Fa T B R R AR SR A

4 (LOF) 2024 £

—
N
f—a

5472

=5

2024 £ 12 A 31 H

ER &

HEEBHAN: HHFESEEBROARAH
EEEEN: PEIESITROERAT
EHHEB: 202541 A 22 H



F 77 BT PO K BCR RE B  (LOF) 2024 R85 4 ARG

§1 EEROR

HeFHANWERS MEFREAR S PraGoR AR RIC . &k FUERRR BE X
B, AR ESEE . HERR AN SE BV AR RO DA

HEFUE N E TR RAT B A IR A RIREAR &G FME, 20254 1 H 20 HE#Z
TARME R S5 fahR . TERMAMRHAGMEFAR, RERZATAIAE R,

R PR R IR B H IR R

B B RV LSS . B S SR N BEALZ Y e 57, EAPRIESE G —

SE B A o

BN GUFAACRI AR R I . $RTA R, 5T H AR 0 R SR AT B 2

e AR G HE S U

ARG 55 TERER L AT
AHRAEIE 2024 4210 A 1 2% 12 A 31 Hik.

§2 EEF=HMN

Fe 4 TRIR T HSH KRS (LOF)
N TR 7 %% LOF

R4 FRY 160127

5T o AR 160127

BB AR (LOF)
HEE&ERAEMH 2020 4£ 11 A 17 H

T IR I A B

934,718,332.08

BB H AR

e T A P42 XU IR RPN AT it
HRIUAHT, 14 B G v Pt KR R

ARG TREE AR IT 6, BERESHH
WA R T IA], REEPILTS . R KM E R 7)
W BT AR ARIEEHHRK “HMIEHR” ulbs, OEHRT
b B S AN A L 250 9% S 1k B2 ¥ B T R IR ER A B
o FEIBURMSEAS: TUTVICE NG, BRI . i
TR BTN . G RIAT A S BB B SRR SR 5 B RN
AR R R 5

b £ H R i

HHIE A LA Bl R R 2t R X 55 % FRIE R I T B
AR BN IR IR 5 X 30%+HIE L5 & TR 20l s 6 X
15%

DRSS 2 45 AT

ARG, O E, HARPP X AT
s TS WIHHESAREG RS, A4
AR RCE B, R TR AR S B RS R 2R
I T 33 2 ARG 55— At UL 2 B, AR i T IRV 2R X

810031 T




BTG S K I B ALE S R S 4 (LOF) 2024 4F 38 4 SRR
S AV T 37 UG S5 55 A MIE 25 T 370 50 % B TR I 1) e ) 45 9 X
I}A

FHEFHAN B e B A PR A 7

HETEN v & TR ERAT B B R A A
FA 7 B4 B K 2 FA 7 B4 B K 5

I L G 1 FE S TRTRR

TRAGEENEEH (LOF) A (LOF) C

B A 3 N TR AR )7 %% LOF W C

B FEE I B 160127 160144

ﬂ:/ﬁ /\é % [\
?T’fﬂw}g & Haa 909,709,440.20 7 25,008,891.88 1/
R

§ 3 EEMFHENESHFEERNR

3.1 ZEMEHEr

Bfr: ARt
WEH (2024410 H 1 H—2024 % 12 A 31 H)
FEM SRR BRI KRR B AF N E
(LOF) A (LOF) C
1A HA L S U 28 -12,754,344.93 -373,143.66
2 R HIF]E -4,695,575.25 -32,975.14
3BT 38 35 4 A B A WA A 10,0051 0.0016

i

4 MR & T A 614,836,162.95 16,498,923.79
S IARIE S0 B E 0.6759 0.6597

e 1 S SHRIR AR RA NN () WSS 5 B 6 1) % i 2k

i AP AR T B sy

2+ AW OB s 15 2 A A RO . Bl

v AR (A

i PN IR NG

R EAE BN

au) FHBRAH I RIS I URAE A5 % Ja (AR, AR D9 A 9] CLse B e n_E A 28 fe i1

AN .

3.2 BEBERI

3.2.1 ARG HIE S A ERE KR KIS RS B A e 2 1 HE

FA 7 W TR IEEE (LOF) A
g REEI=R: NI Gk zE s
R R fﬁ;ﬁg BlSEE | 00 | @0
@) HE®
HE=AH -0.73% 1.34% -4.89% 1.31% | 4.16% | 0.03%
T EANH 10.19% 1.41% 7.65% 1.44% | 2.54% | -0.03%
o F—4F 12.71% 1.19% 4.22% 1.19% | 8.49% | 0.00%

%2 731 0T




F 77 BT PO K BCR RE B  (LOF) 2024 R85 4 ARG

SR e -24.34% 1.24% 21.15% 1.11% | -3.19% | 0.13%
HESaR 32.41% 1.39% 22.30% 1.18% 0.4 0.21%
i&j@%é\ . 0 . 0 . 0 . 0 % . 0
BT e IR EE (LOF) C
o BE Y NS {578
DB EIE -, MR | | _
=13 K20 KRipEE . HEREER | O-6 | @0
® HEZ®
HE=1MH -0.89% 1.34% -4.89% 1.31% | 4.00% | 0.03%
JU AN | 9.86% 1.40% 7.65% 1.44% | 2.21% | -0.04%
ok 12.02% 1.19% 4.22% 1.19% | 7.80% | 0.00%
HE=4F -25.68% 1.24% 21.15% 1.11% | -4.53% | 0.13%
HESaR 29.87% 1.39% 22.37% 1.18% | -7.50% | 0.21%
i&&@gé\ . 0 . 0 . 0 . 0 . 0 . 0
3.22 HEESHR VRES P R iHaEE KEDR D) K H 5 F S Bl
R A LB
FEAFTGEBIEKRE (LOF) ARTREIBKESE S RE EWEERNA L ERTLEE

40. 00% 4

30. 00% 4

20. 00% 4

10. 00% 4

0. 00%

=10. 00%

=20. 00%

=30. 00%

=40. 00%

=50. 00%

r—r— T T T Tr——Trr—Tr T T T 1T T "7 "T "“"T "7 “"T"7
[~ @ o W = M o — & — =— o B oW W TF o - 2 W
T TlTd YTy YTY LYY
e Y oS = R I o B ¥+ S s S L N o TN ¥+ T - + S S N v B o B = * B L |
S A (R (N v (N G (O A A RN
& = = = = IS S B s o B B . T - T A .- »
[ T e T B A o A A e o A I T e B s o e |
R E R8RSR ERKREREEREER KSR

[ hpEkE  — RS RREE
P
#0391l R




T P K I AR R 34 (LOF) 2024 4E55 4

FAAETGEBRIEKRE (L0F) CRITAERKESFEH SRR EWE R A EL ML E

40. 00%

30. 00%

20. 00%

10. 00%

0. 00%

=10. 00%

=20. 00%

=30. 00%

—40. 00%

_5000% T Tr—Trr—Trr—Trr—T T 1T T T 1T T 7T "“"T1T "T "T "T 1
- o o F =5 O @ 0 D S e @ 2 M o D 92 0 o e
SR A W W VS A o N M O A M ¥
[ S~ S e+ L o I N Y e B I o BT U S = o - o N . T S =« (R o B
ITT?P?ITITILITTTIITT I T IO
o = = = = ol NN N o om omom ;oo o oo o=
[ B I B o B o B o B <. A I N VY o R o A Y o B o o B o |
R EESRERREERREEEEERERIE8R

(— BtpEMkE — BHlARBREE
fts 2
§4 BEARS

4.1 RE&EH (RESLBENA) i

EAREHNEESLE | EFH
wa | % R Mk VL
FEREH | BEEH | FR

&, MBI ERAT AL, Frrs

BT BTN (CFAD, BA SN FEHE .

2015 4 7 HIMANFET7 54, ARG TT

ERATMAE AL 52, DATAL 25 B 70 3B Rl S 2

FECERFLAE).2018 4 9 H 25 HZ 2019

EN 20204 11 12 H 6 H, AEFTTETT. T URIR

HRFE) | s 170 - 9% | AL ETRIG. MRS LB

L 20194212 H 6 HE 2020 411 A 17 H,

{Tr T H RS LR 2020 4F 11 A 17

L, AERTTH IS AEE 2021 4F

10 H 22 &4, (R st IR BhR A 5

S 202297 H 22 HES, (TR
HEFFRAREEEH.

T L AReEEEeEEER ANV AREERANH, FEEeaBERER H L
L ek G2 B EAE Dy AR R S E M RE R At CERD HY,

2« UEFFMVAEIR AR AEE A EE N 2 QERESLENMES . HH., sRER
NN G B B ED) T R THAIESR e ML 52390 I AR SR B E

%4 7031 T



F 77 BT PO K BCR RE B  (LOF) 2024 R85 4 ARG

4. 2 HENXRE N S E S F UM FE BB

ARG AN, AREEE BRI (R N RSO ERESR SR i) S5 IEHE
M ERER S MARE GRS FHUE, ARG WG BRI Dot R0 A BRI F 4
EHT, AR L b, ARSI ETREA A BOR R . AR N, ARgis
TERAREVEEGH, BABEESMHIRA AN . e, e p md s
FEEH FIEEER L3 & A FAUE «

4.3 PR ZHE R
4.3.1 AT 5 H ERIBATED

AIREHIA, AREEEHNHRPIUT QEFBRESE AT AT S EHRFEL)
S AR B S iR, I RGN AR B A7 AR 2l 55 0 9 AR A 1 58 5 T IRAT
NP N BB NPT R e IR AL

432 REX T AT DL

AT G T ARG W N IACLE S H A BTN AR 1114 i 4 B\ 65 380 1) T G 5 40
B2 5 W28 5 T A TEREM ] F IR I 5 A8 5/ R B30 28 5 BRI 5 24 T RS LI 5%
(K38 5 RO 49 TR, 2t THE S R 4 B #0050

4. 4 |5 A E SRR RIS AIZE T

VU= RE R AR T S 22 [ 1 AR R ZE s, U IR BEAR BRI s, W3 g
B HYERE TG AR, SNETI R IS B, BRBEh e 2L

FATFEAAR A IR KB 70 1 B2 2 T A A 2 BT B 1 F AR R R L, JRATTIA
ONAE ST A ANEEANEA E VRS IR BRI T 5 R, Al B A5 KRBt A 55 4 T3 U598 2 3R
WIVERRZ ok . IWARIIREE , BATVRE & rp ol Y RFIX A R 2k, RV ARV 72
FIRBBE RO TIN5 o [ Aol op 9T R A pRAC TR ) B 0 42

EFTNEE R ARERE, BAREEAERE AR 7 D), ZOm
IRRAE T IR I DL S 27 it JA 05 95 (1%

X TRARGATE, FAVRSFAN T E, EETIAT TS 17098 5 1 5 A0
s BATRMER J5 ST 2 R EF b Ml i 1) B A

4.5 EH N E KNSRI



F 77 BT PO K BCR RE B  (LOF) 2024 R85 4 ARG

BEIREWIR, AEES A AFER 0.6759 76, REHIN, METHEIK 2 H-0. 73%,

I SR AER RN —4. 89%;  AKE S C AUFE N 0. 6597 T, RGN, Mr#lisEIgK
HN-0.89%, [FIMLSIEAENE K Ny—4. 89%.

4.6 ME AR ERFH ANBERE S = ETE R

WEHN, ARG RBIES: DG ARG m AR A NECE AR 0 ANsiE e
BHHEIR T LTI eI .

§5

5. 1 R EAREEHHEHRL

BEAGIRE

F HE W GE) s iy il
(%)
1| B 536,370,419.63 84.56
Horpre 5 536,370,419.63 84.56
Bt - -
li] 5 Wi 7 FE % 867,888.24 0.14
Hrp: fiigz 867,888.24 0.14
B FRIE SR - -
4 | A& B - -
5 | EmfTA IR - -
6 | ENREEFHT 39,997,252.06 6.31
Horpre SEW R SRR
St ] ]
7| HATER RS E AT AT 51,183,088.32 8.07
8 | HAhBEr= 5,869,893.71 0.93
9 | Ait 634,288,541.96 100.00

T ARHE G AR IR B Y A S S ML R T 9 ARG 11, 457, 328. 03 I,
BEPHAHEEL B 1. 81% ; I VR IE A H) (L4 B A HE I T (B9 N R 164, 576, 453. 87

b3 4
I REE T E L) 26. 07%.

a3l

5.2 MERIRIBAT I 2R B ER T HE
5.2.1 MEWRZET LR BEANRERFLHE

SRR NRTT

AR5

&S]

ARME GO

B G B FE EL
(%)

A

RS B il




F 77 BT PO K BCR RE B  (LOF) 2024 R85 4 ARG

R

il il

334,795,542.73

53.03

B 0 BRROKAE AR

3,514,413.00

0.56

I

LR AT

2,083,155.00

0.33

ALl A REATIEENL

2,516,126.00

0.40

A IOl

5 EAE . AEAE BRI

20,415.00

0.00

B4

R4

AL ST AR 55 R 55 k.

5,661,450.00

0.90

BHABEFEAEBANR 55k

11,745,536.00

1.86

IKA S SRR > 3L i B

JE R RS BB AR IR 55

#H

PR TAE

3t RE MR

(= GVAN
ga

wlm|lo|wlo|z|z|c|R|=|~|z|la|m|lo|lg|a|w

aif

360,336,637.73

57.08

5.2.2 EWIARBAT WA R BB R B R AS

SRR NIRRT

e ARMHE (NRFT) ST AELE (%)
Ae
MR -
Tk 1,567,410.67 0.25
A 06 T P 89,269,218.83 14.14
o T IH 2 2,624,693.69 0.42
R PR fE 4,724,609.78 0.75
AT - -
B 23,923,271.06 3.79
T 53,924,577.87 8.54
AR
5 Hu =
BT -
&t 176,033,781.90 27.88

e DL SR AT L 2br v (BICS) &

5. 3 JARAL A SOMME o B & 3 7 19E b5 R/ NP B B SR B B W 4
5.3.1 MEWIRE A OME GBS T BN EEFF R+ 2 R R B A A

SRR AR

e | BEREB | RELK

BE (B

| ARME GB) | SESRPIRE |

87T 03T




F 77 BT PO K BCR RE B  (LOF) 2024 R85 4 ARG

Bl (%)
1 | 000333 F M H 664,600 49,991,212.00 7.92
2 09992 MM IBLE S 548,400 45,527,886.12 7.21
3 | 00700 i TR i 103,300 39,890,191.64 6.32
4 | 600660 A 3 587,567 36,664,180.80 5.81
5 | 600690 IR R 1,109,289 31,581,457.83 5.00
6 | 600519 DivME RS 19,700 30,022,800.00 4.76
7 | 300750 THER A 112,100 29,818,600.00 4.72
8 | 600066 FIERE 1,095,900 28,909,842.00 4.58
9 | 00175 HANAE 2,010,000 27,585,064.73 437
10 | 301004 St o Iy 182,000 21,048,300.00 3.33

e RN AH B EHRRE, SR RMES S5HF, AR 725 3

=

P& o

5. 4 MEMIREFF BT RORERTAE

SRR NIRRT

FF5 Rz ARHE (GO G EE ST = A EL B (%)
1| BX G - -
2| ST - -
3| &Rl - -

Hor: BURME SR - -
4 | iz - -
5| Ak R R - -
6 | FHASESE - -
7| Al (AR HRAD 867,888.24 0.14
8 | FkAFH - -
9 | HAth - -
10 | &t 867,888.24 0.14

5. 5 MEHARIE A FOMME o 2 & 37155 L K/ HEA BB L4 S 3 R A 4

SRR NRTTT

i)

e

RIF R

HE G

ARME GO

G E
HeB (%)

123250

i

7 e

il
IS

S

6,973

867,888.24

0.14

5. 6 W& R A RME b E & T 5 LB R/ RS AT 148 B SCRFAESR
BRI

AT AR IR AR FFAT B SRR SR




F 77 BT PO K BCR RE B  (LOF) 2024 R85 4 ARG

5. T HEHREA RME S E ST HE LA DM HEFRIT LA RERREN
il

T

5. 8 METARIL A FAME b 2 & 57135 L K/ HEA O BT L A2 BGIE S BE B 40
T

5.9 MEMARAR SR B NRBH X 2B

5.9.1 M H HR AT S BB I AR A B FF S A 15 2 B 40
T

5.9.2 A RSB BB BB R BUR

AT S AEBEAT AR I DL BT IS, R AR AR BRI, DLEIREOY EEH K, R
WENELF . Z 5 RII &2, @RS T i e T @S e, 45 R
W15 B8 U B SRS BRI A R, SIS 34T IS, i 2 kel Sk B W R ME
ST B MR . RSB E K75 BRI D A v sl R RS P
fik, 38 FHRAR IS o ARG ARG . X b RE R D0 N RIS RS, G A HA e ] <5
A S RATAE S ATATAE R DOE B R B2 4L B AR RS (1 H 1Y

5. 10 5 FAR A2 S B 19 B G 532 5 1% L v A

5.10.1 AR E AR HRBUR
Tco

5.10.2 | E IR AR SHH K B B K7 Mt a0 B 4
T

5.10.3 A3 H AT B B TN
o

5. 11 |EHAHRE ME

5111 FHAEERFERR LR RTEERPRE WA R E IR
WE, RERSGHF BT —FEANRIIATTER. LAKER. W, BN
FAUEZF BB B SR SRR 4 HH U PR

075 39T P9 3 < BB AT+ AR SR AT EMORA B E IR ISR, AR S
i H AT — N ZEIATFETT . LTI .

%09 W31 T



F 77 BT PO K BCR RE B  (LOF) 2024 R85 4 ARG

5112 FHESBRRNITERERTELESSFMENE&EREE. W,
I RIS AR BT BB B O SRR PP HH i B

AT G P BT HORT A4 B < A RS A R, AR R BN A
AR b BRI N RN

5.11.3 HANBEF=H pk
BAz: NRMc
Fs LR £% (o)
1 FHRIES 68,207.86
2 I WSO IE 23375 5K 5,700,470.31
3 Mgl 44,728.10
4 | MUSCRLE -
5 I AT HR I 3R 56,487.44
6 | HAhN ok
7 | FRAETRH
8 HAth -
9 =ann 5,869,893.71
5.11.4 i 25 BIRFEA B AL T35 B30 B v 35 £t 55 BH 40
A FHE G AR AR AR AT 5 i W v e 35 05
5.11.5 REWIR AT+ 48 i B2 P AR T 52 FRI% 5 59 3 B
T
§ 6 FHARESMEFEZF)
BpL: Ay
WH BB HBRE KRR BB E
(LOF) A (LOF) C
it A 3 4 4y i 50 934,824,493.47 18,003,961.40
A S A R 4 HR A 40 31,595,843.31 8,548,868.53
Whe IR HHHA A R 4 R s
A WU S 56,710,896.58 1,543,938.05

(g

5 ST 8] AR AR B A
B Eg L")

0 SR I et i 0

909,709,440.20

25,008,891.88

§7 EEEEANGHBEARERRAREEFMR

7.1 R&EEARFHARESHTRNIENR

%10 71 11 3




F 77 BT PO K BCR RE B  (LOF) 2024 R85 4 ARG

AAREIAR, BRI AT
7.2 ZREEBEANBHERRSER AR 5 WA

AAREIA, S EATAFE I, 2 S A e L

§ 8 HMBEE KRR FMDERE D

8. 1 X EMIN BB — B R EH A ES LI ELFIEBIBGET 2058915 5L
T A B — B A A L AN AR IR B R 20%F) 15 00 o

8. 2 MR B R MM E B B
o

§9 BENMHHEZF

9.1 FEXHHER

I CRE T P KR AN R B i i 4 (LOF) 45D
2. CEITH LT P K SR F 5 % 34 (LOF) FEE L)
3y BT E ISR IR SR B I 4 (LOF) 2024 4F 4 RS 5.

9. 2 FRICHL

TRYI TR X% AL #7162 FH % 5999 534 K 32-42 #%.

9.3 AR

MGG http://www. nffund. com

11 om0 11 m



	§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 报告期末按行业分类的境内股票投资组合
	5.2.2 报告期末按行业分类的港股通投资股票投资组合

	5.3 期末按公允价值占基金资产净值比例大小排序的股票投资明细
	5.3.1 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

	5.4 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


