R 7 RS REVR 3Z 5o BT

PR SRR

2022 £ 12 A 31 H

TR EGE

=5

W

=R

HEEHAN: EHFESEEBROERAT
HEEFLEN: PERVBITROGERAA
EHHEBA: 202341 H20H



F 7 BT REVERSE 5 BT TSGR BOIE SR LB AL D Bk & 2022 4R 50 4 TR

§1 EEHRR

R E N NE S LEEHRIEANR S TGO AR B EGC L R S PERR A BUE i
I, IR BRI S R RN 58 B AR A S ST

EEE NP EARARAT B A R A AIIRGEA RS S FME, T 2023 F 1 7 18 HEX
TARIRE RIS fahs . IFERIMBEA GG FNE, RIERZNENFERERILER,
RSP PERRAR B ORI -

S B BRI DRSS . B ST R A P e 5, (A RIE R &
A

tht

GG R AR I . BT K, $ 98 FEAE P e SR Al AT 4 el
BEARREG MHESE UL A

AR P SRR A T

AHREWIH 2022 4210 H 1 Hig% 12 A 31 Hik.

§ 2 H& MmN

2.1 EEEXRFM

A LE 7 IR REUR ETF BXEs
L TR 012831
oA 012831
Y (Y LT
FEE R4 2021 %8 H 24 H
i IR & 0 B A0 449,335,461.62 17
B b ARE SR T HiR ETF, S% BB IES, ER5
) &35 LU e S ARABAI) [ 3
KREEG NS AIRHE S, FERE T HAR ETF. A%
&IHAZ 5 HFR ETF &M, AIEH TSRS, AE4eT)
e Gy {E K 2R 55l 5 LU A i o 2 T 1140 H 380 R B 25 FE AN R ik
h 0.35%, SFEEREARZE AN 4%, 40 R F6 55 i 0 0] 1 2 ml
At PR 2R 5 B O 2 AR R i EIRTE e R
N RLR LA B ot i e R R O B9 3 L IR B R 22— 0 K
AR WFRFRECH FE R REIRTE R, KL AR KT RE R M)
b s o A
ALRIEECEAE A ol L T A O 287 X 959% 4T 1 M7
FAE (BiJE) X5%.
S S $%$%Hﬁgwﬁ%%ﬂ%$,gﬁﬁé,ﬁ&%¥wm
ST m TRAMES R AE S SRS,

%1312 it




P 3 FAIEHT RIS 5 BOFIGIR BOIE e B B A PR & 2022 425 4 RS

Aoy BTF Bk, @505 T H A ETF BRERFRI T
BRI, BAT 5 hRIFE AL BRSO AR K i 37 A

RS A e A
HEEHA 7 7 H < R B AT PR )
HEFEN ARV ARAT i A A7 PR 24 7]

MR Pk S I TR

BT R REYR ETF B4 A

B HAEHTREYR ETF BF% C

TR HEEE KA 5N

012831

012832

IR T & 7 3
FsY

194,000,242.50 {4

255,335,219.12 3¢

2.2 BipEEHEALEMN

54 4R Ef¢ﬁ%%%ﬁ%@ﬁmﬂ%ﬁﬁ#&%
ZE 5l

H4 F ARG 516160

e (Y 55 FF TR

BEa AR 2021 %1 H 22 H

FE A T B AL 5 P HIESRAS B B

i H 2021 2 H 4 H

FEEEHNAR R R EE A A IR A A

HEEEENBWK rh RO ARAT B A PR A F)

2.3 BirEer= M

Bt HAn SR EREAR TR RGBSR PR I 2 AR R R ZE Mo
AR 4 R R A MG AR K HL A T 24 (1 SRS DA SE i PO BR AR 1 45
K, SEHIE ST Hbr. ARG 4 H 85 BRIER 25 2 0 4 X HE AN 0.3%,
R S FIRPARZEAEIT 4%, FERBORIROAE. SR, U, ST
) RIS . BRI GRS . B SCRPIE T BB L Rl S e R TR
H Al 55 A5 SRS A7 SR IR B SR S DU G IR ER B AR IR 4R K, Bl &
B H xR
WS, | A R ST ASE HE AR TR RO R o A SR R HOY I T RE TR TS
i B, BERKWRER AT
U5 $%$E&%ﬂ%ﬁ,*ﬁﬁé,ﬁﬂ@%ﬁﬁﬁ?ﬁéﬂﬁﬁ\ﬁ#ﬂ%
i S WRMTgHEE. AR 2B HNERE R ERI, B 55
IR E DR hs B 5 B0 AR 0 B 55 T 3 A AR AR XS WA AL

§ 3 EEMSHEIPMESIFERIN

3.1 EEWMFHER

Az NRMJT

FEMFZER

WER (2022410 51 H—20224 12 A 31 H)

%2 312 it




P 3 FAIEHT RIS 5 BOFIGIR BOIE e B B A PR & 2022 425 4 RS

B HIEHTREIR ETF BREE A

B HIEHTREVR ETF BEEE C

LA CsE il as

-1,490,515.44

-1,935,160.73

2 AR

-10,296,105.81

-13,080,378.19

3BT 1135 4 4 A H A
i

-0.0598

-0.0611

4 WIARIE G B 1A

145,422,040.53

190,636,483.15

5IIARIE S BIFE

0.7496

0.7466

e 1o BESWSHRIAERERSFE NN () B 53 a5 migt , A3 RSB

i AP EAR T T A8y

2+ A LB T 2 S AR ERON | #eBt i as < FAtloN (A 2 el e sh il at)
FHBRAE < B RS FH AR 45 5% 5 LR AT, AR 9 AS9] 2 s Bl iz n A 2 Fe (A2 50

Wz o

3.2 EHEHERIN

3.2.1 ARG S G A (0 K 3R R 5 RIS 5 b R v i 2 R A L

R 7 FHIEHTREYR ETF BEFE A

B A NI { 2088
. VSR | | _
B &ﬁi‘gg KR | ﬁ§® BkSEE | 00 | @0
® HE®
TE=AH -6.59% 1.78% -7.07% 1.82% | 0.48% | -0.04%
T ESNNH -23.84% 1.78% -24.84% 1.83% | 1.00% | -0.05%
ok —F -25.60% 2.05% -26.69% 2.10% | 1.09% | -0.05%
HIE A
-25.04% 1.94% -26.89% 2.07% | 1.85% | -0.13%
XGRS
BT HAE ST REYR ETF Bk C
By E Y NSz a8S
. WER LB | | A
B f’}fggﬁ - ?ﬁiﬁx@ RERER | 00 | @@
® HE®
TE=MA -6.66% 1.78% -7.07% 1.82% | 0.41% | -0.04%
HLEANNH -23.96% 1.78% -24.84% 1.83% | 0.88% | -0.05%
oAk -25.82% 2.05% -26.69% 2.10% | 0.87% | -0.05%
HIE4 5
-25.34% 1.94% -26.89% 207% | 1.55% | -0.13%

3.2.2 HESESRAEBURESHHR T EER KRR RIS RS &
He e an R AR Y L



F 7 BT REVERSE 5 BT TSGR BOIE SR LB AL D Bk & 2022 4R 50 4 TR

R PIEHREIRETFIRRAR TR EIB KR SR S RE EWE R A L EE A EE

20. 00%

10. 00%

0. 00%

=10, 00%

=20 00% 4

=30, 00%

=40 00% — T T T T T T T T T T T T T T T T T
o O S e P D B TF — W M m e @ ;e P S e
o e o e GG I . T R~ = R~ B = &= &
T Yy s9YvYY?YYeTY?SYOTOTOTOSOTOON
=] O = B B — B o0 M~ M~ o = —
FETITIITTTITITTEEITITZTITITTIT T
IR - R T B R S R A R S = A S
H 8 % 5§ 2 8 2 8 @2 f @ 2 8 8 8 82 8 8 8§ =2

I
H
E
B
i
i
o
1

— BRitISEENEE |

R PIEFREIRETF R C R DR EIBR KR SR St RE EWE R A L EE A EE

20. 00%

10. 00%

0. 00%

=10, 00%

=20 00% 4

=30, 00%

=40 00% — T T T T T T T T T T T T T T T T T
o O S e P D B TF — W M m e @ ;e P S e
o e o e GG I . T R~ = R~ B = s W
T Yy s9YvYY?YYeTY?SYOTOTOTOSOTOON
=] O = B B — B o0 M~ M~ o = —
FETITIITTTITITTEEITITZTITITTIT T
IR - R T B R S R A R S = A S
H 8 % 5§ 2 8 2 8 @2 f @ 2 8 8 8 82 8 8 8§ =2

[— ZitpEgks — RibloSasEs |

T AREEEOHN6 A, @RISR &5 E IR & S HZ05E .

§4 BHEAME

4.1 LW (RESELHE/PA) i

%4312 it



P 3 FAIEHT RIS 5 BOFIGIR BOIE e B B A PR & 2022 425 4 RS

e

BR%

EAEENESEE
HR

EREH | BEEH

UEZR
N4
FR

L

0t
5

AR
Hea

H

2021 4F 8
H 24 H

14 £

T RN T Re L, RRvr 4
SHTIE (CFA), BAHEESN TR, &
IR T ERERAR (B, BERKE
eZO FEMTE. LR, G718
B4, PR S 0T R A 5 A B A7 BT
N BRI TR R M AL L 7 5T N
G TR B AR B AR B IR T A
2019 4 5 H N FE J7 B 4R E s v
201947 H 12 H& 20204 12 H 1 H,
EHEESEESZH 201947 A 12 H
24, LR HIE 100, 76 777N ETF.
B 77/ FE ETF A& 2058 2020 4 12
H1HZS, EHREESEESSIE 2021
1 A 22 HEA, {THREIR ETF &4
L 2021 4E 8 H 24 H&ES, (TR HiE
WraelR R & 23 2021 4F 9 A 29 H
24, AR 77 HUERHE 100ETF 4 28 1
2021 FE 11 A 12 HES, HAERHE LR
2021 4E 11 A 15 H&EA, AT iy
e B ETF JE 4207 2021 4211 H 26
HZ 4, AEKILIRY £ 8 ETF JE &4 P
2021 4 12 H 10 HE 4, {Er 7 ik
BIMR 50 it ETF 42488 ; 2021 4F 12
H 17 H&4, AEr77 & b E E AT %
e ETF BG40, 202243 H3 HE
A, AEFGJT B4 ETF e 4407, 2022
£9 A 30 H&ES, L7 FIERHICH
PRl ETF #4408,

T 1 AEEEEEEELHENER PR SRAENH, REEe2BERERH L
Lk A B EAE DA AR MR S UUE I RE R A s (ERD B
2« IEFFMLER T EARMEE NP EIE 2 GEREeLENMESF. HH. sREH

INAVIYNIIN

= P
R

BHINEY PR TAESRHE S ML RVEH FIAH S HE »

4.1.1 BIRFAEF T8 BT RIS S B B & 22 2 RN 8 2R 0 7 i 1 L

4 R PamEE ()| BrEoT) R [A]
2019 4F 07 H 12
NERE 13 | 6,030,285,356.92 . 07 7
¥ B YR S AL T
3B @%A#a@ﬁ ; 50,616,960.89 2022 403 A 10
84 H
HAhdH & -




F 7 BT REVERSE 5 BT TSGR BOIE SR LB AL D Bk & 2022 4R 50 4 TR

| &rit | 16 | 6,080,902,317.81 -

4.2 HFEANHREHAFESBE-MTERBOK A

AN, AR SE BN RSy (thie N RICAENET B S ik ) S R
M ENEE S MAR GRS FHE, AEMIER . B 5T JE N E BN 5
PO, AEAS P X PR L, O B AVORA RS . AR I, A EIaiE
WEEGI, WA ERESMIRG AR . FEE R IEH . 58 e R H &/ &
FAFHHEI I 4 R R

Paran
pazes
=

o

1.3 AFPRHETHH
431 AT HRAT RS

AN, AREESEHNEUIT GEHFRTERESEFEAR NP ERSE
LY, SEEAR R R AR, @I RGN A8 M7 UAE 25 b 25 AT PR 45 11 58 55 2 P 3
1T, AP N E A RS TS

4.3.2 RHEZHITAKIET RN

ARSI T ARG A AR W AT N ARG N BN E RN a8 A S
S 5058 5 T A JF 5EM0 TR H S R A8 5 RS 3/ (4 I A8 By B I IR 77 24 H RS B 5% )
G UREN 8 I, 7 T HR B B 4 & IR B SR 3 58

4. 4 WEH RSB R KRS EDHr

HHIEET BEVR R HUR & I R 7. 49%.

WIRBATES B &R “REUTH ARG . CHABRZSBEA” . “ERESRZE R
RS 5, MATES I IRER R ZIR PR R BT, i =i i KU SR AR, W iR
T ARG )2 4B

FRAT DS AR e G 1 42 A N BRI R ZE AR A BT G

(1) $252 HEE[E] ATy R B 22 B s, Xof IR R AT H P 3R A8 5 4 B B R 22
/M

(2) AHLG KA H bR ETF s R i st IR AR B, % BE AR TR “ 4
AT B EREAT RXS

(3) &N TR e CELFRTE L FR B D 5 R 5 | AR I Bl PO s 25 B 2 42
AR I e B9

(4) SHIE b B AR R R R 5



P 3 FAIEHT RIS 5 BOFIGIR BOIE e B B A PR & 2022 425 4 RS

4.5 MEWHNEEKLSRI

BEWEIFR, A4 A DTREN 0. 7496 TG, WG N, 1808 E K X -6, 59%,
[ BV G v K RN -T7. 07%; AFES: C A AFE N 0. 7466 JG, RGN, rENHENK

FN-6.66%, [FIHHMYGFE KR N-T. 07%.

4.6 MEWARESTFA NBEE ST E TR R

AN, AT R M BLESE A3 5 H AR @A NBCE AN — 0 N8 2 e 5
PHMHERT LT TSI .

§5 WEHEWS

5.1 EMRESFHEHR

s i H &8 (o) i B S E BF= EL B (%)
1| BGEHE 716,471.85 0.21
Hrp: IS 716,471.85 0.21
FEGITE 308,553,104.47 90.56
Ii] 5 WAL 2 A5 4,081,838.47 1.20
Hep: i 4,081,838.47 1.20
BErE S HFUESR

4 | EEEE

5 | ERbATA AT
SENIRE &Rt e
Forpe SEW R ) SRR
S vt e
AT E &AM &6 24,011,557.29 7.05
HAh Bt = 3,346,410.51 0.98
it 340,709,382.59 100.00

5.2 MEWIRIEATIL R B ER R A
5.2.1 MEBHIRBEITUAREEABRERRAS

SEEA: NRMoT

for PR ARAME GE) Egﬁﬁf?ﬁ&m

A N NN O (4 - _
B FH 9,790.00 0.00
C il i M 651,411.55 0.19
D I I I /N W &) e a1 e A | 4 46,807.30 0.01

BT 312 it




P 3 FAIEHT RIS 5 BOFIGIR BOIE e B B A PR & 2022 425 4 RS

I

HER R

ASHIE . AR

A I ROl

E R RS B R AR RS

Ehbl

L =l

MLGTAT R 55 R 55l

AR FEAMEANR 55k

KA ISR 2 L0 i

FE R MRS A AR AR 55

#H

DA TAE

S AR E AR R

nIEOo|IvIo|IZIZ|ICIRN|T|ITIE|Q|™|m

22
G

8,463.00 0.00

it

716,471.85 0.21

5.2.2 MEFREATIL RO BR B R ERRAE
AHE AR WA KA W B

5.3 JIRAZA SOHME o e S B3 E b R/ INHE e Y B TR B B W A
5.3.1 MEBIRE A SME 5 S B 1#E I RN HEF IR+ 2 B R 315 W

44
e | RERE | RESK | HE GO | AhhE Go | Doui B
BBl (%)

1 | 300750 TER AR 200 78,684.00 0.02
2 | 601012 P2 RE 1,500 63,390.00 0.02
3 1300014 o648 400 35,160.00 0.01
4 | 300274 FH 5 F I 300 33,540.00 0.01
5 | 600438 T8 Ay 736 28,394.88 0.01
6 | 002129 TCL H3f 700 26,362.00 0.01
7 1002812 R A 200 26,258.00 0.01
8 | 300751 BRI 60 24,710.40 0.01
9 | 002466 RFH 300 23,697.00 0.01
10 | 002460 ErziN 340 23,633.40 0.01

5.4 MEMREFFFAF T RIBFHHAE

e AR

Fs 53 ARME God HEES B RE G (%)
1| Exfigz 4,080,838.36 1.21
2| RATESE




P 3 FAIEHT RIS 5 BOFIGIR BOIE e B B A PR & 2022 425 4 RS

e

Hrp: BORMEER6

| Aezy

Al R S R 5 55

A

AT (RIS #LA5T)

1,000.11

0.00

[ b A7 5

O (XX | Q[N |n |+~

HoAt

arit

4,081,838.47

1.21

5.5 MEWARIE A SRAME b 2 & B =13E EL I K/ HEA BB T4 B 305 A 4

SEEA: NRMoT

FE | BRERE | ek | ME GO | ARSE GO %ﬁi?ﬁ
019666 22 [# 15 01 40,000 4,080,838.36 1.21
2 | 113665 I A5 10 1,000.11 0.00

5.6 IREHIRIE A SMME 5 2 ST 3E LI K/ HEA BRI 48 37 SORFIES
BB

AFE G AR IR ARFFA 5™ SCRHIESR

5.7 B HIARIEA SOMHE BB 3 EH LB KN HEF I BT 144 37 R4 W

4

ARG ARG WIRARFFA SR

5.8 MEWIRIE A SYE 52 S B 198 Pl R/ HER BYRT T4 ACIE B 3 9 48

AT AR AR AR A BUIE .

5.9 MEWIRIEA RMME b B SR = 1E LI KM HEFF R+ 2 Z S B H A4

SEEA: AR

A Sy
5= HEZIR FERA BEFR BEA o) FHE H
(%)
. R
, o g
. fﬂﬂﬁ%ﬁ P T 5 BAFF T O R 308,553,104. o182
fEVE ETF = e 47

5.10 MEMIRAESHE RIS 5 H LN

%09 B k12 ;T




P 3 FAIEHT RIS 5 BOFIGIR BOIE e B B A PR & 2022 425 4 RS

5.10.1 REFRFEESERBIRYI LR S5 24
SHRbL: AR

(i a7 FEE OV smmmoe| 2% o m
SE) 3 (B

IF2303 1F2303 2| 2,342,520.00 -44.820.00

1C2303 1C2303 6| 7,049,280.00 | -248,800.00 -

N RMERE BB AT (o) -293,620.00

MEAR I DR m AR (o) -133,784.66

AR W D45 R A A RINEAR S D 415,060.00

5.10.2 AEESHFERIEHRKBEBOR

T

5. 11 EHIRAZESHT B E AR 5 H o i 9

5.11.1 AHAE R REEBOR
Tco

5.11.2 REWAR DI S K B FUA R A5 i B 40
.

5.11.3 AHAE B RBEEIHT
Ko

5.12 HERHAAMEME

5.12.1 FHARESERE NI+ BIEFRRTEFARES HAPRER LR
AE, RERSREHIT—FEARIIATHER. LAKNER. W, ENH
FRUEZF BB B R SR At U B

05 A BB AT A4 RS R AT AR RA B M8 B IS S B, A AEAE R G )
HAI—HFAZEIATTETT. LEHHTEIE.
5122 FHARSRENAI+RZBERGTEHEESSRAMENSEREE. WL,
B NI AR SRR BB R SRR At B

MR G G FRPE, AT G HIHTE BB EREE

5.12.3 HARBE =R R
hr NRFG

F5 2R £%/ G

FHRIES 1,405,567.14

2 | NIRRT SR




P 3 FAIEHT RIS 5 BOFIGIR BOIE e B B A PR & 2022 425 4 RS

3 87 U
4 | MUFE -
5 IR QERNIAE Y 1,940,843.37
6 | HAthpioK
7 | FHETRA
8 HAth
9 =ann 3,346,410.51
5.12.4 REWRFFE BT AT sk 35 B 40
A G AR A HA R R AT B S vl 4 5155
5.12.5 REWIRE 14 B = A7 R T 52 FR 15 00 B 16 B
PN SN N i W R N e G 1 a1 R
§ 6 FHAREESBRHEZF)
BpL: Ay
W H B HIEETREYE ETF BEE A | B9 HIESTBRYE ETF BéE: C

e IR 2 < 10 990 i

148,393,897.44

172,038,132.23

e ST ] e < 53 DU 3

79,792,413.59

241,976,549.74

Pl b SO 30D I O < i B [
14

34,186,068.53

158,679,462.85

A SR 3 g A7 > AL By
B B L")

T WAL & WS

194,000,242.50

255,335,219.12

$7 EeEEANCHBERRERALAESHENL

7.1 ZREEEANFHEAESMHHEER

RIREWR, FESEHNRFA RIS

7.2 ZEEENZHBERRERREEE 5 WAL

AN, B EAAAAE R B 0] R SE AR e 1 DL o

§8 MBBHE RN MERER

8.1 AN B—HRREZE A ES M LHIED| ST 20%871F 5L

&
p=i
H
p=i




F 7 BT REVERSE 5 BT TSGR BOIE SR LB AL D Bk & 2022 4R 50 4 TR

0 ST PN B TR AT AR A A AN A A B Bl 20% ) 1 L

§9 AENMHHZF

9.1 FEXMHHER

I (R O7 AR REIRAE 2 BT TR R BOE S B R R IR S & A )
2« (EEJT BT BEIRAC 5 BT MG SO SR R S G R ST E ) 5
3+ R T REIR AL 5 BT GAAR B0 57 5% R IRk & 2022 4F 4 TR S50

hul

9.2 FRIHL S

VRN T A HH DOE A1 25 HH 2% 5999 534 K JE 32-42 #%.

9.3 &EHHR

M. http://www. nffund. com

&
©
p=i
H
p=i



