b

B TEMAR P E
B E S 2024 £

.
=
l—a

5 33

A RS RES

=R

2024 £ 09 A 30 H

HEEHAN: EHESEEBROERAT
HEELEN: PEIHRITROGERAA
EHHBE: 2024410 A 25 H



F 3 7P M AL 3 S A SR A IR SR 4R B ik 4 2024 425 3 RS

§1 EERRN

He N I S N SRR AR P B PR AE R AR 8 % S PR ok B B st
W, XA ST A RN 58 B AR A I SO BT AT

B8 NP ETRERAT MDA R A AREARE S S FME, T 20244 10 H 23 HE
B 7 ARG v B S5 FR AR R R DRI S AR S5 2R, (AR S A R TEAE R B 3K
e PR B ORI -

e BN AR UE DLCSAE F - B0 5 1) 5 U A8 BT S R B 4 W, (HANVRIEIE & — 8
R

B A G HAR SRR I TG KU, $ 55 1EAE H 4% 08 e SR i A2 )
BEARFE S TR UL A5

ARG IS5 ERARZE I

AEIAE 2024 7 1 Hilg% 9 A 30 Hik.

§ 2 HE RN

B IR RIS R RS

FH L3 008546

T HAG 008546

HiafEir B RIFIE

HEEHFAEMH 2020 £ 8 A 14 H

e W R 35 4 43 0L i 2,051,192,430.16 {7

TE TR 2 XU R R R AR IR IR T, 8 SR 5%
PR AE I BT B, FERE AT R RT, FHRIESR
AT b R R ALl AT M Pl AR Al S L T A ]
M Aaidbr, J14 LR G B IR AR A 1

Bt Hbr

ATk B E 1 5 R AR & TR 2T R A B AL S T
Wk JE s, WTUEZF T3 24 ) 2R G s LA K RT3 PR R
SR 3 PN 8 RSB 7 PR T XSS A T Wi 2 4 EAT 20 M 1P
FrPE UL E AR SRR 6i5F. eSS 5™ 2R E
s R SR DNR R BV, DR SR XU A AR R 2
Bt b, A R E . IhAh, AR SRR
AT 5 15 AN I B e B KRS A%, S I A AT LR
VR, FERREISESE. 1. BUIE RS 2. R
MG 3. FUORBCBURNG: 4. ERMATAE RSB NS 5. B
SCHAUEZFBCBE Hms

e PR 300 FEEUR 25 2K X 50%+IEM BB SE A a5 (NIRRT
Mb 235 b i 1 o e e 32
K25 2R X 20%+ _EIF E R F U 25 2 X 30%

DS 5 I ARGRG IS, —BINE, HAHT 2 XS AT

%1 312 it




F 3 7P M AL 3 S A SR A IR SR 4R B ik 4 2024 425 3 RS

mRMTRENEE, T,

Teminia. K

2 S olEvaners)ivelilii e SE IRV R A M R e
FRACLRA 1T 370 ) ARG 55— R BT AR 2 4b - AR T i T 7
FEJRGE A T 37 R, 45 58 AIMIE 25 17 37 45 3 9 T s 005 4%

B
HEEHA P 7 i PR A A IR A
HEFEN [ TRARAT B A PR A F

NE T Pk I EE AR

3 7 A 34 o A 5 AT TR

& A

F 73 7 I 34 A TR

&C

TR HEEE KA 5N

008546

009781

IR T & 7 R
FsY

1,834,376,879.58 17

216,815,550.58 {5

§ 3 EEMFHIrMESIFERIN

3.1 EEMFHERR

EEME R

A NRMo
WEH] (20244E7H 1 H—20244£9 A 30 H)
BAHEVRAFERFEEE | B RBEFEERE R
HA AC

LA E LBl s

-93,183,254.09

-10,971,570.37

2 A IHF

171,655,128.31

19,567,195.95

3BT 82 G WA TR
i

0.0921

0.0886

4 AR F BT HE

1,287,178,465.32

148,413,744.03

S5IIREE G BUTHE

0.7017

0.6845

e 1. B SHRRACRERFA AN (F) WEEE 5 2GS B, th 9% A SRRl

i P EAR T P AT

2 A B s Fig 2k S AR SON | BBl HAl N O 2 e A2 sh i ad)
FHBRAH B A P IRAE 45 5% 5 AR A IR 9 A Y] 2 s Bzt n_E A 23 Se (A2 5

&R

3.2 EeFERI

3.2.1 ARG G B NG K 2R K H5 Rk 4t bR v i 2 R ) B AR

Fa 3 PR P A IR G A

BB E Y N5 #3088

ne wﬁggﬁ P ;ﬁ;ﬁg R EE | 00 | 0@
®) HE®

TR =4H 15.51% 1.63% 11.09% 1.01% | 4.42% | 0.62%

%2 312 )




F 3 7P M AL 3 S A SR A IR SR 4R B ik 4 2024 425 3 RS

HEANNH 13.56% 1.30% 12.60% 0.81% | 0.96% | 0.49%
A4 5.34% 1.17% 9.65% 0.74% | -4.31% | 0.43%
-17.46
HE=F -23.95% 1.15% -6.49% 0.77% o 0.38%
0
Syl o . . ., | 2593 .
ke A -29.83% 1.16% -3.90% 0.78% 0 0.38%
B e AR AR R A C
B E Y v &R He i
B ELY — ISR | | _
MrBt KZD K& s BHEES HRHEZER | O-0 | @@
® HEZO
HE=AH 15.33% 1.63% 11.09% 1.01% | 4.24% | 0.62%
HESNTH 13.22% 1.30% 12.60% 0.81% | 0.62% | 0.49%
HEk—4F 4.71% 1.17% 9.65% 0.74% | -4.94% | 0.43%
-18.82
o= -25.31% 1.15% -6.49% 0.77% o 0.38%
0
EE syl o . . ., | -27.65 .
R S -31.55% 1.16% -3.90% 0.78% 0, 0.38%

3.2.2 BHEESARAEFURESHIR T AER KRR LIS RS &
F e o R AT ) L

R BRERFARRESAR TP ER KSR SRR EW G E A h £ EB T E

30. 00%

20. 00%

10. 00%

0. 00%

=10. 00%

=20. 00%

=30. 00%

—40. 00%

=50. 00%

2020-08-14

T r+r— T r° T 1T T T 1T T T 1°T 1T T T T T
TS5 TRIARIBRITRT&HTN
— — & 0 @ o— o o [~ oo NN WD e o oM WD
ST W v i o A W i N
P T T T T T R S )
I S I B S BT SR U B B ot B R S o VI O s I B R B |
S 8 8§ 8 §S S 8§ e E 8 8 &8 8888 &8
[ FitpEiikE — BihlEGEEEE
B3 12 |

2024-08-06
2024-09-30 -




F 3 7P M AL 3 S A SR A IR SR 4R B ik 4 2024 425 3 RS

R BRERFARHEGCR TS ER KE SR S B E BN E A h R EL L E
30. 00%

20. 00%

10. 00%

0. 00%

=10. 00%

=20.00% -

=30. 00% -

=40. 00% -

-50. 00% — Tt T T T T T T T T T T T T T T T T 7T°1
TeIYTTTBNSRER IR B
TIFTIITEILSTISEEEIBEES
(= [t I B o I < T - Y R o B e T o S B o T~ - L~ S
[ YR SV o B T IR S R o o S o o B A VA o B Y o B o R (R |
E E R 8E 8§ §E &8 &8 88 8 88

BiteEEkE — BEihlEGEEEE
s V==%
§$4 BHEARE

4.1 LW (RESLHE/PNAE) i

EAREHNESZE | {E5F
we | RE HARR Mk iR
FEREN | BAERH | R

w, EERE R TN, AEES
ML ZH . 2008 7 HIMANFE L4,

PIAEF S TE R ERRIE A G B FTERATE 7T 07
BT 0L, SRR AR BT A T
2014 43 H 31 H&E 2014412 A 18 H,
{EFE 7 B oot 4 B BN HE; 2014 4F 6 H
10 H&E 2014 £ 12 A 18 H, Erg HH E

RIS 2020 4F 8 BESZMPI, 201547 H31 HE
BRKE | BREeS A4 S| 164 | 2018 4E 11 A 28 H, {FE /7 iH 2id f1 &
it} G4 20144 12 H 18 HE 2019 4E 1

H 18 H, {ErHHRIEELTE; 2018
F£T7HSHE20194 12 H20H, {15
HhERELH,; 20175 H19HE
2020 4 1 H 15 H, AFm 7 3O & 54
23, 20193 HISHE 20249 A
13 H, {ERr=lig ika48; 2015
6 A 16 HES, AT I K4 80

%4 3L 12 )



TP 35 4 A R A B 4 2024 4635 3 RIS

201547 H 24 H&ES, {Tr B o4
2B 2020 4F 4 H 17 BHES, FE5H
ARG REAHE 20204F 8 H 14 H
245, AR A N FIREGHEES
H; 202244 H 1 HES, (TS
MARE T2,

E: 1 AEEeE AL EIEIR AN G ERANH, R EEeL BRI H L
Lk e BB AR D AR MRS BUE R e At CERD HIY;

2« EFFALER T FEAMEE T EIE 2 GEREeLENIMESF. BH. sREH
NV SNIPNZY 5= S SE PSP LS 57 2y N W NUAR(EA = L DY E S

4.2 BENXHRE A A E S R T 15 5L A B

ARG A, ARGE BN PN RIS EIESR B GE) S5 RIEHE
M EEE S MAR GRS FRRME, AFREH . B 570 30 BALE 5
B, AERS R AR (AR A b DR B AR A . ARSI, A Eia iR
EEGM, BABERGMHRA AP R maE . "R s LR mHerras
FRALFE I e 5 R AAE o

4.3 AR GHEHUH
4.3.1 A3 5 B HPAT B

ARG A, RESEHNHEUAT QEFRTERESERAAFA AP 5HEESE
WY, SEEAH LB SR, i RGN 5 & M7 2 b 55 3855 A A 1) 52 B A~
1T, NP N ERF A RSN THE .

4.3.2 RERXHITAKIE T

I G T ARG A AL R W AT N ARG N e E HNE BT A 8 A S
S 5075 5 T A TT SN TR H R R385 S 5 (4 B 58 By B 1 A 27 24 H RS B 5% Y
G UHON 11K, & THREB B AL A BB R 32

4.4 WENEESB T RIS IES T

2024 5 =2, B A IE BBCR I B, BTN IR . =2 AT RS
Pk, BE NS S AR Bk, GDEATE. B 50, THAERHREE RS, o bk
29.21%. 22.51%. 33.69%, _iF 50, ¥'E 300 FKIEAHRTEE /AN, 405 Lk 15. 05%- 16. 07%.
FEATNET, Fra AT sk U s, BT iR, SR kS st R o AR 4l
Jos M= SRRV RO AR IR R BT, 40 Bk T 41, 67%. 33.05%. MR AA. A

%5 0312 it




P77 7Nl R 8 G A W £ TRAE S5 2 5 6 2024 438 3 AR

FA gl S 20 R 2 b kg e/, 20l BBk T 1. 24%. 2%, 2. 95%. TETE&E T, —FEAA
HBIAE 6775. 76 44, ZEERLLIAFR TAT, (B RS A3 S H BB R AL . WifhJ5 T,
PR 14401. 43 12, B EFFREREAC, BTN SR EF. HAEN. =FEEHFIE
7R, RN KEBCRTE YR NsR. 7-9 H PMI 2357 49. 4%, 49. 1%F1 49. 8%, HziL 50%H)
IS . =T mIE, BUFGTCEEAR, 7-9 H M1 43 518-5%. -6, 6%FI1-7. 3%. ZiFH
PR, Sy ks @Kok, CPTARALIEIF, PPT FlEER. 9 A BUA R 2 WO E#H
IRAT S — RAVFRIGKBER NG, A RARTIHTIIAE 0. W EM: EE 9 AR
Hy, ABREE LR RIELGE . 9 H FOMC 2 UGB U ISR 50bp, JEIKEAA N 7. =FE3%E
[ CPI A% CPT #EARAEL: — 2 LR MK A H . =R MR 2B MR, WA RIR Bk
B EITE. MAh, ZFEE ARSI R RESN . EEEEFEE, FOEGRE.

ARH G =B ARRR A P, WS E L) 5 AR . 9 SRR ST B IH B RE
B, 22Ut FRSREE . S EERTRE A AR, (R SRIE g B R BT 2 i
KIABT /R BB R . WA i B0 57 RN o E B R,
— L HH SR H T A SR SR il R AR TR e, 7E H TR 1 At B /K DA S A BR 5 vt o [ 7l
BB RE ST, Tigh Eisk bk, =FE N RIEGES, BATEREMGEHE
HIMES AR A, &GN TE A R E . JUR RIS E, &
MORFE THEZERRE, IFKIEA N LM AUEAT 35, IR 208 FF “ A% QG RFE AR R 15
W “HMigEZeMEREZ”, BAVSOI TR AL - KB E B EE  qTiigish it
SRS S B AR ORI R B AN AR, FRATTR 2 RS A, T AR AT RS B B e A
PR 22903, A ABEIR RV, T3 R Z e 5 T bE B Al ) RE T SE N By iR . XK
AR — BT [A) B8 % T I A KBk

4.5 EHAZEESKLSTRI

BMAEWRSE AR, AES AMHEFEN0.7017 75, WEMN, HHEEE KRN
15. 51%, [FIANL SR HERE KRN 11, 09%; A4 C I AUdE N 0. 6845 76, AN, M4
FEIEK N 15. 33%, [FIIAL G AER KR 11, 09%.
4.6 MEMNEESTFE NBEESFZ=FHETE A

AN, A R M BLESE A5 5 H A e #s A NSO AN — 0 AN A e 5t
FPHEIR T T A e

§5 HRAEGHME

5.1 EMRESFH=HEHEL

o6 12 W



P 7 P DAL S A IR A RS BT R 4 2024 4R 56 3 TR,

Fs e &/ o) S M B EAI(%)
1| BEsH%® 1,304,736,288.30 90.67
Hope S 1,304,736,288.30 90.67
FEGITE - -
I 5 WL 2 $E % 62,426,863.97 4.34
Hp: figF 62,426,863.97 4.34
BEE CRFUE SR - -
Dit L5 driy - -
SR AT SR - -
SENIR A G il % 7 49,976,746.58 3.47
Forpre SEWr = R0 A SENGR B
S e
7| BTG E &M & 21,272,183.39 1.48
8 | HAh B~ 575,426.77 0.04
9 | At 1,438,987,509.01 100.00

B ARFES AR WIS
B L) 3. 83%; iE
BrE v E ) 3. 81%.

H B
4

pURYAN S ]
BURAN 3]

5.2 MEMIRIEITI A RIBERRAS
5.2.1 MEWIRBT LA RERABRERRAE

A G AL BT s T (v N R 55, 006, 750. 65 JG,
HAE 2 WL 55 s I i 4B N I T 54, 696, 575. 47 Jt,

SHEpAL: NRMoT
R LR At G | TEeR S
A Y3 NN N 4 13,309,216.90 0.93
B P4 68,714,214.87 4.79
C illig k. 860,518,289.49 59.94
D Eajj #hjj BRI A = R B 9,211,085.00 0.64
F Tttﬁﬂl%’%ﬂk - -
G LI AR ELL 63,239,198.64 4.41
H fE1E FE O - -
I 13 BB AAE BHE ARSI 3,216,154.28 0.22
J LRl 86,666,114.00 6.04
K =l - -
L FH T RA R 45 MR 25k 42,099,200.00 2.93
M Bl FEANE AR S5 48,059,489.00 3.35
N AR RS A e B it B - -
0 JE RS AB BRI AR AR 25l - -
P HE - -
Q PRSI AE - -




F 3 7P M AL 3 S A SR A IR SR 4R B ik 4 2024 425 3 RS

S RE R R

27
S ZiE

it

1,195,032,962.18

83.24

5.2.2 MEWIRZET U RIOBRERRBERRAS

SEEA: NRMox

TV ARME (ARFT SR REEH (%)
MRE 3,479,150.91 0.24
Tl 2,955,156.81 0.21
AE0 7V T 6,101,975.56 0.43
o T TH B 43,574,970.74 3.04
R ORAg 14,460,022.29 1.01
ik - -
Bz 4,236,383.97 0.30
JHH 34,895,665.84 2.43
YNGR A4 - -
55 Hi e - -
B - -
it 109,703,326.12 7.64

T AR IERMZ AT KbrttE (BICS) .

5.3 JARAEA SMME o He & T =13 E ELBI R/ HEFP B B B3R I 4
5.3.1 MEWIRIEA SOMHE 5 S B #E AR D HEF BRI+ 42 B R 83 9

44
SEEpAL: NRMox
e | RERE | RESE | NE GO | ARhE Go | Doud B

Eefl (%)

1 | 300750 TERT AR 452,880 | 114,075,943.20 7.95
2 | 600519 BN 6 54,815 95,816,620.00 6.67
3 002142 TUARAT 2,800,100 71,962,570.00 5.01
4 | 600690 IR K 2,233,374 71,802,974.10 5.00
5 1601816 VAT 10,470,066 63,239,198.64 4.41
6 | 300760 B EST 195,754 57,355,922.00 4.00
7 | 601899 Kk 2,742,700 49,752,578.00 3.47
8 | 601100 ERVAL YN 787,700 49,625,100.00 3.46
9 | 002594 E I ek 124,800 38,352,288.00 2.67
10 | 605305 HH BRI A 1,288,619 35,952,470.10 2.50

T X RN AE AHH B ERTRIBCE, &I RA RIMES 5HE, JHZRAFRIBEE 2 3455 -

5.4 MEWIRELFT MM RNGEFBTAES

%8 312 it




F 3 7P M AL 3 S A SR A IR SR 4R B ik 4 2024 425 3 RS

SEEAL: ARt

5

fii 5 b

ARHE GO

G EEE B R HBI (%)

H X 5%

62,426,863.97

4.35

RATESR

W=

R

Hor: BURMEERLMR

Ak fii 77

Al YRR B 5

Y

A (AT AZ D)

[ A H

O (X | Q[N |n |~

HAt

it

62,426,863.97

4.35

5.5 MAEMIAREA AP E SEETIHE GRS BRI LA S8R A

SHA: NRMox

BE | BERE | MBEAK | HE GO | ARRME GB) Eﬁzﬁ(fﬁ
1 019733 24 [#H 5 02 615,000 62,426,863.97 435

5.6 MEHRIEA SMME G EE T E LRI RN KBTI+ B SO IE S
BRI

AT AR IR ARRFAT B SCRFIE SR -

5.7 MEHIRIEA RHHE HE ST E LB RN HEF R BT L4 5= & R % W

il

ARG ARG WIRRFFA SR

5.8 MEWIRILA SRAME G H & T = 19E LB K/ RS BB A8 BUIE BB A2

AT AR IR AR TGP

5.9 MEMRSEETR RIS Z 1B LY

5.9.1 REWRAES TR BRI RF SRS 28 B4
o

5.9.2 AES BB BRI KB R BUR
.




F 3 7P M AL 3 S A SR A IR SR 4R B ik 4 2024 425 3 RS

5. 10 &G RIRAH S F 10 HE G 532 B B AL v B

5.10.1 AR E AR EBOR
T

5.10.2 REFARAZ SR KB FH R R A8 a0 B 40
o

5.10.3 ZA<HA B R R BT
Tco

5.11 HRHAMEME

5411 FEHAESRE N T2 RN RT EAE RS Il e 35
FAE, ERGHREHIT—FARBIATER. LWNREE. W, BN
FRSRUESR L Bt D SRR i H 5 P

AN ST BRI A AETF I RAT AT, T BRAT B A IR wIAER S gt H T — A
W52 ) [ o < Rl B PSR T SR AT o B ESRUETR I RAT MRS, ARG
AT A4 UESF [ RAT FARA AR A B I 50 ) Sr R, AR gl H AT —E N 2 B AFF
5T, AT .

XF EIRAESF B R SRR MU, AN AR 0t IR TESR MR B8 DR SRAR PP 75 S A i
AN 2 ] 1 BE AR EK
5012 BSR4 RER TR B A FIHE S R R,
S X AF SR S B VAR A

AN FE AR R AT A4 IR R HH 3 < 1 TR E 0 26 R S e S AN e BN DA AT
TR EER B E LA N E R RN

5.11.3 HABEE =Mk

Hfr: ARt
5 2R &8 (o)
1| fFHRIES 80,559.31
2| MISGEFRE R K 92,980.45
30| RO 215,813.82
4 | BICRLE -
5 | ROfCHIEER 186,073.19
6 | HAmREK
7| fERETRH
8 | HiAth -
9 | &It 575,426.77

&
>
bl
H
=




F 3 7P M AL 3 S A SR A IR SR 4R B ik 4 2024 425 3 RS

5.11.4 #HEWRFEE BT 7 BB T e (535 B 40

ARSI AR AR R I A AL T H B B T #4557

5.11.5 EHARHT+ 48 B 5= h AP LR TE B2 PR L Y U B
AT G A A5 R B BE AT 44 IR e AN EAE LIRS IR 0L

§ 6 JFRAES MRS

LT A
BAHEVRAWERFEF YRR | LR FHERE R
ma D I
& A &C

At JH AT 3 4 1 i i 1,903,819,752.34 225,509,889.99

4 33 ) 5 4 FR U 0 1,710,697.45 641,190.58
Vil s S HAHA [A] 3 4 A s

A RS R 71,153,570.21 9.335.529.99

it

A IR 3 S R 70 A2 B 13
B (gt -8

0 I AL & 40 i 0

1,834,376,879.58

216,815,550.58

$7 ZeBHEANCHBERREREARESHI

7.1 ZEEEAFEEEZSHIRINER

AAREHIR, T BN AE S

7.2 ZEEENZRAERRERREAEESR 5 A

AN, G EAAAAE R B A B SRS AR S A DL o

§8 MK E SR MMERFR

8.1 WEMIN BB E A E S AL BB 200515 5

T I PN B BB A R e B L A AR B BiGE L 20% (K 15 L -

8.2 B RE IR HMEREE

Too

&
bl
H
=




P 7 P DAL S A IR A RS BT R 4 2024 4R 56 3 TR,

§9 H£EXMHER

9.1 HEXHER

Lo (BT PR PR A R & RNER SR R g e A F )
2+ (FIT AL A R S ROEF R R R R 0
3. PR P AR R IR & BUIE R IR BT & 2024 4 3 FEER R L.

9.2 FFHH R

TRYITE A XA 18 76 [ % 5999 534 K8 32-42 #%.

9.3 ER AN

M. http://www. nffund. com

&
©
p=i
H
p=i



