R R _EIEIRAZ BT RR  IAE 5 BT

IR BOESF SR 2 ¢ 2024 £

—
—a
|—a

533

=]

w5

2024 £ 09 A 30 H

EEEHEN: HAZSEERBERAH
HEFTEN: PEHERRITBEHBERAF

EHHEB: 2024410 A 25 H



P 77 AP IR S TR v R AZ 5 BT IR B SR 5 B 4 2024 E 5 3 RS

§1 EEROR

BN MNE S LEFREAIR S TSR A B RIL . R FHERRREE K
B, R0 BRI L AR IR e B 2R AN ) R BT AT

I N E @ BT RO A IR AR RE AR S S RME, T 2024 4 10 H 23 H&E
% T RS R 5 fabn . I ERIAR TG EENE, RIUEEZ N R R
B RS E IR .

BB B N R U LSS A . B IR B SR N BERE B 4 B 7, (EANIRIE R 4 —
E B .

BEE MG AR IR KRR . BTG R, B EFEAE R RS AT RAT4
e AL 4 M HE S U

AR S5 BRERZ T

AR WIE 2024 47 H 1 Hifg% 9 H 30 Hik.

§ 2 EEF=MMN

F &R R 7 HIE R IEEEAAE B 0 ETF
N TR Wrh A ETF 95
e TR 159639
5 oA 159639
FaiafErr A8 5 B R
HEE&EFEMH 202247 H 11 H
et BIR B A0 B 300 1,169,290,171.00 7
e S PR AR TR, 8 SRR B O 5 R AN PR R 2 B
BT H bR .

AN 4 R R A S L 5 A QTR R At 24 1) s
CUSE U A BREAAR IR R, SCBLBE 3BT Hon. A%k
r H BRI 25 R I AEXHE AT 0.2%, FEREFRZE
A 2%, TR GRS, EaEHRn . #1C
SR SRR BT ORNG « BiRBBEORNG . TR £
I3 B AT AT AR BB SRNG . BE T SCRRIE SR IR BT SRS L il
% S R IR 73 HY A L 35 B B8 SR | A7 L FE RS B SRS
S5 UASE I AUERER PR ARG SRR 8B H AR

AT G L S AR N bR B FE R0 ot 6 o AR IR bR )
NiEsaa e 3is TRHON IE BT TR FP AR, S AR AT RE A A
AR .

AHp BRI G, i, HXUR S s e R
IR AL 2 A5 I HRRE. For e STl . AR
SR HREIREAR TR BRI, BA SR bl

81031 T




P 77 AP IR S TR v R AZ 5 BT IR B SR 5 B 4 2024 E 5 3 RS

FEBOIT AR BT T 30 AE ALK XU A 2t A

HEEHA P T E BB A IR A A
HEEAN Hh B BARAT B AT R A F

§ 3 EEMFSEIANESFERI

3.1 EEWM SR

Bhr: ARt

FEM KRR WEH (20244E7 H1 H—20244£9 A 30 H)
1AHA 2 S A 2 -15,334,418.87
2 AR 130,952,229.64
3BT 355 4 A B A 1R ) 0.1063
A AR LS T = 936,997,515.64
5 IR E S A BB 0.8013

E: 1

i AP EAR T By

2+ AW LI FE L S ARSI BBl

S WHHRR AR AIN () TS 5 2 e 5 I s i, th A3 R R SEhrilk

HAtN A5 2 fe (i A2 s
i) FHBRAH G 5% FTAE FBREL B2 2% Ja (KR A, AR 9 A ) O se i in A9 22 fe (i

AR ZUN RS
3.2 &P {ERI
3.2.1 ARG IR S B 35 K 2 K K5 [F BA V.47 b B v Wi 2 2R 1) B AR
DR e N5 548"
WE “ﬁgﬁ%ﬁ e fﬁ;ﬁg Bl | 00 | 0@
® HZEZ®
i FE=AH 16.00% 1.65% 14.86% 1.65% | 1.14% | 0.00%
it 2754 A 12.95% 1.37% 10.45% 1.37% | 2.50% | 0.00%
ok 9.60% 1.26% 7.22% 1.26% | 2.38% | 0.00%
E%i}%@ V) ) 0 0 0 N 0
AR A -19.87% 1.21% -24.57% 1.22% | 4.70% | -0.01%

3.2.2 BES A RARURES OB R THAENE KR KIS RS s
i RARE Y HAR




P 77 AP IR S TR v R AZ 5 BT IR B SR 5 B 4 2024 E 5 3 RS

m77 Ik BB A b METF R it R AR KE SRS L R B m Ea H e EB IR
10. 00%

=10. 00% -

=20.00% -

=30. 00% -

-40. 00%

-a0. 00% — 1 T T T T T T T T T T T T T T T T 711
— =~ I~ — ] - 2 9o
TIRIPETRBGBIRS SRS R

— [} = — M~ oo

TTEIITTITTTITIEETRR eSS

AT o TS T < T e O e T o R T o =t =t=t

mmﬁmﬁmwmwwwwwmggggwmm

SR SR R 8RR EE 8”& 81 88 8 88
—

FHPEERKE — SR

§4 BHEAMRE

4.1 RE&2H (RESLHE/NA)

BEAEENESEHE | EF
wa | W% R N4 YL
FEREH | BEEM | FR

e R &Rt B SN E
¥o 2016 4 7 AN 734, DifEE
R AR e BL T AN (=5 €' g ik 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, £ IAE
300ESG Z:#E ETF ZEG 222 2020 4 12

PN 2022 4 7 H 25 HE4, (T )7 kg I & 40385 2021
KELT | Res A1 - | 84F | FF4 A 23 HES, {FR7THiEeH 2=
i M ETF 3448, 202147 H 16 HE

L, ATF 7 UEF RS ETF (QDID
B2, 202146 11 H2 HES, {1/
J7IEA IR EIT R ETF R4,
2022 5E 6 A 17 H&EA, TR 7 HAE B
EiA R ETF (QDID 3447,
2022 4E 7 A 11 HES, ATr il L
IAZ Tk AT ETF 24283785 2022 4 12

%3 31 T




P 77 AP IR S TR v R AZ 5 BT IR B SR 5 B 4 2024 E 5 3 RS

H 1 H&%, (M5 FUERHIR 50 Bify
H5mTREE ETF £ 424852023 4 5 H 30
HZEA, (TrhEEEE AR
ETF KiE£Hc: (QDID #E4&4H, 2023
Feo H1HES, {FMrHiE LA
Pt Al ETF BcRe R 22 15 2023 4 10
H 24 H& 4, (L7 HIEATR ST R
W EMR% ETF KB R a4,
2023 £ 12 H 8 H& 4, 4T/ 7 LIERM
PR 100ETF J:4:203; 2024 454 7 16 H
FEA, AEE LA 25 ETF K
PRI & 243, 2024 425 H 30 HES,
FE I IARE EAR SOETF 4223, 2024
o6 H 24 HES, T EIERMEIK
100ETF Bridt 4203, 2024 429 H 25
H %4, (T /7 FHiE ASOOETF J: 424 7 .

e 1 ARESEERGLHIEIR A HNAR G ERAERH, FERE2 IR H L,
Ltk o BB B AR MRS BER RER At CERD HI;

2+ EFFMLERTFFEMEE AP EIEE & GEREea i ES . BH. sREH
N AN G BB BT R TAIESR R ML 539 IR S BE

4. 2 EENX RGN S E S EERTE R IR B 8

AR, AREGE AR (P N RICAEET R R k) S5 SSE A
M ENER S MARE GRS A FE, AREWEEM . RS o0 R0 B IS 4
BV, AR AR IR L, AR AR N VER A i AR IN, AR Eis
TEREGEE, BAMERSHIRA A . MR, SRy sim s
PG RIEEE IS & A FAUE -

4.3 AP HERUHA
4.3.1 A 5 H ERIBATED

AIEHIA, ARG RPUT QEFBRE ST AT AT 56 R T ELD
S AR BE KR, I RGN LA R AR Bl 55 A1 PR 2R A 5 T AT
NP N E BT eI G .

4.3.2 REZ T AKIE T

A T ARG WA T LT ARG N8 BE PR A $est 4
HZ 55 A ISR H R A5E 5 8> B0 52 Sy & 1237 24 H RS R 5%
A IRBON 11K, 2t TR Es B A A (351 SR 3 50

84 7031 T




P 77 AP IR S TR v R AZ 5 BT IR B SR 5 B 4 2024 E 5 3 RS

4. 4 5 A 2 SR RIS AIEAE 24T

=R AT RIRIR S ES, ik SEEE B IR H Bk 14. 86%. HEARTITIALE
9 H R B ELECE R, fRciAl TRASEBEIPIRES, B9 H FRIJHR, B AR BUE
B, Al TR SR . WA IT I, SERRAH 9 H FOMC il [ B 50bp IR, AREH AFE
B R RIIESIT S, BT BTt BT E N I mBCREE, Baa i . ENDs
I, “—AT—R—7 MHBCRHAEZ, RZBEGEMTSIN, MT2imE ok
BHAARFERWREI 0. BEEZWLT I & 068, S RMIIZEL U, k&R
BLBR, RETHTHEERI.

WEBATES BRI 5 R HNBN R SR RESRZ AR 2 M R4
ETF BlEiitHi R 5%, KA S RESR Z R PR R KT, IR ™A% i XU &
B, Wik 7 AR 7Bt

AT A B <t 17 A BRI % 22 E DR 0 A

(1) DR ML [ R ) B A7 FRA B AR 22, S e FRAT 38 I 1 P 3R 52 5 4 IR B iR 22
/ML

(2) EWINTEER O B CEFEIR IR BB BRI R, 51 0 Bt IR EE i
125 S B < AR AU 1 5

(3) JBCARSI BRI B 2 1] FR) ok 72 Y0 S oy A P A e < 5 R A 1 fvi 12

(4) He L ATk IR B R o

4.5 WEHNESHL SR

BEMEHIR, AESMHBIFEN0.8013 7T, MEMA, HHUFHEEKZEA 16. 00%,
[l ML SRS K30y 14. 86%.

4.6 WE AR ERE ANBEEE T ETE Y

I, ARG AR IES: — A5 HE SO PRA NEE AN O A& EE
BHEIRT LT I eI .

§5 WHRAEME

5. 1 IREMAREERASHMR

re HH S GB) sgﬁ%ifmwm

1| B 935,451,813.80 99.57

%5 7311 0T




977 HUE_ RIS Bt - AZ By ROTFTRGRIR RO F- 43 B

2024 F55 3 FEIRE

935,451,813.80

99.57

Horr, 151#

B SCRRIESE

SR

5,_'%
é}:\ﬁﬂ? TH AR R

RS Rl B

E*:%%ﬁ@%%%Aﬁ%
SR

RAT RS S e a1t

2,256,571.48

0.24

oAt 5t

1,773,741.82

0.19

it

939,482,127.10

100.00

9
T BRI SR B AT IR

fhAE ISR

EAGKRA EIE M, AT RIS

5. 2 MEMIRLAT I RO ERFTAS

5.2.1 |EHRIBHERE T LI RAFANREREAS

VI 1 BR

SRR NIRRT

NE]

S

ARME Go)

G EERIPE (%)

N N4

KA

81,685,654.00

8.72

il & b

639,974,837.09

68.30

O |Q|w|»>

BT T R BOKAE
BERL

173,874,996.00

18.56

I

22,457,002.00

2.40

R FEE

paliiber e IR 4

T|Q||m

A A ROl

[

w AR BAEAER
55k

B

bl

4,266,840.00

4

LGN 55 Ak 55l

AW FERBAR MR S5k

KA PR O L0 B

12,981,127.65

R ARSS  ASEA A AR 55 M

uE

DA TAE

S AR A AR

wlm|lo|w|olzlz|c|®]|—

22
LRt




P 77 AP IR S TR v R AZ 5 BT IR B SR 5 B 4 2024 E 5 3 RS

it

| 935,240,456.74 |

99.81

5.2.2 REIRBREB R AT RKEARER R AS

SRRAL: NIRRT

eS|

AfprE G

HEER T FE (%)

N N4

vs]

Kk

@)

il

174,213.45

0.02

w)

T T R BOKAE
BRI,

eS| 4

R A ZFE

ALEIB . BRI

T|Q|H|

7 A Ol

[

H AR BAEAE S BRIk
55k

37,143.61

0.00

SRl

Bl

AR 55 R 55l

BEARIEFEMBA R S5

KA IR N FE B B

JE B ARSS « ABFRAI A IR 25l

A

PA A2 TAE

A RE AR

v mlo|w|lo|z|z|c| x|

G

it

211,357.06

0.02

5.2.3 MEBIRBT U RKBRBER AR EZREZHE
AREE A AR WA A M A I

5. 3 MEWIRIZ A RMME G Z & F 138 LI R/ D HEFF TR+ 42 R SRR B 40
5.3.1 R FHIR GBI T %A SO E G 2 & 5™ 1 E H B /DR R T+ 42 R

B4
SEA, NNt
, _ hE SR IRE
Fs | BEMRE BEAK HE (B ARWME G .
B (%)
1 | 300750 TR AT 441,176 111,127,822.64 11.86
2 | 600900 KL 7y 2,646,300 79,521,315.00 8.49
3 | 601899 Laenlk 3,734,600 67,745,644.00 7.23
4 |002594 bt P i 196,400 60,355,684.00 6.44
5 | 600309 JitEfb 427,600 39,048,432.00 4.17

87T 031 T



P 77 AP IR S TR v R AZ 5 BT IR B SR 5 B 4 2024 E 5 3 RS

6 | 300274 FH 't FLE 314,680 31,335,834.40 3.34
7 | 300124 A 405,401 25,317,292.45 2.70
8 | 601012 L atfE 1,310,275 23,008,429.00 2.46
9 | 601985 i E R 2,040,500 22,751,575.00 243
10 | 000100 TCL Rl 4,060,700 18,598,006.00 1.98

5.3.2 I HFHIR BRI F 4% A SO E o 2 & 37 19+E B K/ HEF OB T4 BBER

R &AL
SGRirps. NRMT
FE| RERE | RELK | NE B | ARKME GO Eﬁﬁﬁ(ffﬁ
1 | 688692 Py Ei 88 25,823.60 0.00
2 | 301611 IR 804 24,071.76 0.00
3 | 301565 HRA T A 711 14,696.37 0.00
4 1301580 % Iy 202 11,954.36 0.00
5 |301571 ESpES N 350 11,938.50 0.00

5. 4 MEMIREFF BT RNORER LS

AR GAMEIIRARFFA 7.

5. 5 METARIE A FAME b 2 S B 7 13E L K/ HEA BB L4 5 3 A 4

I G ARG RARFFA 6Tz

5. 6 & HIRIE A RMME 5 2 & T 8 LLBI R/ HESR BRI+ 48 P SCRRIESR
EangiEn

AT AR IR ARFFAT B SCHFIE TR -

5. T MEWIRIEA RMME S &S T E LB NEF R LA RERBREHN

o

AT G AR IR AR

HER.

5. 8 & MR A A 5 E ST 138 Hl DR TR LA BUES B B 48

AT A IR AR FFAT B

5. 9 MEIRFE ST R KBTI B 5 18 0L i
5.9.1 M HHIRAZ S BB I AR K S A1 2 B 28

SARAL: NIRRT




P 77 AP IR S TR v R AZ 5 BT IR B SR 5 B 4 2024 E 5 3 RS

v B i ﬁﬁi(i/ ﬁ%mﬁ ?ﬁ@ﬁﬁ A 156 A
S2) (JB) g (o)

1C2412 1C2412 1| 1,177,520.00 307,600.00 -

N FMER S R AT OO 307,600.00

JEFe bR E A (o) -144,682.43

I O R A A RS (o) 360,720.00

5.9.2 AESHHE B8 BB B R BUR

AT G P BB I DR AR S RS B A SR, DLEIIRMEDOY H I, BRI Ah VEAS |
oG R E BT & 4. AT 1M R BT AT AR A, A SR G (o A 2 ]
(58 5 AR R R 22, T8 B RURER bR T 500 H

5. 10 & HIARAZ S H I H G AL 5 o0 i 9

5.10.1 Z< B R # SR B BUR
T

5.10.2 R 45 BAAR A FE S 45 B i B 3 1R 3 AN 4R 25 B 4
X

5.10.3 Z< HA R 8 R 3 BV
T

5.11 BBEHASWMEME

5111 FHAREREBRKIE+ZIEFKIRT EEA R T HIAG R ERR LR
WE, RERSHF BT —FENRIIATER. LAER. W, TN
FIUEZF BB B SR R A HH DB

NI AR A AT A2 TR (R AT EARA B B MR 1L SR A, SRR T
il H AT —FE N 2B AT T, AT
5112 FHEERRENII 4 RELTBHESFAMENEEREE. WE,
B REXT ARSI B BB B R SRAR P B

AN S BT HUAT A% R BT B e G RIS M R T, A e BN A P
AAURE | R B SR AL S N SN

5.11.3 FHABBE = &
A NRme
5 B £/ o)
i RIE 4 159,971.57
2| MIGESTEE K 1,613,770.25

bl
Nej
b=
H
b=




P 77 AP IR S TR v R AZ 5 BT IR B SR 5 B 4 2024 E 5 3 RS

PSR

RIS,

IR IGEN

HoAth SR

TS

HoAh

O ([0 ||| N | |W

&1t 1,773,741.82

5.11.4 REWIRFEHE K AT 52 B0 T 535 BH 40
ARFE G AR MR ARG AT 5 B A R mT #3525

5.11.5 R & WK AU+ 48 B = A A AL IE 52 BR A 00 ) 1

5.11.5.1 R HRARIR I B A0+ 44 B2 e TE S2 PR 1% L i 1t B
ARSI AR IR R B A 44 ISR Th AN AR 52 IR IR DL o

5.11.5.2 SARFRAR B BE 1T .44 B T2 A A7 FE U8 52 PR 0 F 4t B

TEZRESH | SEEFE=RE | FEZRBHU
S| BRRE | BREE | omE Go) | HB (%) )
1 | 688692 ISR 25,823.60 0.00 | e 1
2 | 301611 BBy S 24,071.76 0.00 | Hrfisie i
3 | 301565 e 14,696.37 0.00 | Hrfisie i
4 |301580 posUiLEs 11,954.36 0.00 | H7 e 8ie H
5 |301571 FEI R R ik 11,938.50 0.00 | B e

§ 6 FHMAEEMHTH)

B iy

i 5 WA 5 4 A0 A0S A 1,251,290,171.00

A5 H A ) 2 4 R £ 00 18,000,000.00

e AR T ) 3 4 A e ] 47 A 100,000,000.00

Tt BARA T BE SR BB A ( Aa b LA 45471 -

e B A AR A 0 i 1,169,290,171.00

§7 EEEHEANGHBEERERREAEEFML

7.1 B&EEARFHAREESHTRNIEN

RIREIIR, FESEHNRFEA AT LR
7.2 ZR&EBENZHERRERRAREER 5 WA

%10 71 11 ;|




P 77 AP IR S TR v R AZ 5 BT IR B SR 5 B 4 2024 E 5 3 RS

ARG HIA, He e B BN I 82 ] B SRS A S T O

§8 MR HE RRHFMIERFR

8. 1 IREMNB—BREFRAZESHFLHIE BB 2068 1F 5L
T A B — B R e A L AN AR IR B T 20%) 15 0 o

8. 2 MR EE YR M EEER
p

§9 BENXMHFHEF

9.1 H#EXMFHEZ

Lo (P e LA S i o RS2 5 BT TR R BOIE S 58 3

2 (FEJ5 TR RIS TRR TR AN AZ 5 RUOT IR BOE I R R B G M0

3+ BT HIE LA S i o AN S 5 U TGRSR R B 2k < 2024 4F 3 AR R
o

9. 2 FRICH &

TR A HH DOGEAC S 25 [ 2% 5999 5 K4 KJE 32-42 #4.

9.3 &R

Wk: http://www. nffund. com

11 m 11 ;|



	§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


