B 5 HE 500 3% 5 B FF

Pt BBk

B4 (LOF) 2023 4

N\

F5

BT BIESR

523

R

2023 £ 06 H 30 H

HEEHAN: EHFESEEBROERAT
HEELEN: PERVBITROGERAA
EHHEBA: 202347 H 21 H



B 77 HHIE 500 32 5 T RGRER B0IE S5 5008 2 S e 2 4 (LOF)2023 556 2

§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

EEAUE NP EARARAT B A IR A AIIRGEA RS S FME, T 2023 7 5 19 HEZ
TARIRE RIS fahs . IFERIMBEA GG FNE, RIERZNENFERERILER,

RSP PERRAR B ORI -

BB PRV DARSAE B AR B 0 SR U B IZ I B 7, (EANRAERE & —5E

A

tht

A

SR ST AR ARRERI . BFA R, 5585 EAF BB R AT LA 41 B
SRS AS

ARG R 45 R R L T 1
ARAERIE 20234 H 1 HEZ 6 A 30 Hik.

2.1 HEEXRFM

§ 2 H& MmN

R & TR B4 77 FilE S00ETF B%#% (LOF)
W TR M7 500

e AN 160119

A A8 2 A 160119

J& 3 A8 oy RS 160120

LA (Y B (LOF)
ey VeE| 2009 %9 H 25 H

T IR I e 1 B 0

5,426,662,223.51

Bk H bw

AFE G T T H AR ETF, RKE RV STHERIEHE, 18R
PR B Ot 25 P2 AT R R 1R 72 A /Mo

AHe e e e ek &, BLAPE 500ETF 93 4 2
BRI SEBURTE A AR, AT ekt A T2 5714
1A 90% (1 BT = #%: T- H AR ETF. HAR Y™ 4 5 T-hrif 4R 4K
A e B Wb, iR Kb IR 2 FoVF AR

v : i

Best s VAL A T EL, 3 R T AIE e 7 o E
RN, BRI 7EE R AR, AT
)2 8 K L T B  R  EA
it 0.3%, FEREFIRZEANEIT 4%,

- I bR IR TR EO T 500 FRAL

AFE SR IEUE: TilF 500 FEEUL RS 2 X 95% + 4RATIH

%1312 it




B 5 HHAIE 500 A2 5 B A R BI0IE 25 B3 2 S iR 2 4 (LOF)2023 4E55 2 i s

BAfEE R ZE (BiE) X5%.

$%$E%W%i DR 55 At et VR A A ﬁ#%ﬁ%

A AT 20 45 Temiigits, AR NBEE S, BG5Sk, DL
&h%%ﬁ%ﬁ%%%?ﬁ%ﬁM%ﬂ@W SHFAE
HEFHEN P 7 J 4 A A PR A 7
RETEN rh RO AR AT A BR A ]
Fg 5 HiE S00ETF % Fg 5 HiIF S00ETF B4
eI 4 () FE S TRTAR
PRABENE S (LOF) A (LOF) C
INER e S P Rk S 77 500
NIES AL 5 RS 160119 004348
;E%ﬁ%ﬁ%%%x%ﬁ 160119
Ny 5 BB RS >
;Eﬁﬁ%ﬁ%F%x%ﬁ 160120
A H Ny FALN
??f*TE%ﬁ%ﬁm% 5,069,724,556.88 3 356,937,666.63 43
CIPSEl

2.2 BHrEEERFM

B SRS HHIE 500 22 5 RPN AR EOIE 7 42 55 e 4
H 4R 510500

E S (e A2 5 BUFFTRR

HEE&ERAEMH 201342 H6 H

FEEAR BT ISR 5 HRIESR R 5 P

T H 201343 H 15 H

BN A7 B AR A PR )

BEE N rh [ AV ERAT B A PR A

2.3 BHrZer M

Bt Hbr SR EREEAR TR B SR IR I O 1 AR R R 2 M

AI AN G HOIE , RIVFEREHNE, LI IAE bR A FE Brb 3

et ok HERL A AR B R A s PR AR B H U8 6 1B S A ) AR AR AT A

R
ié POBR ) S e L LB M AR . K bR IO E 500 1624

e | PR, AR S UG i T RA R BRI T
e ISR 5 IR R T, LA S ARG LB 03

BT AR I IEEE T AR (AR XU YA 2 R

§ 3 EEMFHIMESIFERIN

3.1 EEMEHEIR




B HIE 500 22 5 BT i A He B0IE 55 18 B B S B AL 4 (LOF)2023 4F 26 2 ZEE Rk

Bfr. NRMIT
WREH (202344 51 H—202346 A 30 H)
EEMEER B 5 HE S00ETF BcEE(LOF) | B 5 HE S00ETF BXE:(LOF)
A C
LA SR PR 2 53,540,907.89 4,582,631.66

2. BRI

-347,301,156.72

-44,533,271.78

3BT 24135 4 A HA A
i

-0.0689

-0.0885

4RI B 1A

8,366,755,146.31

577,118,239.31

5IIRIE S BUFE

1.6503

1.6169

e 1o FESWSHRIAERERE NN (D B 53 a5 migt M, A3 G bRt

i A EAR T A 80T

2 A LB R T 2 S AR RN | Bt as < HAtlN (A& 2 el e sh il at)
FHBRAE 5 B IR FH AR 45 % RO AR AT, A IR 9 A 39] 2 s Bl iz n_E A 2 Fe i (42 50

e

o

3.2 e F#ERI

3.2.1 ARG HESHIRE KR KL H S FHANLS B R 2 2 1 EL
B /7 FIE 500ETF BERE (LOF) A

By E I NS 2ES
By B 1 _, WS R | _
[J1d="s EZD KRiEZE B EG HREER | O-6 | @@
® HEZD
HE=MH -4.06% 0.79% -5.11% 0.78% | 1.05% | 0.01%
T ESNNH 3.29% 0.75% 2.20% 0.75% | 1.09% | 0.00%
o de—5 -4.91% 0.91% -6.65% 091% | 1.74% | 0.00%
HE=F 9.84% 1.13% 2.48% 1.13% | 7.36% | 0.00%
%A 26.46% 1.29% 14.88% 1.29% | 11.58% | 0.00%
HoeDF
i i}z f@%/ﬁ\ 80.06% 1.52% 69.07% 1.52% | 10.99% | 0.00%
X 4
B 7 %IE 500ETF Bt (LOF) C
B ELIY N385
BB {E 1 _, NG a=& N _
Bt K2D KRipEzE — HRERE | O-60 | @@
® HE®
TE=1A -4.15% 0.79% 5.11% 0.78% | 0.96% | 0.01%
HESNTH 3.09% 0.75% 2.20% 0.75% | 0.89% | 0.00%
o Ek—4F -5.28% 0.91% -6.65% 091% | 137% | 0.00%
o= 8.54% 1.13% 2.48% 1.13% | 6.06% | 0.00%
P T 23.97% 1.29% 14.88% 1.29% | 9.09% | 0.00%
HeOm
ii;z f@;ﬂ\ 2.78% 1.25% -5.97% 1.25% | 875% | 0.00%
% %




B HIE 500 22 5 BT i A He B0IE 55 18 B B S B AL 4 (LOF)2023 4F 26 2 ZEE Rk

322 BEEERAEZUREEH PR ITHHEH KRR EE SRS K
Fe e ot R AR T LA

B/ FFUES00ETFERSE (LOF) AR EB KSRGS BEEW G FaH L ESBATHE

250, 00%
200.00%

150. 00%

100. 00%

50.00%

0. 00%

_EU.OMIIIIIIIIIIIIIIIIIIIII
28 Y8 I2 L RBSIT2Y5I2LIL 2R
N G AN G T A T G S i AT
T3IFITTITIITEIETREERRT
g2 dIodsct2eegEy g
& 8 8 R 8 8B )8 8 " & 8 8 8 8 8 8 8 8 8 8

RitpEERE  — Ei'l':lliﬁgiﬁlﬁtﬁﬁl

B/ FFUES00ETFERSE (LOF) CEITFEBKERSRIEA IS BREEWGZEaIH L ESATHE

30.00%
20.00%
10.00%
0. 00%
=100 00% 4
-20.00% 1

-30. 00% 4

_‘40_00%IIIIIIIIIIIIIIIIIIII
B RS IR EEBRASTNSEs8 QRS
LI TTaIlrzlisLizIITOI
§ P T I EERLETTILTITIETER
P~ M~ ™~ @@ @ @ o o o O O O OO w= v= = ™ @4 @ ™M ™M
FFFFFFFFFF [ B < S o B B o B B . B o R B <
g B 8§ f 8§ f 8f 5§ 8 8§ f§ § 8§ £ ¥ f F LT 2 HFH 5

[— BitpEsks — FitlMEREEE
T ARG 2017 5 2 A 23 HEEHH C R0H, CRMBIA 2017 4 2 A 28 Hilgfr k.

§4 BEANRE

4.1 BE&LHE (RESLH/PNH) f{h

%4312 it



B HIE 500 22 5 BT i A He B0IE 55 18 B B S B AL 4 (LOF)2023 4F 26 2 ZEE Rk

e

HR%

EAEENESEE
B

FEER H 3

BEEH

UEZR
Mk
R

L

B &

AH
Rz

2013 4 4
H22H

18 4

1, RE MR R
S DI PR N0 o 5 I R T P = o S B
MMEBEHE o AT R BEAR PR B AR
17, WNFEBESHT TAE. 2008 49 H
NFE T4, SRR A E IR B
B St 2 e B P IR C =R E i g e S 2
. 20135 H17HAE 201546 A 16
H, LR RIEIHE &4 2017 4F 11
HOHZ20194 1 A 18 H, {Er K
. RGBS IS LR 2016 4F 12
H30 HZE 201944 A 18 H, 5%
EA W A BT R A AR A
;2018 -2 H 8 HE 2020 £ 3 H 27
H, {& H X ETF J: 448 2018 4 2
H 12 HZE 202043 A 27 H, {EB /7 H
MRBEREIE 22T, 2014 4F 10 H 30 H &
2020 4F 12 H 23 H, 11500 R4 L%
H; 2021 %3 H 12 HE 2023 4£2 H 24
H, {Er 7 FuEal# 257\ ETF 244
P 2021 4F 10 H 22 H&E 2023 %2 H 24
H, LR FIE4$8 ST (R ETF 34
L 2013FE 4 2 HES, 8N
500 P4 77 SOOETF 24408 2013 4F 5
H 17 H&4%, {£F77 300, F§J7 300 Bk
HHEAIE 20154F2 A 16 HES, (T
T IEA ETF &4 8 2017 47 H 21
HZ4, (LIEARKEESSH; 2017 4
8 H24 H&ES, (LR =Bk 4
29 2017 4E 8 H 25 HES, (FET A
i ETF JEE 48 2018 424 H3 HAE
4, fE MSCI &R G4 2018 4 6
H 8 HE4A, (£ MSCI Bt &4,
2020 5F 7 H 24 HES, F#AERE L,
2020 4 12 A 25 H&EA, 1T 7 kig A
S4M; 20217 H2 HES, TR
HEF#ERIE ETF (QDID) 4474,
2022 4E 6 A 17 H&EA, TR T HAE B
Wi AEYI R ETF (QDID #4247,
2023 4F 5 H 30 HES, (T B4 &t
T AEYI RN ETF K#2BHE (QDID

LM,

]

~




B 77 HHIE 500 32 5 T RGRER B0IE S5 5008 2 S e 2 4 (LOF)2023 556 2

E: 1 Ak EEEea B IER APV &G RAMH, R EEea 3 IR H I
Lk e L BB AR AP A AR S U e A s CERD B Y;

2+ EFFALER I FEAMEEMN T EIE & GEREeLEIMES. BH. sREH
NN 53 B B D) ok THIESR LB ML B3 Bl A SR HE

4.1.1 HARFERFHEE TR L E RS L RN B M 1F

4 e PEEREE (D) | BPEEEOT) AT RS [R]
67,807,323,128.9 | 2013 4F 04 H 22
AN {\ 14 B 5 5
N 4|\
AL R P 2020 4F 08 H 07
X %%JFE t 8 | 2,779,034,023.98 08 A
L& X H
HAh 20 & - - -
. 70,586,357,152.9
it 22 ) -

4.2 EEANWHERNFESEE-MTE B3

AN, RIS E BN RS (i NRICHEIE T B S i) A7 R
M EE 2 AA S G A RIMUE, AEMSAEH S B 5T 0 BAE F Ak
PO, AERS S XS (SRR b, O B AR AR . ARSI, AL Eia iR
EES M, WA ERSOARAE AR 2. SRR e et LR H a7/ &
FRALEEI L e B RO AE o

4.3 A PR EEMHHA
4.3.1 A PR G H EHPAT RO

ARE AN, AEGEBENRHIAT GEFRRESEHEAT N TPZHH EEFE
WY FEE A RLH L S RURE I AR GEAN N A Ay AR 0 M 55 34T P AR F ) 52 5 24 T3k
17, AR T E BT RSB RAS.

432 REXHIT AT

ARIEE T ARG IHN AT WL AT AR N ESEHNEH AR RHE
Z 55 5 v AT 5a i [ H I 1158 By A 55/ i B 28 by s i ik 27 24 H S 21 5%(1)
LG IRECR 10 IR, 7 H T a8 5 40 & I 5T s 3 380

4.4 WEH N RSB RRIAZEDHT




B 77 HHIE 500 32 5 T RGRER B0IE S5 5008 2 S e 2 4 (LOF)2023 556 2

WA I, HIE 500 FEEER 5. 38%. HEIATEL BEK “HEHELLH R “HW
BN R “ERESRZ NN M RS 5, KA G N IRERIR Z I8 b2 B AR B KT,
Fam I AR 0 ARG BRI, MROR T ARG e IE .

FRATTNS AR < 7 S0 A BR AR 22 AR 0 AT 20 T

(1) R FR U B2 [ 5 SR FR) o 3 FBEAS B Al 22, % U FRAT 1o 1 P 0 52 gy 4 BRI % 22 B
M

(2) R HIA TR RO i CRLIE T AR EUS 0 B I RE, 516 A B P A L i 125
T e 4 AR L BRI Bl i 8

(3) R A, FRATIRYE e H0E IR R BOR BT 1 R, SRRTERATHIE T Vgl
R T 5, RS AR T 5N Z 0T RIGHLHI BT TE R AL, WSEIEA R, MR RAF,
BRER DR 22 4% Il R BRI TR Y

4.5 WEHINESH) SR

BB IIR, ARES ADBRE S 1. 6503 76, RGN, 080558 K 2 -4, 06%,
) BV G A v 3 K =5, 11%; AFES C R AFE N 1. 6169 Jo, RGN, HadHEK K
FN-4.15%, R GFEEHER K F -5, 11%.

4.6 MEMNEESFA ANBREE T = ETE VLA

N, A R M BLESE A5 5 H A e #is A NSO AN — 0 AN A e 5t
FHFEIR T T e

§5 BEAGHE

5.1 EMRESFH=HEHEMR

Fs I H &/ o) 5 MBI A %)
1| B 150,692,260.37 1.66
Hep: B 150,692,260.37 1.66
FEGITE 8,345,716,931.22 91.84
Il 5 WAL 2 A5 527,248,471.28 5.80
Hep: i 527,248,471.28 5.80
B CRFUE SR
e BT
SR AT R
KN IR 4 il gt 7
Forre S =0 1 SN 0R




B HIE 500 22 5 BT i A He B0IE 55 18 B B S B AL 4 (LOF)2023 4F 26 2 ZEE Rk

SR T

AT MGS H & AT eE 1 53,990,061.49 0.59
Hoph g 9,968,400.56 0.11
it 9,087,616,124.92 100.00

5.2 MEMRBATU A RHRERRLHE
5.2.1 MEBARBITUARKBANRERTHE
SHEHRAL. NRHo

R S ang g | TEen S
A . RS B ol 996,870.00 0.01
B P4 5,379,829.42 0.06
C il i Ml 95,173,997.08 1.06
D B 3T IR SOKAE P I RO 4,430,732.74 0.05
E jEiita4 1,373,661.14 0.02
F LR A 4,209,775.03 0.05
G Y bt I e T 1R 4 1,899,165.81 0.02
H {1 AT 285,273.30 0.00
I SRR RS BRI S 14,565,378.86 0.16
J Ll 11,407,964.85 0.13
K s =l 2,238,647.65 0.03
L FH BT RA R 45 MR 25k 1,869,083.00 0.02
M AR FOAEA RS5O 2,077,089.48 0.02
N IR BRI AN o R i B 861,295.60 0.01
0] JE RS AB BRI At IR 55l - -
p HE - -
Q DA TAE 764,540.51 0.01
R A AR E MR R 2,135,352.40 0.02
S LA 1,023,603.50 0.01
it 150,692,260.37 1.68

5.2.2 MEWARBATWRKBRERERERZTHE
ABE AR ERK A B BOE TR E.

5.3 JIREEA SRMME o He & B 13 E EL IR/ HEFP BB R B 3% B 4

5.3.1 REFARLA A o B G T 158 BB RN HEFF B AT+ 45 B 485
il

e | RERE | RELK | NHE B | ARHHE G Eﬁﬁﬁ(fﬁﬁ
300308 R R E R 12,300 1,813,635.00 0.02
2 | 688256 FERL 7,093 1,333,484.00 0.01




B HIE 500 22 5 BT i A He B0IE 55 18 B B S B AL 4 (LOF)2023 4F 26 2 ZEE Rk

3 | 688521 O JE AR 15,300 1,100,376.00 0.01
4 | 002028 B RS 22,118 1,033,352.96 0.01
5 1300418 B 24,100 970,748.00 0.01
6 | 688777 ERECET N 14,500 910,310.00 0.01
7 1002384 R 34,900 903,910.00 0.01
8 | 688099 n = My 10,000 843,200.00 0.01
9 [300012 Sy el 43,000 838,500.00 0.01
10 | 000988 TR 21,900 832,419.00 0.01

5.4 MEWAREL G MM RGBT A S

SEEA: NRMoT

s

B am A

ARHrE Go)

G EEE R B I (%)

BEEEs

525,589,090.24

5.88

RATESR

W=

b

1,659,381.04

0.02

Horp: B &6

1,659,381.04

0.02

ki

A 6 S R % 7

TS

A CRIAZ D

[ A H

O (XA ||~

HAth

it

527,248,471.28

5.90

5.5 MAEMIRIEA AP E HEST = I#E FIRNERZ R LA s B3R A

EREAL: ARMoo

e | mEaRE | MERER | HE GO | ArhE G | Do T
HAl (%)

1 019679 22 [E {5 14 1,689,000 171,936,636.90 1.92

2 019703 23 E {5 10 1,157,000 116,308,930.69 1.30

3 019670 22 [H 1 05 946,000 95,462,881.59 1.07

4 019638 20 [E % 09 859,000 87,913,095.92 0.98

5 019694 23 Ef# 01 394,000 39,837,199.67 0.45

5.6 MEHIARIEA SOMHE & E ST 3 E LB KN HEA KIBT 48 B SCRFIES
BE B

AFE G ARG WIRARFFA 57 SCRALE SR

5.7 MBEHIRIE A AYHE HEE B E B NHEF AT L2 R &R B3R W

i




B HIE 500 22 5 BT i A He B0IE 55 18 B B S B AL 4 (LOF)2023 4F 26 2 ZEE Rk

ARG WIRARFFA SRR

5.8 RAEMIARIEA RE S ES T 1HE G NRE BRI A BGES S 4

ASFE AR IR AR KA BUIE .

5.9 MEWIRILA RME HEES R IHE IR/ N RET R Z ST A

eHEAL: ARt

ASHE HEE R
FFs HEE2HKR | EERE BEFR -£:UN 2 FHE )
(%)
X | BT
B 7 ik R 5o TR o 8,345,716,93
1 SOOETE e 22 7Y " %z%ﬁ@ L2 93.31
gANE=]

5.10 WEHIRAEEHH MBI BB O LA

5.10.1 REFAR A SHR KB R R A5 a0 B 40
.

5.10.2 ARESHH BRI PBRHBOK
.

5. 11 MEMRAE SR REWE R B BT
5.11.1 AHAE R BUR
Tco

5.11.2 G HIRAESHLH 10 H G R S0 157 25 B 40
.

5.11.3 A E G EERE P
.

5.12 BRAESHREE

5.12.1 FHARSRFE NI+ BIEFHRTEEARRT HAPRER LR
WE, RERSREI BT —FEARIATER. LANER. W, ENXTHE

FAEZR B R AR A e L B

5 0 A e BB T A4 RS I RAT AR RA B M B T IS S 2, A AR AE I o G )

HEI—FAZEIATTETT. LTTHITEIE.

210 7T 12 |




B HIE 500 22 5 BT i A He B0IE 55 18 B B S B AL 4 (LOF)2023 4F 26 2 ZEE Rk

5122 FHEERENIITERERGBHESSFAMNENEEREE. WL,
B RLXH AR SR TR B B D SRR PPt 4 B

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

5.12.3 HAMBEF=H AR

Bhr: NRMe
5 LR £/ o)
1 B ARIE S 331,223.47
2| MUIESRE R 323,303.27
30| MURBER]
4 | MUFE -
5 IR QERNIAE Y 9,313,873.82
6 | HAth o
7 | FHETRH
8 | HAth R
9 =ann 9,968,400.56
5.12.4 REWRFFE B TR AT e f735 3 40
A G AR A IR R AT B S I w4 45155
5.12.5 #EWIRET T4 R E P AR IE 52 FR 1% AL B i BH
A G AR A HAAR B AT+ 44 S AN B 2 BRI 0
§ 6 FHRESBEHLF)
BAL: Ay
5 B 7 FE S00ETF BEE:(LOF) | B§ 75 i S00ETF BX#2(LOF)
A C
A S AT 3 4 00 B i 5,111,296,228.45 357,539,169.04
5 1A 3 ) 2 4 s R Uy 296,259,443.48 372,392,487.53

Pl T SO 30D I s < i B [
14

337,831,115.05

372,993,989.94

e 75 JYTH 18] 2k R 00 AR B
B B> L")

0 ST A 0 01 i 0

5,069,724,556.88

356,937,666.63

$7 EeBEANCHERREREARESHENL

7.1 ZEEEAFHAEZSMHHERER

o1 0m 12 m




B HIE 500 22 5 BT i A He B0IE 55 18 B B S B AL 4 (LOF)2023 4F 26 2 ZEE Rk

AR A, BT A G L.

7.2 ZEEENZHERRSERREESI 5 WA
AARAEIAN, GBI ARAEAE L I S S A 4 AL
§8 MR HEERKPMMERGER

8.1 HMEMN BB ERFHEE MBI L HIA B BT 20%H7 1K I
T YT B SR A e A L9 AN AR TR B B 20% 0 0

8.2 MMHEEH RRNMEEGER
.

§9 H#EXMHER

9.1 ZAEXMER

1o (B 75 HIE 500 32 5 U TF IR BOIEF7 3505 3 e e 4 (LOF) R & )
2+ (FJTHIIE 500 5 5 RUTT I s AR BOUE S 4% U8 R kL < (LOF) B ML)
3 BT HIE 500 52 5 A TFTRE TR BOIE I 5 08 2 kR AL 4 (LOF) 2023 4F 2 4l 5 &

L1>

o
9.2 FFHHL R

PRI 48 FH XA 2 B % 5999 5364 KJE 32-42 #%.
9.3 BRI

Wik: http://www. nffund. com

&
©
p=i
H
p=i



