FE 7 FHE B AL BT RR AL 5 BT

AR EESF B 26 2024 5

—
N
SN

512

134

=]

w5

2024 % 03 A 31 H

EEEEAN:. BESEERGARAH
EEREN: PEHERBITROHFRAF

EHHER: 202444 A 22 H



P 75 FPIE_E WA S TR v A 5y BT IRGRIR BOIE SR B BT I 2024 SR 58 1 FRREIRTS

§1 BERR

NN S 2 LSRR S TSR AR GO E R P PR B K5
I, XA R RS AR AN S B AR S DT

FEIE N EE AT RO A R A FIREA LS SFRPE, T 2024 44 A 18 HE#
TR PRI S TEAR . AR ZH S IREENE, RIEERA B AR BIC .
PR B ORI -

B R LRSS T S B o i SR U A8 RS T B 087, (EAPRIERE & — 8

FA

F G MR AEVSUFANRIANEI . $5T X, BB AR 08 SRl A48 B

BTG S U
At 55 BURER 2 i

AW 2024 46 1 H 1 HEZE 3 A 31 Hik.

§ 2 &N

R &R R 7 HRAIE_ IR AZ BT AT ETF
W T PR WA ETF ’

e 159639

2o A 159639

HaiEfE 5 B

HEeaRARH 202247 H 11 H

T AR HE < 0 LS A

1,349,290,171.00 4

B HAR

SR IRERRAOAREL, 18R R (i 2 AR B R 22 A/
1£.

AN 4 32 R R A HEms | AR S HAhE 2 1) Sems
DUSE ST IR BREAAR (158, SEBLBE G 3BT Hbx . A& T)
G H SRR B8 P A A RHE AT 0.2%, FERERIRZ
AL 2% TR GRS A e Rl B0
SRR« S RIT AR BB SRNG . BUR BT SRE . TR
77 W AT AL R BB RS . B SCRFIE TR S B S L it
5% R R I3 AR L 55 150 B SRS A7 T SR UE IR 5 R
S5 AR AT AOERER bR OSSR S8BT H AR

b £ B i

ZI S AN &SR '8 VST ANEUE R A C R SR S = Sl A
TRBON FIIE B SSFTR FP AR, AR AT RE A A
AR .

DB YA 2 AR

A g BRI, i S, R S Y e TR
AR, FRE S IRMmlin e AR
S HIE IR IR RO R, B ShRRIdR L bR

E TR R}




P 75 FPIE_E WA S TR v A 5y BT IRGRIR BOIE SR B BT I 2024 SR 58 1 FRREIRTS

TRBOIT AR A B T 370 R A RS 2 R AL

AN P T R E B A IR A 7
HEHEN Hh RS B ARAT et A IR )

§ 3 EEWMSIRIFMESHFERI

3.1 XFEM KR

Bfr: ARt
FEMEIR WA (2024461 H 1 H—202443 A 31 H)

1AH] O S B 2 -34,419,865.87
2. R IR 51,966,137.49
3BT 141 25 4 3 A A ) 0.0369
4 AR BE 4 05 15E 957,119,205.86
5 IR EE S A BFE 0.7094
e 1. BEWSHRFRARRERA AN () WEE 5 METR A, A G bRk
a3 KBS T BT

2+ AW O SIS R R EE G AR R SON « st licas . AN (NS A seivE A2 shiias)
FHBRAH IR B RS FHIBRAEL 153 2 ) (AR A0TSR D A ) L SEB R AR 393 24 e (B 22 50

K2 o
3.2 BHEHERIM
3.2.1 AR EHEES MBI EIE K &S RS R R e 28 1 Hh e
B BE V%58
e '@fg{g’ﬁ U Xﬁﬁgﬁ BlEE | 00 | @@
® HZE®D
HE=4H 5.91% 1.26% 6.05% 1.26% | -0.14% | 0.00%
T EARNH -2.97% 1.15% -2.92% 1.15% | -0.05% | 0.00%
ok -15.14% 1.06% -16.63% 1.07% | 1.49% | -0.01%
H#E& AR . o i o 0 o | 0000
S -29.06% 1.15% 31.71% 1.17% | 2.65% | -0.02%

3.2.2 HES & AR DREEHH R TTHFEH KRR L5 RIS EE
e RARB A HL R




P 75 FPIE_E WA S TR v A 5y BT IRGRIR BOIE SR B BT I 2024 SR 58 1 FRREIRTS

F77 IE BB B h AETF R T FEE KR SR SR W m Er A L ESB A

10. 00%

0. 00%

~10. 00% A
-20. 00% -
-30. 00% A
-40. 00% -
_50{“}% rr T T+ T+ T+ 1T 1T T©®™ T°T™ T 1T T T T T T 7
- O o O o O O M~ O = U M~ & M~ D U uy D
R B = T e e B B e SN - IR - [ - Y - B - B - B . . B ]
SO G NI VR VD G S TV
L . . .l o S - S o (Y - s Y s Y S . B e L . o B = [ - S
PRI A O A A A b A S R S g
Far B < B T o T B I e B~ s S S B < [ S R o S < R B~ B
S S 8sS 8888888888888 8 g
2R EIECE —_— iR
rts N
§4 BEARSE

4.1 B¢2E (REGLE/NH) FH

EAEENESLE | {EF
we | RE BRR Mk BB
ARBH | SERH | FR

bR KFL T AL, BAESNLE
Mo 2016 5 7 AR /734, T
X A arian BT AN (R E g et L)
F O 2019 4E 7 A 12 HZE 2020 4F 12
H 25 H, E#HEZ; 2020 £ 12 A 25
H#&E4, (7 Reg G2, 2021 F
4 A 23 HEA, fEr e eiE 2=k

PN 2022 4F 7 ETF 445, 2021 47 H 16 H&ES,
S EANEE S 2 A - |78 | EEAIEERERE, ETF (QDID #4
P 2223, 2021 £ 11 H 2 HES, (FE i

WEATRE T ETF &4 B, 2022 4F
6 A 17 HES, iy EAEER LTt
YRS ETF (QDID 4403, 2022 4F
7 B 11 HES, {Er )5 ik EEHRASpr
Al ETF 254248 2022 412 A 1
HZ 4, {TrJ7_BUERHIIR 50 Sfr 5
Fim% ETF 448, 2023424 H 13 H

#®
b=
=

it

A8




P 75 FPIE_E WA S TR v A 5y BT IRGRIR BOIE SR B BT I 2024 SR 58 1 FRREIRTS

A, AEFGITIR 300ESG H#E ETF %

G&H; 2023 45 H 30 HES, (TR
THA T BT AR BTF KRB
(QDID #4&%H; 2023F 6 A1 HE
A ATF 7 PR LIRS BTk A ETF
Bt 2275 2023 4 10 A 24 HES,
T B 5 I A BT IR AR W & 5 IR SS
ETF KR G4 T, 2023 £ 12 A 8
24, fEF 7 FUERIIR 100ETF 24
231

1. ARG EEERSLHIERNANIIAR S RAEMH, JeEEkef B TR I
L PHERE A B SR WP AR RSB RER At CERD H;

2+ AR EARMER N P IR 2 GEFRReLENMESR, WF. mpEH
NP A PIMED b & TIESRJE ML G35 Bl AR R R E -

4. 2 BE NG A AR S E MR TEIE 03

AR, AR GE BN AR (PN RIS EIESR BB R E0k) S5H AL
o EE R S AT GG A FIRIRUE , ARG WSAE H L B Do B U BN IS 5 <5
B, AEMAS S AR IR A b, DR B AR . ARG I, AR R
LG, WABERESHHRA ARG e EEHE . RE s AR RAe/ad
FRALEIN L F 5 R O RE

4.3 AP 5 LT HLHH
4.3.1 AF3E 5 B AT B
AR WA, A G BN TR AT GIE 5 B R S R B 5] A P58 5 il BE AR 3 LY
RIS AR, S RGN T4 7 3R 48l 25 BR 4T TR 1 61052 5 2 T ARAT S 2
PR R BT S SRS

432 REZ ST AT

ARHE G T AR WIS AZLE TR 38 BTN o AR 0 6 5 B A B PO T A 4
2 50938 5 FATF SR ) H R 48 55 FRAS /0 1K) i 50 5 B 120 o 24 H RSB 5%
Lo KN 10 I, &l THRBER T H G IR TR EE 3 3.

/

4. A REH N ESR BRI E T
RN, E_ R T AR H Rk 6. 05%.

#
o~
=
B
=




P 75 FPIE_E WA S TR v A 5y BT IRGRIR BOIE SR B BT I 2024 SR 58 1 FRREIRTS

R EATE I B @R 5 R gt H A FEI S AL BREARZ A 704 R 4t ETF
DL 5 R S04 R AN S I BR BRI ZE AR P P IR /KT, JFIE L™ M6 1) XU PR
BOR T A i 2 Aia k.

FRATTxF AN FE <l I N R B AR 22 AR e i

(1) KB R U UBE [R1 297 A FRD s A3 JRER R Al 22 , o M FRAT T3 P 4536 22 5 S IR B e 7
/M

(2) R A TR BURAR Be CELIE R AR BRI ISR, 51 RS AR RS A7 P 2 A 125
LIk B AL UM i 2 5

(3) B LT WK IE K R i 5

(4) JBEAR BT AL BT 2 18] 1A i 28 i SR PR AR 2 < 5 R HE R 0 15

4.5 MEHAE SNSRI

BEME IR, AESHHFEN 0.7094 7o, HEHN, HEUFHEIEKEN 5.91%,
Al WL GEEMERS KRN 6. 05%.

4. 6 MEHARESFIAE NERE S R EBUE Y

I, RS S R M ILESE — AN 5 NI SR AR A NECE AN — A N a3
PAHFEN T LT I e HIE T -

§5 WEAGHKE

5. 1 MEMREEH=HAHNR

o TH 2% GO ﬁﬁ‘%ﬁfzmm

1| B 956,020,339.90 99.80

5 956,020,339.90 99.80

[ 78 YA 2 B % 20,000.35 0.00

Hr, iz 20,000.35 0.00

< RAAT A AR TR

KNIRE e 57

b K QIR A SN R AR

ERh B

7 | RAT AR H A AT 1,641,323.34 0.17

%5 31 W




P 75 FPIE_E WA S TR v A 5y BT IRGRIR BOIE SR B BT I 2024 SR 58 1 FRREIRTS

HoAth 75 7= 244,224.41 0.03
9 | &it 957,925,888.00 100.00
1. BRI R I BAEAGEIEE, MR RE TS AR B AR
IR e

JH I RO E 2 A 55 A RS A SR MELN 16, 993, 939. 00 TG, (ARG B
AL 1. 78%.

5. 2 MEBIREATW A R BER R A S
5.2.1 MEMRIEHBREEAT WA RIFABRZHERAS

ARG e ARHE Go) SR FHE (%)
A RS AR B il i

KA 115,373,796.00 12.05

oo}

@)

il i M. 644,392,662.80 67.33

L T0L RSOK A
A

o

169,846,200.06 17.75

MY 13,170,824.00 1.38

R EE

ATEIE . A REATHEENL

T Q™| d™

A A

F AR PAEANE SR R
5l

L]

Rl

R4

AL G AR 55 i 55l

AR FENEA R 55k

IKF] . IREEFA HE % B 2D 12,966,184.40 1.35

JE R 55 « AB A ELA R 55

A

DA TAE

e AR E AR R

»wimlo|vlo|z|z|c|R]|=

G

ann 955,749,667.26 99.86

5.2.2 G MARBPEBE AT U ROFABRRRRAE

ARG ATALRA AfHE O B B HE LB (%)
R PR M il - _

KA

)i b 267,575.04 0.03

T T R BORAE
BRI

g |Q|w| >

I

™

#®
(o]
b=
=
b=




P 75 FPIE_E WA S TR v A 5y BT IRGRIR BOIE SR B BT I 2024 SR 58 1 FRREIRTS

R E

ASEIE . A RATIEENL

Q™

s FIE DO

p—t

5 R BAEAE S EORR
5k

Rl

Lyl

LGN 55 AR 55l

3,097.60

0.00

BHEEWT FURBAR R 5

IKA L IR 3L B

JE R AR SS  ABBA A AR 55k

e

PAFH 2 TAE

e RE AR

iR |IT|Io|ZIZ|IT|RA|

L

aif

270,672.64

0.03

5.2.3 MEMREAT A REBBOER R RER R A S
AT AR WA RS A OB B B

5. 3 A FARIL A SOHME i 2 B 7= 13E Hu ] K/ N HE R OB+ R B R A 4
5.3.1 ME AR BB T LA ANE LS T EE HL AR HEF RT -+ R

e e
e | RERE | RELK | NE G | ARhE o | Teun
Bl (%)

1 | 300750 TR AR 550,676 | 104,716,548.16 10.94
2 | 601899 E X4 5,100,600 85,792,092.00 8.96
3 | 600900 KA HL 2,283,400 56,925,162.00 5.95
4 | 600309 YIRSl 583,200 48,288,960.00 5.05
5 | 002594 Eb WP i 211,500 42,947,190.00 4.49
6 | 300124 A 498,101 30,493,743.22 3.19
7 601012 R4t RE 1,415,175 27,610,064.25 2.88
8 | 300274 FH S FL Y 242,500 25,171,500.00 2.63
9 | 000100 TCL #H 4,383,800 20,472,346.00 2.14
10 | 601985 % 2,202,900 20,244,651.00 2.12

5.3.2 5 BIR AR B 4% A SO E o 2 & B 15+E LB /NP BT 48 R

B

e | RERE | RELK | KRG | ARHE GO %ﬁﬁf;’fﬁ
1 |301587 T 5 4 3,056 66,406.88 0.01
2 | 301526 b2 A4 9,723 39,475.38 0.00




P 75 FPIE_E WA S TR v A 5y BT IRGRIR BOIE SR B BT I 2024 SR 58 1 FRREIRTS

3 | 001389 AR 2,219 38,677.17 0.00
4 |301559 rhAEIN R} 1,315 21,250.40 0.00
5 | 601096 T R AR 3,918 17,631.00 0.00

5. 4 MEMIREBSFWF D RNMBFE R LS

SRR NIRRT

F5

REF R

ARHME Go)

X i

HEERFE RS (%)

KT

W

R E

H: BURMEERf

b 7

Al FE TR B O

S

A (RIS

20,000.35

0.00

[ A R

O |0 ([ Q[N |Wn |~

HoAt

aif

20,000.35

0.00

5. 5 G BRI A SOMME (53 G B 13E LU /N HEA BB T4 37 B R A 40

AL NIRRT

FE | MR | MRan | BE GO | ARhE GO %ﬁi*ﬁ‘ﬁ
1 | 113683 £ 24 1 200 20,000.35 0.00

5. 6 M EHARIL A SRMME 5 2 S F 7= i E B R/ RS B AT+ 48 37 SCRFAESR
B A4

AT G AR IR AT 57 SRR TR .

5. T M EHAR LA RME B S B E LB NPT LA R SRR R

4

ARGAREWRARFFA SR

5. 8 A HAARIZ A SO E i 2B B 7™ 15H Hu ] K/ HEAS OB FLAA BGE ¢ 3 B 4H

ARSI AR AR R KA B

5. 9 AR SR I B3 5 16 Ot it B
5.9.1 5 HIR A H S B BB R L Re B A0 1 25 FA 40

8 11 ;W




P 75 FPIE_E WA S TR v A 5y BT IRGRIR BOIE SR B BT I 2024 SR 58 1 FRREIRTS

SRR ANRTT

o 35 ﬁ@%(%/ %?ﬁﬁ ?ﬁ@@% S ]
SE) (Jo) g (o)

1C2406 1C2406 1| 1,041,200.00 -5,000.00 -

AN RMERES S ET O -5,000.00

e Ae B SR R AW (o) -13,770.61

JEAe B TR R AW A RERS) (6 -12,520.00

5.9.2 AESHF T8 B B B BRBUR

I G BB BOR AR RS B A SR U, DLEIOREDY N, BSR4
ATy R AR B 5 20 o ARS8 RIS B AT AT AL, BB O L A B 10
A5 BRA MR ER R 72, 38 B BUER AR IR E H .

5. 10 R HR A ZE 3B 19 B U K32 5 16 L vt A

5.10.1 A3 E AT B R BUR
o

5.10.2 1 & BIR A S48 B 10 B 45 3 B e A0 45 2 A 40
o

5.10.3 A3 B i B SR B E PPN
T

5. 11 BrRAAREMHE

5111 FAARESHR KA T ZIEFHRT EEARE S UG M ER LR
WE, RERGHHHI—FEARBIATER. LTTER. Wk, ENXH
FUESF BB B PR SRR A e B

ARHe GBI AT+ AT B RAT EARASI AT B B BT S SR A, B o i il
HEr—F N 22 ATFEDT. ATTHEE.
5112 FHEEHRBNI T ZEERTEHESESFAME &R EE. WL,
VB B AR S SR BB R PR SRAR PR B

ASIE G BB A AT+ A4 ISR SR H B < 5 [RDARE (0 8 IR SR 2 5 AR ik i BN M1 AT
TRE b BRI R A A N PE SR

5.11.3 HAt B F=H B
Bfr: ARG
ia=) 2R &M (JB)
1 17 H PRI 4 162,507.34

#®
©
b=
=
b=




P 75 FPIE_E WA S TR v A 5y BT IRGRIR BOIE SR B BT I 2024 SR 58 1 FRREIRTS

2 | MUGIESE K 74,188.90
30| R A
4 | MUCRIE
5 | MH IR -
6 | HAth Sk 7,528.17
7 | f5PETRH
8 | HiAth _
9 | &it 244,224 41
5.11.4 | EBRFFE A TR T #4755 B 40
AR B G AR WIR R FFA I T 5 BRI v 5155
5.11.5 #& WK BT+ 4 AR B2 R A 7R Tt 38 32 PR 1% 150 T 1 BH
5.11.5.1 & BRI BI B 70+ 2 = P AR TR 52 BR 1 10 i 1 BH
WEZRE | SEEF™ | ..
55 iR aw ) BB K S HIA R HHE A mfﬁ:ﬂﬁ%
_ . B
£ o) (%)
1 600900 KT Ay 4,163,310.00 0.43 | FERlE L H
2 300750 TERAR 950,800.00 0.10 | % i fb H
3 601899 eI 4 787,176.00 0.08 | % i fb H
4 600309 Jitefr = 447,120.00 0.05 | % i fb H
5 002594 S 385,814.00 0.04 | % Flim fb H
6 601985 HHEZ 354,734.00 0.04 | % Flis fb H
7 300124 A 281,612.00 0.03 | &l fib
8 601012 R Lok R 253,630.00 0.03 | % i fb H
9 300274 FH 't FEL Y 228,360.00 0.02 | % i fb H
10 000100 TCL Rl 187,734.00 0.02 | % i fb H
5.11.5.2 BAR BRI 5 7l 1.4 A = AR 7R I 52 B 17 10 R 154 B
RIBZRHSH | SEEFF=FE | WEZRBRN
5| BERRE | BRER | L onE G | B (%) %
1 | 301587 5 B4 66,406.88 0.01 | HTE AR L
2 | 301526 = R &AM 39,475.38 0.00 | BT e 1
3 | 001389 I ERH 34,807.71 0.00 | HTE A L
4 | 001389 I ERH 3,869.46 0.00 | 7% e
5 |301559 AR 21,250.40 0.00 | 7% e
6 | 601096 TR AR 17,631.00 0.00 | BT e 1
§ 6 TP RIS M EHZF)
BApr: Ay

| R S & 1 B B | 1,465,290,171.00 |

2010 71 R0l

=



P 75 FPIE_E WA S TR v A 5y BT IRGRIR BOIE SR B BT I 2024 SR 58 1 FRREIRTS

i 45 SO 30 1) 4 HR ) 3 0 2,000,000.00
P AR F A 1) 25 4 A e ] 4 i 118,000,000.00
R BT R SR AR Z A (B> BA-" 35571 -
i A5 AR FE 4 A B 1,349,290,171.00

§7 ZeBEANGHERREREFESFN

N

A EEEEANFFEESHIRZHE R
ARG IR, HESEHIRFEAEEH .

N

2 ESEENCHERRERRAEZST 5 WA
AN, SRR R T8 (0] B A T & 5 0L

§8 HMBRE PR EMERFR

8. 1 i E RN BE—REHFHES M L BIE B ST 20585t
5 0 B R S O L A TS B B 2051 1 0L

[0¢]

2 B REEHERRAHMERER
o

§9 REXMHFEF

A BEXHFER
Lo (FJ7 i B3RS i A2 5 ROF ISR MO I B A e ik & 5 )
2+ (R HIIE B Bt R AN AZ 5 BT TG AR BOIE TR B R R e T )
3R 5 FIE_EIEIA RS TR FORAZ 5y BT IR B0 TR B B8 Ak 4 2024 4 1 FR RS TR0

©

. 2 FRTRUHE R

TEYITHHE X A6 778 25 FH BR 5999 Sk 4 K JE 32-42 #%.

©

©

3B R
Mk http://www. nffund. com

911 3 311 |




	§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


