R BT E I KR RE S R

4> (LOF) 2023 £

.
=
f—a

5472

=R G

20234 12 A 31 H

HEEHAN: EHESEEBROERAT
HEELEN: PEIHRITROGERAA
EHHEBA: 202441 H22H



F T B PO KBRS i 5k (LOF) 2023 4R55 4 R

§1 EEHRR

R E N NE S LEHERIEAR S P SOR AR B EOCE . R S PR E B i
I, IR AR S R TN 58 B AN A S ST

REENTE LTHBRATR O AR AIREARE G FME, T 2024 F 1 J 18 HEZ
TARIRE RIS fahs . IFERIMBEA GG FNE, RIERSNEFERERILER,

RSP PERRAR B ORI I -

BB PRV LAIRSAE B0 T 0 SR U BEATIE I B 7, (EANRAERE & —5E

A

tht

4
AR S

HE AL S AR ARRRIL . BEBTA L, 15585 LR AR HH R B R LA 41 B
INEEE=ALER TN

AR I 55 R R L .
AAREWIE 2023 410 A 1 HiEgZE 12 A 31 Hik.

§ 2 H& MmN

B & TR R HSH K S (LOF)
W TR A7 o

e 160127

5o Y 160127

A (Y A (LOF)

HaA R4 H 2020 € 11 A 17 H

T IR I B B

1,015,282,570.22 {3

Bk H br

E PRI AL R B BLEFUR B P AR T, S
HEBFTUATT, S G e 7= K MRS S

ARG TREEHNNBEBIIOT G, KHREHH
PRI R TT 1], FEIEFA TS BRI B I
M B AR . AEEEPIRE R i, BE AT
b SRR A L 25T 9% SR 1 B2 2V B T A B ER  E
o FEWBURMANE: SOURERNG, RTINS, fi
FFBLBTNG . AT A S I GRS B SRR SR B RN
AL IES R g 45

b & bk i

FHIE P LA Bl T R i s R X 55 %+ IE HE IO T 2
ZRE RO B MM af %8 X30%+ il £ it 1 Bl 28 X15%

PRS2 AL 2 R

ARG, TS, AT 8 XU AT
AR T AR MNES, WITHESMRE IS, K4
BB BOE R, B 1 R S B IR I B A 2R A
T 3 2 A 55— R S BT R 2 Fh s AT il T V3R X

E R SR}




F T B PO KBRS i 5k (LOF) 2023 4R55 4 R

B A 1737 U S5 SMIE 23 T 37430 B P I i F) AR5 45 B X

I o
HEEHAN P 7 i PR A A IR A )
HEFEN [ TRARAT B A PR A F

N> Gk B TR

P 7 0% B K B (LOF)
A

P 7 0% B KB (LOF)
C

T B H 413 N TRIRR M Wk C
B R IEE IR SRS 160127 160144

IR R & 7 R 4
FsY

995,813,505.56 {1

19,469,064.66

§ 3 EEMFHIrMESFERIN

3.1 EEMSHER

Bfr: NRMIG
WEH (2023410 51 H—2023412 A 31 H)
EEME IR BN R KR BN R KB
(LOF) A (LOF) C
1A HA L s Bl 7t -32,067,161.57 -629,543.45
2 A BRI -58,352,971.22 -1,127,485.72
3LV 35 5 4 3 B A ) 10,0583 10,0583

i

4 IR B B il

597,233,543.58

11,465,505.75

S5IIAREE G BUTHE

0.5997

0.5889

e 1. S SHRIRACTERA A (R B 53R & g, v A2 G SEbrii

ad 7KP AR T K

2 A s B s Fig 2k S AR SON | BBt lias « HAN O 2 e A2 sh i ad)
FUBRAR B A P IRAE 45 5% 5 IR AR A A IR D A Y] 2 s Bzt n_E A 2 Se i (e A2 50

e o

3.2 EeHERI

3.2.1 FMEHESHIFE KR RIS R RN ST HEE U F 5 B

RGP KA EE (LOF) A
BrE e Mk G A At
e | TROER i fﬁfﬁgg Rl | 060 | @@
@ HE®
HE=4AH -8.86% 0.89% -5.36% 0.84% | -3.50% | 0.05%
o EANNH -8.11% 0.98% -8.83% 0.84% | 0.72% | 0.14%
o EAE -15.39% 1.02% -13.31% 0.85% | -2.08% | 0.17%

%2 311 ;T




F T B PO KBRS i 5k (LOF) 2023 4R55 4 R

ML= -42.99% 1.46% -31.10% 1.18% '”'?)/9 0.28%
A -14.58
-40.03% 1.44% -25.45% 1.17% 0.27%
R RS A
R T B TE PR S (LOF) C
BT E NV G He e Bk
. WS REE | | _
ne &ﬁi{éﬁg . yﬁﬁjﬁg@ BES%ER | 00 | ©0
® HEZO
HE=MH -8.99% 0.89% -5.36% 0.84% | -3.63% | 0.05%
TEARNH -8.37% 0.98% -8.83% 0.84% | 0.46% | 0.14%
o E—4F -15.88% 1.02% -13.31% 0.85% | -2.57% | 0.17%
o =4 -44.00% 1.46% -31.10% 1.18% '12'2/0 0.28%
H3E4 A -11.89
-37.40% 1.45% -25.51% 1.17% 0.28%
YR E A & g & v % 4
322 HEESHAVDREZSMHB R TFEHMKETI RESFES LR E#E
W2t R A 1 HL 5
EAIMGEHBIEKRE (L0F) AR ERKESEH SR EW R RN A EEBFTEEE
30. 00% 4
20, 00% 1

10. 00%

0. 00%

=10. 00%

=20. 00%

=30. 00%

—40. 00%

_5000% —r— T T T T T T/ 1T "7 "1°T "T1T "7 "7 "T "T "7 "T "T7
[~ & W 0 o = = o 4 @O @ & = D D oM N o o
e T T == = o = o o B B e B sl == R = = o]
L A N T
L= R = R = = =R = == R o o = = = el
&L LI LT Ll LLLL LS hd b by
ol B B T I B I o o I o B o B B I B R o I s e e
SRRSRRILKIRIRRIRKKRR KR KK

[ S PENKE — RISERRSE
%3 31 it




F T B PO KBRS i 5k (LOF) 2023 4R55 4 R

RAFHBIEKRE (LOF) CRIPAERKESERISIEREEWGEENAHEES LR
40.00%

30. 00%

20. 00%

10. 00% 1

0. 00%

=10. 00%

=20. 00% 4

=30. 00%

=40. 00% -

_5000% rr ‘1 [+ T T T T®v T T°r _T°r T T T T T T T
- D W = 0 @O O = = o> O o~ O M O LD oo o0 O O v
[T I o N . S T - D N - TR - T ¥ I o NN S B = R - N o I o B B o ]
S N I (N N S AN S U A A M
-0 O QO 9O Q - 0 QO O QO QO — —— QO O Q OO O — —
A L A b b A A D G G
Lo T T - O T TR N N - N - N AN - N N SN e NN e NN o SO N - N - N B |
2 8 5§ R 8 E R fE R R EREEERERE a8

[— mtsmies  — mrlsmekaE
o e
$4 BEAWHEG

4.1 LW (RESLHE/NAE) i

EXEENREEEH | B35
we | RE HiBR N4 BB
EREN | BEEH | FR

u, W TR, TS
AL HTIM (CFAD, BA RSN TR .
2015 4F 7 AMANFE 734, ATRGE AT AL
AT MEBI AT 7, BTV Pt Fr A K
2018 £ 9 H 25 H&E 20194 12 H 6 H,

PN 20204 11 TR ETC. M SCRIR S . B 7 R JG.
R | HEeR H17 0 S| 84 | AN ERES LB, 20194 12 H 6
i HZ 20204 11 A 17 H, {£59 774 2 3%

4, 20204 11 H 17 HES, £/
TR AL, 2021 10 22 HE
A, TR R IENR A IS L 2022
FT7H2HES, M AHEHRISIRE
HEgM,
L ARSE RSSO TR A NARESFRAENH, FEESSHETEH L
MIMER S PEAEH AN B SUUE R e Ad (ERD HIlH;

2. WEHEMNER T EAR SN P ERE RS (FERESLSENMWESR. BH. SR

NN 53 B B A ok THIESR LB ML B3 Bl A SR E

%4 31 T



P 778 4 SO KB RN R B & (LOF) 2023 456 4 TR

4.2 BENFREHNAE SEEUMFE BB

AN, RIS E BN (P N RICAEIE T B Ak i) S RIE
M EEE S AMA S GRS RHE, AEMSAEH S B 5T R0 BAE F Ak
B, AERS S XU SRR L, O B AR AR . ARSI, AL EIa iR
HEEG M, WA ERSMHRA AP e EEE. Rt R mHarad
FRAKEEI S 8 A R AE o

4.3 AP GERYH
4.3.1 AP G EHIPATIE I

AN, AREGEENARHIAT GEFRRRESGEHAR NV EEFE
WY FEE A NI L S iRURE I AR GEAN N AR A7 3 AR 2 Ml 55 AT AR 2 52 5 24 T3k
17, WX N E BT RSN A S .

4.3.2 FRHEZHIT AT TR

ARG T ARG I AL R HE AT N ARG N B G B E B T A S 4l &
S 5[5 5 W A JF 50 TR H S R 28 5 A 50 (1 B A8 5 Bl i Il 77 24 H RS R 5% 1)
G UHON T IR, 72 T HREE B A & I3 SRS 3 5

4. 4 WEH AR SBRRSAZEDHT

VU= R S AR T S R DA U TIUYM I v LA S 22 B Sh BE A S8 AN A2 A A5 BUI AN B S 7
TR, TEHREN R RIE YL .

MAKIRAE , B IEAEZE 25T S RE VI (0 FEr U, Al e Fee PRt AT 2 7 24 8t
B o FATTAE+ WS BIY Ja B s R 39 2 ) PR DU M RF G 1 — e L AR
o FRATBEAR T — Lo PHRUR B - IO (ELUn =), 8500 1 BB sr b i ST 47 M
FoE CLEWIRID o RN SRATRFSE N A ARG E, DoAY R IR A5 52 5 2
FRREBB R IR, HARFE 9 i e 45 LAah e AN A W) R D HE S
1R TEMT, Dl e H R AN B4 47k

X BA U2 B B0 A SR B AT M, FRATTFR T BB S 1) T A ST o TS
HI R RCR AR T RAT W S By 25 A 18, (ELIR SR I 8] (KR8 4 0 R SR LS e
Ak, HEF TR A IR

AR, BATTIE LA KT S 0 9 A B 1 T AT 2 e 8 T PR B, (A
FRERAVEATIECE B NIAAT, AR 2 R S AN 5 1

4.5 WEHANESH) SR

#
o
=i
pias
=



F T B PO KBRS i 5k (LOF) 2023 4R55 4 R

BEWEIAR, RIS AWBIEE N 0. 5997 TC, IEBIN, 80H{HEHEK % H-8. 86%,
A BV G v 3 K 5. 36%; ANFES C A AiFE N 0. 5889 Jo, &G HAN, rAlid{EIGK
FN-8.99%, RV SGHEHERE K -5, 36%.

4.6 MEMARESFA ANBEE ST E L L

PHMEMT BT T .

§5

5.1 EMREEF=HEEL

BEAEGHRE

A I, AT SR N DBELSE A5 H AR S AR NBCR AN — 0 NBE R 7

i3 =] £8/ (o) G EE S B TP E A (%)

1| B ®E 502,106,999.20 82.01

Hrpe IR 502,106,999.20 82.01

Fee Tt - -

fi] 5 WAL 7 $5 % 30,730,901.66 5.02

Hope fiiZr 30,730,901.66 5.02

BEE SRR SR - -

4 | HEEIRE - -

5 | ERfTA IR - -

6 | FEANREEET 40,039,386.28 6.54
Horpre W R0 B SN IR

& Rl ) )

7| AT R A AT 38,986,119.82 6.37

8 | HAhwir= 401,884.15 0.07

9 | &if 612,265,291.11 100.00

T ARFE S AR A BB @ AT B LR R T E A AR 19, 403, 554. 91 76, 5
G TP IEE LE A 3. 19% ; 38 ik VRIS A Z) ML 3 0% s A T (e o AR T 19, 468, 016. 15 JG,
o < B B EL A 3. 20%.

5.2 HMEMIRIEATIL R B ER R A S
5.2.1 MEHIRBEITUAREFABRERRAS

AN T

e GRSy anti o | TEeR IS
A | R RRL B L 50,771,092.18 8.34
B KA - _




P 778 4 SO KB RN R B & (LOF) 2023 456 4 TR

fill il

408,323,750.24

67.08

LT 3T RS ROKAE R RLY

s

HER R

2,800,559.60

0.46

ALl A REAIEENL

A R ROl

5 R A E BRI RS

43,022.76

0.01

R

Gl

MLGTATRE 55 R 55l

1,244,588.48

0.20

AR FEAEANR 553k

23,827.44

0.00

KA SRR 2 FE st B 2

28,587.44

0.00

JERRSS B BRI A IR 55l

A

DA TAE

A AR E AR R

nIFQ|IT|IO|IZIZ|IC|A|T|T|IZ|IQIT|T|ITAO

27
Zie

it

463,235,428.14

76.10

5.2.2 MEPIRET LS REOBREREREREAS

SR AR

S

ARpE AR

HEEFRERA (%)

AEYR

R

Tk

e AT

21,148,573.96

3.47

AR

16,443,278.53

2.70

o7 PR i

1,279,718.57

0.21

el

(AL

I

N

e

BUR

it

38,871,571.06

6.39

5.3 JARAEA SOMME o He & B =15 E ELI R/ HEFP O B R B 3 B 4
53.1 MEHIREA RPME GRS T #E IR DHEF AT+ 8RR S 3

4
pe | mERE | MESK | BE G | ARKME GO 5§§%§§ﬁ
1 |600519 wMFE 34,900 60,237,400.00 9.90




F T B PO KBRS i 5k (LOF) 2023 4R55 4 R

2 | 000568 PN 290,253 52,077,193.26 8.56
3 | 600809 Ly 7 398 176,562 40,738,150.26 6.69
4 | 300498 I A 1,692,453 33,950,607.18 5.58
5 1002126 A 1,620,625 30,257,068.75 4.97
6 | 603179 IR By 507,300 25,725,183.00 4.23
7 | 603345 G 200,439 20,967,923.79 3.44
8 | 603369 At 2% 426,000 20,767,500.00 3.41
9 | 000333 LR 378,500 20,677,455.00 3.40
10 | 002840 45 1y 655,500 13,627,845.00 2.24

T X T FIAE A B BT RBEE, SRR A RIMES SHY, FHZ IR E B Al .

5.4 MEWIREF T MM RN GEFERAS

SEA: AR

FFs 5 mFh ARHE (L) i FE B A B (%)
1| Exfig -
2| TR - -
3 | EfbfiFF 30,457,262.30 5.00

Horp: BUEMEERL6 30,457,262.30 5.00
4 | ks
5| Ak R T R
6 | IS - -
7| WA (AR R 273,639.36 0.04
8 | FhkAFH
9 | HAik - -
10 | Ait 30,730,901.66 5.05

5.5 MEWIRIE A SME 5 H S B 138 PR/ HER BYRT 4 R 57 B3 48

EREAL: AR

e | g | MRAR | HE GO | ARfE GO %ﬁf/j’f’ﬁ
1 | 220312 22 ik 12 300,000 30,457,262.30 5.00
2 | 113633 FHR At 2,650 273,639.36 0.04

5.6 MEFHIARIEA SMHE & & B E LB KN HEA B BT+ 48 B SCRRIES
BRI

ARFE G AR WIRARFFA 5™ SCHRALESR

5.7 MBEHRIE A ARIME S EE B HE LRI NEF R L Z &R B R Y

7




F T B PO KBRS i 5k (LOF) 2023 4R55 4 R

AEEARREWIRARFFA RS-

5.8 MEWIRIZA SME b2 & F 7 13E LI K/ HES B BT TL A2 BGIE R B A 40
ARSI AR IR AR KA BUIE .

5.9 MEMKRAFEETRRERIBAI B 5 18 0L i

5.9.1 MEHIREFZEEIR T KB T M A
.

5.9.2 AEER BRI B EBUR

AT GAEBAT AR BT TE T, RO RS BRI, LR EDV EEH K, RATA
VELF . 3G TEERIIIA A 2, B IS T A T T s AT A T 7T, 45 & TR I 0%
e PR 2 SR LS B AR AT, SELRL B HEAT LG, 38T 22 Sk olas Sk 2 JU) DR A 55 SR s
AT EWORMERRAE.  RSEHNR TS EARAR I a vE  JRahE &S PERFIE, 1B
RIS GT R AR G E U X R R 1 0 T IR B E AR , - R0 H A (] 55 ) P <z
ATZE AR AR, AR BRRAR S BT AL & A B U ) H )

5.10 EFIRAZESHT B E U5 H oL i 3

5.10.1 ZA<HAE R R BT BOR
Tco

5.10.2 R 5 HIRAE BB 10 E G R S50 5 B 40
.

5.10.3 73 E G BREE
.

5.11 HERHAAMEME

5011 FEHARESRE K+ BIERK AT EAA R T WP R w5
RFE, REREHE B —FNZIATTES. LNEE. Wk, &N
FRSRUESS B3 B D SRAZ 8 T B

5 0 A e BB BT A4 RS R AT AR RA B 8 B T IS S &, A AEAE R G )
HAI—HFAZEIATTETT. TR,

5112 FHESRBENITERERLGENES S FAMENEBRERE. 2,
B L AR S B BB B DR SRAR i U B

%09 B L1 )T



F T B PO KBRS i 5k (LOF) 2023 4R55 4 R

AN FE AR A A4 IR R HH 2 < 1 TR 0 o6 R S e, AN e TN DA B A
TR BRI ZE A NPT SR

5.11.3 HABE =R

B NRMIG
s LR &8 (o)

1| fFHRIUES 47,386.58
2| MUHIEREHE K
30| MR
4 | BICRIE -
5 | BICHIEER 354,497.57
6 | HABLSIWGK
7| fERETRH
8 | HAth -
9 | &if 401,884.15

5.11.4 G HRFFH KL TR B I AT 8 #5055 B 41

SEEA: NRMoT

Fe RHERG fRFHBIR ARME GB) | EEEEFFEREI(%)
1 113633 BHR AR 273,639.36 0.04
5.11.5 #& R+ 42 R E PR IE 52 PR I% L H i B
AR AR A WHARBE T AT+ 4 I AR IE 2 TR
§ 6 TP REESHHES)
BT A
B BRI R KRR AT NERE KRR
(LOF) A (LOF) C
5 B R 3 4 4 AU A 1,004,206,671.96 19,124,501.83
TR A5 S 30 ) 3k 4 s HR 43 24,707,649.92 1,284,525.40
Ml R 2 BB 33,100,816.32 939,962.57
10
At A (] B S PR 4 AR By
A (AR DL -
w5 HA 3 A 3 4 4 AL A 995,813,505.56 19,469,064.66

$7 BEBHEANCHBERREREARSHIL

7.1 ZEEEANFEEESHTRINIHER

&
p=i
H
p=i




F T B PO KBRS i 5k (LOF) 2023 4R55 4 R

AR EIAR, FEEHARRA AT S M.

7.2 ZEEENZHER R SRR FESI 5 WA
ARG HIA, B AR, 0] 8RS AT S R O .

§ 8 MBHE IR MM ERF R

8.1 EHIN B — BB EFHESHHHIABIEGET 20089155

WP B AR B R S L B A7 AR 1A 2 BGRERE 20% 175 150

e
8.2 MR EE RN LMEESFR
.
§9 FENMHFAR

9.1 H#EXHHEZR
(R 7757 230 Fe K B SR S 0

(RT3 T P R R IR SR
[ TR SR B 2

(LOF) ®:445F)

4
4 (LOF) FRE ML)
(LOF) 2023 4F 4 Z=FR & JFE L.

1.

2

2.
3. F T TH PN

9.2 R R

TRYITH A H X AL 18 75 g 5999 534 K JE 32-42 #%.

9.3 AR AR

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

&
p=i
H

p=i



