B EA 1

eI

U RLIE SR 5

%34 (LOF) 2019 %

5 4 2

FRER S

2019 12 A 31 H

HEEEEAN: HHFESEEHRBRMERAT
EERXEN: PERITROERAF
WMEZEH HBE: 2020461 A 20 H



P 75 BEA 1 M IO R R Bt 2k (LOF) 2019 455 4 TRl il

§1 BERR

REEEANMER S LEFRUEARE TR RAFERRICE. R P IHERRIREE K
W, RN AE B L R I R e R AR A 1) SO A ST

FEFEE NP ERATIR D AR A A AREAZE S G RIME, T 20204E 1 17 HEZ T4
et M S FE AR AR A AR EENE, REEAB IR ECE . 1=
PR B B -

BB NV LB L B R S 00 0 B RIS F B B, (EARIESRE S —
S 6

BEE R GHEAMRR I AR R I . BB R, B0 7R 4 R S ml RAT 40
Bl A A R S A 15

AR E I S TR R A I

AIREWIE 2019 4£ 10 A 1 HAEZE 12 A 31 Hik.

§ 2 &M

F &R FA 77 5R) 1 AR BRJT IS 2F (LOF)

Wy T PR 7 A

e 160131

Ao A 160131

HaiEfE NI EZEARiPED i Gy

HEeaREARH 2013 4F 11 A 28 H

i R & B A0 120,753,281.08 1

W H b T 4 A TR A ) RIS AR I SR 4 T R AR 1 A L,

h F1R A B T b G b U A IR

AIEG U KIARI RGBSR, SEEFFEEL 20

PR S BT 7] B o 26 B 2R 40 A, SE AR Kt e R o A B
DAIR U i (P 5t 27 AH A 3 B e

NIAG A& 3 1 FHHERAT AR 2 (B E)+1.2%

U2 $§$%ﬁ%@%$(Eﬁ%%ﬁm@ﬂmﬁﬁﬁﬁﬁ?%
RS BEESES, aTRMT%ES.

AN T RS PR A

BEEEN o EARAT I A PR A

N 53 A I R TR AR 7R A A A 77 FF C

& LA N TR R

B BIEEA S A 160131 160134

?%@XTE%&%@%% 104,346,898.46 1} 16,406,382.62 3}

CISE

%1 310 W




P 75 BEA 1 M IO R R Bt 2k (LOF) 2019 455 4 TRl il

T ARG G IAT I RGUHE R RS MG BRI G, WREOY “FIT RN .

§ 3 EEWMSIRIFMESHFERI

3.1 XFEM KR

A NRMoT
. _ AW (2019 4210 H 1 H—2019 4F 12 H 31 H)
FE S bR —— p—
R A A BT EA C

1A A B S B 3 1,265,290.35 180,364.56
2 K HAF ) 677,394.47 88,532.16
3. S 1A e 4 A5 AS BT
“Mﬂ$ﬁ S A A AR 0.0065 0.0054
i
AR I G T 1E 109,959,218.18 17,169,853.73
SRS AHE 1.054 1.047

e 1. ERIESN SR R A B RAA NN 55 5 A, TH NS SEBRIR as

P AR TP 7

2+ AW S B FE HE B AR S RON « R R

HAWN (A5 2 Fe i (B 22 3
a) FHRRAR SR S TG IR AT, AR A S st in b A 24 seifiE A2 shiicas .

3.2 BHEHERIM
3.2.1 A H AR S P E I KR R H 5 F AL 47 e B St v Y2 28 1) EU e
R RAA
b5 s
FHEKE | PEEKE | SR | y
13 y : HREER | O-60 | @-®@
® FREZE® | HIRERE :
HZ®
R =ANH 0. 67% 0. 05% 0. 58% 0.01% | 0.09% | 0.04%
T RAIC
NZS R &S
HHEE KR | BEEKE | gt ~
1S o HREZER | O-60 | @-®
® HEZEQ | HIREEG :
HEZ®D
o =ANH 0. 58% 0. 05% 0. 60% 0.01% | —0.02% | 0.04%

3.2.2 HES & RAEBLREEHH R TTHFEH KRR L5 RS B

e RARB A HL R

#

=

H
—
o
=




P 75 BEA 1 M IO R R Bt 2k (LOF) 2019 455 4 TRl il

AARFAR T FEEKESFRH LS RE EUEENHLES L E

50 00%

40, 00%

30.00%

20, 00%

10.00%

0. 00%

—-10. 00%

\

2013-11-28

2014-03-18 4

2014-07-02 4

2014-10-20 4

2015-01-30 4

2015-05-21 4
2015-09-01 4
015-12-21 4
2016-04-08 4
016-07-22 -
2016-11-10 4
2017-02-27 4
2017-06-14 4
2018-01-08 4
2018-04-26 -
2018-08-08 -
018-11-23 4
2019-03-13 4
2019-06-27 -
019-10-14

2017-09-22 4

|— BitsEmks

— BiISERNEE |

#®
b=
=
S
b=



P 75 BEA 1 M IO R R Bt 2k (LOF) 2019 455 4 TRl il

AARACRIT2EBKESFRHI S ERE EWGEENHEELRILLE

30, 00%
25. 00% #"x“ifv
20.00% + /~/\/(
™,
15. 00% ok e
P
H.,W ! .
My
10. 00% - ' .
,v'fl ----_______--"
W L
5. 00% o
0.00% 17
5. 00% T T T T T T T T T T T T T T T T T T T T
53X IR RQC2EE IS5 85 83T N N
L T T L T - T = TR N o
T3P3TIT33ITEZIFETFTIEE
=t L L L L = = = = [=x] [=x] [=x] [=x] [ [ [ [

20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20

|— mitsmmks

— BB |

VE: AE4EHE 2014 8 12 A 1 HiEghn ¢ Rl gz, FAU RN A 2,

§4 BEAWRE

4.1 RG22 (REGZLBE/ A fHh

EAREEWEEEH | E5
w4 | R HARR Mok i B
FEREH | BMERS | FR
HHREGT R G K& ir i+, B
AREM TR G T BA T ST
A RAR . RIEESEFHERAH.
RIEFRIEGERARAF . RAMNE
AF4 2019 4 2 REEHAWRAF, TSN, B
ENS | e 134 | G EHWRHTIN. BE&sH. 2014
- H 26 H

fE2 A& 2015 4F 4 H, ARFRE A
WoREL 422, 2015 4F 7 H & 2018 4F
10 A, ERAEME TR, AR
PR AIFEE 4T, 2016 4E 1 H & 2017

8 M, AERAE A o K 2

&

4

WO 10 7



P 75 BEA 1 M IO R R Bt 2k (LOF) 2019 455 4 TRl il

2016 4F 4 H % 2017 5F 9 H, fERAE 4R
K428, 2016 4F 6 H 42 2017
8 A, ERAEMREHFES LI 2016
ST AZE 2018 4FE 4 A, AERAMBER
FL2P; 2016 4 9 H % 2017 11 H,
ERAIRFE LR S 4 R 2016 4 10
H %2018 4210 H, (ERAEIMRF I
&2, 2016 4 12 [ & 2018 4E 3 /1,
{ERAINERS & R 42078, 2017 4F
3 H#%E 2018 4 8 H, (ERA IS
G4, 2017 4E 4 HZE 2018 4E 10 H,
ERA MBI FESEH; 201746 H
% 2018 4F 10 H, {ERAMBRFE ESE
e, 2017 FE 7 HE 2017 £ 12 H, 4T
RAEIMEREEN . IRAREER. RAEm
WER . RAERSEESZEH,; 2017
8 HZE 2017 £ 12 H, (FRAEE
GRELH, 2018 4F 10 A A FE 72
& 200992 HZES, MR, H
TR TCHELT, 2019 £ 6 HEA, 1
MATERREESH; 201947 A& S,
(T VI e RS 4R 2019 4F 11
H#&4%, R ckifit. MiiExH
Tt TR TR RS,

E: 1 ARSEEESSHEMER QARG ERANH, FEEeaBEER H L
Lt o B SE R AR RS BUEHRE A% CERD HHE;

2+ UEFF ANV AEBRTHRAR A MAT I 2 GEZRI O N R SR B BTk ) G THIESR
ML GAFE ] FIAR SR E o

4. 2 BN E N A2 T2 - 75 1 DT A

AIREIN, AEGEHNET (P N RICRERE T B @ik ) 54 RIEENE
M R A G G G RIE, A WSAE M B o0 00 5 s BEAZ FY 2
BT AR AR A, RS ATREAT NSRRI 2. ARSI, S
BERAESEEGH, BARFEEHHA AN, e RTEHE . Su iy ks
B EARIEAEM A ERPRLE -

4.3 ARG EIUHA
4.3.1 AP G ERBRATRE R

#®
b=
=
S
b=




P 75 BEA 1 M IO R R Bt 2k (LOF) 2019 455 4 TRl il

AN, AEEEHNRIAT GEFRREESE AT AT 56 R TR
ST A LA B K iR, I RGN AR A 3UAE B M 55 A1 PR AR ) 58 5 P IUAT
NP RN B E AP S e R R AL .

4.3.2 RERZHATAKIE T

AREG T ARG NAFAER T DTN AR WA a8 PN B T A 55 41
B2 5 GV A IS RN H S R5E 5 A R HAA 52 5y Sl i iZAIE 27 24 H BRSSR A 5%
MIZE 5 IR 2 IR, T IRBT A G AOBEET SRS 75 2 LA S 3 S A3 W3 # B I e sl 1 DG
HIES e
4. 4 E N E S TR RIAIZE 247

% 8 BT IR AR, H 2020 SEFERTTIA A MA R, A4 D021 %
FEARIE SO M A, JRRATRESETH A A i St , RIS A SR .
4.5 MEHAESHNL SR

BEWE AR, ANHL AMPHEEN 1. 054 75, AN, MHFHEI K%K 0. 67%,
[FEIHAMY G R KR 0. 58%; AFES CArAUFE A 1. 047 76, REIAN, AT EE KR
A 0. 58%, [FIHAME SR ERE KR 0. 60%.

4. 6 ME N EERA ANBERE & R ™= E S 3

WEWIN, AR IMBES: 305 HE M AR NE A — A NG # e
BHHEIR T LT I e I

§5 WA/ E

5. 1 EMREEH=AEGHNR

P i H & (o) i B4 S I A (%)
1| B
Hope 5
R - -
Ii] 5 AT 7 F5E % 130,696,142.60 88.60
Hrpe fiigz 120,683,142.60 81.81
Y CRFUE SR 10,013,000.00 6.79
4 | mEEIET
5 | GmhfirA iR
6 71 10 7T




P 75 BEA 1 M IO R R Bt 2k (LOF) 2019 455 4 TRl il

6 | KNRE SR

b K IRl A SN IR A

A
7| AT E A AT 14,079,679.21 9.54
Hoph g = 2,740,184.19 1.86
9 | &it 147,516,006.00 100.00

5. 2 MG BIREBATW - R B E R R A&
5.2.1 ARV RIIEABRERRA S

AFE AR AR AT LA B2 -

5.2.2 MEMREAT W REBBER R RE R R A S
ARSI AR AR AT P BB BB BER -

5. 3 WA HARIL A SOHME b 2 B 7= 13E Hh ] K/ HE R OB +4 IR B3R A 4

B GAIE AR RFFAT B

5. 4 MEWAREL G WP 2RI RFR R A S

AL NIRRT

77 i i

KAHE G

R B B L (%)

[H K i 77

11,204,600.00

8.81

2 | RTESE

M firr

Hrh: BURME SR

Al i 77

79,281,542.60

62.36

Al A R 5t 57

ISR

30,197,000.00

23.75

A (AT AZ #f50)

A7 o

O (N |01 D>

HoAt

10 | &if

120,683,142.60

94.93

5. 5 A FAARIZ A SO E o 2B B 7™ 15H Hu 5] K/ HEAS OB F45 B B R A 4

SHf: ARt

| R | AR | RE GO | ARhE G | Do R
e (%)

010303 03 [Hfii(3) 110,000 11,204,600.00 8.81

2 | 101900113 | 19 i & MTNOO1 100,000 10,101,000.00 7.95

152298 19 1l 01 100,000 10,092,000.00 7.94

&

7 410 W




P 75 BEA 1 M IO R R Bt 2k (LOF) 2019 455 4 TRl il

101900328 | 19 #5255 MTNOO1 100,000 10,052,000.00 7.91

5 | 101901201 | 19 Pttt MTNOO4 100,000 10,044,000.00 7.90

5. 6 R H HIR LA SMME o5 2 & 37 8 EL B RN HEAS RO AT +48 37 SCRRESS

BB 4

B | ESRE | ERAR | R )| ARHE GO

o 2 B A
el (%)

138170 R 3A2 50,000 5,007,500.00 3.94

2 | 165254 19 KA

01 50,000 5,005,500.00 3.94

5. T M EWIRIE A RME S E ST HE LB XM RFRT LA R SRBERY

“H

AEGAEMRRFFA R

5. 8 W H BRI A SOMME o5 EE G 7 13E LB /N HEAS BB A2 BUE R A 28
ARFE ARG AR RFFAROLE.

5. 9 METARAEEB R HIBFE B 5 1 0t it U
5.9.1 5 BR AL S5 BE B0 BRI B RF A0 15 o A 40

.

5.9.2 AE S BB A B HBHBUK

.

5. 10 G R AR SR BB FHI 522 5 B i B
5.10.1 A3 E R SR B BUR

Teo

5.10.2 1 & MR A He S5 Bt 1 6200 L Re o A0 45 2 A 40

Teo

5.10.3 A3 H G B B VN

Teo

5. 11 BEHAEHEME

5111 FHFEERERE+ZIESRRRAT EEAR T NI IR E 3R
WE, RERGHFHI—FARIIATEDT LTKER. W, ENNH

8T 10 W




7R LA e HDPIRG RAE R 5 S 6 (LOF) 2019 4R 4 iRk %

FAUESF BB B Rt L BA
5 3T PN R < R B AT T 42 E SR R AT B ARG

il H AT — N 2B ATTE ST

VOSTi L AR Y

SIS R, AR S

5112 FHESERNII+ABRERGENESSFAMENZTEREE. ML,
B RL I 5= B BE R SRR 4t L B

WRIERE G EFRPE, AR TEEA RS

5.11.3 H At B F=H Bk

fr: NRMoE

HAFK

ar
J

EH Oo)

A7 PRIE S

3,498.73

RICIESF I 5K

10,000.00

JSZYA A

JSZYACA) JE

2,726,685.46

JSZYAT EH DK

HAb S GK

MR

HoAt

OO | N[O | WIN|F

aif

2,740,184.19

5.11.4 3R 5 BIRFFA HIAL T I AT 4% #5155 A 40

AT AR AR R F AT AL T I AT #4557 o

5.11.5 3R &5 WK AU+ 48 B = AP AL T8 52 BR 5 00 A

ARF AR AR RS IR

§ 6 TR E S H AR

Az fy

i H

Fi 3 A A

FiJi EAI C

0 A5 <t UL

104,157,376.87

16,388,261.23

T I )2 < $W%E

189,521.59

18,121.39

P Fi T U IR 2 4 e [
g

ﬁ%%%@%%ﬁﬁﬁ%%
B atg L")

T SRS 6ty UL A0

104,346,898.46

16,406,382.62

e A4 E 2014 4 12 A 1 HEMID C 504,

#




7 A 1 AR WPT TR F RO 5058 26 (LOF) 2019 457 4

PR

-

-

[0¢]

[0¢]

©

©

©

§7 ZEBEANBHERRERFFEZEFN

1 BEEFHEAFEAESHIEINHER

AREIIR, FESEHARIA AT SR

2 EEEENZHEARERRAEST S WA

AN, SRS EEAAAEAE R T8 (0] B AT B 5 L

§8 HMBREE RRNEMERER

A RERAR-RBEERFAESOBEIE B EGEE 208 K50

0 ST A B AR TR AT A A AN A AR A B L 20% 0

2B ERERENHEMEERGE

To

§9 ZEXMHHEZR

A BBECHER

I (P BR 1 FE R AR BNE R R 4 (LOF) &AM |

2. (FETEA 1 EE I BGR BOE SRR A (LOF) FEE ML) ;

3. mEA 1 Fw G AR R 4 (LOF) 2019 4F 4 FEEEHGE JF S,
. 2 TR R

TRDITH AR DXOEACETIE 35 I 4 5999 554 K JE 32-42 1%,
3EFEAR

Mk http://www. nffund. com

2010 T FE10 W



	§1  重要提示
	§2 基金产品概况
	§3 主要财务指标和基金净值表现
	3.1 主要财务指标
	3.2 基金净值表现

	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 公平交易专项说明
	4.4 报告期内基金投资策略和运作分析
	4.5 报告期内基金的业绩表现
	4.6 报告期内基金持有人数或基金资产净值预警说明

	§5 投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.3 报告期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	5.4 报告期末按债券品种分类的债券投资组合
	5.5 报告期末按公允价值占基金资产净值比例大小排名的前五名债券投资明细
	5.6 报告期末按公允价值占基金资产净值比例大小排名的前十名资产支持证券投资明细
	5.7 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	5.8 报告期末按公允价值占基金资产净值比例大小排名的前五名权证投资明细
	5.9 报告期末本基金投资的股指期货交易情况说明
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 投资组合报告附注

	§6 开放式基金份额变动
	§7 基金管理人运用固有资金投资本基金情况
	7.1 基金管理人持有本基金份额变动情况
	7.2 基金管理人运用固有资金投资本基金交易明细

	§8 影响投资者决策的其他重要信息
	8.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况
	8.2 影响投资者决策的其他重要信息

	§9 备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式




