M R B A E S R &
(LOF) 2024 &% 4 ZE=FH

2024 %12 A 31 H

HEBHAN: FHFESEEBROARAH
EEFXEN: PEEMIERBROERAH
EHHEB: 2025641 A 22 H



B 7 IR R VAR BOIE S 3 B2 & (LOF) 2024 457 4 TR

§1 EERR

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

G FEE N EHUIE S R A IR A R IR ARG G RIEE, 772025 4F 1 H 20 H &%
T AR I S FRAR . AR IR BT ARG F N, RIEE RN B ERICE.
e PR B ISR -

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 55 BRERZ

AR HIE 2024 45 10 H 1 HiE= 12 A 31 [k,

§2 EE=MMN

F &R F 7 HIE k= kAR (LOF)

N TR k4 LOF

e TR 160135

5 oA 160135

FaiafErr AR (LOP)

HEE&EFEMH 20204£ 12 H 1 H

et BIR B A0 B 300 114,677,580.19 4>

BV H A HATH B AIREAAR T, B IR TR 2L, 18

R Z LB AT BA ) (B3

AIEG NP AIBE LS, JEN R R T I, %
HE A7 B AE o B4 38 250 1 22 AN A R FR A 43 e 4
Ao FERRIEAR B HE B A e B FHAE A8 A a3 AT AH Y 1
.

Y TRUA A7 T R A VR RS R IR A AR O S B L AL
SEAT N 5 DR I 4 11 F AR ] 25 56 A 5 4 R A 1)
FaE R AT BEAT SR RE M, B IR BSR4 1 3 A
BPEAS S, B A5 R 5 BV RO A R R A 1
FRAS, B4 BN AT DI 5 20 A S AT 2 Al
FRRE, Jedl 2 DA Rl AR = I R HAE, J14dsil
A FHE 4 PR (3 2R 5l 455 LU B B v 2 TRD 1) H 3 R i
B FEAHE 0.30%, FERESRZEANEL 4%. WEE
550 1) A0 D) ] 28 At PR 2R T BOPR BE fh 2 EE R R R R
ZEBIT LRV R J 4 BN SR B B it i R B

813k 0t




B 7 IR R VAR BOIE S 3 B2 & (LOF) 2024 457 4 TR

R, BEREE BT
- B X 95 T e T N
2 L B 3y
LB Rl (BJE) X5%
F YN T N T TR R ATy
) B R AT 4 . T 4 5 B T i 50
P g RHE b A AIE GBI BRI R, AL SRS
AR LR A
EaETA e G TR AT
N o T T A A

T AEGEZ G FITE RGHHER R EHAE B ER ST, Wiy “mkike” 5
“TRkEE < LOF” o

§ 3 EEM SNBSS HFERI

3.1 ZEMEHER

Bhr: ARt

FEM SRR WER (2024410 H1 H—20244 12 A 31 B)
LA O SE A 1,965,156.06
2. ) 1,903,294.61
3BT 3515 4 A B0 A 1R ) 0.0160
AR FE G T 1E 131,764,810.07
5 AR EE S AR B FE 1.1490

e 1L EEWESIRIRAOFERA NN (D) WEAE 5 R a1 & 2], T2 E LB
a AT BT A

2. AWC LI EEIRFE A WIRLE WO . BT HAtIN CR &2 fefir 22 sh i
au) FHRRAH I RIS I URAE A5 5% Ja (AR, AR Dy A 9] CLse B e n_E A 28 fe (.
AN .

3.2 & ERI
3.2.1 A EHE S HBUHEM KR EKHS RS LB R

B BIHE Y N5z 45785
g | BEEER e | WRHBE ki | 00 | @@
@) ® R RRE W=D

E=AH 1.18% 1.69% 1.32% 1.68% | -0.14% | 0.01%

it 2754 A 9.89% 1.59% 7.97% 1.58% | 1.92% | 0.01%

k4 19.30% 1.43% 17.43% 1.42% | 1.87% | 0.01%

AR 11.00% 1.24% 6.50% 1.24% | 4.50% | 0.00%
ﬁ/\A~

if}iﬂ%ﬁ 14.90% 1.18% 4.67% 1.18% | 10.23% | 0.00%
% %

%2 0312 0T




B 7 IR R VAR BOIE S 3 B2 & (LOF) 2024 457 4 TR

3.2.2 ARSI DRE SHAR THAEH K RRF) LS RS L EE AR
IMRAENHI LR

FTFIES#~ S (LOF) EiERKESREMR S RE EWEENA R EL T E
25. 00%

20. 00%

13. 00% w
10. 00%
5. 00% w
0. 00%

=5. 00%
=10. 00% -
-15.00% -
_2{]0&% - T+ *—/+—+ /" *’®V "’ 1T 1T "7 "1’/ ’T//"T "1 1
T = e I = -+ R T o TR ot B S~ o B vt T SO = T = = B T N == T = = B~ o B
D T N A D T Y D A M S N N N S s W
Lo T N~ (N e = N N N S i B = o R . SN T SO = o O o N o N . N o =« B e Y 1
SR e N N R s i M T o R T i W W N
& = = T o [ B L B B o B o B L T o T - s - .-
[ o B B St B o N o B o BN B N I O B I VN I N |
E &R R8RSR IIILILII/E8 SR
FPEERE  — RhESEEEE
§4 BEARE
B

4.1 RELE (RESZENA) N

EABRSHESZE | EF
wE | BE HARR N4 Wi B
EREW | BEEM | FR

BN BN K T i ot B
i (CFA). VEME T (CPA), HA%
SN TR . EATERT B IREH A R A
Gk 47 AR NI T K2y Saan TE )
NPT EEs. 2010 4E 2 MR
B4, PHMEEfERERES 2. e

AFE 4 20204 12 AR BB R R LI
ME ®&Z A1 S 144 | B 20155 H22 HE 2016 4E 7 H 29
il H, {EFd 75 500 T ETF. ®J5 500 J&

MR ETF 3£ 4243, 201547 H 2 HE
2020 4F 12 H 1 H, fR0EIE S mikdt
SREZF, 20194 7 A 12 HE 2021
187 H, ERJ7HIE 500 Tk ETF
R, 2019 £ 7 H 12 HE 2021 4F
1 A 14 H, ERJH7H1E 500 AR ETF




B 7 IR R VAR BOIE S 3 B2 & (LOF) 2024 457 4 TR

FEEP, 2020 4F 12 H 1 HE 2021 4
4 519 H, [ESERGRE2H; 2015
7 H 10 HEA AT 500 15 B AL 23
2016 4£ 5 A 13 H&ES, TRk
ETF 3£ &4 8, 2016 45 H 20 HES,
fEFE 7 BAR ETF Bz &4 8 2016
8 H 17 HES, 11500 {5 BHcHEIHL 4
23, 2016 £ 8 H 19 HEA, T
ETF. m /7RS4 201743 H 8
HZ 4, (T i 4i8UESF ETF B4
2P, 2017 3 H 10 HES, Ef i+
WEAFRUES: ETF 448, 2017 4 6 A
28 H&4, fErJTHIEEAT ETF &4
;2017 5E 6 H 29 HEA, LR THRAT
BRfE L 221, 2018 4E 2 H 8 HES,
{T H % ETF &2 8; 2018 42 H 12
H#4, (77 H ieBciedt & 2458 2019
7 H 12 H&ES, {£r77 LIE 380ETF,
77 FAE 380ETF BHEEE 23 2020
F12 3 1 HES AEEP a4,
202243 A 3 H&EA, fE# )7 Lifi4 ETF
R4, 20237 H 25 HES, 115
75 bifg4 ETF KB4,

e 1. ARSEAERGLHIUEIR O AR G ERAERH, R 2RI H L,
Lk o BB D AR MRS MER RER A% CERD HIY;

2+ MEFFMLERTFFEAAEE AP EIEE 2 GEREeLEMES . BH. sREH
NN G BB BRI ED) P R TAIESR e ML 5390 IR S B E

4. 2 BE AR E A S EESBEERFE B3

AR, AREGE N (P N RICAEET R R k) S5 SSE A
M ENER S MARE G A FE, REWEEM . RS o0 R0 B IS 4
BV, AR AR IR L, SR AR NVER A i AR IN, AR Eis
R GEA, BAMERSHIEFA AL, HEMRETERH . SR A s
FEEA RIEEEI LA A FAUE «

4.3 NP S E YL
4.3.1 AR 5 H EKIBATED




B 7 IR R VAR BOIE S 3 B2 & (LOF) 2024 457 4 TR

AIREHIA, AEEEEENHRPIUT QEFRRESE A A AT A6 EHRFEL)
S AR B SR, I RGN A M AR Bl 55 A PR AR AR S 5 T AT
NP N E BT eI G .

4.3.2 REIHIT AR E T

ARG T ARG WNAFIER T L AT AR N8BS LR I $eot
B2 55 B a It et A B A58 5 M B0 I A8 5y B 23 T7 24 H RS E ) 5%
HIAE 5 IREN 49 IR, & T H RS B AL & I LB 3ms T 20

4. 4 W5 A E S BB SRS AIEAE T

2024 SEPUZE L A BT AE S R IEH R TR 9 F ARTTUa T 3 S BUR A B U A D 3R
HEZHPRIE E47, YR 300, GNP ARIESE B BRSO BAETKIE, DMBOERE BRI, #
AR NS R AT BEEE AR A ANEIZ G A AR . T2 3R A el ik S5 TR 3R
TERITY, il b NIREE, kg prinint, BARRSIEONRIZL, WilpEg b RiR, we
it AR B A2

RO AR RO R T R LB B R OCHEIATY, O i . ARG . B
BERISE . AN, AR R TR 1. 34%,

HAVEL BN “TBBR R RZG” « “HNFRZHEA” | “ERESRZEFIR 2
ARG &, KA IREAR Z IR R B KT, JF B ™R 1 XS S B AL, Wk
TARFG 2 Ak,

FRATTS AT e o S N PR B AR 22 R IR 0 B 2

(1) 52 I ERE [ BTty SR SR R A 8, S e JRAT I8 I 1 A 8 52 5 4 BUER iR 2

/e
(2) MAEMINIRESA B CEIRH RO KR, SR S B 2 L
B G BAR AL =S 5

(3) RIEFEHUS B BT 6, FaTEAIHE 7RI e %, £t
AR G127 B AL B Y XS A 2R, R BRI TR Z2 P2 Al A B ARV R N 5
(4) FBe L KRB IR o

4.5 EHNEESKNL SR

BEREHR, ARSHHBFEN 11490 Jo, REYN, HEUFEEICE)Y 1. 18%,
Al ML S G R A0 1. 32%.

4.6 WE AR ERH NBEE ST ETE R

%5 7312 0



B 7 IR R VAR BOIE S 3 B2 & (LOF) 2024 457 4 TR

He I, AT R LS = A 5 FE S A AR 7 A SR # 4
B T T TG .

§5 BEAGIE

5.1 REMREEH=AAHEMR

e H S8 G S B )
(%)

1| B 124,750,491.34 94.11

Horre 2 124,750,491.34 94.11

2 | Bem® - -

fif] 5 WAL 2 5 % 1,113,897.37 0.84

Hrp: fitgr 1,113,897.37 0.84

BE S HFUE SR - -

4 | REERE - -

ST R - -

6 | FENIRE ST - -
Horpe SEWEIE R SEN IR &

ol N ATk ) )

WATfER MG E /AT S ET 6,122,648.44 4.62

HAh Bt = 573,071.35 0.43

&t 132,560,108.50 100.00

5.2 MEHIRIZBAT WA R ERBEAS
5.2.1 REWIRBHER R AT RNEANRER KA S
LA NRTT

L] R eS| AfHME O B HHE H (%)

A MR Bl - .

KA - -

il 1 . 52,038,226.54 39.49

BT T R SOKAE
BB

O |Q|w| >

S|4 29,857,361.28 22.66

R EN - -

LBz g HREOL 37,852,325.01 28.73

T Q|||

fr FE Ol - -

F AR BAEAE S BRIk
55k

[l

1,455,783.10 1.10

—

Sl i i

K Pl - -




B 7 IR R VAR BOIE S 3 B2 & (LOF) 2024 457 4 TR

AT 55 R 55l

321,221.77

0.24

FHAWT FORBAR MR S5k

3,212,953.84

2.44

KA AN 36 it B B

JE MRS « ABFRAI AR AR 25l

A

TARM2TAE

S AR E AR R

»w|wlo|w|olz|z|c

27
LRt

it

124,737,871.54

94.67

5.2.2 MEFARBBBRE AT U RIOFABRERRAS

SRRAL: NIRRT

RS

ARME G

AR R B

R HE H B (%)

Rk

il il

12,619.80

0.01

g |Q|®W|»

HJg. BT R BOKAE A
PERL

SR

R E

ALl isk . A hEAIREOLY

T Q|||

18 A ROl

—t

F AR BAEAE S HOR R
55k

B4

Pl

AR 55 i 55l

FBHEART TEAEANR 55k

KA IR 3L it B

JE R SS < BB A R 55

A

PA A2 TAE

A RE AR

v lmwlo|w|lo|z|z|c|®|=

Zia

it

12,619.80

0.01

5.2.3 MEWIRBAT WA R B R R R TR AS

Teo

5. 3 MEIARIL A SRAME L Z S = 13E LI K/ HEFF BB+ 42 R 3R B 40

5.3.1 R HFHIRIEHE T %A SO E & H & B 15E BB /M HEF BT+ 42 R
BE B4




B 7 IR R VAR BOIE S 3 B2 & (LOF) 2024 457 4 TR

SRURAL: NIRRT

wE | mERE | REAK | RER D | ARRE GO | D oed T
A (%)

1 | 601766 Hh [ 4 2,317,738 19,422,644.44 14.74

2 | 601816 HO Rk 3,050,300 18,789,848.00 14.26

3 | 601390 Hh [ gk 2,480,228 15,848,656.92 12.03

4 | 601006 RZ8k 2,204,300 14,945,154.00 11.34

5 |601186 Hh [ 2k 1,111,020 10,188,053.40 7.73

6 | 300001 FEgi A 178,468 3,917,372.60 2.97

7 | 688009 ERNESBIERSS 624,498 3,909,357.48 2.97

8 | 600820 R T8 Ay 531,384 3,820,650.96 2.90

9 | 688187 IERAMER 62,943 3,016,228.56 2.29

10 | 601333 IRk S 818,900 2,808,827.00 2.13

5.3.2 MEARFRB TR A M E GBS T 7= 5E HA /N7 IR L2 IR

Exa g

s ARt

e | mEmEm | REAR | NE D | ARRE Go | Coes FH
A (%)

1 | 603072 KRR 1,026 12,619.80 0.01

5. 4 MEMIREFF BT RNORERTAE

SRR NIRRT

i

BRI

ARPE G

SR HE ] (%)

BB

1,113,897.37

0.85

7 AR

w

SRR

Hrp: BURMEER

b fiFF

A lb e IRk 55 5

ISR

A (TSSO

[l A7 5

O |0 | Q| |[n| s

FoAt

it

1,113,897.37

0.85

5. 5 & HIRIE A FOME o5 G T 3E LB RN HEA BB T4 25 B 3 A 4

SRR NRTT

s

e IR

HE G

ARME G

GRS HE
HeB (%)

019740 24 [Ef5i 09

11,000

1,113,897.37

0.85




B 7 IR R VAR BOIE S 3 B2 & (LOF) 2024 457 4 TR

5. 6 &R A RMME G2 T #E LB/ R KaT 42 B SCRAHESS
EardE

AT AR IR ARFFA B SCHFIE TR

5. T MERIEA RME SRS T~ A EWHI R/ NEF R L4 R SRR Y
i

T

5. 8 MAEARIE A FOMME o 2 & 713 E LI R/ HER B BT TLA2 BGIE R 3 B 40
o

5.9 MEWRSE ST R KBTI 5 18 0L it

5.9.1 R H IR AT S4B K BRI S Rr B A0 2 FA 40
T

5.9.2 A H S4B BRI BT MR R BUR

ANHe G AERAT R A DL BES R ARAE RS BN, LB ROy EEH N, R
WENELF . Z SR 520, e A S iisge T @ s mnt s, 46 kg
WITR I E A TR LS B AT, SBURBE = AT IS, i 2 Skl S B IR (E
M AT E IR R . REE NG T B BRI I v sl R XU PR
fiE, IS HIBCAR IO o R e RS . 0 i Re R 1 D0 R s 1k RS, A D00 P i R ] 25
HI S ROAT A S RIATATAE T, DO S PR £ 53 4 R A4 XURSE 8 H

5. 10 R EHIRAZ S HH 1 H G R 5 F 0 Ui 9

5.10.1 A3 H AT B B R BUR
o

5.10.2 1R IR A H BB 19 H G S Re B A4 35 FA 40
o

5.10.3 Z< B B {7 A SR B B VPN
T
5. 11 BBEHASWHEME
511.1 FHARESEE R TR IEFRRT EAEAHE D HIABEWEI LR

%09 7312 it



B 7 IR R VAR BOIE S 3 B2 & (LOF) 2024 457 4 TR

WE, RERSRHE BT —FENRBIATTER. LANER. W, ENXHE
FAEZF B B R L VLB .

AT G BT HIAT T AAETR I AAT B AR IR B AT AL S A, B AR
il H Al — A B AIHEDT . AT .

5112 FHESBRRNAM T LRERTBHESSFAMNENEEREE. WL,
I RIS FARRER BB B DR SRAR i HH BB

AT G P BT AT A4 SR BTl 2 e RIS A i ISR

AR B ZSR B A N KN o

5.11.3

FC At BE = AR

AN T4 TN A 2

hr: NRIHTT

F
di

AR

£/ o)

A7 RIE S

26,876.60

PSCIESS i K

2

2]

2T TR

546,194.75

FoAt SYSCGK

SR

HoAh

O |0 | Q[N N |||~

it

573,071.35

5.11.4 REWIARFFA HIAL T B AT 34 345055 B 40
AT AR WIAR AT b T H I T e e 525

5.11.5 R IR AT +48 B R AP AE AL I8 52 BR A 00 ) 1
5.11.5.1 R EWIRIBEAL B I+ B R A AE Uil 52 PR 1% G i A

T

5.11.5.2 BIRARL BB Bl L4 = AT IE 2[R R S I U BA

MBEZRHOH | GEEEZHE | WEZRBEL
Eaicy =0
FS | BERAR | REREH ARME GB) KB (%) B
603072 TR 11,352.90 0.01 | A bii
2 | 603072 R R 1,266.90 0.00 | HrzeiE 1A
§ 6 FAMREESMEHEZF)
BT Ay

| I S LR

130,507,136.62 |

%10 71 FH12 ;|



B 7 IR R VAR BOIE S 3 B2 & (LOF) 2024 457 4 TR

e A HA 1] 22 4 4 R U 43 00 30,953,478.92
Pals T SO 1) 4 i e [ 47 400 46,783,035.35
i HAHA T BE SR BN A As b LA 441D -
i 5 AR 8 4 A B A0 114,677,580.19

§$7 ZEEEANBHBEEREBRAZEEEFNL

1 REBHENFHEZESHHRINIER
AR, G EHARRFAARIEE M

-

-

2 EeEENBREARSRRFES 5N
AR I, SRS AAELE O BRI K S A e L

§8 B RERRHNAMMERSR

oo

1 IREIN R E A RS AL A RIEGET 20%H) 18 5
T I B BB A S A L A AR A B B 20% 0 0

2 EMBRERRNEMAERER
o

Qo

89 HEXMHHEHZF

©

A ZECHER
1. (FEAIEEEr AR BOE R R4S (LOF) HEEHF) |
2. (FETHIEES A IBEGE R R IE S (LOF) FREWI)
3+ FTHE SR BOE F R T R 4 (LOF) 2024 4F 4 FEH S RS,

©

. 2 FFCHE R

TEYITH AR H X S LE A71E 25 FH % 5999 5584 K 32-42 £,

©

3 ERFR
MGG http://www. nffund. com

11 7 12 m




B 7 HOUE R R VAR BAIE S B & (LOF) 2024 4E 5 4 FFJER

2

% o12 71 12 ;|

\|



	§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 自基金转型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


