B HIEERETIRMERESRER
SRR AIRBAEH R AT E S 2024
2 FEFRE

2024 £ 06 A 30 H

HEEBHAN: HHFESEEBROARAH
EEXEAN: PEIHRITROERAH
EHHEBA: 202447 H 19 H



P77 PR AR BT PR AE % 5 R 55 50 5 BT IR B SR R B 4 2024 5 2 TR

§1 EEROR

BN MNE TS LEFREAIR S TSR A B RIL . R FHERRREE R
B, RSN BRI e B I 2R AN ) B BT AT

I N B LR AT RO A IR A R R ARG G RE, T 20247 H 17 HE#%
T AR I S TR AR IR B ARG F N, RIEE AN B AEERICE.
e PR B IS

BB P R U LSS A B IR B SR N BERE B 4 B 7, (EAPRIE SRR 46—
E LR .

BE R GHEAMRR IR KR BTG R, 0 HFEAE A T RS AT A4
e AL G M HE S U

AR S5 FORERZ

AR HIE 2024 45 4 7 1 H#EEE 6 H 30 H k.

§2 HEF=HMN

4 TR B 7 R TR BT R 15 £ 5 IR %% ETF
N TR E=J7 =)k ETF
F4 F A 159877
55 A 159877
FaiafErr A2 5 IR
HEE&EFEMH 2021 £ 10 H 22 H
A JHAR FE S A B A 130,792,292.00 7
e BRSO TR S A8 SR ER O 5 PR R AR 22 AN
BT H bR .

AN 4 R R A S L 5 AR R A3 =4 1) s
CUSE U A BREAAR IR R, SeBLBE 35T Hor. A%kE )
r H BRI 25 R I AEHEANVEIE 0.3%, FEREFRZE
AL 4% F BT RIS EAG: BT A
ERUATA A IR BTG BRSBTS . B SCRRIE R
BRI L DT KRR A UIE T AR 55 0B SRS . AT S
UESL TR g S5 LU (PR ER PR IR 2, Sel ik & e vt H
PRo

AT G (L S A HE A bR B FE R0 ot 26 o AR IR bR )
N&5id=a5083 5 TRBON IR AR T IR A e % 5 IR S5 TR A LR K]
RERERI AL

AHp BRI G, S, HXUS S Y e R
IS AL 2 A5 1 HHRE. FEr e St M. AR
SR HNEIREAR IR BRI, BA S5herdas. UK

%1 70 310 10T




P77 PR AR BT PR AE % 5 R 55 50 5 BT IR B SR R B 4 2024 5 2 TR

R R B AR I BRI AR AL KU B8 AR AT

HEEHA P T E BB A IR A
HEEAN B TR ARAT B AT IR A w

§ 3 EEMFSEIANESFERI

3.1 EEWM FHw

Bhr: ARt

FEM KR WEH (20244E4 A1 H—20244E6 A 30 H)
1AHA 2 S 2 -1,944,281.83
2 AR -7,729,095.99
3BT 3515 4 A B A 1R ) -0.0607
4IRS T = 70,137,886.71
5 IR E S A BB 0.5363

E: 1

i AP EAR T B sy

2+ AW SEPI a fE B G AR BN . R

S WHHERR AR AN () T 5k eI sH, th A3 R SEhrilk

HAtN A5 22 fe (i A2 sk
) FHBRAH G 5% FTAE FBREL B3 2% Ja (KR A, AR 9 A ) O se i in AT 22 fe (i

AR ZUN RS
3.2 & {ERI
3.2.1 ARG IR S M B 3G K Z K K5 [F B4 bl B v Wi 2R 1) LA
A e Y N5 548"
e “ﬁggg P fﬁ;ﬁg BisElE | 00 | 0@
® HBZEZ®
HE=ANH -10.59% 1.27% -11.10% 1.27% | 0.51% | 0.00%
it 2754 A -20.43% 1.52% -20.70% 1.52% | 0.27% | 0.00%
ok -27.73% 1.33% -27.71% 1.33% | -0.02% | 0.00%
HAELE A . o i o 0 o, | _0010
AR A -46.37% 1.47% 48.32% 1.48% | 1.95% | -0.01%

322 BEEHFARRESHIR THHEH KRR LIS RS
T AR LA




P77 PR AR BT PR AE % 5 R 55 50 5 BT IR B SR R B 4 2024 5 2 TR

FEAPIEEEET R ERESHSETFR TS EEKESERI SRS EWE R A L ES M HE

10. 00%

0. 00%

=10. 00%

=20. 00%

=30. 00%

=40. 00%

=30. 00%

—-60. 00% — T T T T T T T T T T T T T T T T T T 1
§eRITfIeREsTIRTRTETEREE
2t — W D 0 O — — o= D = 2 — o w0
TT T TTfFTTSTSIYYTSSSIIIRLR
— — N N N NN oo om o e oo = o= o=t o=t
[t B T B B S B o B B Y O o R T B o O A o B I |
S R E R R EREREREEERIEIRE LS

—_— BPEERE — RiEsEEEE

§4 BHEAMRE

4.1 RE&E2H (RESLBE/PNA) fHir

EAEENEELHE | EF
wy | BR% AR Mk B
FEREH | BEEM | FR

b KL T, RSN LE
#o 2016 4 7 AN 734, DifEE
8 AR e BLR T AN =5 €' g it 2 )
O 2019 4E 7 A 12 HE 2020 4F 12
H 25 H, E#&RLH, 2023 44 H 13
HZ 2024 £ 5 H 17 H, £
300ESG Z:#E ETF FE 222 2020 4 12
H 25 H& 4, AT/ 77 g Ak & 223 2021
. 2021 4E 11 4 H 23 HES, /M7 iuEaH 26~
AMEL | R ) N TF | BT s, 2021 47 A 16 HE
A, AEE T HIER#RHE ETF (QDID

R, 2021 £ 11 A 2 HES, £/
J7 E AR EIT IR (& ETF E& 20,

2022 5F 6 A 17 H&EA, TR A
YRR, ETE (QDID 443,

2022 4E 7 A 11 HES, AT il L
IAZ Tk AT ETF 24283785 2022 4 12
H 1 HZES, 7 FIERHIR 50 Bt

%3 310 10T




P77 PR AR BT PR AE % 5 R 55 50 5 BT IR B SR R B 4 2024 5 2 TR

W50 SRS ETF 3£ 448, 2023 4£ 5 H 30
HZEA, ATrhEEEE AR
ETF K (QDID #E4&4H, 2023
Fo6 H1HRS, ERTHIELEHA
Pt Al ETF BcRe R 2215 2023 4 10
H 24 H& 4, (L7 HIEATREST R
W5k ETF KigBciE i a2,
2023 £ 12 H 8 H& 4, 4T/ 7 LIERM
PR 100ETF J:4:208; 2024 454 [ 16 H
FEA, AER LA 25 ETF K
P &2, 2024 425 A 30 HES,
{TFE J7IRUE EAR SOETF JE 443, 2024
o6 H 24 HES, (7 BIERHIR
100ETF BXEAE & 453,

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

2+ WEFFMLERTF MBS EIEE 2 GEREea I ES . BH, mREH
NN G BB BT R FAIESR R ML 537 IR S BE

4. 2 EENXR G AN E S FEM T E R IR B8

AR A, AREGEHNHRE T (P N RICAEIE R R k) S5 A EE
M ERER S MARE G A FE, REMWEEM . RS o R B IS %
EH, AR PR ARSI b, OISR AR . ARSI, AR el
ERAGEE, BAMERSHIREA A . MR, SRy sm s
REEA RIEEE IS e A R IAE «

4.3 NP G E R
4.3.1 AV 5 H ERIPATED

AIEHIA, ARSEHNHRPIUT QEFRRESEEA A TS EHRFEL)
SEE AN BE S iR I AR G N A5 5% 7 A 25 M 95 315 P AR 5 1 52 5 28 P 3T
NP N E B eI G .
4.32 REZ BT AKIE TS

KIS T ARG WA T L AT N ARG N8BS PR A $est 4
“Z 55 A ISR H R A5E 5 8> B0 52 Sy i 1237 24 H RS R 5%
HIAE 5 IRKCN 59 I, A& TR B B AL & B3 B oems 3 20

4. 4 5 A E SRR RSB E T

%4 3L 10 7T




P77 PR AR BT PR AE % 5 R 55 50 5 BT IR B SR R B 4 2024 5 2 TR

TEE A RENRGIHEES, THEEA IR, TR ET RS ECT
11.10%, FEAJTIH, SF4ERISETR, R . HE WAL S 4E R vk,
WP B RN, AR, AN, SREAT AT, A RREE R e, [F
B WA ENE . — BRI A A BRI T2, TR, I T T
BB IS B BT TE AL .

WA EE B ERIEEACE 5 R G AN G BRERRZE AR 04 R4E.
ETF BlEiitf iR 55, KA SRR Z IR b2 AR /KT, IR I ™ 4% 1 XS E
SN W L Sl oo P (B

AT AT gl oy S0 N PR R AR Z2 ARl e B 2

(1) RGN, FATRYES R EOE I i B REAT T2 &M, FaT3RAIGE 13
BT 5, IR P SINZ ITRIALIB T R A AL, WSS A RS, RR
4f, EREFRZZARHIE B ARV I .

(2) KAUHH ML [ R ) B A7 FRA B AR 22, S LR RAT 38 I 1 P 3R 2 5 4 IR B iR 22
/ML

(3) B HINTEEUS O B RS AR B D ISR, S K st iA 2w
B S Ak AR AL BRI IR 5

4.5 | EHAE SR SR

BEREIOR, ARESHBFEN 0.5363 Jo, HEMN, HETFHEIGKZFN-10. 59%,
[ S HE I KA Oy -11. 10%.

4.6 RE AR ERH ANBEE ST ETE Y

WG IIN, AR BES: A5 H AR AR AR — 0 ABE 2
BPHHERT LTI T .

§5 BEAGHRE

5.1 REMREZSRASGHERL

_ )=
e HH S8 GB) aEE (f‘ff‘m“‘m
1| Bl e 70,071,517.72 99.70
Hrpb, gz 70,071,517.72 99.70
I
[i] 72 AL 25 45




P77 PR AR T R AR B 5 R 55 50 5 BT IR B SR i i S

2024 55 2 EEHAE

Sk %
Vi SRS

4 | hemEs

5| GhiER R

ESNAE Vi

Horp W R I 2R
S Rh e

BATHBN SR &A1 186,207.05 0.26
HAh %= 21,633.21 0.03
&t 70,279,357.98 100.00

9
vy BRI ER

/—r
ﬁ

{EHI{E

5. 2 WMEHIRIBAT W R E R EHE

5.2.1 MEHRIEHBHELT U ROFEABRERRAS

R B ARG EE M, N RTPHE

T T P P

L]

RS

ARYE GO

A

AR R B

i & B 1 LB (%)

vs)

BRI

@)

il 3 b

57,

127,722.65

81.45

w)

BT T R BOKAE
BRI,

R4

R EE

313,204.00

0.45

ALilisk . A hEAIRELY

T Q|||

1 A Ol

P

w AR BAEAER
55k

B

bl

Pl

AR 55 i 55l

BHEATT TEASEANR 55k

1,359,757.05

1.94

KA PR O L0 B

JE B R SS « ABFRAI A IR 25l

A

PAAR 2 TAE

11,270,834.02

16.07

St R E AR R

v lmwlo|wlo|z|z|c|®| =

Zia

it

70,071,517.72

99.91

5.2.2 EHARBEBE T U ROFEARZERRAS

AT GAIRE IR AR FFA PR BB IR




P77 PR AR T R AR B 5 R 55 50 5 BT IR B SR i i S

2024 55 2 EEHAE

5.2.3 TR HIREAT WL KA OB B R PR BB A&
AR G AR 5 IR R R HE O A A 52

5. 3 MEHRIE A RMME GRS T E LB RN R T +42 BB 5 B 40
5.3.1 I EFHIRIBHEF %A SRMHE G2 & T F#E B/ DHEF BT+ 42 R

e g b
e | mERm | REAK | NE B | ARME Go | Doe P
Eel (%)

1 |300760 LEREIT 25,042 7,284,968.22 10.39
2 | 300015 %R HREL 491,626 5,073,580.32 7.23
3 | 688271 53- AV 34,675 3,803,847.50 5.42
4 | 300896 HRK 15,946 2,744,306.60 3.91
5 | 002223 L ERRST 63,400 2,383,840.00 3.40
6 | 688617 HREST 4,928 2,247,660.80 3.20
7 | 300832 Bl 33,160 2,236,310.40 3.19
8 | 300003 R 138,775 2,059,421.00 2.94
9 | 600529 i AR 2535 70,000 1,773,800.00 2.53
10 | 002432 JLZRST 41,300 1,674,302.00 2.39

5.3.2 MEIRBMRIRBHE A B L2 & B E AR/ HEFR T A R

EangiE

AT AR IR ARFFA BRI AR

5. 4 MEWIREF MM RN G HFB R A S

I G AR RARFFA 6Tz

5. 5 & MR A RE G E ST 1#E BN HEE R LA RS R B A 4

AR EAMEWIRARFFA 67

5. 6 G HIARIE A RME 5 2 & T @E LU B KN HER BT+ 48 P SCRRIES:

BE B4

AT G IR R FFA B SCHRFIESR -

5. T HEHRIEA RME SR EF = FE AR NMEFRIT LA RERTEN

il

ARSI AR AR R EF

mEE




P77 PR AR BT PR AE % 5 R 55 50 5 BT IR B SR R B 4 2024 5 2 TR

5. 8 MAESARIZ A FMME o 2 & 37135 LI R/ HES B BT TLA2 BGIE S 3 B 40
AF G AR AR AR FF ARG

5.9 MEWIRFE ST H KBTI B 5 18 0L it
5.9.1 R F IR AH S BB BB R B A1 25 FA 40
T

5.9.2 AE SR BRI RN EBE

L G B B I SO AR RS B B A RN, DA B, BRI S P AT
2 GG ER IR M I 200 AR 3 R A I SR BOATFTAE I, R AR B 2200 R A A 38
(K28 53 IRARIER 598 22, 3k I RCEREFFR K 16 5010 H 1

5. 10 R EHIARAZ S H I H FUH R 5 o i B

5.10.1 Z< B R # IR B BUR
T

5.10.2 1R & HIR A H S BB 10 6 {3 L Re R A0 45 2 BA 40
o

5.10.3 Z< #A R 8 IR B PN
T

5.11 BBEHASWMEME

5111 FHAREEBFKIR+ZIEFKRT EEA R T HIAG R ERR LR
WE, RERSHF BT —FEANRIIATER. LAER. W, BN
FUEZF BB B G 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 FHEERRENII+ 4 RELTBHESFFAMENEEREE. WE,
B REXT AR B BB B R SRAR P BB

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 HARBE =4 R
pfr. ARG

| FE | ZHR &8 GB)

#
co
b=
H
S
b=



P77 PR AR BT PR AE % 5 R 55 50 5 BT IR B SR R B 4 2024 5 2 TR

1 ARIE S 21,633.21

ESCIE S 175 Sk

RS A

Sz

2T TR

HoAt SR

B

HoAh

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

fann 21,633.21

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

5.11.5 HRE WK+ 48 Bt B A EIIE 52 FRIE 5 8 3 B
5.11.5.1 WG BIRIBEE T+ B E P FEAE T8 52 BB 10 i 5 B
ARG AR A5 WA SR B A 44 i B b AN AEAE RS2 R A 10

5.11.5.2 SARARAR B BE 1T 1144 B T2 A A7 FE U8 52 PR 1% 00 F 4t B
B G AR T AR AR A AR R AR

§ 6 T EEHHRSN

B iy
i 5 WA 5 4 A0 AL A 123,792,292.00
i A5 TR 1) 225 4 e FR D 4 0 19,000,000.00
P i TR 1) 225 4 i e B 47 0 12,000,000.00
e ) FE G 45 7 AR B A 80 (A A BA-" 35 51)) -
i 5 AR 5 4 A0 AL 0 130,792,292.00

§7 ZEEHAGHBEARERRAREEFN

7.1 REEEARFHERESHFEHNER

RIRE IR, FESEINRFEG AR SR
7.2 B&EHENZHERRERR ARSI 5 WA

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

§8 MR RE SR MMERFR

%9 7310 0T




P77 PR AR BT PR AE % 5 R 55 50 5 BT IR B SR R B 4 2024 5 2 TR

8. 1 R EMIN B — B R E A E S L AL BIBGET 20589185

R I B AR R R R S B L B AN AR I B B I 20% 15 L .

8. 2 LM B E R MM E A B
T

§9 HAXMHEF

9.1 FEXMFHE=R

Lo (R hiE e e bRy Rfe st 4 5 e 55 28 & BT GRS S i R R e e B F)D

2+ (R IEEARERT IR B 5 5 IR 5522 5 BT G BOE A S R &L E )

3 BT HIIE AR BT DR L& 5 A 55 58 5 BT TR AR BOIE S #5082 < 2024 48 2 TR AR
R

=

o

=

~

7/

9. 2 TRICHL &

TR T A FH DOGEAG S 25 FH 2% 5999 5 K4 KJE 32-42 #4%.

9.3 &R FR

MGG http://www. nffund. com

% 10 71 10 3



	§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
	4.2 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责、处罚的情形。如是，还应对相关证券的投资决策程序做出说明。
	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


