MR Re IR R EE

2023 £

.
et
|—a

5472

=R

20234 12 A 31 H

HEEHAN: EHESEEBROERAT
HEELEN: PEIHRITROGERAA
EHHEBA: 202441 H22H



7 e R R IR S RS 3BT 4 2023 458 4 RS

§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 -

S B BRI DO SEAS . B ST R0 A P e 3, (A PRIE R &
A

tht

(AR ML B AR HARR R I o T KU, #5553 R AE H 43 58 TR SR A28 )
BEARRE G MHESE UL 1.

AR P SRR A T

AHREWIH 2023 4210 H 1 Hig® 12 A 31 Hik.

4
&

§ 2 H& MmN

B & TR BT e A VR A
L ERG 202027

s 38 2 A 202027

Ja v 22 2y AR 202028

A (Y LTI
HaA R4 H 2014 %7 H 24 H
i 35 B HE S AL A 758,127,256.59 ¢

ARSI T BB R AT, AR RS P XU (AT 4R T B

S Dotk
B5HR R S A B

ERR PR E T, AWK EEEER: (1) ERAHR
b, 4G GDP H K&, TV, PPI. CPI. ilpA|%4s
oy BEHOEIRELSE; () MMAFER, SRSk
FEEMIFE R R R BRI TS 3D i,
QRT3 5 557 1 ik ik S U i 26 . Tl B
e/ K L 5 EAMT I R EE L. T B8 B ok 5% 38 S AR K
& (D BURNER, BFEMBECE. BB, IVBeE
LRSI E VMRS A5 SR YE_ BT
T, SIATTT S R AR (LS, B o e 4 5 7 A M 5
CHAFFEREIE) (3155 LA R 8% 13 1 3 L A5 285 8 7= ) 0 43 T
bl HREENAR, e,

HHUIE R i 2 5 )3 AU A 2 X 75% + PP IR 2R S FE L

WAL o XTSI
AR VR 25 X 59% 4511 2 F 2 X 20%

%1 312 it




7 e R R IR S RS 3BT 4 2023 458 4 RS

AH G IR A T A G, FARHIT 2 U AN U R AR T I
SR, mT A e. Rmiiinkte. KRG
RS AT e 5 I BROEREE, BR T HERIE S SN IR R & U
Bl AR 5 — AR BT A 2 oh, ASE IR TR X &
T 37 IS S8 SMIE I3 T 37 430 B i s A0 i 5 8 X

BEEEHA A 77 2 4 A PR A F
BEE&ETEN b TR ARAT B A PR A F
B R R S TR B 77 e AR S A A 77 i R AR S C
& BFE AL 5 A 202027 005207

4 N 5T LA R A
Zﬁ . ;;;K?E PIEEID | 613 350.682.72 144,767,573.87
J\lm‘ )\

He 1. ARIESHEREWN 2014 7 A 24 H, % HE R 7 S0 RS ANEAR 7 5 4 11
A B A R 7 it 2 e IS TG VR A BIE R A T

2. RIEF T ESE RN AR AR 2023 46 H 21 HRAK (FEIT b & RGN0 E
RETNERF R R SIS M IRA N KSRGS RERWAERMAE) , ARET 2023 4
6 F 30 H e 7y i 2 % RIGTHC B IR & BUIE S48 0 B A T N R 7 i 28 4% TR A BIE R 4%

ﬁ%%éo

§3 EEMFHERNESIFEENR

3.1 EEMEIEIR

Bfr: NRMt
_ W (20234E10 51 H—2023412 A 31 A)
*

G W RRR AR A AR AR C
1A HA 2 SE PR 2 -82,032,793.51 -18,309,995.27
2 AR -83,448,172.70 -18,462,089.13

) /:[:} %/\ /\A’ﬁ ﬂ: |
;\;nﬂ? 813 G BIAS HA A 0.1307 01274
4RI B E 1,258,286,273.12 283,030,054.77
SIARBRE S A E 2.051 1.955

e 1 BESWSHRIFAERERE NN () B 53 a5 migt M, A3 R =Bl
i AP EAR T T AT

2+ A e B I a Fia 2 S AR ERON | #eBt i as L HttloN (A& 2 e e sh i at)
FHBRAE < B HRME FH AR 457 9% 5 AR AT, AR A S9] 2 s Bz A 2 Fe i (A2 50
Wz o

3.2 HEHERIN
3.2.1 AR GRS IR EE KR RS FHNL SR T I e 2R 1 L

%2 312 it




7 e R R IR S RS 3BT 4 2023 458 4 RS

BT R AE TR A A
AR R E N385
g | BERER | WHEBE | e | 00 | @@
KEO © HREHEREG -
TE=1A -5.96% 1.18% -5.04% 0.87% | -0.92% | 0.31%
LS H 21.21% 1.18% -13.47% 0.86% | -7.74% | 0.32%
P A -18.25% 1.26% -15.41% 0.90% | -2.84% | 0.36%
o= -25.05% 1.80% -22.14% 1.32% | -2.91% | 0.48%
P T 99.49% 1.69% 49.79% 1.31% | 49.70% | 0.38%
HeHF 149.54
ii;z E;E 203.22% 1.66% 53.68% 1.46% v | 0:20%
% % 0
T s AR A C
AR R Nz 4:&-3
e | PEPER e | PR e | 00 | 0@
310 © Vg EAE) BEG
TE=1MA -6.14% 1.18% -5.04% 0.87% | -1.10% | 0.31%
HLESNNH -21.52% 1.18% -13.47% 0.86% | -8.05% | 0.32%
A4 -18.88% 1.25% -15.41% 0.90% | -3.47% | 0.35%
TE=F -26.82% 1.80% -22.14% 1.32% | -4.68% | 0.48%
P T 91.71% 1.69% 49.79% 1.31% | 41.92% | 0.38%
ﬁ/\A—
ii‘;?ﬂ%i 45.94% 1.64% 14.97% 1.28% | 30.97% | 0.36%
% &

TE: ARFEGMI 2017 £ 12 1 HEWHY C K080,

CRAPHE 2017 4 12 H 4 Hifrsk,

3.2.2 BESHEIDRESHH R THFEM KRR RIS F ST R 1
W28 FRAZEN T LR




7 e R R IR S RS 3BT 4 2023 458 4 RS

Fh Eima e SAR TR EEBKESRHAL SIS E E W A A L ES T HE

00. 00%

500. 00%

400. 00%

300. 00% 1

200. 00%

100. 00%

0. 00% 1

_10090% T T Tr—TrTr—Tr—Tr T 1T 1T 71T 71T 1T 17 1T 1
= = I~ W o O o M~ O D 0 @ M~ W NSO uw oD O o
[ I Y e N o I o R = N e R . D == T VR R T . T e I o B = B . B o]
R A
L T e e o e S A = [y o o S o R S . =
bbb bt lbsdess L L LS LD
e - e e
= R E R R R R R R R R R E e 888888

[— sitpaEike SRS |

FhEin&E R GCR TR EB KESRIHA SR EEW R EMH L EDIEEE

250. 00%

200. 00%

150. 00% -

100. 00% -

50. 00% 1

0. 00%

_5030% T Tr——rr—TrTr—Tr—TrTr T T 1T T 1T 1T 1T 1T 1
= D N = N M D M~ W = M D o N M = O
L= T = B L T T e = I B e == e B L T o B o B
e N
Rl . L = = R == = R = = = = o R == R e
Lo baddded &I T T I LETL T
| T e e B R N o B o B R R o R oo < VI N I A ]
2 8 8 R R R @A A8 &8&8&88

[— BitpEEET — RifLSEEEEET |

T AREEAM 2017 4F 12 1 HAZHHE C ML C BB 2017 4F 12 J 4 HRTrLE.
AH4T 2023 4F 6 1 30 HAE, LS IR IS



7 e R R IR S RS 3BT 4 2023 458 4 RS

§4 EBEANRE

4.1 RELHE (RESLHE/N)

EARENESZE | EH
wy | RE HARR Mk B
FREN | BERR | FR

2 HRSERET L, BEHES ML E
o MR FHEE ST, TAT
WFF . 2015 4E 6 AMARE 734, 1T
B S AT LB 9 51 . 2018 42 9 H 25

PN 2020 4F 2 HZ% 202042 A 7 H, fEB RS
ik & Hez H7H - 104E | I ESIRE . BT NEIREHES
i PN, 202042 H 7 HES, {8

T A A R A B, 2022 4F 10 H 25
HZE4, (Er kSRR &%
2023 4E 3 H 21 HEA, (ERETHH
B R A S 2B

e 1 ARSEERELEIER PR ESFRAENH, FEEE2ERER H L
LR A B EAE P AR R 2 WUE I E R A CERD HIY,

2 B ML R RAREE A FIE R & GEFRGLENMES . HHE. myE
YNAVSYNI DAY Y= =2 VISP P S = 3t N N TN EES S

4.2 BENIREH N AR SEEUMFE B BA

AN, AL SE BN (A N RICAEE T R S i) S Rk
M RN S MAR GRS FRHE, AEMRIEH . B/ 5T JE N E B AE 5
PO, AEAS S X (A b O B ANVR AR . ARSI, AR EIa iR
EESH, WAMERSMERE AR . e R e AR RHEG/aH
FRAKEEIN S F A RO AE o

4.3 ATXBEHHH
431 AT BB BRI

AREWAN, AESEHENHEIAT GEFREESEHAR AP EESE
LY, SEEAH R FE AR, @I R AN TR M UAE 2 Mb 25 AT PR 45 11 52 55 2 P30
1T, AP S E A RS R TS

4.3.2 FRHEZHIT AT TR




P 77 i R A TR S TR R BB R 4 2023 S5 4 TR

ARG T ARE AR E L AT N ARG N EENE RN ra 3R A S
S 538 5 Bt A1 54 7 H S R 28 5 A 35 (1 B A8 5 Bl I Il 27 25 H RS & 5% )
G UHON T IR, 72T HR A B A & I g 3 5

4. 4 G A S H R RIS AIZE AT

2023 EPUZESE A RIS B, EARSREOE 4. 36%. GIMLARIERE 5. 62%. FlE 50 2k
4.03%. 2023 4F 9 H PMI HIFHBIAEREE BT )5, 10-12 ALK BIRRA T, RUNATE
JIKIAELES . (E=ZARI AT, BEE — RIS UHTRBERMHEH, B 2021 FR LRI
LPF IR AR IR SR BERE, b AR E BRI T AR R T
o, (ERAE EN T A G E R R M E R . SRR, B THEBURR,
2023 PUZEE B A m LSRRG S, 1-11 7 Tl Ab R i s 5 5 bR i R s &
—4. 4%, 2023 48 ALK, HH T AVRE A EFFEONIE. KPR S8
BOAE, MIUFEAENS S50 BERM BT, fIlE% E3 Mililgt 2 T k.

JRHEET, AT AAEESCEFETEE Nk, EhiArLSHsEa 2 23 404
FEEWSEIEK, SI04ET A BAEL T D1 ARAL, B AT A BRI RN LU S . w4
B IAT AL A b 8 T 20002 A R /NRAR R, X S8 A BE T A AT I 5K
ATTNZ 25 TR e . IR v . h E A5 ARG I A% O TE T R &k, 4
GRERI R OB AE T T mm . J5 i IRA T ESe, R 2BRse g i mmliEl. BHE 6
PRGNS 28 TRFE I TISAT . k0L R Bikm . a1, FHEhE
B o

4.5 HEHAZESHN SR

BEWRGE AR, BEES A BEFRERN 2.051 76, SN, e EEK 2 -5 96%,
[ M 5 v K SR A -5, 04%; ANFE S C A AIR{E N 1. 955 76, A AN, DEuFEEK R
N=6. 14%,  [FIHAMY 253 3 3 K 2N -5, 04%.

4.6 MEMNESFA ANBEREET = EE UL

AN, A R M BLESE A3 5 H A e #is A AU AN — 0 AN 2 e 5t
FPHEIR T T A g

§5 BEAGHRE

5.1 EMRESF=HEHEL



P 77 i R A TR S TR R BB R 4 2023 S5 4 TR

P55 I H &/ o) 5 MBI EAI(%)
1| B 1,430,974,365.51 92.47
Hope S 1,430,974,365.51 92.47
Fe Tt - -
fi] 5 WAL 7 5 % 3,687,066.66 0.24
Hp: figF 3,687,066.66 0.24
BEE CRFUE SR - -
e BT - -
SR AT SR - -
SEN IR 4 il gt 7 - -
Forre SEW =8 SN IR 6
&Rl ] ]
BT ARG E 8T A1 109,910,573.15 7.10
HAh %= 2,913,510.62 0.19
it 1,547,485,515.94 100.00

5.2 MEBRBATHRHKBERFHE
5.2.1 MEHARBITIHRKBARERTHE

SEEA: NRMox

=
H

FarR5)

AfhE G

o 2 S B IHE L
(%)

R R M, il

KA

il

1,333,566,373.06

T B0 IRRSOR A P AR, -

I

HORFZ

53,826,036.00

AEBH . AT

10,074,120.00

ERRiIE V4

5RO B AR RS

33,321,120.84

B4

Ll

LG AN 55 A 55 Mk

36,981.40

AR AR 55k

140,801.39

KA RIERI 2 FE s o P

8,932.82

JE B AR SS  ASFRAN I Al AR 55 M)

HE

PARMMS T AE

b R E AR

wimlo|wlo|z|z|o|r|=|~|z|la|"|lo|lg|la|w|>

e

aif

1,430,974,365.51

5.2.2 MEBIRBET WA REOBRIERRBERRAS

BT

woak12 w




7 e R R IR S RS 3BT 4 2023 458 4 RS

AT AR IR AR R OB BB SR

5.3 WIRAEA SMHE & S T 1#E LA R/ HEFP R B B B 4
5.3.1 MEBIRE A SAME 5 SBT3 E B RN HEFF IR+ 2 B R 33 W

44
8| RERE | REAK | HE D | ArME Go | e B
Eedl (%)

1 | 300750 TEEAY 457,533 74,696,837.58 4.85
2 | 300833 TSRy 821,385 74,006,788.50 4.80
31002843 o By 2,602,362 68,962,593.00 447
4 | 600388 Y REEIRVS 5,017,246 64,170,576.34 4.16
5 | 688012 R N 415,535 63,826,176.00 4.14
6 | 688981 HHE E B 1,186,988 62,934,103.76 4.08
7 | 600498 G E 3,599,975 59,903,584.00 3.89
8 | 300130 R 2,469,156 59,753,575.20 3.88
9 | 000034 P b 1,799,600 53,826,036.00 3.49
10 | 600584 KR 1,601,000 47,805,860.00 3.10

5.4 MEWIRIEFT MM R REFB R A S

SR AR

FF5 35 m ARME Go) o 2R B IPE H ] (%)
1| Exfigz -
2| RATEWRE
3| &g

Hop: BURME SRR

4 | kR

5| Ak R R

6 | HHIERE - -
7| AR CATAZ ) 3,687,066.66 0.24
8 | [FNLAFH

9 | HAth - -
10 | Ait 3,687,066.66 0.24

5.5 MEWIRIE A FRMME 5 E S 15E Pl R/ HER B BT A R 3R A

SREAL: AR

s

ez ey i

HE G

ARHE GO

HEEHHE
Hl (%)

127100 TR A5

36,868

3,687,066.66

0.24




7 e R R IR S RS 3BT 4 2023 458 4 RS

5.6 B HIARIEA SOMHE & Fe & B E EL B /N HEA BB+ 48 B SCRFIEST
BRI

AFE G AR WIRARFFA 57 SCHRALESR

5.7 MEHRIE A ARIME HEESBHE BN HEF R LZ SRR Y
7

AT G ARG WIARARFFH S EJE

5.8 MEHIRIGA SRME o5 T 3E LB R/ NHEA BB T 44 BUES 3% P48
ARG AR WIRARFFABGLE.

5.9 MEMARAZR SR E NI Z A BB

5.9.1 MEARFESTF KB B Mt A4
.

5.9.2 FAESRFRIBHRKRABR

AFEG AT I A DT T, R AR AR B 5, DLEMRME R EEH B, SRR
LT TSI A2, @ HES T A R i mis TR T 7T, g5 4 s e
(5 B TSR HAA BB KT, HILR B2 @ AT ULAD, did 22 Sk ali s Sk 1A OR A8 55 R
AT ERERRIE . FEE IR 780 B e B 07 W e P IR sh e SRS 41k, 12 H
JEEAR BTN h R G RS X PR L T RS I RV, T DR 0 FR A R [ 5 R FH < AT
Al IFTAFE R, DUIA 31 PRI 03 2 & 10 8 A RS 1 E 1T

5.10 & RIRAH S H B0 E GO 3L 2 B v B

5.10.1 AR EFHEEARBRBOR
To

5.10.2 HREFARAIE SR I B AR R SRS o B 40
.

5.10.3 Z<HAE R R
Tco

5.11 HEHAMEME
5411 FEHAESRE N T2 RN RT EEERET WO RE R

%09 W k12 )



7 e R R IR S RS 3BT 4 2023 458 4 RS

KiAE, REREHFHI—FRNZIATES. LHKER. W, &N
FRSRUESS B3 BE U SRAZ 8 D

ASFE AR AT A2 RS (R AT AR R AR e A ORI 0 A7 BR 2 =] A2 4T g i) AT —
N B 2 2 RS B PR G AR MR R AR o B EIRIESR I RAT RSN, ARk
BB AR SRR (0 RAT B IR A B S S LS A, AR g H AT — A 52

FNTFHEDT. RETTHIETE .

Xt EIRUE TR I3 B R SERE 7 (I W AR B3 B B IR UETR (B B8 R SRR P 45 45 A ORI AE

TN 22 = ] BE R 2R

5112 FHESRBENRHE2REREB@ENEES FME N SEREE. R,
I RLXH A I IR BB R R SRR i e L B

AFE SR AT 44 SR B JE 4 B TR S 1) A% e I B, AN I 47 BN Al 58 A
TR BRI ZE DA 205 N XN o
5.11.3 HABBE =Mk
A ANRM
F5 R &8 (Jo)
1 7 HARIE S 713,916.42
2| MUGIESE FEK 1,994,051.36
3 Mgl
4 | NUFE -
5 IR HR D R 205,542.84
6 | HAthpoE
7 | SR
8 HAth -
9 &t 2,913,510.62
5.11.4 REWRFFE AT HE BN #5755 040
AL G AR AR FEA A T3 I BA R o] e 4 27
5.11.5 REFIRET 128 B B AR 52 BR 1% o0 1 156 B
AL G AR AR I T A0+ 42 I B P AN AE Ll 52 BRI O
§ 6 FMRELSMBEHEZF)
BT Ay
IH BEhRWESEREA A B RnEERE C
4t HH AT 3 4 0 i 648,951,914.20 145,951,942.83
A 3O 3 ) 2 4 R 7 0 42,950,789.81 1,973,079.10

210 7T 12 |




7 e R R IR S RS 3BT 4 2023 458 4 RS

Pl A T U H0D ) i < D ]

(gL

78,543,021.29

3,157,448.06

e Y IR 3 37 7 A2 3 1y
B g L")

T WAL & i BUE W

613,359,682.72

144,767,573.87

7.1 REEEAFHEESMHHEHER

$7 ZEFEAGHEAREBERAREEFIL

ALy

HH

ugl

I U E B A S e 8

2,575,325.78

5 ST 18] SN/ FR I S5 4 A

S5 7 5130 18] S H /e (] 54 A

A WA E A A G 3

2,575,325.78

A WUIAR A A MBS e B mHts (%)

0.34

7.2 ZEEENEHERRERREESR 5 WA

AN, G EAAFE R B[R] SRS AT S A DL o

8.1 WEMIN B —RREIFEESHFLHILBIBGEL 2055915 5

§8 MR HEE RRPMMERFR

A I R S B S L

WA IR A 0

EREER S
A EL A5

Ky | e | DR

it 20%
FRT RS ] X
[&]

LURIEG X

FA 473 51

B ] 350

A

G
ke

B

20231001-
20231231

244,424,014.66

44,000,000.00

200,424,014.66

26.44%

7 iR AU

RIS SRS NHEIT 20% M5 S0 HFREA N, AR LLp] &g s tFh, RS BACRAE LG BN K L
AT, R T BRI RS AN G B BN XU .

T HRIE A S LA FE B A AT 5

8.2 MR EE RN IMEERFR

Ed

11

]

12w




P 7 e i 2 A TR RUUE S S5 R G 2023 45 4 AR

§9 AENMHHEHZF

9.1 FENXMHER

1. (F7 mim e s IR S AR IR R e R e a
2+ (F5 i A R A RO IR B A AR E ML)
3. P e R A VR A IR SR BT 4 2023 4F 4 TR T

0
=

9.2 FRIHL S

TRYI T A DX 418 25 FH % 5999 554 K JE 32-42 #%,

9.3 AR

M. http://www. nffund. com



