IEHBHEESE 2024 £

ohE RSN 5 T

.
Y
f—a

512

=5

2024 £ 03 A 31 H

REEFEN:. MARSEERBERAR
EEFEN: PEIHRITRMBERAT
EHHEB: 202444 522 H

TR IR S

£iq=)



IR R 77 /N B ML AZ 5 BT IR BUIE SR BTk 4 2024 456 1 TR,

§1 BEERR

BE4 8 RN 138 B0 S8 S ORAIE AR 5 B Bt B AL AR T 8 1 5 PR R B 8t
W, FERTILN IS . R AN SE M AR A Bl B BT

FEEFEE A E TR AT A PR A mIARIE A S 4 & RIE, T 2024 454 H 18 HE
T ARG RIS fabr . BHERIRE S GRS N, RIUE SN B AEE B BRIc 3
PRI B KR

He BN U LA SEAE A - B iR 5T I S DU B RS A R B 7, (EARIIE RS —
BF.

SIS AN GO ARFH AR R I BETTAH R, B85 7E A 45T 380 A2 )
BEARE S M SE UL 1.

AR A 0 55 FERER A T

AREWIE 2024 41 H 1 Hig % 3 A 31 Hik,

§2 BE&r= RN

AL 77 HHIE/NEE =L ETF
A TR PTG P TR ETF
e 510160
oG 510160
B (Y 25 B
e EFRAEMH 2010 4E 8 H 27 H
A R L 4 0 B 300 332,057,409.00 4}
e SO PREAARI TR, 18 SR PR O 5 R R B 22 B
EraAg=R N .

AHe N Te s e Bk &, SR SR e 4 R Al
12, T2 WA IREAE AR (K15 880 ) S EA A Fe Mt
AL, FARIE AR B UM A IBE S HBLE (AS AL AT A
LR . AKE G 3 BB BORE AR S RS B A S,
DA ORAE A B, 55 i 28 G AR A S ARG IR A 0 T
11 ez d L e S-S 9 R b e G SN Z R R
W E 2y, i 2 Sk B S B W IR S5 HO AT B R
EIRAT . RSG5 R R BRI SLIAT AR, FRfIR e
ORISR BN AL Ty A MR R IR 22 , 38 B R B
FRETTEEUN H 1

AT G BB MO PR K TR R A SR s EOy

A e
PSR HERT AN R AL, RN SR AL

ARG EBCRRE S, MRS s TREGEE. ekt

PR st S SR TS . AR RIS, £

%13 dE 12 )




IR R 77 /N B ML AZ 5 BT IR BUIE SR BTk 4 2024 456 1 TR,

R HNRREEP R R I, BA Sirmiag. Bl
P 45 B AR IR B T S A AL RS WA B 4 1

SEEEA P 7 2 4 BB AT PR 22 )
EELEAN Hh I R AR AT e A PR A 7

T+ 2o LA DR, RO 05 P W R A e B0 P AT« T Bk
NPV TR ETE” , FFE 2021 4 10 H 18 Hg IE A%k,

§3 EEMFIBIFMESHERI

3.1 EEWMFER

Bhi: ARG

FEMFiEN WEH (202451 A1 H—202443 A 31 H)
LAHA 5 I 2 -1,631,610.35
2. AR 22,287,312.53
3R 35 5 4 4 B A A A 0.0659
4 SR BE 4 5 1 E 248,704,127.55
5 IR B S A 0.7490

e 1 BESWSHRIAERERSE NN (D B 53 GRS mist L, A3 E sbrik
i AP AR T T A 8T

2 A s B i 2k e AR SR« BEBE RS L HethlN O 2 fe (B A2 sh i at)
FURRAH 5 B RS P IRAEL 45 9% 5 (R AR A0 AS I Dy A 39 2 se B i fn_E A0 2 e (B 22 5
e 2 o

3.2 EEERIN
3.2.1 ZHR T S < A (G 1 3R R L5 TR M % b A v A 2 R Y AR

g PR V%0585
g bR TN N aE- o
M B N KERHEE | | o HWRER | OB | @@
KEO ® HRHERO WED
TE=MH 9.70% 0.97% 9.87% 0.97% | -0.17% | 0.00%
TESNNH 1.78% 0.84% 1.68% 0.84% | 0.10% | 0.00%
A4 1.70% 0.89% -1.60% 0.89% | 3.30% | 0.00%
TE=F 6.74% 1.03% -5.29% 1.03% | 12.03% | 0.00%
PR T 29.81% 1.12% -0.10% 1.12% | 29.91% | 0.00%
%/\A~
i*ﬁzfz;ﬂ\ 86.34% 1.39% 39.28% 1.40% | 47.06% | -0.01%
% %

322 AEEARAARURESH IR THFEB KRR LH SRS HER
F e 3 R AR K LR



IR R 77 /N B ML AZ 5 BT IR BUIE SR BTk 4 2024 456 1 TR,

A I NRAALETF R EIE K ESEHML SRR S A E 1 £ EB XA

140. 00%

120. 00%

100. 00%

80. 00%

0. 00%

40. 00%

20. 00% 7

0. 00%

-20. 00% -

_4000% T T T T T T T T T T T T T T T T T T T 1
~ — & — 3 = & @ Ww & & & = M~ 3 D ™M — = = =
e v o = 0NN QO o NN o O o NN M
A«
[ R i e = R = = = R = .~ = D = == R = = A = =
| | | | | | | | | | ] | | | 1 | | | | | |
—5-A-S- R R0 -5 58 g R
CE T = = < = = = = - = = = = < = O B = < =

— BPEEKE  — RlEERREE

§4 BEAWME

4.1 RELE (RESLHE/NA) FHir

RAESHESZE | IEF
wy | RF HARR Ml wH
EREH | BERH | £R

EIR T R N TR R L, RrvF e
IrHTIT (CFAD, BAFEE LT .
AT B OB (B F0  BERE (8
FO. hEMR. BRI, HITEEE,
AR I B AL T BB DT N 4
FWBAT S AR AN TN 57

ARIE 4 2019 4 7 ERERBE R EBRERLR,
A HeEs A2 H - | 16 55 | 2019 5 5 H A 5 2 4 Fa B v 3 ;
il 20197 H 12 HE 2020 12 A1 H,

EHBE SRS LR, 2021 £ 9 H 29
HZ 2023 4£ 11 A 24 H, F8 5 HiEk
i 100ETF 2424 8; 201947 H 12 H
24, (EF A HIE 100, Fd 57N EE ETF.
B 77 /N ETF BB 2235 2020 4F 12
H 1 HZS, FHBEEESEEZR; 2021




IR R 77 /N B ML AZ 5 BT IR BUIE SR BTk 4 2024 456 1 TR,

1 H 22 HES, (B#aelE ETF 44
;2021 48 A 24 H&E S, LR HiE
BrEeVR AR RS AT, 2021 AE 11 H 12
H&E4, HEHRERLH; 2021 F 11 H
15 HZ24, {ER ey B 328 ETF
HEELM, 2021 411 H 26 HES, £
KATRY T/ ETF 3423, 2021 4 12
H 10 H&E4, FrJ7 BUERMIR 50 B
#3 ETF 3443, 2021 £ 12 H 17 HE
A, AEFG 5 E I B E A O B ETF
HEZ; 202243 H3HES, TF
J7 b4 BTF 44038 2022 49 H 30
HZE4, £ LAERIBIBGH # 8 ETF
HEZH, 20234 H 11 HES, £/
JFHE KL AR 28 ETF BiE R &4
;2023 44 A 27 HES, LR HIE
AR AR H ETF 2448, 2023
7 H25 HES, (£ LilE4 ETF
RS &4, 2023 4E 11 H 21 H
B4, ALE A E B E E AT R
ETF KECEEIE SR, 2024 £ 3 H 12
HZE4, £ LAERBISGH A8 ETF
KRB A,

E: 1L AReHEEeSHIER AWV G RAMH, FEEee B ETR H I
LR A B AR AP AR MR 2 WU E I ER At (XD HIY;

2+ EZF ARV AR HEE AP FIE R & GEFEELENMEF. HF. myEH
N AN G BB BRI P OR FAIESR e ML 5390 BBl R AR SCREE

4.1.1 HIRFEMFF - EE TR RLE RS2 B RN EE R RER

44 PR FEEcE (D | BEREOD) AF BRI ]
N 10,637.747.716.2 | 2019 4% 07 A 12
NS 17 07
3| H
FAGE G = 2022 4£ 05 H 23
. wE 3| 37.642,589.12
Eieye Xl H
HAbHE - - -
\ 10,675.390.305.3
&1t 20 5 -

A WEPN, G2 GER) AHEE 1 MRS E TR R R 2 MRS, SEH
5 2024 4 02 F 28 H;

4.2 EEANRE YN F 2 EIE VM 5 LU




IR R 77 /N B ML AZ 5 BT IR BUIE SR BTk 4 2024 456 1 TR,

AN, RIS E BN RSy (i N RICAEE T B Sk i) A7 RIE L
M A ENE S AR GG S RIHE, AF WSS B2 57 5 W BEAE 2k
B AR RS AL L, O e B A NSRRI . ARG A, AR gia R
WEVEG I, WA ERESMARA AR FS R R 55 e LR R H &/ &

FALFHEI I A R E

4.3 AFERGHLHULHA
4.3.1 A3 il B AT B L

AR I, A A BN PR AT I 5 45 8 0 G B N ] A A2 B R B A B 7 L),
SE3 MR B BORURE, T RGN T4 5 77 2L 30 55 3R TR R 158 5 A P, 24
ST I BRI T S R R A A

432 RERXGIT AT

AIEE T ARG NAAE R T LT ARG AR SEEHENEHR AR EHE
Z 5105 5 Fr A FFse i [ H 171 58 By A 58/ W Bl 28 by s i e 27 24 H s 21 5%(1)
Lo IREH 10 IR, & TR 8 50 & I 3 5 R S 3.

4.4 MERNE S BT RIENIZ/EI T

/N REFR AR I BTk 9. 8%,

WA ET B “PRBI S RE” « CHNFENZHEA” | “ERESRZERR S
Pr&Rg” - “ETF Blefif RS &, BAREEMIRENR ZIR b2 HIE R Kr, JFlid
TR R RS BRAURE, BAER 1A ETF 2 ) 22 4xia k.

FRATTNS AR 3 < 4 o 3 A BR R 2 AR 0 M 0 T

(1) DREE R R [ 1 A ) e A IO B Al 22, %o e AT T P 8 52 5 S BRURR B iR 72
/M

(2) AN T USRI CRATRAA S R EUS O O 15 RS 0 Rt AN 2 fi 25
L AT ) i 6

(3) B b TR SRR K AR B2 o

4.5 WEHAZE SR SR

BEREIAR, RIEGHHIFEN 0. 7490 78, WEMA, HBUFEIEKEN 9. 70%,
ALY S HE G K 308 9. 87%.

4.6 MEMANESRE ANBEE ST 3 EE i Y

% 5 Ul Jt12 7T



IR R 77 /N B ML AZ 5 BT IR BUIE SR BTk 4 2024 456 1 TR,

A, A SR B SE — AN 5 H A e B N BCE AN — 3 N BE R

FHHEIR T BT A T I .

§5 WHEAGKE

5.1 EMRESH=HEHIL

|

e/ o)

=P =858 dadl: =]
(%)

1| Bt

248,473,739.78

99.81

Horpre JREE

248,473,739.78

99.81

2 | HEEW®E

[ 5 WAL i 4

Hr: fiidz

B SCRFIESR

4 | stEmiR

SERLAT AR AR TR

6 | KRBT

EEfh B

o KW e e SRR AR

BUT IR A e it

474,733.82

0.19

oAt B

857.21

0.00

it

248,949,330.81

100.00

9
T BRI I AR B ARG E A, 1 R R S TR AN S R AR E

e

5.2 MEMARIEATIL I R BE
5.2.1 MEHRBHEHERZTIWDRNBARZRRAE

RHE

ARG ATk 25 ARHE o) 5 & B 1 E EL B (%)
A VSO N QX[ - -
B KA 26,449.306.98 10.63
C i3k 88,167,648.22 35.45
CEVANIE W NI /S W& S
D - 21,458,341.00 8.63
E et 4 32,467,705.58 13.05
F iR AMEE 2,769,544.37 1.11
G ZIEEH . SR HEL 5,496,772.50 221
H fE 18 POl - -
253 A =3 >
I ;‘iﬁﬂﬁ”‘ RIS REAR 22,853,536.64 9.19




IR R 77 /N B ML AZ 5 BT IR BUIE SR BTk 4 2024 456 1 TR,

SR

43,265,120.52

17.40

Btk

4,205,449.85

1.69

MG 55 R 55k

AR FEAMEBANR 551

1,246,860.00

0.50

KA SRR 2 P o P

R MRS B A AB AR S

A

DA TAE

e RE RS

w|mlo|v|olz|z|c|®]|—

e
o

it

248,380,285.66

99.87

n
N
&)

WEARBIRR R AZAT I R ARER R A S

=
=

FTk 5]

KnprE God

>

RS O N4

5 3 & B 1A HBil (%)

vy

KA

@)

il & b

80,616.87

0.03

o

BT BT R SOKAE A
BRI

N4

HER R

ALl A IREOY

3,815.55

0.00

T|o||m

A R ROl

—

F AR BAERAE BRI
5l

5,924.10

0.00

B4

Sl

MG 55 R 55k

3,097.60

0.00

e N &N

TKA L IR FE i i B

FE R MRS BB AR AR 55

A

PAFH 2 TAE

e RE RS

w|mlo|v|olz|z|c|®|—

e
o

it

93,454.12

0.04

5.2.3 MEARETIL I REOBRBEREBRERKAE
A S AR AR R AT A P B BB I

5.3 MEWIRIEA RMME & H & F P #E LB/ R+ 2 BER

g

5.3.1 MEWIRIGBBRL A SHE 5 2 & B 715 E H IR/ HEFR B AT+ 44 B

87 U312 i




IR R 77 /N B ML AZ 5 BT IR BUIE SR BTk 4 2024 456 1 TR,

EREHA
8| MERE | RESK | NE GO | AnhE G | Doan
Eel (%)

1 | 600050 Hh [ 1 d 3,482,218 16,261,958.06 6.54
2 | 600104 R 885,200 13,339,964.00 5.36
3 1601668 G RREE R E30) 2,232,300 11,697,252.00 4.70
4 | 601899 Ll 518,900 8,727,898.00 3.51
5 | 600019 ENA 1,167,383 7,751,423.12 3.12
6 | 601328 LIBRAT 1,082,800 6,864,952.00 2.76
7 | 601225 [Siip a4 256,849 6,444,341.41 2.59
8 |601390 Hp [ Rk 912,046 6,393,442.46 2.57
9 | 600585 K e 286,728 6,388,299.84 2.57
10 | 600887 BRI 3 215,481 6,011,919.90 242

5.3.2 MEWIRBIRBTE LA SOHHE & 28 B 7155 BB RN HEFP B BT T4 B

ks g
8| MERE | RESK | NE GO | AnhE G | Doan
Eel (%)

1 | 688709 BT 453 8,788.20 0.00
2 | 688652 AR 191 8,090.76 0.00
3 | 601096 TR 1,735 7,807.50 0.00
4 | 688648 Sl IFR S5 303 7,468.95 0.00
5 | 688653 A G 566 7,346.68 0.00

5.4 MEMRE RS MM RN GFRFEAE

AT EAIRE IR AR A 6T7

5.5 & HIRIEA M E HES T 1#E G/ EEE R A RS SR B 4

AIE AR IR R FFA 67 o

5.6 WMEHRIL A AME & H & B E LU R/NHRA K BT+ 48 B 7 SCRFIES:

BB A

AT AR IR AR A B SCHRRE SR

5.7 MEMIRIEA fOME G 2 & B E H B K/ R IR 1048 5t )8 3B 9

il

ARG ARG WIRARFFA LS




IR R 77 /N B ML AZ 5 BT IR BUIE SR BTk 4 2024 456 1 TR,

5.8 T HIRIEA SMME 5 T 3E b RN HEA BT L2 BUES 5 A48
AT AR IR AR FFA AL
5.9 MEMRSE ST R KBTS 5 18 Dt it U

5.9.1 MEPIRAZE ST KB BT 5 S 25 BT 4
SRR NRMT

LB (T | o4 N A A fok 7
fof Sk E@i<*/ IR AR
32) W) GO

Aﬁﬁﬁiﬂﬁﬁ it (o)

JEF R A AR G (o) 41,060.62

AR BB A A e A2 sl O

5.9.2 FES BRI R KRB

AR G B BAR S0 SR AR X R B SN CAES IR A, 0t SR G X A
SERRTRIG UL N IO ANPE RS, IR AN PELF 22 BRI B A 2, S 2 Sk
2 B N DRAL S W AT 2 IR LR A o AT ) R L IR AR I R ERAT FF T RIS €
DS R 150 5 A FIBRER VR 2, 3 B A BB A ) P 880

5.10 MEWRAE SR NEFRARZ H B OLUHA
5.10.1 < HA B £ #A SR B B BUR

o
5.10.2 5 MR AE S BB 10 E 60 R RKF- B 150 55 B 40
o

5.10.3 7 HA B £ 4 SR B B VP4
RE 4 AR MR E I 5 4.

5.11 HEHAEMEIE

5111 FHARESBRKAT+ZIERRRIT EAARE IR ERITLR
AE, RAERSGRHHIT—FARBATFEBI. LTHRHEL. Wk, ERNXHE
FRUEF KB PR Pl LA .

AT G A I B 44 U 0 AT SR A ST HH LA B 30 11 SRR 2, B o
HAT—4F N2 2 AT, LIRS
5.11.2 FHESERNWT2RELETEHES S RMENEERRE. WL,
IO X AR SRR B B B R AR P A HH UL B

oW 12 W




IR R 77 /N B ML AZ 5 BT IR BUIE SR BTk 4 2024 456 1 TR,

AT R AT+ A SRR A
TR B BRI A A N PEFE RN

5.11.3 HAWE =R

[ WA ) 5 e JB 52 1, A3k

< BN M| EE A

Az NRHIT

H
dfn

G2

£#; (o)

A7 PRIE S

857.21

USCIE S Sk

2SR

YA R

Y TR

oAb SR

iR

FoAth

O[R[N DN | |W [N~

it

857.21

5.11.4 RERIREFA K40 T H B BT R85 35 B4

AT EAIRE IR AR A 677

5.11.5 5 HIR AT 4 R AP AR UE 2 PR IGO0 Y 5 A
5.11.5.1 MEMRIGHB AT+ L BREFAFERIBZRIE AU
AHE AR IR AR R B AT

T+ B R A AR LE

SRR DL o

5.11.5.2 IR BB A T48 B B h A AE T8 2 PR 1% 0 10 i

o WEZRIMWAE | SEEFE=HE | REZRIFLL
FE| OBRRE | OBREE | e G | bl (%) B
1 | 688709 AR AT 8,788.20 0.00 | Hri i
2 | 688652 AR 8,090.76 0.00 | Fri i
3 1601096 RS 7,807.50 0.00 | Hri i
4 | 688648 Sl IFR %57 7,468.95 0.00 | Hr i
5 | 688653 A G 7,346.68 0.00 | Hri i
§ 6 HBREESHIT)
B
A5 WA S % 'j%‘J 346,057,409.00
et T 30 1) s 4 A HR ) 4 16,000,000.00
ks %&iﬁﬂﬁﬂlﬁﬂ%%ﬁ@@h@ 30,000,000.00
A5 IR B SR 2 B 8T (A ek BA - 4551 -
i A R 4 0 i 332,057,409.00

#
S
b=
H
p=i




IR R 77 /N B ML AZ 5 BT IR BUIE SR BTk 4 2024 456 1 TR,

7.1 ZEEEANFHEFESHBRIHER
RIREIR, FEEEHNRFA AR SO

7.2 ZEEBENZHERRERRFEET 5 A

I 1] B S S AR e 4 P 1 DL

ARG, e BRI

$7 REEEANZHERRERHAZSHNL

§8 MBRE RN EMERER

8.1 MEMN B —HEHFAESMHBLLHE R ST 20%H)1F 5
2 B PN FE A 2 B0 17 100 i FAR Fr A 2 4 10
FrE X4
5 s ﬁﬁém@ 13 %00 BRI 73 0 e [m] 47> % SRRl ém
A B ] X
[
i Q72Y 20240101-
. 1 312,118,300.00 540,000.00 12,070,000.00 300,588,300.00 | 90.52%
& 20240331
P2 iR AU
AREGHIEFFA RSN PELL 20% M3 &0 FRA N, 1ER e BB L) LTt T, #5488 KRS LA BN A% S i
AR IE LT, W o TR B KRG AN L v B U B RS

T A AL S 20N R B AN AT 5

8.2 HMBHE RN HMERGER

T

§9 FEXMHEXR

9.1 HEENXMHHER

Lo CRERg T /NEE P ML A8 5 BT I AR BOIE 7 3 5
2~ (HIERE 5 N AZ 5 BT TG R BOIE S 50 B 3

3 HERE J5 /N AZ 5 T IR BOIE R 5B 2

#
—
ot

=
F
p=i

EHEEHED

SAEE MU

4 2024

Zl

44 1 ARG O




IR R 77 /N B ML AZ 5 BT IR BUIE SR BTk 4 2024 456 1 TR,

9.2 fFHHHL R

TR T AE HH DX % A6 4718 25 FH % 5999 534 K E 32-42 #%.

9.3 EREFR

Muf: http://www. nffund. com

#
e
b=
H
p=i



	§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
	3.2.1本报告期基金份额净值增长率及其与同期业绩比较基准收益率的比较
	3.2.2自基金合同生效以来基金份额累计净值增长率变动及其与同期业绩比较基准收益率变动的比较


	§4管理人报告
	4.1基金经理（或基金经理小组）简介
	4.1.1期末兼任私募资产管理计划投资经理的基金经理同时管理的产品情况

	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
	4.3.1公平交易制度的执行情况
	4.3.2异常交易行为的专项说明

	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
	5.2.1报告期末指数投资按行业分类的境内股票投资组合
	5.2.2报告期末积极投资按行业分类的境内股票投资组合
	5.2.3报告期末按行业分类的港股通投资股票投资组合

	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
	5.3.1报告期末指数投资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
	5.3.2报告期末积极投资按公允价值占基金资产净值比例大小排序的前五名股票投资明细

	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
	5.9.1报告期末本基金投资的股指期货持仓和损益明细
	5.9.2本基金投资股指期货的投资政策

	5.10报告期末本基金投资的国债期货交易情况说明
	5.10.1本期国债期货投资政策
	5.10.2报告期末本基金投资的国债期货持仓和损益明细
	5.10.3本期国债期货投资评价

	5.11投资组合报告附注
	5.11.1声明本基金投资的前十名证券的发行主体本期是否出现被监管部门立案调查，或在报告编制日前一年内受到公开谴
	5.11.2声明基金投资的前十名股票是否超出基金合同规定的备选股票库。如是，还应对相关股票的投资决策程序做出说明
	5.11.3其他资产构成
	5.11.4报告期末持有的处于转股期的可转换债券明细
	5.11.5报告期末前十名股票中存在流通受限情况的说明


	§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
	8.2影响投资者决策的其他重要信息

	§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


