B &R 2 B GHF ISR R E
& 2023 FEF A FERE

20234 12 A 31 H

HEEBHAN: HHFESEEBROARAH
EEEEN: PEIHESITROERAT
EHHEB: 202441 A 22 H



P 77 A TG RAE SR B R G 2023 4R57 4 FREARGY

§1 EEPR

HeEHANWERS MEFREAR S PraboR AR RIC . R FUERRR BE X
B, IR EARRIESEE . MR SE B AR B R ST

BEIE NTETRRITROARAFAREAE S RME, 72024441 7 18 HEX
T ARG HRIW S IEAR . AR E A S REEANR, REEREAB AR,

R PR R IR B H ORI R

B B RV LSS . B R S SR N BEALZ Y 2 e B, EAPRIESE 65—

R o

|

MM SOFANRIARRKIL . BB, Beo H AR 505 R AT LA 40

b A HH S U

ARG 55 TERER L H AT
ARAEIE 2023 £ 10 A 1 % 12 A 31 Hik.

§ 2 H& Mt

Fe 4 TRIR R 7 R E F 57
N TR R

Fe g FARG 160128

oY 160128
FaiafEr LT
HEeAREARH 201245 H 17 H

T IR I A B

309,581,715.94 3

BB H AR

AN S AR 1] KRS AT SR < B 7 K R R ) 2l
713K 35 i Tk S bR R HE (T

AT G AP IR R 55 0 M 9 2k iy, 25 5 22 B A 00 WL
ST 1) S Wit = it 28 23 A, 76 AR T T8O 300 1) i ) 2 45 A 301

RS ST ROIE TR R SRt b, SERERAR I R 3 A
HEHE, DRI &SGR H A B U R .

N&GE R & AR AT OB S U

U S KREG GBS, FACH P35 U AN T A 25 A T B
SRS, REES, mTRMTHES.

A== N RS B A PR A F

BEEEA o E TRERAT IR AR AF

T KA A TR FR M SR EF G A F 7 &R E I fiFF C

& I A3 N TR P 75 &)

B RIEEIAE A 160128 160129

&R T B RIS | 266,386,862.06 11 43,194,853.88 1}

810031 T




P 77 < A8 T U RAE 7 $ DR R < 2023 SE 55 4 TR

§ 3 EEWM SRR MESHERI

3.1 EEWM &M

Bhr. ARMT
_ WMEHR (20234101 H—2023412 A 31 H)
EEN X BRI A T AT C
LA E SeIU s 1,145,690.61 149,731.45
2 A HAF]E -528,528.65 -116,849.79
35 R ey A
;Fﬂ?ﬂ SRR 10,0020 10,0027
A ARFE G B = E 272,006,598.20 44,044,594.71
SIARIE S0 BEE 1.021 1.020

e 1 S SHRR A BIEFFA NN () TWEEE 5 5 g 1% T2, TN SEbrii

AT AT FTFIACT

2+ AW E S R AR 2 S A AL N . BB e

HARN (A5 2 e EAR SR

au) FHERAH < 3 RS I URAE A5 Ja R AR, AR Dy A< 9] L se B o _E A9 28 fe i (i

AR ZUN RS
3.2 & {ERI
3.2.1 ARG IR S M BRI K Z R K5 [F B4 bl B v Wi 2R 1) LA
B &R 5 A
A e Y N5 548"
BE &ﬁggﬁ P iﬁ;ﬁg BisElE | 00 | 0@
® HBZEZ®
HE=1H -0.19% 0.09% 0.49% 0.01% | -0.68% | 0.08%
xR H 0.19% 0.08% 0.99% 0.01% | -0.80% | 0.07%
ok 5.36% 0.08% 1.99% 0.01% | 3.37% | 0.07%
k=4 16.65% 0.10% 6.22% 0.01% | 10.43% | 0.09%
U A 2 30.83% 0.10% 10.81% 0.01% | 20.02% | 0.09%
E%ﬁ%ﬁ ) () [)) (V) 0 0
A 100.58% 0.10% 40.98% 0.01% | 59.60% | 0.09%
M &R g7 C
BB IE NSz E:8
g | PERER s | WIBE | ki | 00 | @@
KEO g EAE) ,
® HEE®
TE=1NA -0.19% 0.10% 0.49% 0.01% | -0.68% | 0.09%
TEANMH 0.10% 0.08% 0.99% 0.01% | -0.89% | 0.07%

%2 731 0T




P 77 A TG RAE SR B R G 2023 4R57 4 FREARGY

ok 5.16% 0.08% 1.99% 0.01% | 3.17% | 0.07%

U 15.66% 0.10% 6.22% 0.01% | 9.44% | 0.09%

LA 28.99% 0.10% 10.81% 0.01% | 18.18% | 0.09%
N

i; E%F\ 93.79% 0.10% 40.98% 0.01% | 52.81% | 0.09%
X 7

3.2.2 S & FARURESH R THHMEN KRRZ) KI5 RS R
HEWC R AR B HL R

MmAEFEFGRHFAR DS EEKESEA SR EEWE RN L EL TR

120. 00% 1

100. 00%

80. 00%

&0, 00%

40. 00% 1

20.00%

0.00%

_200{:'% T T 17T TrrTr—Tr—T1Tr 1T —T1T 1T 1T 1T
M~ O M~ O D 0 O N 0 e — O Moo o D D W O
L el e B B e B e A S N e B e B et B L N S I < N o I e B ot B 2o L o B 2
T N A N
L= B = N = = = = R == = R . — ==y == e R =
A A AN S A D U G A
e e e el el R e e e e N N, S N N N |
¥R R R R R R R RREERE&s&88&88888

—_— FZPEERE — EEEREEE




P 77 A TG RAE SR B R G 2023 4R57 4 FREARGY

AAEHEAGRHFCR TP EIEKESFERAL G RFENE RN EEL W HE

120. 00%

100. 00%

80. 00% 1

&0. 00% 1

40. 00%

20. 00%

0. 00%

_20{30% T T 7Tr—Trr—Tr0 11T T 1T 1T 1T 1T 71T 1T 1T "1 1
M~ o M~ O D o 9 & 0 — — @ o M0 o o 0 D W oo o
Ll e S A B e B B S B B o L N it N B e ot B o B 2 B o
hdfds il blagdihdldgslsd
L L B = = = L~ D = R i e = B = = = .
e N A
FFFFFFFFFFFFFF [ B B B B ]
E E R R 8 8888888888888 a&8848

FPEEKE — FBitlESEEENEE

§4 BHEAMRE

4.1 RE&E2H (RESLIEN)

HEAEENESEHE | EF
wa | W% R N4 VL
FEREH | BEEM | FR

2, R SR W, REF
SR TN (CFA), B RGNl #Hs .
2007 SFIMANFE T HE 4, ARG Hfitm g
SIHTIT,  DRAE R 5 WS $R BT A A B
fi] 5 WA SR BT IR R Pl e 0t . 2010 4F

TN 9H21 HE 20125 6 A7 H, fFrTI=E
\ T 012 4F 5 FEREAZH, 2012 45 12 A 21 H % 2014

&Sl Hen - 16
- H 17 H F9 H 19 H, B 70k & 43852015

£ 12 H30 HE 201742 A 24 H, 1T
T CHE S LR, 2013 427 H 23 HE
2017 4F9 H 21 H AT F iR 3 44 0
2016 -8 H S H&E 20174 12 A 15 H,
(T B AL 2016 4F 8 H 10
HZ 2017 4E 12 A 15 H, fFi ekt

%4 7031 T



P 77 A TG RAE SR B R G 2023 4R57 4 FREARGY

&2 2016 -8 H 5 HZE 2018 4 2
H2H, fFEliFunike&sr; 2016 4
11 H23 H&E20184E2 H2 H, 1L
I E 42017 951 H 25 HE 2018
7 H 27 H ARR TR 25 2017
f£3 A2 HE20184E7 A 27 H, 11/
TRMIEELH, 2017 F 5 A 22 HE
201847 H 27 H AFR T R B Ik 20 3
201746 H 15 H& 2018 7 H 27 H,
T TR AR &2, 2017 4 7 H 13
H% 2018 4 7 H 27 H, LR wRFH
S4B 2016 £ 9 H 29 HZE 2019 4 3
H 29 H, {EM 2 mEE&48; 2010
£9H 21 HE20194E5 A 24 H, 1174
TEFFEELH, 2016 12 H 21 HE
2019 45 H 24 H, {Fm 7 & WIRG H 4
23, 201741 H 18 HE 2019 F 5 H
24 H, fEr7 k4, 2019 4 1
H 10 HZ 2020 47 A 31 H, £ H
FIEE2ZH; 2018 4F 7 H 13 HZ 2021
8 H 3 H, M EEELR; 2021
FE8H3IHAE2022F 11 H 11 H, {Tr
TIHEFIR G ESEH; 2012 4F 5 A
17 BH&2S, (M &FReL; 2017
F9H 12 HES AT T MRS L1
2020 4F 9 H 4 HZES, T 2 FH4E
23, 2021 4E 8 H 27 HES, {FE A
TURELH; 20224F 7 H 22 H&ES, 1%
T FEICIHE L 2023 3 H30 HE
L, A ITIA TR R S A 2023 4
8 H 4 H&ES, (7w Ees i,
2023 /£ 8 H 23 H&ES, {Tr I T fiid
e, 20234 12 A 18 HES, £
A 7 @A AR E iR AR S A HE

e 1. ARSEAERGLHIUEIN AN AR G ERAERH, R EREE2 BRI H L,
Lk o BB D AR MRS MER RER A% CERD HIY;

2+ MEFFMLAERTFERAEE AT EIEE & GEREeLENWES. BH. sREH
NN G B B2 T R TR JE i ML 5290 I AR S B E

4. 2 BEANRE P A S ZESEERMFEHB KA

AR, ARG AR (b N RIEAEES R R R k) S5 SR EE
M ENER 2 MARE GG FHUE, ARG WG RS o0 R0 BRI 4

%5 311 0T




P 77 A TG RAE SR B R G 2023 4R57 4 FREARGY

EVT AR AR SR L, O e AR ANVER A . ARG, ARk Eis
ERAGEE, BAMEREHIEA A . SRR, Suttd RSm s
FEEH FIEEER L3 & A FAUE «

4.3 AP ETUH
4.3.1 ATV 5 H EKIPATIEDR

ARG AN, AEEE BN HRIAT QEFRRESE AT AP S H R FEL)
SEE AN BE S iR, I RGN A5 iy s UAE 250 95 A1 P AR 45 1 52 5 8 P 3T
KPR N EH P e MR G .

4.32 RERZHITAKIE T

RIEG T ARG NAAERE L DTN RGN ESE NG AR A
B2 55 P A 5Eb R H R R5E 5 A8 A 52 Sy i 2SR 24 H SR 5%
MIAE G REBON T 7 BT R & BB A 3 5

4. 4 W5 WA SRR RIS AIZIE AT

W2 RaiaiT. BN, S5V REF 1 T a S, Bokn e 4k st
Ny, VUZERER R EG 1 510, S T4t TATIIE . WA 5T, SRBRAEINE S R,
Y] 24 SERTRERSIT A RS . SR ECRUMARHER 2 WA ettt . ika /=1,
VU= A5t 7 T IS a3 S8 A2 52 B R e T s ABOR IR Zh e, I R AR MRRR Y, B )R 4eF
ABORTUYF 55, S, (a2 Rl T, SRS, VIR K AT 08 5 A
B, A5 PSRBT T FIIRRA A A

BegtiatE b, BT e UME AR T TR G YRR ok 5 ez,
FE 7B AE P RS TR 3 T ARREEAT (5 ] GORS 40 A0 e 2, 3 R S YT BR ot R C B B

JEEAROK, it 24 SR mAa iR et Dt feds, (RISEFFEIRA T RMERS:. ik
JIHD, SRUESCIRAETIN IF IR B S, WA Br VR e — e SR K 7). SRy, AT
THERFRAIVE G BT, st e BITHESUE B AR EA S . ST AR T D &
WX e BF B BRI BUY, B e 8 LLR e ST, adm A s R — e ENE,
Ko A ASZ S AN T

4.5 EHI N ESHNL SR



P 77 A TG RAE SR B R G 2023 4R57 4 FREARGY

BEWE AR, AESAGTUHERN 1. 021 75, AN, MHEEE K% 5-0. 19%,
[ MY S L v RN 0. 49%; AFES: C M ARE N 1. 020 7o, RAEHIN, MEFFEHE KR
=0, 19%,  [FIHAME S8 RS KR 0. 49%.

4.6 ME AR ERFH ANBERE ST = ETE R

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

§5 BEAAIE

5. 1 ERES T HEHMR

iy 2 7 B B4

5 BH £/ o) o

1| BB

Hrr: g

HEWH

[#] 5 YA 2 B % 503,760,967.62 96.76

Hrh, iz 503,760,967.62 96.76

BTSRRI

4 | stERIE

BRI A AR

6 | NIRRT

Forpre K QIR AR SN R 5

S

BATH AR B & T &A1 16,001,084.93 3.07

HoAh B = 865,755.26 0.17

it 520,627,807.81 100.00

5. 2 MERIRZBAT I R ER THE
5.2.1 MEBRBAT U RHKBARERETHE
ARG ARG B AR B A R

5.2.2 MEWIREAT U RENE BB BB Z R R A S
A FE AR AR AR AT VB B R 52«

5. 3 JRAL A SEYME o Fe & B 715 E L R/ N B B R B B W A
5.3.1 IEHIARIE A M E o 2 S F ™ §E BB /N HE P BRI+ 48 BRSO A

87T 03T




P 77 < A8 T U RAE 7 $ DR R < 2023 SE 55 4 TR

ARG IRAR AR -

5. 4 MERZE BT MM R BB AS

SHRL: NRTT

s AR5 A ARHHE o) 5 FEEBE = A BB (%)
1 | BXGigs -
2| RATER - -
3 | LeEbfE 174,499,965.56 55.21

Horb: BURME SR - -
4 | kfizF 141,510,306.64 44.77
5| Al R R 105,829,071.47 33.48
6 | IR 81,921,623.95 25.92
7| A (AT RS R
8 | FkAFH
9 | HAth - -
10 | &t 503,760,967.62 159.39

5. 5 METARIE A FAME b 2 S 57 13E LI K/ HEA B BT L4 5 3 A 4

SHRA: NIRRT

_ HEESEFIRE
Fg | R fRFH B HE GR | ARMME Go) ;
Bl (%)
22 T MERAT R
1 | 232280012 ’; MERAT =5 200,000 21,015,901.64 6.65
A5 01
2 | 188035 21 F1t G3 200,000 20,457,265.75 6.47
3 | 148166 23 7k D1 200,000 20,432,946.85 6.47
4 | 240302 23 %5 S4 200,000 20,074,158.90 6.35
5 | 188736 21 [{#H 12 190,000 19,228,947.40 6.08

5. 6 G HIARIE A RME S 2 & T @E LU B KN HER BRI +48 P SCRRIES:
BE B4

AT AR AR R AT B SCRFIE SR

5. T HEHRIEARME S E ST #E AR DM FRIT LA RESRBREHA

il

AT G ARG IR ARFFH TR )& -

5. 8 & HIRIZ A FMME o5 Fe & B 155 LU /N HREAR BB TL 42 AGES 3 B 40

ARSI AR AR AR FF ARG




P 77 A TG RAE SR B R G 2023 4R57 4 FREARGY

5.9 MERSE ST R KB 5 1B 0L i
5.9.1 M H HR AT S BB B0 B AR R S A 157 2 B 40
T

5.9.2 AEEH BB BB R BUR
T

5. 10 i & HIAR A2 S8 1 H U AL 2 0 i 9

5.10.1 A& ¥ E R R BEBUR
45 WA A 4 R E R S

5.10.2 1 IR AL B 1 15 A S Fp A0 42 25 A 40
o

5.10.3 A H R B BN
T

5. 11 HBAEWE MhE

5111 FHAEESTERNITHIEFHRTERAHRE WP EII LR
WHE, BRERSHE BT —FEANRIIATTER. LANER. W, ENXFH
FRUES 5 B R RS P i i i B

AN ST IR A AUETR A RAT AR, T HARAT A A7 BR 2w AR G ] H AT — 4

W52 B BN RARAT AR E AT AR T RUETRE A A BR 22w AE 3 5 G ) AT —SE A
W52 B IR B R B G AR YT I ZR A R TR AR AT PR 2 R R i G ] H BT — 4
W2 B [N RARAT AT AR o B ESRIESR AORAT RSN, ARG HRBE T4
EZR IRAT AR IR A P E BTSSR A, AFEIR S Jfi] H BT — N 22 A TS
AT S .

XF FIRESR A TR R SRAR P O UL . AR G 0BT R IR RS R A BE0T R SRAR PP 45 & A0 OG0
RN 22 ] ) 2 A 2K
5112 FHESHENI+H4RERSBHESSRAMENEEREE. W,
T REXT A B BB R SRR A BB

IR EFRE, AREEHRIEE AR,

5.11.3 HARBE =4 R
pfr. ARG

| e | 2R &8 GB)

#
Nej
b=
H
b=



P 77 A TG RAE SR B R G 2023 4R57 4 FREARGY

1 1 ARIE S 9,906.86
2 I WS IE 23375 5K 855,848.40
3 7 A
4 | MUSFE
5 | MUCH AR
6 | HAhN ok
7| FERERE A
8 HAth -
9 fann 865,755.26
5.11.4 I EHRFEA B4 T 5 B3 B v] ¥ 55 BA 40
AT G AR AR AR A AT 5 B I T e 345t 55
5.11.5 HREHIR BT+ 48 B B AR 52 FR 1% 4 1 1 B
RIS AR AR A REA B
§ 6 FHARESMHFEZF)
B Ay
WH EHEFEF GRS A M EREFHE C
et FHHA R 4 A B 265,094,687.50 42,734,602.50
At S A R R 4 HR A 40 0 1,292,174.56 460,251.38

Pl A SUTHOD I < e ]
14

5 ST 8] AR AR B A
B (gt L4551

e AR I S B A5 266,386,862.06

43,194,853.88

$7 REBHEANCHBERREHEARSFIL

7.1 B&EEAFHFEESHHRINIEN

RGN, FESEHNRRAAEEHHI.

7.2 ZR&EENZHERRERRAEER 5 A

AN, e E AL R, (R BOR AL G R

§8 MR HEERRIPMMERFER

%10 71 11 3




P 77 A TG RAE SR B R G 2023 4R57 4 FREARGY

8. 1 R EMIN B — B R E A E S L AL BIBGET 20589185

R I B AR R R R S B L B AN AR I B B I 20% 15 L .

8. 2 LM B E R MM E A B
T

§9 HAXMHEF

9.1 FEXMFHE=R
Lo (F7 A T R BOE R e S e R e B F)D
2+ (T e AE T IR BT R R AT E )
3 BT e AE WIT UG IR RAE S Bk & 2023 47 4 F R IR 30

)

/

)

/

9. 2 TRICHL &

RPN T AR X A6 4778 25 FH PR 5999 534 K 32-42 #%.

9.3 &R FR

Mki: 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

	§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
	4.4 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
	5.3 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
	5.4 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
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 投资组合报告附注

	§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


