’5 5 BUEAE£RIH 538 5 B i \F8 2L
IEEFREE S 2024 FHE 4 EEFRE

2024 £ 12 A 31 H

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



P 77 FEIEAE 2T 358 5 BTG R BUIE SR BB 6 2024 450 4 FRJEAS

§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 RAT RO A IR A R RE ARG G RE, 772025 4E 1 H 20 H &%
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 10 H 1 HiE= 12 A 31 {1k,

§2 EEF=HMN

4 TR 7 EREAE 2R3 2% ETE
N TR TEZRH %% ETF
F4 F A 159728
55 A 159728
FaiafErr A2 5 IR
HEE&EFEMH 2021 4£ 12 H 29 H
et BIR B S A0 B 300 83,910,129.00 £
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
BB SRS ANl 4%, EEBBURIG O KR, H AR
SRATAE W B BTN L BTF B RIS  B SCRRIE TR B
BRI L DT KRR A UIE T AR 55 0B SRS . AT S
UESLR SRS W] R s b AT AC I R BB RIS 55

AT G (L S A N bR B FE RO ot 26 o AR IR bR )

AL HEHOM IR SR B, AT R A
AL R G, T R Sl TR
. SRS B S T 1 . AT 5
A IR AR, B SR DL
BT 2R T 15 M A B 25 R
EETA T R B RAT

810031 T




P 77 FEIEAE 2T 358 5 BTG R BUIE SR BB 6 2024 450 4 FRJEAS

| EHTRA

| o T R ARAT I A B A

§ 3 EEWM SRR MESHERI

3.1 ZEMEI

Bhr: ARt

FEMZ b WEH (20244E10 H1 H—2024 512 A 31 HD
LA & S 2,059,255.84
2 AR 3,173,605.53
3BT 3815 S A A AS R ) 0.0420
A AR I L T 66,027,982.29
5 IR E S A BB 0.7869

e 1L B SHRRAOIEFA AN () TWEEE 5 5 e 1% T2, T Sebrii
i AP EAR T B sy

2+ AW E S R AR 2 S A AL N . B a

HARBN (A5 2 S EAR B
) FHBRAH I % FRS I URAE A5 5 Ja (AR, AR D9 AR 9] L Se Bt i _E A 28 fe i1

AR ZUN RS
3.2 & {ERI
3.2.1 AR ERES MR ENE K F K H S F NS R e 2 1 B
DR E Y N5z a8
e &ﬁggg Kt iﬁ;ﬁg RURER | 00 | @@
® HE®

HE=4H 6.99% 3.05% 7.62% 3.04% | -0.63% | 0.01%
XA H 32.88% 2.69% 33.27% 2.68% | -0.39% | 0.01%
ok 5.57% 2.53% 5.37% 2.53% | 0.20% | 0.00%
k=4 -21.32% 2.12% -23.41% 2.13% | 2.09% | -0.01%
HAELE A . o o o | _1ecor | oo
A 21.31% 2.12% -19.65% 2.13% | -1.66% | -0.01%

3.2.2 HEE A RARURESHIR THHEN KRR L5 RS R
e 222 [ LA




P 77 FEIEAE 2T 358 5 BTG R BUIE SR BB 6 2024 450 4 FRJEAS

m73 EREELIHRETF R EB KES RIS REE S R H RESB I LE

20, 00%
10. 00%
0.00% 1
=10. 00% 1
=20. 00%
=-30. 00% 1
—40. 00% -
_50 00% T T T T T T T T T T T T T T T T T T T 1
S E R S ESEEE8EE8 LS8 88888 ELES8
[— RitpEHKE — BHISERESE
§4 BHEANRE
4.1 ZEHZHE (REESLHE/NH) FH
EAEENESEHE | iR
w4 BR% HARR Mk Vi B
FERBY | BSEEHY | FR

&, BERRKFERTENL, BAE3H

G ML FEHE . 2015 4 2 AN T34,

FIAEBCE AP ER BT 72 5 L WS,

BB T R, 201927 H 12 HE

2021 £ 4 H 23 H, fER§J5/NE ETF. 4

J7/NFE ETF BRRREE 4P, 2019 %6 B

PN 202148 12 28 HZE 2022 4£ 2 A 18 H AT K% 300

i et H 29 H S| 94 | 4T, 2020 4F 3 A 26 HE 2023 4F

7 3 A 27 H, Erd 7 B3RS X Bt

G4, 2019 4F 11 A 29 H& 2023 47

H a4 H, fEr7 B X ETF &4

23, 2018 4 11 A 8 HZE 2023 4 12

H 29 H, £ 75 HHiE 500 3 am e 44 74

202212 A1 HE 20234 12 H 29 H,

AEFE 7 _EUERMIIER 50 A 438 55 S ETF

A

~




P 77 FEIEAE 2T 358 5 BTG R BUIE SR BB 6 2024 450 4 FRJEAS

RE2H; 201946 A 12 HES, 1TF
J7 Til% TOPIX ETF (QDID) F:4x223,
201947 H 12 H&ES, (FAt&E. ™
IO BEAE. 1000ETF 3447,
2020 4 1 A 17 H&ES, (F4F] 50 4
2R, 2020 £ 1 H 21 HES, EE K
FLLIH] 50 Hh422 8 2021 426 H 24 H
24, fEr 7 HUERM AL SOETF 24
2P, 2021 £ 8 H 19 HES, EB i+
ERHIEY. SOETF Bk &4 8; 2021
9 H 27 HES, AER 7 HIIE 1000 B
R ESH,; 2021 £ 12 A 29 HE S,
R 77 EEAEZE W 2% ETF Feg 2,
2022 4E 1 A 26 H&EA, 87 il 500
SRS ETF FE 42408, 2022 4F 11 H
23 H&4, (77 Bz 7
ETF #4245, 2023 4 11 H 24 HE4,
AR RS 7 ENIEAZ @Az 54T Mk ETF R Bk
ResnH,

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

2+ WEFFMLERTFFERAEE AP EIEE 2 GEREeLEIMES . BH, sREH
NN G BB B R FAIESR e ML 539 IR S BE

4. 2 BE AR E P A S EESBEERFEHB KA

AR, AREGE N (P N RICAEET R R k) S5 SSE A
M ERER S MARE G A FE, AREMWEEM . RS o0 R0 BN IS 2
BV, AR AR AL L, AR AR N VER A i AR IN, AR gis
TEREGEE, BAMERSHIRA A . MR, SRty Rim s
REEA RIEEEI L2 e A FIAE «

4.3 AP G E U
4.3.1 AF3E 5 B RPAT IR I

AARE N, AEGEHNEPAT QEF R ESE AR AP 5HERFEN) ,
TR AR N T SO A, i RGN LA %A 7 2UFE 3 b 55 IR PR 421 58 5 T AT

/)

ARSI T R ROFTH 26 R

4.3.2 RER BT NKIE T




P 77 FEIEAE 2T 358 5 BTG R BUIE SR BB 6 2024 450 4 FRJEAS

RIEG T ARG WNAAERTE LT ARG AR E NS R & A
B2 55 At 5ab R H R RAE 5 A B IR 52 5y B iZAE SR 24 H SR 5%
M52 50 IRBON 49 IR, TR BAR B & I BB 3RmE 2 2

4. 4 5 A E S B SRS B ET

I, FELH PR BTk 7. 62%.

WEBATES BRI 5 R HNBN SR IRESRZ AR 2 M R 48
ETF BLEiit i R G5, KA S IRERR Z R PR RO, JRalad ™ i i U
SN W L Sl 7 oo P (B

FRATTR AR HE < 41 15 30T PN BRI % 22 JE XL 0 A

(1) R FR L[]y A PR e AN T A 22, e e AT et 1 P 3R N 58 5 S BRI R 22
/M.

VUL R PRI R, — B Lk 20%, (B2 AR R BE /N it [ vk 705k
o TSI, AT Sl B AE 2025 A7 IR W SR, A8 AT N AN 28 3 i
G, LR 3C = ah AW BCR RFSINES HES T, T 3 7 SR AOET ) R R L . A4
PRI, RS RICR S, AT E B RYE, AIGC BORINRE Ttk A 74 R A IS 2,
DL ZE TP 7= i B R8s AR T, e R T 3 A SRR R S35 . fEBEE
RIS FORFFE WA, LI PR R & 2 KRS, R RS AT
e N AAIENE.

4.5 EHNE S KNSRI

BEREIAAR, ABEEHEAER 0.7869 Jo, MEMIN, HEUHEIE KRR 6.99%,
R BB HE S KN 7. 62%.
4. 6 RE AR ERE ANBEEE T ETE Y

REIN, AR IES: — A5 HE SO PFA NEEARN O ANE S
BPHE IR T LTI eI .

ARG A, B HENAE TSI B AR AR S HE B2 o i S AR E B
H:

2024 4 10 A 01 H-2024 4£ 10 H 31 H

§5 BMEAGHKE



P 77 FEIEAE 2T 358 5 BTG R BUIE SR BB 6 2024 450 4 FRJEAS

5. 1 IREMREER-ASHELR

5

i H

;M On)

2 8 B I A
(%)

R 5%

65,927,869.35

99.70

Hrpr, R

65,927,869.35

99.70

Bg R

[ 5 WA % %

Hrp: iz

B SCRFIESE

REEE

SERATAE AR

KNIRE b 5

Horbe K RIS\ R
SR

HAT ARG S it

101,624.05

0.15

H b

93,600.81

0.14

#it

66,123,094.21

100.00

T BRI SIS R B AR ERG A, AT ML SRS T I AN R IR AR
{(ERIER: L=

5. 2 MEHIRIBAT WA RPBREREAS

5.2.1 MEMRIBHEBHEET U ROFABRERRAS

SRR AR

L]

ReS]

ARHME O

5 S B PR IHE H B (%)

Zz\ $$\ W\ @jk

R L

il il

10,795,277.72

16.35

g |OQ|®W|»>

CEWA N\ N W) e Y |
PERL

s N4

R AE &

1,411,680.00

ALilisk . A hEAERELY

T Q|||

1 FIE O,

—

F AR BAEAE S BOR R
55k

42,639,680.63

B4

P =l

AL 55 i 55l

3,714,386.00

FHAWT FORBAR R S5k

KA IR 3L i i B

olz|z|c|®]|=

JE MRS« BB AR IR 55l




P 77 FEIEAE 2T 358 5 BTG R BUIE SR BB 6 2024 450 4 FRJEAS

P HE 1,533,400.00 2.32
Q PAERAMSTE - -
R AL AR E AR R 5,833,445.00 8.83
S Zie - .

it 65,927,869.35 99.85

5.2.2 EHRRBEBR R AT RKBAREZRRAE

T

5.2.3 EHREAT I RIBRER R ERRA S

T

5. 3 MEWARIE A ARMME b B S H ™ 13E ELI K/ HEFP R BT+ 42 BRI R B 40
5.3.1 MEMIRIBHIR B AR A RME HE S F = E WHIRDHEF R+ RE

e g
SHpAL: NRMox
e | mEEm | REAR | RE D | ARRE Go | Does B

Eupl (%)

1 | 002230 RN 137,383 6,638,346.56 10.05
2 | 002241 ORI 233,400 6,024,054.00 9.12
3 300418 B4 78,600 3,024,528.00 4.58
4 002517 2 B ) 2% 167,900 2,285,119.00 3.46
5 1300058 [ERER 7N 239,900 2,226,272.00 3.37
6 | 002555 —tHR 138,200 2,161,448.00 3.27
7 | 300017 W 15 BHL 193,400 2,044,238.00 3.10
8 | 300002 PP 2R 174,500 2,022,455.00 3.06
9 | 300866 Ly 19,848 1,937,958.72 2.94
10 | 002261 W4 S 97,991 1,794,215.21 2.72

5.3.2 ME RPN B AR A o E L2 & B 3E AR/ HERR 1aT A R

Ea g
T

5. 4 MEWREF S RN HEF R R A S

T

5. 5 MEARIL A SAME b Ze & 7=13E L K/ HEA BB L4 5 3R A 40

Teo




P 77 FEIEAE 2T 358 5 BTG R BUIE SR BB 6 2024 450 4 FRJEAS

5. 6 &R A RMME & 2 T E LB/ ERAS BHT 142 B SCRAESS
R

AT AR IR ARFFA B SCHFIE TR -

5. T MERILA RME SRS F = EWHI K/ NEF R LA R SRR Y
i

Teo

5. 8 MAEARIZ A FOMME o 2 & 713 E LI R/ HER B BT TLA2 BUIE R 3 B 40
T

5.9 MEWIRSE ST R KBTI 5 18 0L it
5.9.1 R H IR AT S4B 1 BRI S Rr B A0 4 25 FA 48
o

5.9.2 A H S B BRI BT MR R BUR

AN I G P BB I DR AR S RS B A SR, DLEIRMEDOY H I, BRI ah VELS |
oG R BT & 4. AT 1M R BT AL E A, PR G (o A 2 U
A8 5 A MR R R 22, I8 B RURERFR T8 500 H

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 1R IR A2 S8 BE 1 65 0 S K5 B A0 45 2 A 40
o

5.10.3 A3 H AT B B TN
o

5.11 BHRASWMEME

5111 FHAREBRRKIRT+ZIEFKIRT EEA RS H IR ERIILR
WE, RERGHFHW—FARBIATTETT. LAER. W2, ENXH
FAEZF BB B SR AR Pt LB



P 77 FEIEAE 2T 358 5 BTG R BUIE SR BB 6 2024 450 4 FRJEAS

ARIE SRR+ B RAT ERAIABA B E IR E ST L R, SRS g
HH AT —FEN 2B AFE T THEE.
5112 FHARSHKENAI T2 BRERGTEHES AR EEREE. e,
T N A 5 i B ) B R SRR P H A

RIS+ SR A B RS SR E R SIS, AR PN MSIE
FIRARE 3SR A ZE A 20 5 N BRSO\
5.11.3 HALBEF=H pk

mA: NRMJt

F
dn

R &8 Go)

17 4 4259.62

NISCIE F5 15 H 3k 89,341.19

ST IBEA

PSR

YT H IR

Hofth SR

iR

Hoph

O ([0 |[N || |[W I IN|—

it 93,600.81

5.11.4 45 BRFFA 1A T 5 B I vl s e i35 B 4
AT AR WHR AR REA A T35 15 BRI v 3 5 57

5.11.5 R &5 BASK B+ 42 B B A7 ZE e 388 52 PR A V90 ) 46 B

5.11.5.1 & BRI EE 5+ 42 B P AT E 52 RRIE i i) 4 BH
o

5.11.5.2 HIARFUR BB BT 42 R E P A FERIE ZRAE S Ui B

x.
§ 6 FHRESHFED

BT A
e HH A 3 4 A B0 A5 74,410,129.00
A 3 TE) 2 4 0 ER 47 0 39,500,000.00
Pl st S 30 ) 3 4 VB [m] 4y 0 30,000,000.00
Wt T IR S SR 2 AR S A (OB LL-"3E 1)) -
e AR B 4 0 B A5 83,910,129.00

#
Nej
b=
H
b=




P 77 FEIEAE 2T 358 5 BTG R BUIE SR BB 6 2024 450 4 FRJEAS

7.1 R&EEAFEAESHTRINIER

§$7 ZEEEANGHBEAREBREAZEEEFNL

AL

il

g

T IR BN AT AR e

40,823,000.00

S5 ST ITR] SEN/ FR D S A

S5 ST A] S L /08 ] S A A

T IR BN A AR e

40,823,000.00

S IR AT A e AL 2 e S BB (%)

48.65

7.2 REEENZHER R SRR AR S5 WA

AMRE WA, FEEEENAEAE R, B n] BESE AT S S L.

§8 MBHE IRNMERER

8. 1 I E M B — B E A E S M LA B EGET 20581550

I A 2 e AL TS DL

IR RS

AT 24
1745 L A5

L | IERIECE

it 20%
4] B ] X
J]

I A

H ) £y 51

T [e 473 5

FEA A

A
tt

P

20241231

20241001-

40,823,000.00

40,823,000.00

48.65%

7 R R

AIEGAFAEFIA S AT 20% RGBT N, R E B B LU Je s 25 A T 35 3k e BENR BE DA B A% SIS
BPIEE T, K2 BRSNS R B XU

8. 2 MR & R MM E R R

P

§9 HEXMHHZ

9.1 BEXHBER

%10 71 11 3




P 77 FEIEAE 2T 358 5 BTG R BUIE SR BB 6 2024 450 4 FRJEAS

I CFEJT EREAE 2R 2858 5 BT IR BOE S B ik e e e 5 )
2+ (FJT EREAE LA 952 5 ROTGIR BOE T 3 B AT D)
3. BT EREAELRTE 3 28 5 ROT IR BOIEZR R B 5 4 2024 4F 4 F=PE R J O

9. 2 T R

TRYI T AR B DX E AL 4718 25 FH % 5999 534 KJE 32-42 #%.

9.3 &R AR

M. 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


