA FE R 2,553,224.00 0.71
E esitnI% 8,588,529.00 2.39
F A E - _
G AIBIEH . EhAE AR EOL 2,308,797.60 0.64
H {315 Bl ; _
[ = BALE . WAEAE BEARIRS 8,436,951.34 2.35
J SR 6,159,591.00 1.71
K J7zp: |4 3,105,347.00 0.86




5 A g8 ARE L B IR & RS 3BT & 2023 458 2 FEHRh

LG AN 55 M 551

2,065,918.90

0.57

BEAW FORBAR MR S5k

22,847.65

0.01

KA PRGN IRt B

1,005,183.00

0.28

R R RS AEEAHAB AR 55

A

PAFIA 2 TAE

AL R E AR R

wimlo|w|lolz|lz|

gia

it

75,224,952.90

5.2.2 MEFIREATIL D RPBRIEBR R ERRAS
AFE AR IR AR R AT B O BB SR -

5.3 JIRARA SMME & & T3 E ELBI R/ R B B R B R B 4
5.3.1 MEBIRE A SOMME 5 2 & B7=1#E BT R AN HEFF BRI+ 42 B R 1 58

7
| RERE | REAK | NE D | ARhE Go | oo B
Eefl (%)

1 | 600519 CivliE e 1,400 2,367,400.00 0.66
2 | 002142 TIRAT 91,090 2,304,577.00 0.64
3 | 000063 2 T 47,300 2,154,042.00 0.60
4 | 300750 T AR 8,820 2,017,927.80 0.56
5 1600970 HRRA B 146,400 1,866,600.00 0.52
6 | 601985 o E R 245,600 1,731,480.00 0.48
7 | 600048 TR 125,500 1,635,265.00 0.45
8 | 601668 AR 279,800 1,606,052.00 0.45
9 | 600690 IR K 63,200 1,483,936.00 0.41
10 | 601800 R 131,200 1,431,392.00 0.40

5.4 MEWIREF T MM RN GFERAS

SEA: AR

Fs 3% Fh AfHE (L) o o B A LA (%)
1| ExXfig - -
2| AT R - -
3 | EfbfiFF 108,614,923.61 30.20

Horp: BUEMEERLG 20,320,257.53 5.65
4 | kg 153,942,083.26 42.80
5| Ak g R T R - -
6 | HHHEE 82,003,230.83 22.80
7 | AR (AT - -
8 | FhkAFH - -




5 A g8 ARE L B IR & RS 3BT & 2023 458 2 FEHRh

9 | HAth

10 | &it 344,560,237.70 95.79

5.5 MAEMIRIEA RPE HES T I#E FIRNEEE BET DA s B 4

SR ANRMoT

e | mERE | MERER | BE GO | ArhE Go | DT T
WAl (%)

1 102102255 | 21 7 E1{E MTNO12 200,000 20,846,494.25 5.80

2 102101295 | 21 XEEVE MTNO02 200,000 20,752,361.64 5.77

3 188426 21 2101 200,000 20,598,118.36 5.73

4 149574 21 HH{F 08 200,000 20,564,419.73 5.72

5 188553 21 7 03 200,000 20,554,926.03 5.71

5.6 WMEHIRIEA SMHE &S B E LB RN HEA BT+ 48 B SCRFIES:
BE AL

I G AR WIRARFFA 5™ SCHRALE SR

5.7 MEWIRIEA St E HEE T AE LB/ R K BT 14 Bt e R 3R
i

AT G ARG WA R St )E -

5.8 MEHIRIEA A 5 B 3E LB RN HEA B BT L2 BUES K B 40
ARSI AR IR AR A BUIE .

5.9 MEMKRAZE ST KIBAIB 5 18 0L it

5.9.1 |EWRFEEIR T KB T FF M0
.

5.9.2 AEERFBARHI B EBUR

AT SAEBAT AR I BT, RATRBIMEL . 2 iR IR 6 4, Il HESE 14
AT I7IE AT @S W TT, S5 SR IIBE A R TR S B A KT, S BB Bt
BEATULHD, 3 2 Sk a2 S B W OR (B 55 SR AT U DR BT BR R A 4 A o R B ORE
% R AR B WS R P IR EhVE B ARG VERFAE, 32 FI AR I B0 b RGP XU o R o
RN DU BIPEBIPE RS, An KA R I [ 455 R < AT 2 et (AL AT AR OB B PR B2
A AR RS H o

aca;
©
=
*
5
p=i|




5 A g8 ARE L B IR & RS 3BT & 2023 458 2 FEHRh

5. 10 & RIRAH S H 10 H G 538 2 B AL v B

5.10.1 A3 E A BRBUR
WEWIRAR G A A B RG

5.10.2 HREFARAZ SR KB FH R R A8 a0 B 48
.

5.10.3 ZA<HAE R R TRAT
Tco

5.11 HRHAMEMHE

5411 FEHAESRE N T2 IEFNRT ERE RS I eI
FAE, ERGHREHIT—FARBIATER. LNREE. W, B
FRSRUESR 4L Bt D SRR i H 5 P

T I P 2 R A AT A4 RS IR AT EARRA P AR TS SR A, AN AR T
HAT—HENZBI AT LTETE.
5112 FHEERBENEHERERGELEE S FMENEEREE. i,
B RLXH A SRR BB B D SRR it B

A I AR A A4 ISR A TR B < 5 TR E 1A 45 RS 2 5 AR i 4 TN M1 B2 AT
Tk L EORIEE AN RN

5.11.3 HAWBEF=H R

Bhr: NRmo
FF5 LR &8 (o)

1 17 H R IE S 53,936.15
2| BGIESFIE A K 522.86
30| RS A)
4 | BCRLE -
5| RO IEER 19,422.92
6 | HAhMYBGR
7| FERETRH
8 | HAth -
9 it 73,881.93

5.11.4 G HIRFEA KL TH B AT 5 #5155 B 40
AFE AR IR AR R AT Ak T e B K o] #4507

5.11.5 REFIARET+ 2B = AR TR IE SZ R DU Bl B
A FE AR IR BB A+ 44 B2 AP ANAF AR i 2 PR DL -

2010 T 12 ;W




5 A g8 ARE L B IR & RS 3BT & 2023 458 2 FEHRh

§ 6 JFRAES MRS

LT A

I H BEHASERERERS A BAHHERELERSE C

A AT 3 4 1 A s i 99,012,655.05 174,174,156.02

5 HA 3 a3 4 5 R 3 3,760,567.79 1,550,879.56
VR R B ) 3 4 RA

e SRR & 2B 5,699,025.39 31,072,591.21

Tt

7 IR 3 7 70 A2 3 13
gt L")

0 I & 10 Wi 0

97,074,197.45

144,652,444.37

$7 ZeBTHEANCHBERREREARESHNL

7.1 ZEEEANFEARESHTRINIHER

AAREHIR, TG BNRSFH A EE S

7.2 ZEEENEAERRERREEER 5 WA

AN, G EEAAAAE R B2 0] Bl SRS AT S 1 L o

§8 MK E FKPMMERFR

8.1 MEMIN B —HREFHE S AL BB 2055915 5

A I R SR AR S L

IR FF ARSI

5 B I A

Py &4
1A EL A5

it 20%
AT ] [X
[&]

FA 473 51

B ] 350

R

gy
ke

B

20230413-

1 51,393,643.09

20230630

- 51,393,643.09

21.26%

77 iR U

AIEGAFAEFFA S B 20% 0SB A N, ERFERERILLG R iidm 2 F T, S EBAREEL

AT, R T BB R AN 5 B BN XU .

T I A S LA FE BT AT AT 5

8.2 M BEEHERRIMERFR

o1 0m 12 m




ARG E RS A4 2023 4£58 2 MG

§9 AENMHHEHZF

9.1 FENXMHFER

1. (BAAERTERERAIEFREEEREEER)
2. (FJIAIEE RIEE BIR A RNIETA R R R SR E 0
3 R NEE RN HC BIR A RS 4 2023 4 2 TR I L.

9.2 FRIHL S

VRN T A HH DOE A1 25 HH 2% 5999 534 K JE 32-42 #%.

9.3 AR

M. http://www. nffund. com

&
©
p=i
H
p=i



