BT FIEETRIESF A F R HELF

b )

HEHUTE S B S I & 2019 £
| BB

201903 A 31 H

HEFHEN: EHESEERMERAT
HEFTEN: FEBITRBERAH
WEXEH HER: 2019484 H 19 H

—‘
e
_A




77 TR AR IE S A 7 22 5 BT TR RO Fr 505 B SR 4 2019 4R35 1 TR

§1 EER

HEFHANEH S LEHRRIEAR G IR GRAAERBOCE. R TR EE K
B, AR HER YA e B AR AN ) ST DU

B NPT EIRIT RO A RAAREA RS FME, T 20194 H 18 HEK T
AR RIS TR IERIA R A GG TN, REEZA R AR R,

RSP PERRAR B ORI -

S BRI DONSEE . B 5T M R0 BRI B 3, (A RIERE & —

EBA o

BRSO ARIARMREZI . BB WS, Bt & e A 55 A/l S A28

Bl AR O S U

AR R 45 R R L 1 .
AmAEHIE 201941 H 1 HEZE 3 A 31 Hik.

2.1 BEERBM

§ 2 B&F M

4 TR 7 A FRIE SR
H4F ARG 004069

AN 004069
F&EET LTI
HEE&ERAEMH 201743 H 8 H

A R HE 0 B 0

1,239,133,846.51 13

BB Hbx

AT AR T HAR ETF, K% REARIIREL BXRE
M Z LA HEARBA) (RT3 o

AT UL H AR ETF AR H I ZRBHRI,  J7 45 E 1%
Bl AL G H AR ETF. A& A4S 5 HAR ETF 1
B, FEIEETSELT, A4 EE KR 515
PO AR o 2 18] 1) H 22 BR B Ml 5 P AN 0.35%,  £RBRER IR
ZEANHIL 4%, QTR A 0 T B s At PR 2R S B
B 2 RE A ER B R 72 FIR VS ], B BRI A
PR 3R S B R B T . BRI PR

AV Z bk v

ARI oMb 7 LR ME bR B R RO 2 R X 95%+HRAT AN R
TR IERRR () X5%. AEEEARNTRECHHIES
TRUETE 2 AR A

PR i A

AH GRS 2 OB A FUYIAC 2 7T
TREHEE. e Smiinies. AkenN
ETF Bt &, @I BH T Hbs ETF BREAR IR ECRIL,

%1 T 3k12 0t




77 TR AR IE S A 7 22 5 BT TR RO Fr 505 B SR 4 2019 4R35 1 TR

BA 5hRH8E UL bR 38 B AR BIIE SR T A AR LA X
R AL 2 ARFAIE

REEEHNA A7 R B A PR A A

HEEEEN o EERAT I A PR A

B 53 R A I R 4 TR BT AR A BT A FRIE SR B C

B P FE A A By AR 004069 004070

?%?*?Eﬁﬁgﬁmﬁ 354,212,857.08 43 884,920,989.43 {7

EiisE

AT G E AT T 3 e P LR S RN B, WA 7 2 SR
Bk

2.2 HIrEEEKRFEMN

. A 77 R A TR IESR 2 728 5 B T AR HiE
S B
R4 F ARG 512900
e R (e GBI (ETF)
HEEEFARH 201793 H 10 H
FL G A b IE SR AL S i HRIESR R 5 P
T H# 2017 %3 H 31 H
FEEH N AR T A B A PR A
BEE NAR o ERAT I A PR A F

AIEGAESZ 5 AT RGUFHEE R SHAE SRR & T, ROy “IEREE” .

2.3 BirEEEer™ it

Bt Hbx SR RN TR B SR IR I O 1 AR R R ZE M

I A e &, RIS R HIE, 2R BAEAR IR B0 1
SEUERCE M AR BB B A G, JFARE IR 48 skt i e LB ) A2 A gt
ATARR R RS o A G LB IBEAR ) A At 22 o IR M 2 Fe P O AT 2R el

.
S AR o

BB SRS

WS, | AR RS ESEHE AR MR BGE R . AR SRR EON T2 TRIE
i F o m R

R 25 REGEREES, ARSEEEs TR RS, finke5Rmlinie.
ﬁi P R4 R P e A SRR BR AT ISR B B, R SARIOSE S DA BRI
FREI AR IR B T S AR AL RS WA 3 4R A

§ 3 EEMFERMESHERI
3.1 EEMFHER

fhr. NIRMIE
FEWM 56 b5 | R 0194E 1 A 1 H—20194£3 A 31 FD |

% 2 0T 3k12 1t




F 3 FPIE A FRIE SR 8 7] 52 5 ROF TSGR BOIE Z7 5B IR & 2019 455 1 TR

M ETRIERERE A T A 1RiE R C
1 ASH S B 2 -1,940,811.21 -2,347,743.72
2 A AR 65,241,522.07 102,557,452.65
3. S A Ay ZUAS B
TR Y81 35 4 4 BUAS HH A 0.2743 02299

]

4RI B HE

372,509,298.86

922,772,745.62

5 IR I A BUFH

1.0517

1.0428

e 1. EREEWSHRR AU AW B 5 B & & W2, T3 A sebriioas

KPR TP

2« A C S RS FE AR BN . BB

oAbl N (A5 22 Fe i (e AR B

) FUBRAH B 5 AR B, AR A ) © SEBC R In B A 2 et A2 shiicas o

3.2 EEHERI
3.2.1 ARG RSO TIHEING K K& H 5 F LS B s 2R A L
BT TR SRR A
NZ e
o AHEMK R | EEKE | SihiE e e
ﬁﬁ)i,]; — —
. ® LD | WkEE® |
HZD
HE=1MH 46. 33% 2. 88% 46. 23% 2.96% | 0.10% | —0.08%
T EfRIE SRR C
‘ NG R38S
FEG KR | AR | gt | 5
= - HEREFET | O-0 | @-@
@ EZEQ | HERERG .
HEE®
=4 H 46. 19% 2. 88% 46. 23% 2.96% | —0.04% | —0. 08%

3.2.2 BESAFRAEMURES R AUHEE K R2Z) KI5 RS R

HEWca RATF) B HL

b

=

o
a
[\
=




7 FPIE AT 2 26 T 52 5 R G MO S 4 I & 2019 4R 58 1 R o
UESFCERA R THA AR S RS et b Zkmfhsh
EP A HHE

mhe

20.00

1000
-10.00%
-20.00%
-30.00%
-40.00%
-50.00

ST-£0-6T0Z

TT-Z20-aT0Z

SZ-CT-ETOZ

EC-TT-=1I0Z

aT-0T-8T0C

L0-60-8T0Z

E0-80-8T02

0g-90-8T0C

SC-50-2T0C

BT-tO-ETOZ

ET-E0-BTOCZ

0E-T0-8T02

9Z-ZT-LTOC

TC-TT-LT0

LT-0T-LT08

90-60-LTOZ

CO-80-LT0Z

BZ-90-LT0Z

ZZ-50-LT0C

FI-F0-LT02

20-£0-LT0Z

ISR B AR KRS RV ST R m R H s

— EHiEEEREE

EB HE

| — EiaERkE

mhe

20.00

1000
-10.00%
-20.00%
-30.00%
-40.00%
-50.00

ST-£0-6T0Z

TT-Z20-aT0Z

SZ-CT-ETOZ

EC-TT-=1I0Z

aT-0T-8T0C

L0-60-8T0Z

E0-80-8T02

0g-90-8T0C

SC-50-2T0C

BT-tO-ETOZ

ET-E0-BTOCZ

0E-T0-8T02

9Z-ZT-LTOC

TC-TT-LT0

LT-0T-LT08

90-60-LTOZ

CO-80-LT0Z

BZ-90-LT0Z

ZZ-50-LT0C

FI-F0-LT02

20-£0-LT0Z

it FEEWEE

Bt REERE

rMA

N

=

®



F 3 FPIE A FRIE SR 8 7] 52 5 ROF TSGR BOIE Z7 5B IR & 2019 455 1 TR

§4 BEEAWRE
4.1 2&2E (RESLINMD) BN

EARREHHEELHE | IEs
e | B HIRR Mk L
AN | BAERW | FR

B, BAESMLTIS. &Rt
SHTIl (CFAD k& VEM 1D
(CPA) #hg. HATHRTIE A AR
AFEE I EEE KT ES
BRIy BT e 135 . 2010 4£ 2 AN
TG, ifEslERER ST 2
BRI AR BT 0L 2014 4F
12 H& 201545 H, f4Er 5 EA
ETF &2 HeE; 20155 AR
2016 47 A, fErEJ5 500 Tk ETF. ®

K4
NG ﬁ/\i 2017 4 -9 7500 FRHIHL ETE B2t 2015
}Eﬁfi 3H 8 H TRES, ElEES. SPHEE.

500 {5 SIEE4 R 2016 4F 5 H& S,
{EF 5 B ETF. m 7 Ak i ETF Bk
PG, 2016 F 8 HES, 1T
500 {5 SBEE. URAK ETF. FE 7 IR AL dE
S4M; 2017 43 H&RS, (TR atE
iE%: ETF Bz, M7 ikt
ETF R 448, 201746 HES, £/
JiHEARAT ETF. m T SRATERZ R &4
H; 2018 42 A&E4, T H % ETF.
M7 H B S 4

E: 1 AEeEHEEESENERHPAAREESRAENH, JFERELBH AR AU
Lk B EAE DA AR MRS MUER g~ CERD HIY;

2+ UEZE AOVAE PR SRR AT B2 GIEZR AL AN R BEAR B BRIME) Hh G THIES:
LN NATEAE Y P S W

4.2 BEAIRE WA S /EEM TE H o0 3

AAREHIN, AREGEHN T (PENRIDANEIES RS0 k) S R
P P ENE S AR SR GG RINHE, AEMSLEM . BRR 5T 00 s 0= #ATZ H
HeE B, AR XS 2Rt b, YR e R N BOR AR 2. AR IA, 2
FIBERIRGEE I, BARELEEMITA AR . BERRTEH . 5 e k%5t
PERTEH FRIEAEN L & A FRUE «

=
=
¥
=




77 TR AR IE S A 7 22 5 BT TR RO Fr 505 B SR 4 2019 4R35 1 TR

4.3 AR5 EIHH
4.3.1 AF3L 5% ERPHATIR

KIREWIN, AESENAEPAT GEFREESEI AT A5 6 E 55 W)
, SEREAA LA SRR, I RGO T A5 SR Rl 55 35 AR 431152 5 A P ARAT
TR R A B T 5 S A A

7

4.3.2 REZHITARIET U

KRIEG T ARG W NAFAER T L BTN AR WA R G B E B A R R 4
BS5WA 5 AT 5E 0 R B B R 58 5 A3 1 B 28 by i il 77 24 H RS & 1)
SRIIAE ZIRBON 1 IR, T BER AL G 32 3 3 5 3 R B e sl ek & A2 IS

4. 4 EW NS B R AZAED B

UEFR A AR EUAZE T Lk 48. 97%.

MR DEL {2 “BEULH ARG CHARNZSER” | “HRESRZEEN
RS 5, WARHE S M IRER Z e br s BITE R AT K, R I8 I e (0 XU B IR R
BR 1 A BEG (122 4B A

FRAT DT AR e G i 5 0 P BRI R 22 VAR A AT G

(1) 252 B MERE[A] BTy SR s B2 28, o R BRA T3 3o H P 36 22 5 4 BB B i 22
B/ MK

(2) ARHE4: KA H AR ETF s R 1 e AR 2, 6f i30T R EL T Ay« F
A R AE AT LK

(3) WA TR B CRUAR R IR EUR A B IRIER, 51 A R R
25 J e R AL BRI 5

4.5 WMEHAREE R FRI

BEWRE IR, AL AMEIRERN 1.0517 J6, WRERHN, HEaEKZ A
46. 33%, [FAHVGIEAEREK RN 46. 23%; AFES C M AUFE N 1. 0428 Ju, WMEHAN, 1
B EIE KRN 46, 19%, RIS LR K 2N 46. 23%.

4.6 MEYMNESHE ANBRES BFFHERE RN

I, AR SR BUELE A5 A e M AR A AU AN — 0 N e
BPHHEAR T LT JIn s g .



77 TR AR IE S A 7 22 5 BT TR RO Fr 505 B SR 4 2019 4R35 1 TR

5.1 MEFREEEHEBMN

s Gig S5 () i 3 4 B PR L
(%)

1| B 41,812,465.99 3.14

Hore RS 41,812,465.99 3.14

HEEWE 1,189,724,648.22 89.23

] 5 WAL 2 5 % 6,000,600.00 0.45

Hrp: fiizr 6,000,600.00 0.45

B SRR SR - -

D B - -

SR ATA - -

SEN IR 4 il - -
Forpre W R0 B SRR

St ) )

AT H &A1 65,839,523.08 4.94

Hoph ot 29,989,812.32 2.25

it 1,333,367,049.61 100.00

5.2 MEHRBATW A RKBERRA S
5.2.1 MEHIREATIARAFARER TS

SREA: NRMoT

(N

GRIeS

KFHHE G

o < B R L
(%)

A N4

R L

il

66,546.36

LA 3T RROK A R R

IR

R AT

ALl A REAIRELY

A A ROl

5RO RS R RS

EAI4

41,745,919.63

L=l

LG AN 55 A 551

AR FEAEANR 55k

KA SRR 2 P o P

RS AR AR AR S5

A

PAFIA 2 TAR

b R E MRS

w|m|lolvlolzlz|r|Rl=|~|z|a|=m|o|o|a|m|»>

22
e

i

=

o
a
[\
=




F 3 FPIE A FRIE SR 8 7] 52 5 ROF TSGR BOIE Z7 5B IR & 2019 455 1 TR

| it

| 41,812,465.99 |

3.23

5.2.2 MEBRIATIL KRB R R R BT
AT A IR AR AW IR B B

5.3 MERIRIZA SOME o5 2 & B 1 E LI R/ MR BV AT+ 42 IR R B B A 4

e | ommem | mEsK | RGO | Al Go | orn)
Eefs (%)
1 | 600030 S UES: 203,587 5,044,885.86 0.39
2 | 000776 JTRUESR 194,200 3,140,214.00 0.24
3 | 601211 B 2= % 133,972 2,699,535.80 0.21
4 | 000166 BT R 443,881 2,450,223.12 0.19
5 1002736 EE UEZF 161,300 2,184,002.00 0.17
6 | 601688 HBIRUESF 92,896 2,081,799.36 0.16
7 | 600837 HEEE S 145,101 2,035,767.03 0.16
8 | 000783 KATIESF 253,943 1,912,190.79 0.15
9 |002500 L PG E 168,900 1,619,751.00 0.13
10 | 000686 RAGIES R 139,700 1,422,146.00 0.11

5.4 MEWIRILFIF WA RIFFREAE

SR AR

8 i A God HeS R GEL 6
1 | ExRfi% - -
2| RATERE - -
3| &g 6,000,600.00 0.46

Ho: BUORMES& R 6,000,600.00 0.46
4 | ki - -
5| Ak iE RS - -
6 | AT - -
7| ArEEfR (ATAE AR - -
8 | FhkAFH - -
9 | HAth : -
10 | Ait 6,000,600.00 0.46

5.5 RMEWIARIE A FOYE G2 T E He B K/ R4 BT A2 s B R A 4

SEEA: AR

K= 7/" N,

g | g | mman |00 ) sanm o | TEEATEE
Eefl (%)

1| 018005 | EHF 1701 60,000 6,000,600.00 0.46

% 8 Ul 312 1T



F 3 FPIE A FRIE SR 8 7] 52 5 ROF TSGR BOIE Z7 5B IR & 2019 455 1 TR

5.6 IREHIRIZA SRYHE GBS T3 E LB/ NS K RT+48 B SCRES:

BB

AFE G AR WIRARFFA 57 SCHRALETR .

5.7 MEMRIEARNME HHESF#E LI/ P TR LA St SRR E Y

4

AT G ARG WIRARFFH SR )&

5.8 IREHARIE A SO oy T B 1B A5 K /N HRAE BB FLAZ BUIESL Bt A 48

ARG AR WIRARFFABGLE.

5.9 WMERIRIEA SME G H S B r#E IR DHEF AT+ 2R S B B 4

eREAL: AR

GRS EFT
N\ LA
Fe edkn | mferl | mmA ‘*f“_"')ﬁ VL
t (%)
1= %\ Parany

R 77 I 4 Sepmapy | PR 1,189,724.64
1 o Jie R PRI A R 91.85

f8iFZ#: ETF = A 8.22

5.10 MEPARSE ST BRI 5 HOL A
5.10.1 GRS EET T KB LR GAH 28 H 4H

Too

5.10.2 AEEBETERE AR FIRTEBUR

ASIE G AEBEAT BRI Bt

ORI, BRI KOS BRI, DAEIRME N EEH 1, R
WENTELF . AZ HEERRIIATR &2, I XHIES T A B T i i A et o,

ey e

WITRHE R FOR LA PRI KT, 5B 5 34T ILAC, @i 2 kel Sk Em IR e
SEHMEHAT B ORME A . SRR K 7870 R AR M SIS RR 1 ALl I S XU P
ik, 38 FHRAR I i R ST RS« X PRE RS B0 T AR SN 1E AURSE - A D5 e 2 ] 255
Xk e PR HA J5 P 3 BTG VA R R B IR R 80 KUz s R P < AT A AR AR, PR AR
SEATE bR ETF A0 2 B K A2 5 A, T8 BIAT RS AR B 2 H 1Y

5.11 MEMIRAZSH T M E MM 5 B 5L
5.01.1 A E G B BUR

Te.

ﬁud;
©
=
¥

=




77 TR AR IE S A 7 22 5 BT TR RO Fr 505 B SR 4 2019 4R35 1 TR

5.11.2 MEMRFEET T K B FI R CMHR 28 A
.

5.11.3 A HAE R BTy
REE 4 AR IR E B A 4.

5.12 R ARG HE

5.12.1 FEHRESBEENRTHLIEFRRET AL HIHIBEEIRI 1R
WE, RERSHEHHIT—ENZEATER. LTHEER. WL, BT
FAUES5 (185 5% e SRR Al v U B

A HA Y B SR R I AT-F A ISR RAES: GIEFRARIE 000776) « EMEIES: GIEZFAR
f% 002736) AHAMIESR IO RAT EARR GBI E T ILR WA, AAERGE R H AT — 5N
ZERATFET TG

I, JTRIUES GIEZARES 000776)

2019 42 3 A 27 H) RIERAT, HEIFEGRBEEHEE RS RIRERRE GERA
A B BRI BB 27 4%, BB 70 4% (IEFR A WIMNEZRH B 5L 4 B A m) BE A or, Wi,
ZIRZENEEINE) 5 27 20 A 7 RIS 2 SUE AT BUR B 15 it .

2« EfFEIES GEFHRES 002736)

2018 4 4 H 17 HEMEUESF A, THEIERRBEEHZE 2 R IBEREE GERA
H RGN T T AR BRI S B HEAE ) 55 13 4%, 56 41 4%, 56 42 4%, 5F 46 40
AT HHERK

XF FIRUESR AR R R AR P U B . ARG BT
TN 22w ) BE R

5122 FHAESERNI T RRERGBHES S RME N EEREEE. W,
R L HE SR B B BE LR SRR P B

ACHE SRR (R4 IS e PO () S IS, A
R ST UIN DI

5.12.3 HARBEF=H R)

H

\

RAUEZR BB R AR P AT AR IGE

B BN M

Bhi: ARt
5 EA s & ()

1 17 H R IE 253,952.18
2| MWGEFIEFE K 9,097,432.15
30| SRR -
4 | BUEHIE 240,529.98
5 | MUCHIEEK 18,069,127.56
6 | HABRIEK

% 10 B 3k12 W




F 3 FPIE A FRIE SR 8 7] 52 5 ROF TSGR BOIE Z7 5B IR & 2019 455 1 TR

7 | FERESRH -
HAthy 2,328,770.45
9 &t 29,989,812.32
5.12.4 REWRFFHE AT BRI TG 5 57 00 4
AL G AR AR FFA A T3 I BA R v] #4257
5.12.5 & HIRET 42 B E AP AR 52 FRAB L it B
ARFE G AR AR I T AT+ 42 I B AP AN AR i 52 BRI O
§ 6 FFAIEESHZS)
BAL: Ay
| B efRiIFREE A BRI C

T WL S AR

183,240,591.16

301,842,349.94

075 0 1) 35 < A R 473 0

430,054,498.18

1,550,369,407.40

Pl T S 30D ) 5 < D [
Tt

259,082,232.26

967,290,767.91

et IR 3 3k 7 A2 3 1)
B B> L")

e IR 2 4 0 i 354,212,857.08 884,920,989.43
§7 BEEHEANCHBEERERAAREESRE N

7.1 ZEEBAFBEELESNTZIIFHHR

BT Ay

TiH gl

s B N AR S S0 % 20,305,614.78
A5 BT 1) SI2 N/ HR O S A0y 43 0.00
5 A3 a2 HA /0[] A3 0 0.00
s B RS A AR S8l 20,305,614.78
W IR FEA A S8 5 2 & B At ] (%) 1.64

7.2 ZREBENCHBEREREUFARST YA

AN, G EEAAAAE R B 0] SRS S T DL o

§8 RMBIEERRNIMERSER
8.1 MEHN B— R ERFESHPULHIER BB 20589155

o110 12 m




77 TR AR IE S A 7 22 5 BT TR RO Fr 505 B SR 4 2019 4R35 1 TR

T I B B A S e A A L AN AR TR B Bl 20% 01 0

8.2 MR HH RTHFHMMEE(E B
.

§9 BEXHFEZR
9.1 #EXMHEZR

1o (R EERiEsr A "2 5 R EOE T I B R S IR & R 5 F)

2~ (P IEERIESR 2 7 28 5 BT G IR BUE A S R B e KRR SR )

3+ R TIEETRIETR A R A5 BTG BOE T 5 5 2k e Ak 4 2019 4 1 R
EL S

9.2 FFJHHE R

TRIITHAE FH XETEAET T8 75 FH K 5999 534 K8 32-42 1%

9.3 EFEAR

M3%G: http://www. nffund. com

%12 B 3k12 W



