A 5 R4 e by 3L 5 BT IR

BOEFRTEEE 2019 £

—
—a
|—a

5372

=R

2019 £ 09 A 30

H

HEBHAN: FHFESEEBROARAH
HEFXEN: PEILHBITROERAT
WEXHHER: 20194610 A 25 H



P 77 T4 b ™ 52 5 BT TG R BOIE SR B R 6 2019 4R850 3 FREARY

§1 EEYR

BB TN S SHE FORUE AR S B R AR L E, R SRR i E KX
B, R ARSI ECSTPE . AR VAT 58 B AR AN Sl O 5T AT

FEFEE N ETEIRAT RO AR A ARIEARE S FRME, T 20194 10 H 23 HE
% T AR I %5 fabn . P ERIMAB R A GG SEANE, RIERZENENEEERD

B R PRI B IR .

BB RV LSS . B iR S i SR N BEAZ Y 2 e B 7, EAPRIESE 6 —

R o

|

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

b A HH S U
At 55 SRR T

AAERAE 201947 A 1 HA£ZE 9 H 30 Hik.

§ 2 HE& M

FE &R A 7 HIE A8 5 ™ ETF

N TR 5 =

H4 FARAG 512200

oA 512200

Y (ST 22 5 B FF IR (ETF)

EaAFAMH 2017 %8 H 25 H

et BIR B A0 B 300 85,376,000.00 7

. S PR AR TR, 8 SRR B O 5 R AN PR R 2 B/

BT H bR .
AES NS AIREIE S, KBRS, SR Em

PR A JREFE AR HE 25 b (1 S U A A iR P L B A A, FRAR
T A (R Uty B B A R 1 AR A AT A RL R

L o AR G I 25 LS HE AR I PR A R 2R o AL AR I

ARG G A M
KGR TR I 4, RS S s TR A B 4. fit

S 2 FHIE G SR M S . AR B AT IR ER
TR R, B S5hrrfas. LR Bt
211 1 ZE T 3 A AL ) R UL i AR A

HEHHA RS B A PR A F

EEFEN Hh ] TR ARAT AR A PR A F

T AILGAEA G AT R GUHE IR S HAE BIEESE T, TRy “HEi=” .




P 77 T4 b ™ 52 5 BT TG R BOIE SR B R 6 2019 4R850 3 FREARY

§ 3 EEM S MESFERI

3.1 EEMEi

Hfr: NRMot

F W 55 TR b WY (20197 A1 H—2019 49 H 30 H)
LA O SEIR -2,374,556.22
2 ASAF -3,200,177.38
3BT 3515 4 A B A R ) -0.0367
A AR TG T 70,761,709.40
S IR IS B 0.8288

e 1 BRI SHRR A B R NN EAL 53 G AR, Th AR SEhriiat
P EART oy

2. AWC LI EEIRFE S AR WIRLE WO . Bt AU CR &2 e fir A2 sh i
a) FHERA R SRS AR A, AHIRE A CSEB et in A 2 se i A2 sl et -

3.2 EEERI
3.2.1 AR EIIE S M BUFE N K FR KIS R LS B a8 #R A LR

[ Lot
AR | R | g | | _
R © 2O | doske | TR )| OO | @0
0
HE=4H -3.93% 1.17% -7.76% 1.20% 3.83% | -0.03%

3.2.2 HES A RARURESHIR THHEN KRR LH 5 RS R E
e 22 [ LA




P 77 T4 b ™ 52 5 BT TG R BOIE SR B R 6 2019 4R850 3 FREARY

BhRILEERTETFETHEEKESRHV SRR SRR R AL EBE

30. 00%
20. 00% I
‘.
| I,.|
10.00% { | Jhltf
Il T s
& lﬂ)’-\ o v:-f‘._,_ ',.'|| |F"J N Ll:.l r‘"‘\ll
0.00% A2 A W [
].1,.\ o .,'J\.-. |I.-JJ |II j'IMhl" "-,_ "', “YI
W W L |IJ"| : '\.-II'H'" I.{' 1,
~10. 00% - WML -~ 1y----
Ifml fl I h ‘L‘j n
i ™ I o 'J-"F":\
., - LY P ‘_| *)
20,00 ll.nll::'u“:'ﬁ-'l'-;.ﬂ'« [I':" F[:‘ AW
') ﬁl"'hl“"ﬂ__::lI 1|] u::;l 1..: |
-30. 00% ) ‘t}"
il
¥
_40- Uﬂ% T T T T T T T T T T T T T T T T T T T T
8§ &3 T2z I 2RI S2Z I3 =] QS
N A N
2ET 7333335311138 %3332:%
E E e e EEEEEEEEEEegggeegegeegee
S RRRRRAL|ERKARRRKRRKRA|RL|ERRKRKRRRKRRLAR
|[— BitpMkE — RihlaLeuaE|
Fases Ve Y
§4 BEEAIRS

4. 1 RE&EEE (RESZLHEPN)

EARREENESEM | E5F
g4 | HRSS SRR Mol B
ERAM | EERM | FIR

2, FEFMMN K FH et %
FE M R 2 AR L, B A4
MRS o AT ER T BEAR L PRI B4R
17, MEFEAL T LIE. 2008 429 A
NF T4y, ATR T A SRR B
REZHBT, 2013 £ 4 ARBASE

EN 2017 4 8 BRI S 2 BUTAR A S A
A | HE H 25 H - | 144E | £H, 2013 4E 5 HZE 201546 A, 1T/

H J7 RS I A2, 2017 4F 11 H & 2019
E1A, ERTEKE. T RR S
G4, 20164 12 HE 20194 H,
{ERE T 2 IR . P T B SR LI
MIEELH; 201344 AES, TR
500~ Fi7 SOOETF JE4&248E; 2013 4F 5
HZEA, £/ 77 300, B5J5 300 BEpEdL 4




P 77 T4 b ™ 52 5 BT TG R BOIE SR B R 6 2019 4R850 3 FREARY

23 2014 410 HES, T 500 K255
&2 201592 HRS, R EA
ETF &4 8, 201747 HES, {HE
ARG, 20178 HES, T
R 7 e E . F 5 5 e ETF B4
23 2018 £ 2 HES, 1L H % ETF.
F7 H X ETF B E 42408 2018 4F 4
H#E4, (T MSCI#:4 R 4248, 2018
6 HES, £ MSCI B iR &2 3,

e 1 ARG EERGLHIMEIR A MNAR G EFRAERH, R EEE2 B E L,
L i e 2 B AE H O AR MR BB RER A S (CERD H;

2+ UEFF ANV AR IR THRARHERE MAT ML 2 GIEZRL M N A RS B BRI TR THIESR
ML GG AR SR RILE -

4. 2 EENXR G AN S E S EER T E R IR B8

AR, AREGEHNHRE T (P N RICAENET R R A ) S5 A A
M ERER S MARE GG EFE, AEMWEEM . RS o0 R0 B IS %
BV, AR AR IR L, SR  ARE A N VER KRR . AR, S
IBFRBER RGN, BAMFEEEOIRA AL . EeRREHEHE . 55y k5l
B EARIEHEEM A S G FRPHE .

4.3 AP G T
4.3.1 AF3E 5 B RPAT IR

AARE N, AEGEHNEPAT GEF R ESEE AR AP 5HER SRR ,
56 A N FE SR AR, I RGN LA & A 7 sUFE B b 55 AT PR AR 28 5 T AT
O TR I R HL ) T S G R B AL A

4.3.2 REXGATARIE DA

AT T AR W ARAETE T W AE AT A AR5 30T P 22 4 TN\ A8 B A1) T 4G Pt 4L
&2 SI05E 5 BT A TE SRR F R 16058 By BRSS9 830 38 5 BRI T2 2 24 RS B 5%
(K38 5y BN 1 IR, e o T B A A R A58 S s 75 BT

4. 4 5 M A E S B RIS B IESAT

WG IAN, AR IREEL 7. 76%. WEBATEL A2 RS 257 . “H
WEIN M | “IREARENARDI RS « “BIF MefiEHRg” &, KALE




P 77 T4 b ™ 52 5 BT TG R BOIE SR B R 6 2019 4R850 3 FREARY

(O ER R 1R 22 T b P2 AR BT /KT, Il ™ A% 1 R i B AR, W fR T ARSI L Az
k.

TR AR HE < 41 157 30T PN BRI % 22 JE XL 0 A

(1) DR DV B o] oy A B A P AS B i 22, of St FRAT T3 A 38 52 5 5 U B 2 22
/M

(2) R I TR HORAD I CELAE IRt R RO ) IR R, 51 RS ) Ry IEEASL 2 A 125
T e AL R

(3) BN, FATHRYE SR BOE W 00 0 B B BT 1 R eI &, FATIRAIHE T3
BT, IR TSI N 2 IR LB T R A A, WSS R E, RR
bf, EREFRZZARHIE BRI .

4.5 EH N ESHNV SR

B IR, RSN 0. 8288 75, HAHIN, MEE K % K-3. 93%,
A BV 2 3 v 3 K RN -7, T6%.

4.6 ME AR ERH ANBEEE T ETE R

REIN, AR ARMIES: A5 HE GO A NEE AR 0 N s
BHHEIRT LT I eI .

§5 MEAEGWHME

5. 1 IREMAREER~AGHEMR

Fis i H e o) o 2 B LB (%)

1| BB 70,558,965.36 98.05

Hor, RE 70,558,965.36 98.05

eI

[ 5 Wi it 5 %

Hrp: figz

B SRS

4 | REEE®E

5 | R ATEmMBR

6 | ENIREERET™

b SRR e SRR

SR
BATH NS F &A1 1,382,220.99 1.92
HAh %= 23,301.30 0.03




P 77 T4 b ™ 52 5 BT TG R BOIE SR B R 6 2019 4R850 3 FREARY

I

it

| 71,964,487.65 |

100.00 |

R AR TS AR BRI R, T 5. 2 WS TR A S R B A

L IER

5.2 MEMIREAT WA RIOBERFTAS
5.2.1 EMRBHEB R AT RAFAREZRRAE

g

TR

KRiE Co

A

N N4

i 3 4 B R E L] (%)

B

Kk

C

il

191,883.00

0.27

W)

HLJI. Ty R BOKAE A
PERL

I

HERFFE

AZIEH . AR ATIEEOY,

T|Q||m

A A Ol

P

H AR BEAE S BRIk
55k

R4

4

67,164,641.34

94.92

GRS 55 i 55l

701,479.00

0.99

BEABEFEMBA R S5

KA PR O L0 B

JE B R SS « ABFRAI A IR 25l

A

DAL TAE

b R E AR

v wm|lo|vw|lo|z|z|c|~]|=

G

230,486.60

0.33

it

68,288,489.94

96.50

5.2.2

WMEHARBPRBER BT U ROFEARZRRAES

g

735

KReHE Co

i 3 B E EE AT (%)

A MR Bl

Rl

&b

53,036.38

0.07

o |O|w

BT T R BOKAE
BB

2,139,240.40

3.02

SN 14

R ZE

AEIE R AT

T Q||

1 FE Ol




P 77 FPAIE A by S8 5 RO IR BOIE S B R 4 2019 F 55 3 TR

Ll

F AR BAEAE S BORR

55k

78,198.64

0.11

B4

Bl

A 55 RRE 55 e 55l

FFEABIEFERIBA MR S5

KA IR N 3R i B

JE B ARSS « ABFRA AR R 25l

A

TARM2TAE

St R E AR

wlmlo|~|olzlz|C|r]|=

e

it

2,270,475.42

3.21

5.2.3 |EFREAT W REB BB A BRI R A G
AREE G A A5 AR AT IR 45 B 52«

5. 3 MEARIE A FOMME o Ze & 13 E LL I R/ N HEFF T+ 42 BRI R B 40
5.3.1 MEFRRIEHIF LA A E G 2 S T FE HBI MR BT+ 42 R

Exa g
e | mmAE | REsR | MR B | AnhE G | v R
tes (%)

1 | 600048 PRF = 593,411 8,485,777.30 11.99
2 | 000002 Ji FlA 272,742 7,064,017.80 9.98
3 | 600340 He SRR 157,811 4,256,162.67 6.01
4 1001979 AR A 207,600 3,942,324.00 5.57
5 | 000069 UASTIN 336,500 2,365,595.00 3.34
6 | 600606 oy 315,500 2,227,430.00 3.15
7 | 600383 G AR A 185,900 2,147,145.00 3.03
8 | 601155 B 74,300 2,108,634.00 2.98
9 | 002146 RERE 151,900 1,257,732.00 1.78
10 | 000961 R R 152,700 1,184,952.00 1.67

5.3.2 R H BRI T 1% A SO E o 2 & 57 15BN HE R O T 42 R

BeF A4
o . , _ S S R |-
Fe | BREA i 2 47 Fi e (B ARIE Go) §m1y>
1 |003816 R E 562,958 2,139,240.40 3.02
2 | 603927 R AR 884 78,198.64 0.11
3 | 300790 FE 671 31,094.14 0.04
4 | 603786 B A 816 21,942.24 0.03




P 77 T4 b ™ 52 5 BT TG R BOIE SR B R 6 2019 4R850 3 FREARY

5. 4 WEHIRLEFFF MM ROFFRBAS
AEE G ARG IRARFFA 657 -

5.5 B HRIL A SRMME 5 EE T8 LB RN HRA KR T4 SR 27 B B 40
ARG WIRARFFA 57
5. 6 &R A RMME G2 T #E LB/ R BIaT 42 B SCRAESS
BE A
ANHE AR AR RIS A B SCRFIESR -
5. T WME R A RMME & & & T #E BRI LA R SRR HE N
il

ARGAMERARFFA SR

5. 8 A HIARIE A SRME 5 FE ST 13E H I DN R BT A BUES B B 40
AFe AR AR ARFFERUE.

5.9 MEHARAR SR B MR A F I U

5.9.1 R H IR A E S BB 10 B B R S A 157 3 FA 40
o

5.9.2 ARG BB R IR BEBOR

AN G P BB DR AR RS B A SR, DLEIORME DY H A, X i AR G s A
FEECRF ARG DL T PN TE R SS, FZER MRS, R AR RE 62, B2
Sl SR E I ORAE S5 A REAT B R B R AR . A A B ST AL AT, BRI
JBe SR LA B BE AT o A AR B R 22, TA BT RURER bR IO4E 20 H 196

5. 10 5 HAR A 2 S B 19 B U 538 5 1% 0L v A

5.10.1 A3 H G R $ R BUR
e

5.10.2 1R IR A H BB 19 H G S Re B A4 35 FA 40
o

5.10.3 A3 H AT B IR E TN



P 77 T4 b ™ 52 5 BT TG R BOIE SR B R 6 2019 4R850 3 FREARY

Teo

5.11 BEHSWMEME

5111 FAREBR R+ ZIEFKRT EEAHR T HIAE M E R TLR
WE, RERGRHE BT —FARIIATER. LTRER. R, ENXTHE
FRUESF HIB B PR PP UL B

ARG RN T 2R RAT B AR E WO IR SR T L R A, B 2 2
HHA—FEN B AFFE T THEE.
5.112 FHHE SR AN I 2R ERGEHES AR E N FERERE. WL,
T XA 2 B B K B B R SRR A e Vi B &

ARIESHTERIE T 2 RER A B RS E R E RS IE R R, A48 NS EE
FOFEFE 1R B 220 50 N\ SN
5.11.3 HARBEF=H Bk

MA: Nt

Tk
Jo

FAFR e o)

FHARIES 23,210.97

PSCIESS i 5K

SR

I IRCR R, 90.33

Y H IR

Hofth SR

iR

HoAh

O [0 | I[N || |[W N |—

it 23,301.30

5.11.4 &5 BRFFA A T2 B AT #5357 B 4
ARBE AW RAFEA 7.

5.11.5 R &5 BASR B+ 42 B B A7 ZE 0 388 32 PR A V90 ) 4 B

5.11.5.1 & BRI EE F 5T+ 2 B E P AT IE 52 BRIE 1 B 4 BH
AR 4 AR A5 AR FE BB BT 44 % B b AN AR AR SRR A2 R A T

5.11.5.2 HIRFBR B FE BT A2 R E P AR IE ZRE LA Ui B

o o o 4 TOESZ IR AR | SR FHE | FEZ R
FE | BRAES | BRER ) ohE Go | oo "
INTFF o 4T 2
1 |003816 TR 2,139,240.40 3.02 igﬁﬁjiﬁ%‘m
2 | 603786 B 18 A 21,942.24 0.03 | AR b

%09 31 T




P 77 T4 b ™ 52 5 BT TG R BOIE SR B R 6 2019 4R850 3 FREARY

§ 6 TFRAZESHHRSN

BT
i 5 WA 4 A B0 A 82,376,000.00
i A5 TR V1) 2 45 B D 470 111,000,000.00
P A S A ) 35k 4 i e [ 47 0 108,000,000.00

o7 IR g Hr 0 AR S B (4 Ak BL"-" 38510

5 B A AR 35 4 1 AR A 85,376,000.00

§7 ZEEEANCHBERRERRAREEIFN

7.1 ZREEEARFHERESHFRHNER

RIREIAR, FESEHNRRA AL SR

7.2 B&EHENZHERRERR IR S5 WA

ARG A, Hee B BN I I8 [0 B SRR B 5L

§8 MR A RRHFMIERFR

8. 1 IREHIN B — B R EH A ES L ELAIABIEGET 20581550

W AR R A 1

T SN 5 B S AL 1 L "

R4
arl=aill
ety

it 20%
A FsF ] X
[]

LA G

H ) £y 51

T [e 473 5

FrA it

(ligiugad

R

20190701
-2019093
0

37,637,40
0.00

11,000,00
0.00

7,000,000
.00

41,637,40
0.00

48.77%

77 iR KU

AR GAFERFAT I 0 AU 20% 2 S AR AT N, fERFE LB LL B R i 2k AF N,
H B R AE A BN SN AR DI B 587, K & 3 B sl XU A 3B B XU

TE: I UL S LR BB AN AT

8. 2 MR & PR MM EEE R

%10 71 11 ;|




P 77 T4 b ™ 52 5 BT TG R BOIE SR B R 6 2019 4R850 3 FREARY

§9 BHAXMHBER

9.1 FEXMHEZR
I Ry e a4 s = 58 5 ROF GRS SO B e e 3k & 5 F))
2 (FEJ5 HEAAR byt A8 5 BT TR BOE T B R T D)
3+ BT AT by e A8 ) ROF TR IR BOE S BB Ak 4 2019 48 3 T AR 75 IR 3

/

9. 2 TRICHL &

TR T A FH DOGEA S 25 FH 2% 5999 5 54 KJE 32-42 #4.

9.3 AR AR

Wk http://www. nffund. com

11 m 11 ;|



