B _EiERMIR 50 BRI IREIE RS B
RIS BUEF B T E 4 2024 E5§ 2
TRERE

2024 £ 06 A 30 H

REEEN: MARSEERBERAFR
HEFTEEN: PEBITROARAF
EHHEHE: 20244 7H19H



577 LAERHBIAR 50 fidn 1 58 SRS 58 5 TGS R BUIE SR 3BT 2R 4 2024 45 2 TR

§1 BEERR

BE4 8 RN 138 B0 S8 S ORAIE AR 5 B Bt B AL AR T 8 1 5 PR R B 8t
W, FERTILN IS . R AN SE M AR A Bl B BT

HEFEE NP EERAT RO A RA A RE A FE S A FRE, T 2024 47 H 17T HER T A
G I S5 4R . HE R R A AR EFNE, RIEEZNEAERRICE. 7T
PERRIR B K8 R .

B4 PR KU LAURSAE B R B 1 R U BRI IS 4 B 7, (RN GRIAE R 8 — o
BF.

SIS AN GO ARFH AR R I BETTAH R, B85 7E A 45T 380 A2 )
BEARE S M SE UL 1.

ARAR A I S R RER A H T

AREWIE 202444 H 1 Hilg% 6 H 30 Hik.

§2 BE&r= RN

AL 7 FAERFIAR 50 st 1 55 Sk ETF
A TR B SENS s B 50 BEER N ETF
He FARAY 588370

oG 588370

B (Y 25 B

HEAFAMH 2022412 H 1 H

A R L 4 0 B 300 203,272,000.00 43

A F L G TR RN S 5y R IF TRGRUIRHOE R R 7 ik 4, 7
JIRXE FAERMGIAR 50 fpr Tt Hod AT A RO R ) B Al
b IS BRI TR AT AR ) FR B S LS KU
i, 774 SEMUEEL H AR IR BRI R A, TSR R4 BT
FER I IE A o AT S ) A0 H 2 R O 59 B AN it
0.35%, FAERESREABIL 6.5%.

BB A bR

AN < B B AT PR, AR ) 4L A ER R R 22 1Y
BEni b, T4 IR 5 PR R R AR R 4 .
BBORMS S 1. DU SR FE A Bl s o H K IR
BB MG PR SR ; 2 ERRATAE SRR s 3. fi A B SR s
4y BEPESCRRIEZR AR SR 5. RUR KRG R IE SR Y A
A5 BRI 6. AFFEFEUEILBE SR 7. ARG 27
ST SR A5 BB SRS

PRI AR 7R B EAERMEIAR 50 it fad, S
N2 58 %04 RAKATREREMAL B
ARIEG DGR FIERMEIRR 50 BiAn 4R Bl s

E I bl




577 LAERHBIAR 50 fidn 1 58 SRS 58 5 TGS R BUIE SR 3BT 2R 4 2024 45 2 TR

%

AT B R B G, — TS, U XU 5 B
mim TRE RIS, fr M SR iEe. A%
EAE T RIS, ST lm R SR T BB AR

PURHAERAL R T 7] 2 DA B 52 5 1 45 22 S5 SR (R R XU, 0
TR BB RS+ P RS I8 7 KUBS A B 5 X
A

BEEEA P 7 2 4 BB AT PR 22 )

EELEAN Hh [ RAT IR A7 PR 2 )

§3 EEMFIBIFMESHERIN

3.1 EEMEIE

gfr: ARt

FEMFiEN WEH (2024541 H—2024% 6 A 30 H)
1AHA 2 S Ik 2 4,511,028.40
2 A BAFE -7,803,723.99
3R 35 5 4 A B A A A -0.0396
4 SR BE 4 5 1 E 146,781,529.21
SR B A 0.7221

e 1 BESWSHRIEAERERE NN (D B 53 GRS mist L, A3 G sbrik
i AP EAR T T A 8T

2 A s B it Fi 2k e AR RN | BB S L HthlN O 2 fe (B A2 sh I ad)
FUBRAH 5 B RS P IRAEL 45 9% 5 (K0 AR A0 AS I Dy A 39 2 se B e fn_E A0 2 e (B 22 5
lEn s

3.2 EEHERIN
3.2.1 ZHR T S < A (G 1 3R R L5 TR M % b A v A 2 R Y AR

g V%0585
mg | ORPER ) s | WIRER ek | 00 | @0
) ® HRERO WED
HE=4NH -5.35% 1.32% -6.64% 1.39% | 1.29% | -0.07%
S ANN & -14.11% 1.64% -16.42% 1.69% | 2.31% | -0.05%
A4 -27.80% 1.38% -29.16% 1.44% | 1.36% | -0.06%
HEHR
i*ﬁzfgg/ﬁ\ -27.79% 1.32% -28.81% 1.40% | 1.02% | -0.08%
% %

3.2.2 HESARAMURE S MR THFEE KRR LHES RIS LK
E e s R R

#
p=i
H
p=i



577 LAERHBIAR 50 fidn 1 58 SRS 58 5 TGS R BUIE SR 3BT 2R 4 2024 45 2 TR

F77 EIERH RS0 B SR SRIEETF RS AR KR SR S R E E WS R a0 [h L EB XL E

20. 00%

10. 00%

0. 00% -

=10. 00%

=20. 00% -

=30. 00%

%GD?\] — r— r— T T+ 7T+ 1T 1T 1T 71T T+T 1T T T 7
= SV R Y = Y- + T = R - < BT 5 T N e T S, = LS = T o T v M S~
TR R PRR S S R By gboglm g
L S R . T~ T (RN T+ S = Y e -+ SO« L= L N = BN - G+ S =
O T S S A S s v O O R T TR O i e VO O
BN oMM oMo Mmoo M Mo Mmo Mmoo =t = <= =t o= =t
[t B R e A B Y e S S S S - S IO SO e Yo S S o L SO B |
E R E R RE&EILLILALIILEIKI| | 8 8\

—_— RitEEERE — RhESEENEE

§4 BE AWML

4.1 RE&ELE (RESLHE/NA) FHir

RAESHESZE | IEF
wy | RF HARR Ml wH
EREH | BERH | £R

bR KA G Em L, BAAEESMLE
Mo 2016 4F 7 HIMAFE HH4, TR
AR R A BT . 4R B AT
F b 2019 4 7 A 12 HE 2020 4F 12
H 25 H, &L, 202344 H 13
HZ 2024 5 A 17 H, £/ 51 IE
300ESG #:#E ETF 2428 ; 2020 4F 12
A4 H 25 HZES AEr 7 Rg R a4 32021
g | St 2022 4F 12 N F 4 H 23 HES, ALr 5 ka2
- H1H Ml ETF 3428, 2021 7 A 16 HE
A, ALEE 7 HIEE R ETF (QDID

R, 2021 £ 11 A 2 HEA, (T8
J5 HIE A 48 BT fR i ETF JE 44 8,

2022 4 6 H 17 H&4, AFm 7 a4 Tk
WY R ETF (QDID R4 247,

2022 47 H 11 H&EA, AFm 7 ik Lifg
AZ PR AL ETF 2428 2022 4F 12
H 1 HZE%, {7 FIERMIR 50 Bty

%03 Ul L1 )T




577 LAERHBIAR 50 fidn 1 58 SRS 58 5 TGS R BUIE SR 3BT 2R 4 2024 45 2 TR

HE5R HNE ETF JE 4403 2023 £ 5 H 30
H&E4, (ErEEEE L TAEMR
ETF K (QDID R4E&ZH, 2023
£6H1HES, L LR
Firhi Al ETF Bt &40 74 2023 4 10
H 24 H&4, EFE 7 PR EIT R
W 5 R 455 ETF KB 3 &4,
2023 4 12 H 8 H&4, A&/ /7 _EuERH
% 100ETF J: 4283 ; 2024 £ 4 H 16 H
F4, AEF A HFAECIE 2577 ETF K
PR 223, 2024 £ 5 A 30 HES,
FEF T IRIE M SOETF 3448, 2024
e H 24 H& S, w7 BUERHIR
100ETF Bizi 420,

E: 1L AReHEEeSHIER OV ERAMH, FEEea B e H I
LR S4B AR AP AR MR 2 WU E I ER At (XD HIY;

2+ EFF MRV ARHE AP FIE R & GESFERSLENMEF . HF. myEH
NN G BB BRI R FAIESR e ML 5390 BBl R AR S REE

4.2 EENNRE Y A A RSB/ B FE U3

AN, RIS E BN RSy (i N RICAEE I Bk i) A7 RIE L
M ENEM S A GGG FIHE, AF WSS B2 57 9 J5 0 BEAE ] 2 4
B AR RS AL L, O S B A NSRRI . ARG A, AR Eia R
WEVEG I, WA ERESMARA AR . FS IR #5 LR R H /&
FRALHEI I A R

4.3 APREERHH
4.3.1 A3 5 I B I HAT R L

AN, ARSE NPT QEZFRBRSE AR AT 5 HE R TR,
SEE AR AR B R RE I AR G TS A 5 2 A8 Ml 55 31 4 R 2 28 5 3R
SRR T E BN B S AR AL

432 RERXGIT AT

ARG T ARG N R T LT ARG AR EEHENER N AR EHE
Z 515 5 v AFFse i [ H e 1m1 58 5y A 58/ I Bl 28 by b I i e 27 24 H s 21 5%(1)
G IRECH 59 IR, A& TR B B A A AR B R R 3 8.

»

4.4 MERNESBBRIENIZ/EI T

$ 4

=

L1 mw




577 LAERHBIAR 50 fidn 1 58 SRS 58 5 TGS R BUIE SR 3BT 2R 4 2024 45 2 TR

“HE A RERG G, WG RE, B 50 FREE T T 6. 64%.
E AT, —F LG RIr, RERA R . B AR B R I,
BFHE R MK, WERT AR AT, RESUTEAINE, ArkblE s, AR
WAENE. — BT FRE M RR I B L, AT\, ARIL T i B is 4
BONTE IR -

AT AR REARERER i 12 LB AT T O RS I ], R U L E R AR R T R
FEHIRGATIE S, BT T @A BT, BATIONAT AL B A 2 =
FERERYE L EEVLIC, PRUEAE I 4E P, SE T3 Rr 87 I AR AR R IR B A (L

4.5 WEHAZE SR FERI

BEME YR, AESHHFEN 0.7221 7o, MEMA, HEFEIG K5, 35%,
[l J M S HE 1 KR -6, 64%

4.6 MEMAZRSFHFE ABRE SR #HETE

A, A SR M BUESE — AN 5 H A e B N BCE AN — 3 N BE R
FHHEIR T BT A T .

§5 WBEHEHRSE

5.1 MEMREEH~HEHR

an
Fe iH £ Go) Egﬁf‘yf‘ R

1| B 144,333,309.22 98.22

Horr. R 144,333,309.22 98.22

SR

[ 5 WAL i A3

Hrpe it

B SCRRIE SR

4 | R

SEROMTAE A TR

6 | KRBT

o KW e e SRR AR

Efh B

HAT AR AT it 2,380,321.75 1.62

HoAth %5 7= 235,305.55 0.16

&1t 146,948,936.52 100.00

% 5 U0 JE 11 T




577 LAERHBIAR 50 fidn 1 58 SRS 58 5 TGS R BUIE SR 3BT 2R 4 2024 45 2 TR

PEe b ISV T B AR, T 2o 0 b 3 R B AR
1

5.2 MEMIRZATI A RIBERTAS
5.2.1 MEHRBHEHERZTIWDRBARZRRAE

R Rl AnpriE God 5 3 & B 1A HBil (%)
AR AR G il - _

R

oy

il i b 95,907,499.79 65.34

@)

BT BT R SOKAE A
BN

o

jEsN4

ORI

ALiEisk . A REAIREY

| Q|||

1 IOl

5 BAEAE B BRI
5k

L]

20,746,339.73 14.13

S

Sl

MG 55 R 55k

BHERT FEAEANR 55k

KA SRR 2 Pt i P

R R MRS BRI AB AR S

A

DA TAE

A RE RS

v lmwlo|w|lo|z|z|c|x |-

=
gia

ait 116,653,839.52 79.47

5.2.2 MEPRBREEZT IS RKBARERRAS

R Rl AnpriE God 3 & B 1A HBil (%)
A [ RS RR HG i -

P4 1,205,456.00 0.82

vy

@)

il i b 23,868,482.02 16.26

HJI. BT R BOKAE A
BRI

o

N4

HER R

ALl A REAIEEOY

TiQ|l™|d

A R ROl

BRSNS RGN SE s # N
5k

L]

1,296,151.68 0.88




577 LAERHBIAR 50 fidn 1 58 SRS 58 5 TGS R BUIE SR 3BT 2R 4 2024 45 2 TR

SR

Btk

A GANRE 55 e 55l

AR FEAMEBANR 551

1,309,380.00

KA SRR 2 P o P

R MRS B A AB AR S

A

DA TAE

e RE RS

w|mlo|v|olz|z|c|®]|—

e
o

it

27,679,469.70

5.2.3 MEHIREAT L RABRIE R BB R BB &
ACHE AR A WA R A BB A B

5.3 MEMARIEA RMME & B e T E LI/ N AT+ 2 R

LR

5.3.1 MEWIRIGHI T A SOHE 5 ZE S B 719 E HBIRADHEF RIRT 44 8

Lk g
e | mEAm | RESK | NE D | AnhE G | Doad
EeBl (%)

1 | 688981 H S E bR 243,364 11,219,080.40 7.64
2 | 688041 G R 114,602 8,058,812.64 5.49
3 | 688012 HHTA F 53,591 7,570,264.66 5.16
4 | 688111 EAIPIYN 28,392 6,459,180.00 4.40
5 | 688008 TR 112,590 6,435,644.40 4.38
6 | 688256 FERAL 25,638 5,093,501.46 3.47
7 | 688169 kB 11,461 4,499,588.60 3.07
8 | 688271 R IRST 40,543 4,447,567.10 3.03
9 | 688036 e &1 % 55,727 4,265,344.58 291
10 | 688223 pn B RE YR 493,589 3,504,481.90 2.39

5.3.2 MEWIRBRIT T A SOHE & 2 & B 7138 HL B RN HEF BORT T4 B

Lk g
e | mEAm | RESK | NE D | AchE G | Doad
EeBl (%)

1 | 688076 AR 25,082 1,963,418.96 1.34
2 | 300502 oo & 16,100 1,699,355.00 1.16
3 601179 Hh [ P H 197,500 1,587,900.00 1.08
4 1000528 T 132,500 1,482,675.00 1.01
5 | 688226 JE LS 83,454 1,458,775.92 0.99

5.4 EMIREMIF MO RN R TA

op

87 3R 1L )T

'~ ~




577 LAERHBIAR 50 fidn 1 58 SRS 58 5 TGS R BUIE SR 3BT 2R 4 2024 45 2 TR

AIE AR IR R FFA 67 o

5.5 T HIRIEA SMME o5 T 3E b /N HEAS BB 144 £ 257 B 5 R 4
AT GRS IR AR A 67

5.6 IR HIRIE A SOYE o 2 & B 7= 138 LB K/ HEA I BT + 48 B 7= SCRFIE S
BBt A

AHE AR IR ARFFA B SCHFE SR -

5.7 MEMIRIEA SOME 5 2 & B E H B R/ R KB 148 5t )8 3B
4

AF G ARG WIRARFTFH SRR -

5.8 & MR A M E 5 ES T 1#E LI /NS BIRT T A BUES B 40
AT AR AR R FFA B .
5.9 MEMARAR SR ENRIBII LR Z1E LU

5.9.1 MEARFEERF KB R S0 U 4
SEEAL: NRMT

. FeE G | A4THH A AR .
R B %) () 2 G IR 15 B
1C2409 1C2409 1 975,040.00 -54,360.00
IM2409 IM2409 1 956,040.00 -61,520.00 -
A RMEEZ BFAET O -115,880.00
e FR BA e e A AU R (o) 912.03
e HR BA TR B A A A (AL (o) -131,680.00

5.9.2 AE ST AR MR BUR

ANH BB W DO AR U B A SR, DLEIIRAEO H N, SRRl PR AT
A8 Gy TS BRI FR A B & 20 I WIS T A AU IR T A s AT A ORI 7T, 456 et A e 1
IR TSRS B MSEACT, SOUELR AT ULAC, 385 2 Sk s Sk I R 58 SR EAT
EIRAEERAE .

5.10 MEHRAEEBERWERPRRZ BB LT
5.10.1 = HAE £ # SR B R BUR
T

#
o
=
H
=




577 LAERHBIAR 50 fidn 1 58 SRS 58 5 TGS R BUIE SR 3BT 2R 4 2024 45 2 TR

5.10.2 & MR AR S BB 10 E 60 R RKF- S 150 55 B 40
o

5.10.3 Z<HAE £ {1 e B m AP
X

5.11 BEHAEREIE

5111 FHARERSBRKAT+ZIERRRIT EARRE NI ERITLR
AE, RAERSGRHHIT—FARBATFEI. LTNHRHEE. Wk, BN
FRIUEF KB PR Pl LA .

AT G A I BT 44 MR 4 AT SR A ST HH B B 30 11 SRR 2, B o
HAT—4F W22 AT, AL TTROHS .
5.11.2 FHESERNWT2RELRTEHES S RMENEERRE. WL,
IO X AR SRR B B B R AR P A HH UL B

A G BB 0 T 44 T S D e 2 TR 01 46 PR, A e T WA A1 B
R BRI SN P TN

5.11.3 HABBE =R
fr. NRFe

H
dfn

ZR £ o)

FHARES 235,305.55

SCIE S Sk

2SR

YA S

Y TR

oAb SR

92

FoAth

O ([0 [ I | NN | |W [N~

&t 235,305.55

5.01.4 REFIREFE KA T BB TR B 6525 B 4
AT GRS IR AR A 67

5.11.5 A BAR AT+ 42 B B2 o A7 AE I 38 32 PR A% U 1 35 B
5.11.5.1 REARBEI B4 R E P A 7R E 2 RR T 0L A 1 B
A G AR R FE B B i+ 44 I SR TR AR I 52 PR A 1 DG o
5.11.5.2 SRR B 5T T 42 B 2 b A2 A0 300 8 52 BR 17 0 1 358 B
A G AR T R AR 5 % T 44 I S R AN AR S 2 SR 1 I o

I o B )




577 LAERHBIAR 50 fidn 1 58 SRS 58 5 TGS R BUIE SR 3BT 2R 4 2024 45 2 TR

§ 6 JFRAEE MBS

ALy

5 A HAA) 3 4 17 A0 A 198,272,000.00

5 A $H o) S 4 i R A 4 740 47,500,000.00

We ARAS Y TE) 4 e T [ 47 50 42,500,000.00

7 S ) 5 < Hr 0 AR S B (4 B BA"-" 315D

5 HA A AR S 4 1 U A 203,272,000.00

§$7 REEENZHERRERHAZSHN

7.1 ZEEEAFHEFESHBRIHER
AR IR, Fee B AR FFA AT S0

7.2 ZEEENZHER RSB RAEST 5 WA

AR AN, B BAAAEAE FI L B 0] B SR SR AS e 1 DL o

§8 MBRE RN EMERER

8.1 EMIN AR EFEESHB AL BT 20%591F 5

0 ST PN B AT A e A L AN A A R B BB 20% ) 15 L

8.2 MHBHERKNHMERRFR
o

§9 FEXMHEXR

9.1 FENMHFHEX

Lo (FJ7 AERMRIAR 50 pf 1 5 Hems A2 5 BT GTR AOE R R G e A F)D

2+ (R EAERMBIAR 50 Rt 18 9 SR 52 5y BT GRAR BOIE S # 5 E ATE Bhi)

3 BT FAERHAIBR 50 Hfn 1 5 SRS 52 5 ROTIHGIR HUE I 5 B 4 2024 4 2 AR
e

|

#
=
=
pes
=




577 LAERHBIAR 50 fidn 1 58 SRS 58 5 TGS R BUIE SR 3BT 2R 4 2024 45 2 TR

9.2 fFHHHL R

TR T AE HH DX % A6 4718 25 FH % 5999 534 K E 32-42 #%.

9.3 EFEFR

Muf: http://www. nffund. com

#
b=
H
p=i



	§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
	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


