R 60 Resr LR SR E e

2019 4

.
e
f—a

5272

=R G

2019 £ 06 A 30 H

HEFHEN: BHESEERMERAT
EEEEN: FETRRITROGERAT
WEXHERE: 201947 B 16 H



P77 BRI 60 R A7 RUEYR BT 4 2019 AR5 2 TRk

§1 EER

BB N IFE F o MR R IR & T R R EC B, R P IERRR B E X
B, XA LS . MR PR S8 B AR A Bl BT BT

BEIEE NH E TR R A R A RIS A RS G FME, T 200194 7H 12 HE
W 7 ARG BT S5 Fe AR A RIS AR 5N 2, FHEE N B AR RE B
B R FHERIRECE KR .

B A R LRSS F . B iR B SR N B S B 4 e 7, (RANRIE 4 —
SE BRI .

BEME SRR AR LRI BTH K, Bot & 7E A 35 S B R A2
el B A B 4 (R HE S U B

AR P SRR A T

AREIAH 2019494 H 1 Hig% 6 H 30 Hik.

§ 2 B&F M

R & TR TR 60 KAz
L FRG 202305

5T o AR 202305

A (Y LTI
A R4 H 2012410 A 19 H
i 5 BA R 5 4 3 0 i

. 2,376,225,864.77 1
il

AIEGRIERA L4 REFS BN IERI SRR E, 55 8R4 %t

B e, A G ARV R
ARFEGRE R AR E PR (R 4 BE Sl AR B & 1)~ 2 A S R

LR SR PEHILE 180 RUL, ZEFSHIFZ RS TS5 FRAC IS G 15 H I 30 XU
H R APERI AT T, Mk E U as .

kG L i v LRIEEEFBE R

S 2 AT B T UETF 4 BT B & b BB RS it A, A~ 357 XU 1 it
WA R IC T IS, REHE.

AL UN B 7 4 PR A A PR 2

EEFEEN o TR ERAT I A PR A F

NES RIS ES | FTEM 60 Rfizr | ETEN 60 Rfiizr | B TEIM 60 KfiiFR

fal R A B E

fﬁﬁﬁ%ﬁ%ﬁ% 202305 202306 001041

R

A K T B o, | 573,440,888.77 4y 1,802,661,114.56 £ | 123,861.44 )y

%1 0T 313 0T




F T 60 RABUFAUESF BB A 2019 55 2 TR

| SRR | | | |
VE: ATEG (A 5 AT ARG R R S S B G R, WTRARN <R 60 K7

§ 3 EEMFIar MRS HERI

3.1 EEM &R

B, ARt
1A 2 Se P 2 3,848,679.45 13,841,937.62 905.22
2 A A 3,848,679.45 13,841,937.62 905.22
MRS T = 1E 573,440,888.77 1,802,661,114.56 123,861.44

T AHCSEHMGER R e A RSN el At CRE 2 et shiias)
THBRAH R 2 G AR, AR A CseBiiead in LA A et E 2 shiias, mTA
B R PER RAEARZSEL, ek, A SR ER S %, A O s B et A YA
SR

3.2 HEBERI
3.2.1 AMGHESHIIREH KR RIS RS B 5 2R K R

T 60 R AiiF5 A

gE=A
0. 6956% 0. 0038% 0. 3418% 0. 0000% 0. 3538% 0. 0038%

P 7 # 60 K77 B

% =A

0. 7681% 0. 0038% 0. 3418% 0. 0000% 0. 4263% 0. 0038%




P 7 B 60 R RIEZF BB 6 2019 555 2 TR

BT I 60 RAfiZs B
NZ5{= 454
WER | gt
- E IR T FEHE 25 o .
N RN 27 fm. - _
RO iz
@) ELE))
@
gFE=A
e 0. 7080% 0. 0038% 0. 3418% 0. 0000% 0. 3662% 0. 0038%

E: 1 AR H RS PR IR0 B, I EISEIIIRE B34,

2 ARG RAR B E Nt AR N PR HUR A A, 2 A A R AR H S B 28]

AR ke s B IR SR R I 2k e BT 1 i3a /R 3

3.2.2 BESAFAEMURES R BUHEM KRZZ) KI5 RS

HEW 2R R A B ) L8t
EFEMREHFAR T EREESEHANES EEEWEENFHEER T THE
15. 00%
30. 00% - -
25, 00% - T
T
70. 00% - —om
15. 00% mmrer,
-
10, 00% - _,/’/ T
5. 00% - ,.// B -~ =TT
L

0.00% ==
_E-Gcl% T T T T T T T T T T T T T T T T T T T T

20 e8RS IEQ2IBISIRCL

& LT 33T RETELLTLIELTE

LsIrIIIIIITT IS

T S 8RR 3 58888332 =kR85&5858883%8+8s+8

[— Sir2EWEE — Bl EENEE
3 T 413 |



P 7 B 60 R RIEZF BB 6 2019 555 2 TR

ELEMOREHFBEIT S ENGRSREAN G R ENE RN AL EANTTEE

- 0Z-11-B10E
r PE-L0-B10C
 LE-E0-B10C
- FO-Z1-L100
- 60-80-L100
- Fl-0-L 102
8219102
- EZ-BO-910E
- BE-¥0-9 102
r E0-10-910C
I L0-60-510C
r E-S0-S10C
- P-10-5100
- LE-60-FI0E
- LE-S0-FI0E
- DE-10-FI0E
- SO-01-E10E
r O-90-E10C
r EV-Z0-E10C

35. 00%

30, 00%

25.00%

20.00%

15. 00% 1

100 00% 1

5. 00%

6-01-E10C

5. 00%

- L-E0-6 102

— RIS EEE |

|— BitpmuEEs

El A e ES X EE

LY
F

A EMOREHER TS EREREFHIESTEGE

20 00%

- 02-20-6102
- P0-Z1-BI0E
- LE-60-B10E
- L0-L0-B10E
- 2E-v0-BI0E
- GO-Z20-B10E
- LE-1=L10E
- 90-60-L 102
- 2E-90-L 102
- L0-P0-L 102
m - 10-L10E
901 1-910E
- 22-B0-910E
- L0-90-9 102
- EE-E0-9 102
- L0-10-9 102
- EZ-01-G10E
- B0-BO-S10E
- FE-S0-G10E

17.50%

15, 00%

12, 50%

10, 00%

7.50%

5.00%

- L0-S0-6102

Fitll s |

Rt

[

ﬁ

N

=

®



P 7 B 60 R RIEZF BB 6 2019 555 2 TR

§4 BEEAWRE
4.1 2428 (RESLFNMD) BN

w4

B

EAEE MR ELH
R

e
Ml

IR H 3

EAEH

FR

L

AH
Rz

2012 4F
10 A
19 H

14 4

FWRH R 4, B3 M
Tk . 2005 4F 5 HINANF 734, HiH
{E4mh TRERF S 2. [ e U s i 7 2
RSz SRS, BUTBLE 7R e
2, EDEW IR R R AR .
2008 4F 5 HZE 2012 47 H, R E
bR A, TR, T LESE
HERBTER; 20134F 1 A&

2014 712 H, AERJTEE 30 RESSL
H, 201247 HZE 201541 A, {EF
TG ELE; 20144F7 HE
2016 4F 11 H, {EMTHE&ERLEAH;
2014 4F 12 HE 2016 E 11 A, {EFJ7
P34, 20124E 8 HES, £
TR 14 RIELZTH; 2012 410 A
24, ATF 7 E 60 KIL4E P
2014 7 A&4, (ErTIEIEF].
TTUEIL 2T 2014 4F 12 H &S,
R TIGE EHRELHE; 2016 FF2 AE
L, AT Hin i It M &2,
2016 10 H &4, (M 7 R RHE 4
S 20178 HES, M RKRE
HEZH, 2018411 AZES, (TMT
1-3 FEEIRIE S 2T, 20184 12 HE
L, ATF T 3-5 SR RS AR
2019 43 A&4, {ERT7 7-10 - EFF
ik aar,

I
ez

H

2016 4
11 A
17 H

8 4F

BT REaamit, BAIEESMLE
Mo 2010 4F 7 AR 7364, TiEAS
Gy E PR AR AL B o1 [ i a R e
TRV KA AT s 2014 4F 3 F & 2015 4F
9 H, FHETIMEIEIEESSEE,
2015 4F 9 HE 2016 £ 8 H, 1FEJ5
50 R4 2 H, 2015 4F 9 H % 2018 4F
7TH, EETHEREESE; 2015 4F
9 HES, TRl mE S5,
2016 2 H&4, R Hilai bk

b

(@]
p=i
bk
=
w

it

'~




P77 BRI 60 R A7 RUEYR BT 4 2019 AR5 2 TRk

S%H; 2016 8 HES, TR

10 FE RS L 2016 £ 11 HES,
{ErE 77 BRI 60 KIELZH; 2017 4
8 HE S, (TR RREREZH;
2018 4 11 H &4, 77 1-3 FEHIF
fRIEE2H; 2018 4 12 HES, /¥
J7 3-5 R R &L 201943 A
FEA, fEETT 7-10 FEEIT I 2,
2019 5 &%, FETmEEES
H,

E: 1 AR EEESEHEER ORI SSFRERH, Ja e 2B ER H L,
Lk o BB AR D AR MRS BUE R e~ CERD HY;

2 UEZE AOVAE BRI SRR e AT B2 UEZRAL A B3 BEAR B BRIME) Hh oG THIESR
NPT PSR

4.2 BENNRE N N AESBIEMM TEH I

AAREWIN, ARESEHN T (PENRICAEIES R BR GR) 47 Rk
FHL T EREM S A S S A R AE, AEMEN . B ST N BLATIE
FEG R, AR AR IR b, RS A NSRRI 2. ARSI, 2
CIBFRAESEG M, B MFEEMIRA A, EErBRBuE. SB il Las

PERTEH FRIEAE L e 6 FIUE .

4.3 A PR GED A
4.3.1 AP 5 H B RBATIE R

A EIAN, ARESENEPAT QEFREESEHB AR AL ST ER S E L)
s ST NGB SRR, B RGN T AP IUAE Bl 55 1 Ak 45 16158 2 AP AT
PP EE TR R SR TS
4.3.2 RERZ BT AT

AIEE T AIE AN RE LT N Ak AN ERESEENEE AR T4
&2 538 5 It AT 5e 4 [ H s m) 58 5y iS5/ W B 28 by s i ik 23 24 H S & 1)
B%IIAE Gy IRER 4 IR, A& TR BT A 35 58 3 WIS e Bl MG 6 67 DA R T B0Rk 2 i 1R
BEPTEL

4. 4 WEHAESE R RS IEDHTr

TEREAVTHRENE . 1-5 H TSN R K 6. 0%, BETEA AR 1-5 H [
SE BB R EEAE A 5. 6%; Ak 20 V8 2 i A5 S AT EU G I 8. 1%, ML — T AR A K. 44

% 6 U1 3E13 0T




P77 BRI 60 R A7 RUEYR BT 4 2019 AR5 2 TRk

5 H CPI 73 Jil[RI LK 2. 5%F1 2. 7%, CPI A AT FAT: 4. 5 F PPI 43 Jl[A bL3E4 0. 9%.
0.6%; 5 AR M2 [FLLIGK 8. 5%, fE—FEEITHMEERES, —FREITAMLRBIICH
it lEl % .

FBEEEAT 6 BRI, JEFERIRIXE 2. 25-2. 50, EBEESE AT ER, F
25 RAF, (HATS AR E R, o RORAT 6 H4EREFIZ KA, TR 4ERe 4 )
FZACE 2D F] 2020 4 EAAE X2 A BRI JAT 58 R IR H v As . R Tuds
HUF PR 1.05%, AR X EeIC R NIz 1412 NS, BARERE, RATRIRR.
7 REIGIARI R IAME R 2. 09% 2. 64%, 4r5E - Z=FE 4T 13BP M1 2BP.

Wi, —FERRGIGERBENER, BEA BT, 2T, Hh,
1 EEM 1 EEIFEREER S5 E4T 21BP. 17BP, 3 A H EREFEMEAF R E4T 12BP; 6 A4
HE R RNV AF B R 2 EAT 15BP . AR BEARARRE P AR A, TEZEAR I RN B 46
X WAL At AL e B Y R A IR

JRH =R, WIEHMA G MERMEUERE, SUFmE KRR . SMEERE 5%
KR, ENEAREATEMZ)S, TAMTI GG RE MO, 15 R i KU
BOR I BT BRIk, ATV B AT AT B XU RGBS BT A P
K, ZFFERTHHFIZATAE AT, AL ORI AN, 3 B
B, BhREHAEHSIEKT.

4.5 WMEAAZREE ISR

BEREWR, KIS A PIFEILEEERA 0. 6956%, [F MMV SFEAEIL 2GRN
0.3418%; A4 BMEEEILZE %R 0. 7681%, [FIHML SIS A 0. 3418%; AKE4
E 3B EUC a2 N 0. 7080%,  [R] HAMV i3k HEUR 25 %N 0. 3418%.

4.6 MEYNESHFEABRE ST IHERE Y

WA, AR HBLES: — A5 H R M N AW O AN#E &
FrHEIR T LT TS

§5 BHAGHKE
5.1 HEWIREESH-HEHRL

oy 5iH S5 G b 3 4 B PR Y L
(%)

1| e a4 5% 2,253,269,688.50 87.62

Hrr: figF 2,247,269,688.50 87.38

B SRR SR 6,000,000.00 0.23

97T U 313 0T




P77 BRI 60 R A7 RUEYR BT 4 2019 AR5 2 TRk

2 | ENRE ST

o KW SRR R

Kl Ao
3| AT E AT AT 301,311,684.61 11.72
Hoph g 17,114,447.71 0.67
5 | &t 2,571,695,820.82 100.00

5. 2 RS [l W R B 5 0L

FFs | WiH m 3G R PR E A LR (%)
. At A P 5755 0] ) i 9% 4 40 6.20
Horpe SR A W i % -
_ FHE AT JERA (%)
e | miE 5% G o 4 R PV E Y LR A5
5 i JH R 52 75 [R1 ) i % < 0 187,007,706.50 7.87
Horpe SR e I i

VE: 0 YT P9 050 (R R 8 A 0 o R < W VL O B DR S S N AN A2 5 H R B R
BRI HAE BB ] BT S AR

5.2.1 537 IE EIW K B S RBUB I F & B 13#EH) 20% K15
ARG AFLE:  ARIE N R AT R A AT 55 R B R U
RGN 4087, ARG, G AR RE AR

5.3 HERRAGTFHFARHIR
5.3.1 BRASTFHFRHIREARFH LR

Ui H RE
e IR B 20 -1 S 3 AR IR 100
a9 A BT A T R0 AR R e e 105
S WIS TR R IR S RE 66

532 MEMNRBA G- FIIRRBRET 120 RIFSLULH
ARG EFLAE:  AESIGA AT ERRWIRLE A5 H AL 180 K7
» AN, AT SRR AR

5.3.3 &G HIRBFA ST EIR KR35 Lo

- o ARG AR | ARG A ELR

i TR PR (%) | P E RS (%)

1 |30 RUA 6.12 7.87
Jots BT 397 R :

% 8 BT 313 0T




P77 BRI 60 R A7 RUEYR BT 4 2019 AR5 2 TRk

FE BN A4

30 K (&) -60 K

33.48 -

S AT 397 K
ARG

60 KX (&) -90 K

19.25 -

Horp: FRAFEEEIE 397 R
PR R fi

920 Kk (&) -120 kK

9.78 -

Horp: FRAFEEHIEIE 397 R
PR AR

120 K (&) -397 K (&)

38.88 -

Horp: FRAFEEIEIL 397 R
PRI A

it

107.51

7.87

5.5 WMEMIREFS MR BFREAS

5.4 MEWABRBA TR RSB 240 RIFLLULHA
AAR A I A S B AL A T ST A A7 B AR 240 K.

EREAL: AR

e WARA (50 i B BT HE L (%)

2K i3 79,845,971.50 3.36

PAT AR - -

b i 77 40,269,124.47 1.69

Horp: BURME SR 40,269,124.47 1.69

4 | ki - -

5 | VAR BT S 895,118,129.48 37.67

6 | IR 1,998,822.32 0.08

7 | FENEARER 1,230,037,640.73 51.76

8 | HAh - -

9 | &it 2,247,269,688.50 94.57
P RAFEE T 397 RIWPE

BRI Z A7 ) ]

5.6 IRGHARIEMEAR AR ok 2 B 1B E A K/ HRAS BT+ 42 B L B A 4

iz () _ i G B
7 7 4K REA (J0)
e e eaE WRMA (T GEHA (%)
011901051 | 19 = SCP004 1,600,000 | 159,910,769.27 6.73
011900287 | 19 %#] SCPO01 1,200,000 | 120,049,537.40 5.05

Ed

9 T 13 W




P 7 B 60 R RIEZF BB 6 2019 555 2 TR

3 1011900217 | 19 &K SCP001 1,100,000 | 110,369,979.39 4.64
011901231 | 19 J7H /7 SCP006 1,000,000 99,963,805.13 421

18 Vi K ERAT

5 | 111809230 i AARUT 1,000,000 99,691,901.63 4.20
CD230

6 | 011901233 | 19 ik SCP007 1,000,000 99,678,955.90 4.19
18 Y RAERAT

7 | 111817223 AR 1,000,000 99,608,300.13 4.19
CD223
18 HFEHRAT

8 | 111808283 PRERAT 1,000,000 99.595,418.17 4.19
CD283
18 HE AT

9 | 111804083 R 1,000,000 99.568,974.85 4.19
CDO083
19 RAARAT

10 | 111915224 RAERAT 1,000,000 99,405,966.71 4,18
CD224

5.7 “BTFEM” 5 “MRBADE” #ie IS F = e W

I H it 5 1

A5 W P i 2 4B AE 0.25 () -0.5% 8] IR EL -

i 3 PN AR S R ) e e 0.1923%

i 3 P R S R ) e IR 0.0541%

s N REAN TAE H 25 5 1 4 0B 1 187 PP 2401 0.1119%

5.7.1 3R S B HI A B 0.25%1EBL A
KR T PO AR I 51 R 0 BE (RO LI 3 0. 25% 1 4L

5.7.2 & AN IE AW B B XHEIAF] 0.5% 18 5L B B
A4 55 1 P A B < G L AR 8 P 4 (LR 1) 0. % 1 L«

5.8 WEHRIRA UHE GRS T = 13E LB K /NEER FI AT+ 4 B ST fHES:
BB
e | Earm | mEmen | TE W) ane g | DEEREEE
Eefs (%)
139059 Fikl 22A1 40,000 4,000,000.00 0.17
2 139071 Jikl 23A1 20,000 2,000,000.00 0.08

5.9 BRASMEME
5.9.1 B IriEd s

ARG R “HERIAIE” T, BT R KRN RRAR SR, 2 52 TR 4 B i A
I BN P A A, AR RIARIIIR A P2 38, A H TH Ui .

% 10 7T 13 1




P77 BRI 60 R A7 RUEYR BT 4 2019 AR5 2 TRk

5.9.2 FEHAZESR T TE ISR RIT EEER T MR BRI R
B, RERSHF O —FEAZBATFER. &TRER. W, ERXTHER
UES5 BB D SRR PP H 5 A

et I B SRR AT UE SRR 18 S RERAT CD223 (UEFUAY 111817223) | 18
RAMT CD230 GIEF#ARES 111809230) 18 HH{Z4RAT CD283 (IEF#4UAY 111808283) 19 Vi
RARAT CD174 GIEFFARES 111909174) ARILAIUES 1 RAT EARKRA PR E TR IFE, A
FAER S di 0T —F A Z B AT ETT . LTS,

1. 18 Yo KARAT D223 (IEF#RAY 111817223)

2018 4E 11 H 9 H, PRI B )™ ik fe o (HZA AN DAvR 505 2 R &5 BRI
dts DMECCERIN & [F) SCAR Bl R 5 7 2 Y B B 7 S R AL 5T 1120 5.

2. 18 IR HAT CD230 IEF#ALHY 111809230)

2018 4F 12 H 28 HIMRRAT AR, BUFEREIEIAT A, o ERAT RIS I B R 5
RIG W E 7 AR AR QB EERT A " BT AL T 2018 4 9 H 30 HMiREAT A, B
FAEBREIAT g, P EHAT B 2R A I E 2 BRE (R NRILAIE AT
W B EEY W ARIEATAL T, TIENRT 25 JiJt. 2018 4E 8 H 31 HIlKHAUT A,
PAFEE VLI IAT A, AR AT B A5 B 25 01 S I 38 o JR AR A SR A2 T 24 ]
BAT AL

3. 18 F{EH4T CD283 (IEZ#ARAS 111808283)

2018 4E 11 A 19 H, NELIM ¥ & M4 Hibhak; HA R Ea7E sy H1g; N
FECRAHRIA 7 it SR AL OR A AR U S5 0 115K 2280 J3 7T

4. 19 VHRERAT CD174 GIEFARAS 111909174)

2018 4F 12 H 28 HIRBRAT A%, BFUFEREIERIAT R, o BT RIS I B
RGN WE 7 AR AR QBRI A R HEAT AR T . 2018 4 9 30 HVMREAT A, &
FAEBEEIAT g, o EHAT B 2R S I o R ARE (R NRILAE RAT
W B EEY WA RIEATAL T, TIEKNRT 25 JiJt. 2018 4F 8 H 31 HilRHAUT A,
PAFEE VLI IAT A, A AR AT B A B 28 01 S IR M 38 o R AR A SR A2 0t 2 ]
BAT AL

X FIRUESR FH R U SR AR P I U s AR G0t IR UE F5 4% 8 R SRR 1 R 45 P DK ik
RV 2 =) il FE PR 2R

5.9.3 HANBE IR

n

~

Hfz: ARt
75 ZFK & o
1| FHARIES
INEYSCIIE 577 5K -
ISR S 16,532,689.26

9 11 3 313




P 7 B 60 R RIEZF BB 6 2019 555 2 TR

IR GEN

581,758.45

Ho A RYGR

FeER

HoAt

|| N |n |

it

17,114,447.71

5.9.4

BRA SR MHE R A FRRE )

§ 6 JF ISR

R
SH BT HI 60 RfEd: | BEITEENE 60 RfEE | BT ERIA 60 KA
- A B E
ﬂ:ﬂ: /H: v’ %/\ /\"’ﬁ
f; ARE S0 538,486,875.52 1,805,881,280.76 128,818.05
I )\
5 I3 [A] 3 4
ﬂimﬁ e A i 181,805,146.65 10,131,837.42 711.30
T 47 0
5 HA A R) 3 4 R e
%&”Aﬂ Il G2 5 146,851,133.40 13,352,003.62 5,667.91
[m] 493 %5
5 BA AR 3L 44 A
jffgﬁ IR 573,440,888.77 1,802,661,114.56 123,861.44
§7 BEEFHEANZHBEERERELAREER FHA
ARG, FEEEFAMNLEAE RN, 8[R80 S A 4 K .
§ 8 FMBHA W RKNHMEEFE
8.1 MEMANE—REZEFAESHPLLFHIER AT 20%H) 170
| IS UARE SRS SRR H S
B G H LA
%‘ ? T#ﬁ ‘jz/f]j‘) 1J HAA /\"‘ﬁ Il /\"‘ﬁ 5% /\"’ﬁ /\""ﬁ ﬁj\%ﬁﬁ
% |2 pral|fE 'y SR U HAW) 03 FH 3 0 VL [m] 4730 ESXER e "
i 20% H B 7] [X ]
f’; 20190401-20190630 1,040,455,784.25 5,169,674.95 - 1,045,625,459.20 | 44.00%
Bl 20190401-20190630 535,748,428.57 2,825,732.13 - 538,574,160.70 | 22.67%

%12 0

13 W

7N




P77 BRI 60 R A7 RUEYR BT 4 2019 AR5 2 TRk

Wl

77 iR U

AEEGAAERFA S NAEIT 20% MRS MHFREA N, ERERE R G| L Tmak T, ik es BCK 8 LG B % &
WAL B 5™, F = T BB P AT I e R B KU

T FRIE A S LA B A AT 5

8.2 MBI BH RKIHMEEFR
o

§9 BEHESF
9.1 BEXHEF
1. (FEAE 60 R IIFRE R ESHEEER)
2. (FEFHIM 60 KAETFHIIEF G IEESFCE )
3+ A HEI 60 KA IR B IS 2019 4F 2 ZEHR A JH .

&
&

9.2 FFHUHE R

TRYN T AR H DX E AL 718 75 FH 5 5999 5364 KJE 32-42 #%.

9.3 EFEAR

Mik: http://www. nffund. com

9% 13 B 3E13 I




