F T B s i@ B —4

FRE SN

h 34 (FOF) 2024 £

F5

S TR

513

EER 5

2024 £ 03 A 31 H

EEEEN: AZSEERBERAHE
HEFREN: ARRITEROFERAF

K

HH#§: 202444 B 22 H



7 B BihafE IR Hbr— R A R S R b G (FOF) 2024 455 1 M

§1 EERRN

& E N ER S LEFREAR S AR B EIC R R 3 PR ol K

BEIE N HAT R A IR A FIRAE AR G S FME, T 2024 £ 4 7 18 HEK TA
R R S5 AR bR . AR B H AR EENE, REEZABEAFAEERICER. RT

PEFRIA B BRI

B BN RVE LSS S SR 5T R4S BEAE P B e 07, (B A PRIERE & — 8

A

RN ST AR AR I BB WU, Bt & R AT 508 S/ R AT 2 B
s

ARG MU,

A 5 H AR E H T
AREWIH 2024 1 H 1 Hilg2 3 H 31 Hik.

§ 2 HE RN

B &M FA 7 & ke g IR 2 Hbs —FRFA IR G (FOF)
R4 F A 012515

oY 012515

Y (ke BALTF

REEARAEMHE 2021 47 H 27 H

e IR EE 0 S

537,785,428.37 1y

Bt Hbr

AR RBEGTEE, BEIRETRE, BT 2MMEA
ANF RS R AR AR, TORIE R T AR AR A A

Iyl A EAIW T E S, SRR EREE. KR,
RS T RMIELG, @i EAE P45 1T iR 1k

R B AR B M 4, )% ST & VR 7 0K 2
.

LT TR 300 TERR I X 20% + LA R 25 X 80%
ISR A T, 1R FOF Pk,
R AT R R ER 4 = R 25 LRt 7%

RS B, ASE R LU E B G, b B
M) FOF 7. A3 4 A B P IR 3 4 ST
WK, {5 T I A 05 1 173 4

RN 7 L A

Ty AR TR A

NE TP I EE G R

T & Fi ke fd 7% B s —4F
FHIRE (FOF) A

M7 ke g R Hbs—
HHIREG (FOF) Y

N R HIEE KA 5

012515 017358

%1312 it




BT & AR IR H AR — A IR G A &b & (FOF) 2024 4£%55 1 R Ry

IR T IR 2 10y

N 535,002,914.72 1y
LIPS

2,782,513.65 1y

§3 EEMFHIPMESIFEERNR

3.1 EEMEIER

Bhr: NRMt
WER (20241 51 H—202443 31 H)
FEME bR BhHEWmREREER—F | BFEHREBFZER —F
¥HES (FOF) A HAERE (FOF) Y

1A HH 2 SE PR 2 -7,280,537.58 -31,281.42

2 AR 6,716,887.78 37,160.88
SZ A %/\ /\A’ﬁ ﬂ:

jl;uﬂ?iﬁ SR H R 0.0120 0.0139

4RI G T 1 E 510,868,448.42 2,686,347.18

SIARBE S AR A 0.9549 0.9654

e 1o BESWSHRIFAERERFE NN (D B 5315 mist M, A3 G kbRt
i AP AR T T A 8T

2+ A LB Fia 2 S AR RON | Bt as < HAt N A& 2 el e sh i at)
FHBRAE < B A FH AR 45 5% 5 LR AT, A IR 9 A3 CL s B as n A 2 Fe (A2 50
e

o

3y ARG T H A & O BUHE AL TR A el R i E BT i 10 2 H GRE R
WAE £ 55— 5 HD) b5, I+ 143 Had.

3.2 EEFERI

3.2.1 ARG YPEE BB EN KR LS RIS R & g H g
P RIS HAR— AR RATIR A (FOP) A

B BT E M4 et
nE ﬁ}fgi{gg P fgiggg BREER | 00 | 00
® HBE®
HE=MH 1.34% 0.19% 2.25% 0.20% | -0.91% | -0.01%
TEARNH 0.66% 0.19% 1.43% 0.18% | -0.77% | 0.01%
i F—4E -2.35% 0.24% 1.42% 0.17% | -3.77% | 0.07%
B4 AR . o o 0 0 0
R A -4.51% 0.26% 2.93% 021% | -7.44% | 0.05%
B E Ik g IR B —ERFEIRE (FOF) Y
BBIHEN | R ES | SRR | SR
Lir2 kRO | kamez | miasxo | siasr | OO | @@

%2 B3t 12 )




BT & AR IR H AR — A IR G A &b & (FOF) 2024 4£%55 1 R Ry

® HE®
TE=AH 1.42% 0.19% 2.25% 0.20% | -0.83% | -0.01%
HEANH 0.83% 0.19% 1.43% 0.18% | -0.60% | 0.01%
oEk—4F -2.03% 0.24% 1.42% 0.17% | -3.45% | 0.07%
g/\L\ =]
i;g%i -0.13% 0.25% 3.59% 0.18% | -3.72% | 0.07%
% %

3.2.2 BEEERAZURE S RIHFEM KRR RIS FBL ST R 1
e 28 FRATEN ) LR

AL ERREFZER—EHARE (FOF) ARTDAEBKESFRR S LR E WA EA A EE BRI E

4.00% 7

2.00%

0.00%

-2.00%

—4. 00%

—6. 00%

—8. 00%

2021-07-27

2021-12-22 4

2021-09-10 A
2021-11-05 A

2022-02-15 4

2022-08-26
2022-10-20 4

2022-05-25 4
2022-07-12 4

2022-04-01 A

2022-12-06 A

2023-01-20 4

2023-03-15 A
2023-05-05 A
2023-06-21 A
2023-08-09 A
2023-09-25 A

FitREERE

Eitl T |

AL ERREFEZBR—FHERE

5. 00%

2023-11-16 A

2024-01-02 A

2024-02-26

2024-03-31 -

(FOF) YRitFEBKESRERL SRR EWERh £ EBMEE

4.00%

3. 00%

2.00%

=1.00%

-2.00%

-3.00% 1

—4. 00%

2022-11-28

T
(3]
f=]

Re¥S8ERe I8 S QA LE NI
I A A A N
TrT?ITETEEEEIILG
S 2SS SS3SS 833838383
E R R e R R e a8 &8&&8&8&8&88&

[— mtsmiEkE  — RrlSERREE

e ARG Y RMHBIH 2022 4 11 A 28 HEfFLE.

2024-01-29 A

2024-02-29 A

2024-03-31




M E el i —ERa PR G HE & hE S (FOF) 2024 45 1 FE#HRE

§4 BEEANRE

4.1 RELHE (RESLHE/N)

EAREWESZE | {EH
wy | RE HARR N4 BiH
EREH | BERH | FR

VNGt BAA RS N3
B W ERERT E L AR 55
RERRERES NFEEEHET. #
FRAT AT R & BB, DI EM &Rk E
Mron. BEEEIES . B 54H
AEAK. BEr-RMRIZLHE. 2017
10 AT B4, EEERM RS
P PE G B T T 51 . FOF #5838 1 5%
A FOF A4, 2018 43 H 8
Ly ATTE 5 A KA SR NG
2021 47 A 27 H&ES, (T 5 & fifa (g
¥ (FOF) 3421, 2021 49 H 29
HZ4, (/&S R@Ene  Bin—F

_— giz 2021 4 7 st RS (FOF) 4%, 2022 4F 4
- H27H H 26 HES, {ER st R H 3

HIFE A (FOF) E&23, 2022 4F
6 H2 HZEA, (&3 tald 6 ™H ¥
HiE4 (FOF) &4, 2022 4 10
H 31 H&S, [Eris &Rk 6
HIFE A (FOF) E&23, 2022 F
11 H 4 HES, AER SR 18 M H
B REG (FOF) RE4%4M, 2023 4F 4
H 7 HZE4%, {EryisER@iE e
HEHIRSG (FOF) H425, 2023 4
5 H 18 H&ES, (LM i@ ik 6
MAFHIRSG (FOF) HE&43, 2023
5 H 23 HES, (L isafefitit
—HEHAIRA (FOF) H4e4H,

E: 1. ARG HERSEHIER N AR RS S AN, FEEELHERH LU
LR A B AR AP AR R 2 WU GER At (RO H Y

2« UEFFMVAE IR SRS AP EE R & GERESLENMESE. HH., sRER
N AN G BB BT ROk FAIESR R ML B3 Bl AR S e

4.2 BENREHN AR SEEUMFE B BA




7 B BihafE IR Hbr— R A R S R b G (FOF) 2024 455 1 M

AAREHIN, AREGEHN R (B N RIEMENEF SRR 2 eik) S0 RIEAE
M A ENEE AR GRS G FRRME, AFRIER . B 57 30 BEANE 2
B, AEAS T RS (AR b DR B AN VRSR A . ARSI, AL Eia iR
EEG I, WAMERGMHRA AP SRR mEaE . "R p AR mHarras
FRAL A I e 5 RO AE

4.3 AP 5 E WYL
4.3.1 AR 5l B AT B

ARG I, RIS TN TRIAT GES RSB A 7 AFR 5 S S
LY, TR B R R, i RGN T A 7 3R AE Rl 55 FR A R R A2 5 A TR
7, A TR R A B A S e AR AL A

4.3.2 REZHIT AT T

AT T ARG N AR R Z AT I AR I B S B E B P A SR AL &
Z 5N G FTaIT st A H R F5E 5 BRASH D [ B0 38 by i i iZE 57 2 H RS E 1 5%(1)
G UHON 10 K, R TR BB AL A 85 RN 3 2

4. 4 G A E S H RIE BT

Ml —Z= TR, A RTHTHRIEEF, 1 A0 RE T, 2 ApafoRKEeErt, 3 A
e EAT, LIESRE—F RN BRI RRIIR, KA HR K E T17 2
DI SLARAL, A5 PRI ZE B R 4 AR, et R AR R T 4H . S4B RE, DAH AR
AR BT A i R BB, kWIS, T PSR BN AR BNtk B — i, e fiiiai
FATIERERCR . KRB AE TR, BRI RIE Rk, 55 m MK, J5
TR KR EEROR,  MERE s BRI

7 BRI B 2 SRS ) B B B SS o FE B0, A TSR G B4
miy BEAGTE . BEAMIZR DL RS b 22 5077, FESENS b, RERCE 1 30 Sh AT K 5 i
i, WECE 1HEECT R BTF 77 5 5%, 6 XU S, BRATRRRCE 7 E b fh, WS E 1S bt Al
BARNM BRI E . £ B OB IAL b, FAVRE &A= P S s A i 2 4 5
FEHEAT ERERAIARAL o I Ch b5, S AE— T s R BRI AR, IR
R, R T SRR TR T B R EAE R

4.5 WEMNES R SR

#
(@]
=
ps
=
=



BT & AR IR H AR — A IR G A &b & (FOF) 2024 4£%55 1 R Ry

BEWEIAR, AL ABHIREN0.9549 76, AN, T EIK R K 1. 34%,
A BV 4 FE R R 2. 256%; AN Y 4 AIidE N 0. 9654 Jo, AN, MEEIEK
ZON 1. 42%, [F LG HERE KN 2. 25%.

4.6 MEMNESFA ANBERES B EHE UL

A I, AT SR DS A5 H B S AR A NSO AN — 0 NEE R
PHFEMCT BT T .

§5 WEAEWHE

5.1 MEMREESH=HEHEN
i3 =] &% (o) GRS B TP E A (%)
1| B 26,248,637.12 5.09
Hrp IR 26,248,637.12 5.09
FEWE 453,207,574.73 87.91
fi] 5 AL 7 $5 5% 25,362,541.10 4.92
Hodpe fide 25,362,541.10 4.92
BEE SRR SR - -
4 | EEIRE - -
5 | EfTA IR - -
6 | ENIREE R i -

e SEW R 1 SENIR 6
& Rl ) )
BTG H &A1 10,613,700.13 2.06
Hoph g = 89,285.16 0.02
&t 515,521,738.24 100.00

5.2 MEMIRLATI A RIBERFAS
5.2.1 REWIRBIT W REIRABRERRAE

AL ARt

A Flb 5 ARMHE GE) 5§$%§§ﬁwm

A VIS N O X' | 4 - -
B PRI 6,162,359.00 1.20
C il . 12,569,018.52 2.45
D . 3T R SOKAE TR RO 1,038,800.00 0.20
E et 4 915,300.00 0.18
F R A EEN - -




BT & AR IR H AR — A IR G A &b & (FOF) 2024 4£%55 1 R Ry

IEIB . O AR EOL 51,087.60 0.01

A I ROl

= BALE . WAEAE BEARIRS 2,058,072.00 0.40

SRl 3,454,000.00 0.67

Ll

AH G5 AR 55 e 55l

BHEAWT FORBA MR S5k

IKAL PRI 2N Lt B FE

FE RS A AR AR 55

#H

PAARE S T AR

S R E AR R

wlmlo|=|lolz|lz|t|=|=|—~|z|o

o
ZiE

&1t 26,248,637.12 5.11

5.2.2 MEWARBATWREBRERTERERZTHE
AREE AR ERR A B BOE T E

5.3 JIREEA SRMME & B B 13E LI R/ HEFF BB R B 3 I 4

5.3.1 REFARLA A o B G B 158 BB RN HEFF B AT+ 48 B 485 9
il

e | RERE | REAK | HE (B | ARRE Go | Daun)
Bl (%)
1 | 601899 Kl 250,000 4,205,000.00 0.82
2 | 603195 AN 27,824 2,872,828.00 0.56
3 1002142 TUARAT 100,000 2,063,000.00 0.40
4 | 600585 AR K 92,000 2,049,760.00 0.40
5 | 000682 KITHT 145,600 1,327,872.00 0.26
6 | 600690 IR K 50,000 1,247,500.00 0.24
7 | 605319 THRE 50,000 1,204,500.00 0.23
8 | 000923 TR B IR 69,759 1,185,903.00 0.23
9 |600176 HhE B A 109,600 1,181,488.00 0.23
10 | 605090 JLEREIR 37,100 1,038,800.00 0.20

5.4 MEMREMSFAFIRNORERTAS

SR ARt

Fs BRI ARl o) i B B A HL B (%)
X i 25,362,541.10 4.94
PAT AR
SRz
Horr: BURMES R i




BT & AR IR H AR — A IR G A &b & (FOF) 2024 4£%55 1 R Ry

4 | ki

5| Ak R R

6 | IR

7| ATEAR (ATAS AR

8 | FhLAFH

9 | HAth -

10 | &it 25,362,541.10 4.94

5.5 MEFARIE A SRAME b H & H = 13E LLBI K/ HER I RT L4 Bir 3R A 40

SREAL: ARt

RE | BRI | BBEK | HE GO | ARKE GO %ﬁf/fﬁ
019709 23 [#Ef& 16 150,000 15,168,020.55 2.95
2 019703 23 [E it 10 100,000 10,194,520.55 1.99

5.6 B RHIRIEA SOMME o He S B 1 E LL B R/ N HEA BT +48 B SCIFIESR
BRI

AFE AR AR AR A G SCRHIESR
5.7 WMEIIRIE A SLMHE 5 24 B B E LB /N R BT 148 5t <8 B 3505t
“

ARG AMEWRRFFA SRR

5.8 MAEMIRIEA RPE HES T 1#E G/ ERE BB A BGES 3 48

NI AR IR AR A B

5.9 MEMRAEETRKIBIIHB 5 18 0L it

5.9.1 MEWIRAEZESTF KB RSBt 4
.

5.9.2 AEEHF BRI HB R BOR
o

5.10 MEMARAEEHF M E GAHR B H LA

5.10.1 AR EMBEEARBFEBOR
T




M E el i —ERa PR G HE & hE S (FOF) 2024 45 1 FE#HRE

5.10.2 R 5 MR AHSHLH 10 E G R R S 157 5 B 40
.

5.10.3 73 E SRR B E PO
Te.

5.11 #EHEEREME

5111 FHARSRE NI T BIEFHRTEEARLT HAPEERITLR
WE, RERGHRE BT —FEARZIIATER. LA0NER. W, ENXHE
RIEZR BB R R P DB

e N B S B AT A UE R IR AT ARG B E T 1L R, AEER S i
HT—FNZ B ATFE DT R TTHETE.
5112 FHESEENIHR2BEERRTHENESSFMNENFEREE. WE,
B NI AE AR R R R TR SRAE PP i B B .

AR BE G BT 44 I SR A R e TR T % 1 I S e A 47 B A M 2 A
TRE R B ZE e N SN

5.11.3 HAME =M R

B NRMIG
5 2R &8 (o)
1| fFHRIES 25,874.16
2 | MISGEHE R K
30| MUBF
4 | BICRLE -
5 | BUCHIEEK 1,608.09
6 | HAhMNBGK 61,802.91
7| FERETRA
8 | HiAib -
9 | &It 89,285.16

5.11.4 IREHIRKFA HILL T BT i Al 5 45t 55 B 4
ARSI AR IR R FFAT AL T IR 0 T e 4 5 5%

5.11.5 5 R AT+ MR AP A AR TIE SZ BR A 0 A i B
ARSI AR IR BB A+ 44 B S R A AR il SZ BRI Do

§6 E&hESE




BT & AR IR H AR — A IR G A &b & (FOF) 2024 4£%55 1 R Ry

6. 1 MEHIRIEA RE &S T P1#E LI RN HEF IR+ 2 2SR F A

=hET
EegH
_ BEOH | AR | TR | p e
Fg | Z&ERE | EE&ELHK | BfEAFR _ FEE{E \
) (7B) B (%) NREH
(1)
g
&
. 007416 P S0 | B2Z84TF | 40,000,00 | 51,940,00 011 | =
Bac o |t 0.00 0.00 I
5 004706 FIJTAEIL | BRABIT | 38,526,36 | 43,365,27 eaa | 2
wHC | st 423 5.58 A
Sk
LT | 32,987,00 | 37,397,36
3 020082 Gifids | ’ ’ 728 | &
f“ﬂﬁ &2 " 5.55 8.19 "
BT
RLIMTF | 30,463,52 | 35,608,81
4 202110 aifiifiids | | ’ ’ 6.93 | &
jbb# i 1.41 0.18 =
7
F ool
5 002400 iz P TIF | 31,259,78 | 30,634,58 so7| 2
(QDID | jitat 5.63 9.92 i
A (AR
M)
EpE
e 2USEiR| 21,331,57 | 28,097,95
6 000356 {5 F 385 ;i;é 4 290 a1 547 | i&
fiigz C ' '
5 J7 18
(ﬂéf)*% YGRITIT | 245,550.6 | 25,186,12
7 968118 i _— A 014 490 | 55
s .
Mk
AR M)
o 006742 FITTERTG | FLATITT | 16,236,29 | 18,046,64 351 | 2
fh% J 537 2.30 Rl
by J7IE
9 007160 | PLL-3AF | RAETT | 14.919,11 | 15.205.56 506 | =
E P47 | 4.85 1.86 N
FIEA
B E AT | 15,364,97 | 15,149,86
10 008682 AR IEEE o 406 a2 295 | &
I . .
158 C
6.2 JAX G RFEEETERN R
10 o112 |




BT & AR IR H AR — A IR G A &b & (FOF) 2024 4£%55 1 R Ry

He: ZHERFRESEH

A% H
mH AU REBARBKTEHE
2024-01-01 Z 2024-03-31
= AR

%ﬁfﬁc%%’ﬁ#iﬁ‘]ﬂﬂm@% 1,000.00
(J8)
AR SR A e A I [ 2
é('fif% PRI 33.985.14 33.885.14
MHRFE RS RN SO
ST 8 238.298.91 179,648.59
2 4] Lo pr AW S
SRS RN 707,961.34 365,811.33
G (5T
st =3 Py MW, N
SR e R R 155.419.31 80.211.05

TEHR o

6.3 AR EMFERESRERERL WM
AR 5 IR T A AR IR R AT I TR e R R A R A

§ 7 R AEE BB

AL fy

BH

B EmiaERE B —&F
HAESE (FOF) A

BH EmaErRE iR —F
HARE (FOF) Y

s B 3 4 4 AU A0 584,898.,820.13 2,548,522.00
R A A 1] 5 4 50 HA D 7 0 38,940.50 344,059.18
R e ] 1B S Y SN 4
(UZA, R 49,934,845 .91 110,067.53
i
i HH A ] B PR o AR By
A (A DL )
s A HA AR 3 4 4 AU i 535,002,914.72 2,782,513.65
§8 HEBFHEANGHEAFREBRELAEESEMR

8.1 EEEHE ANFEARESBFEZINFHR

B

e gl

W W E B AR S0 3

93,026,777.77

5 ST 18] SN/ FR ) IS4 A

5 5130 18] S H /8 (] 54 A

A AR E A A G 3

93,026,777.77

A WA A AT MBS e B mHts (%)

17.30

o1 0m 12 m




M E el i —ERa PR G HE & hE S (FOF) 2024 45 1 FE#HRE

8.2 ZeEBHENZHER RSB AE ST H WY

A AN, B AL R BB R SR A e 1 DL o

§9 MBRF IR MERFR

9.1 MEMANBE—HRRZE A ESHBLHIED| BT 200871F 0L
T TN B — 4R B A B R A LA AR R B sk i 20% )15 700«

9.2 MMBRE VRN IMERGER
.

§10 HEHHEFR

10. 1 HEXHHEZF

1. (EhHEEFEZ B —FERaHREMNES TS (FOF) HEAR) ;
2. (T EmiaEFEE B —FERFEREARES IS (FOF) FEHL) ;
3. M B EIEE i FERE IR ASHE ST RS (FOF) 2024 4F 1 KRG H

o
10. 2 FEHCHE &R

TR T AE H DXGE AL HT1E 25 FH 1% 5999 5 3L 4 K 32-42 £,
10. 3 &R F R

M%G: http://www. nffund. com

&
©
p=i
H
p=i



