A BN AT 5 B IR IR BUESR B
Y4 2019 B 4 TEWE

2019 12 A 31 H

EEEEAN: HHFESEEHRBRMERAT
EERXEN: PERITROERAF
WMEZEH HBE: 202041 A 20 H



7 73 BIEARCE ) BT RGRAR SO R BB 2 < 2019 S5 4 /R,

§1 BERMR

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 -

B G R U DO AE T B iR B 0 SR RS R 4 B 7=, (AR RR 4 —
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 IV 55 BB R G T

AfREIAE 2019 4F 10 H 1 Hig% 12 7 31 Hik.

§ 2 E&T= MM

FE G RIFR 5Bk ETF

7 4 iR kAR EF
e 159948

Ao A 159948

HaiEfE L H R (ETR)
HEeaREARH 2016 #£5 A 13 H

e AR HE 0 LS A

646,697,720.00 17

BB H br

SR IRERRAOAREL, 18R ERER (i 2 AR B R 2 A/
1.

Ao e &, R SE Rk, S

B AN B A A B T T R S R 2, S
R O 0 1 T 2 LA A ST
. O A N LR b T B 2 - A b
AR B MR
AR TG, TR 5 UG
S FRARIES . RIS S ST 5, KGR
e S bR bR T, U SRR
R A 2 TR 1735 A PR 2R
ELETA I PR R A
G R AR T IR

T ARG G PATE ARG ER R E MG B EZE T, RN “Fr ek

EF” .

#®
=
=
b=




7 73 BIEARCE ) BT RGRAR SO R BB 2 < 2019 S5 4 /R,

§ 3 EEMFIRIrAE SFERI

3.1 XEM KR

Bhr: ARt
FEW 55 Fa b AW (2019410 A 1 H—2019 £ 12 A 31 H)

1AM O SEE a3 4,174,827.53
2 4 HH) 120,497,994.38
3P 351 5 4 A BUAS RV 0.1776
A IR BE 4 057 15E 1,216,184,493.77
5 R I A 1.8806
H: 1. ERESWSHRFAORERA NAWECEE 53 &2, th A2 5 Lhrlicas
IV AR T B 81 T

2. AWIC I B FREE G AIML BN B aE . HABI &2 e (22 sk
i) FHRRAR S SR TS HIARET, AR A S st i b A 24 se i A2 sl .

3.2 BEIHERIN
3.2.1 AR ERE ST EN KR L HS RS R R AR R R A L
. NG ke
) i | ik | e | LR _
rx ® W2 | maxe | TR | 00 | @0
2@
HE=AH 10.40% 1.09% 10.48% 1.09% | -0.08% 0.00%

3.2.2 HEEH FAM RSB R THFEE KR RRZ) K5 REL SRR
N AR B A HL

#

=

pies
—
o
b=




7 73 BIEARCE ) BT RGRAR SO R BB 2 < 2019 S5 4 /R,

0.

10.00%

0. 00%

10, 00%

=20, 00%

-30.00%

=40. 00%

-50. 00%

A BARETF R EIEKESEH I SIE R E N R A e EE W E

00%

6-11-23
7-01-23
7-03-30 4
7-06-06
7-08-04 |

F=11-11 1

P—07-04 -
05

0
ol
m
0
a0
m
|
a0
m
iu|
2
0
iu|
m
0
ol
m
0
a0
m
|

| — mitemmrs

— BRI |

$4 BEARE

4.1 RG22 (REGZLBE/ A

w4

EARGHE LM
IR
FERAH | SEAM

e
Motk
FIR

HR %%

YL

FME

AH

402 2016 4 5

H13H oF

FHEE L, BAEENVTHE . Sl
MW (CRA) BEA% . VEM 211l (CPA)
Vg o EATHR TSR B IR A J 5%
HIEEB B E K TINS5 BRI o
FrEiihi. 2010 4 2 H MR 754,
THEBE RISt iR ot
TR E AR T 15 2014 4 12 H % 2015
£5 H, TR TEA ETF k&4
BhEE; 201545 HE 2016 £ 7 H, 115§
77 500 Tk ETF. F§77 500 JiA+Kl ETF
HELH,; 20157 AES, Aot
& mEIE4 . 500 15 EEE L 2016
5 AxRS, Mk ETF. m77

b=
=

it

'~



7 73 BIEARCE ) BT RGRAR SO R BB 2 < 2019 S5 4 /R,

AR ETF B st & 2418 2016 48 H

4, AT 500 13 BBHE . IR ETF. 74
IR, 2017 £ 3 HES, T
A TRIES ETF Bei . B Pl 448
iE%: ETF 448, 2017 26 H &4,
FEF 5 HIEERAT ETF. BT SRAT IR L
&4 2018 2 A& 4, /& H )X ETF.
B H RS 4H, 2009FE 7 HE
A, AR JrHIE 500 Tk ETF. FgJ5
iF 500 JEA Kl ETF. 747 _EilE 380ETF.
B/ _LAE 380ETF %It &40 7.,

I ARG EEERSLHIERNANIIAR S RAEMH, JeEEef TR I
L PERE A B SR H P A AR S BRI RER At CERD H;

2+ UEFFMMVAEBRTH AR A MAT AL P2 GIEZR O N R SR A B i) G THIE SR
Mtk N 53 R AR S E -

4. 2 BE NG A AR S E MR TEE 03

AARE N, AT PR (hAe N RICRERE SRR GiR) S5 RIEHE
M ENEN 2 ARG A FIHUE, ARG WSAE M B DTt B 0 A8 AN IZ F 4
BB, ARSI b, DR AR NS EOCR . AR I, BE
BERARGEEM, WAMEEEOIRTA AN . EeRRTHEH . $5E g R4l
B EH REEEN LI & G RUE .

4.3 AP 5L UL
4.3.1 A V3L 5 B AT B

AR WA, A ST BN PR IAT GIES R G BN F AT A8 5 4 S L)
56 AH NI SRR, I RGN A & A7 s07E 2 b 55 I PR R 58 5 P AT
ORI P EL T 3 AR R

432 RERZ ST AT
AT T AR N AAETE T W AE AT A AR 3P 22 0 B\ A B A1) T 8 1 4L
251975 5 BT A TF SR R L I 1538 5 R A8 15/ B 30 22 5 B %I 224 I RS B i) 5%
IZE G IRBCN 2 IR, R H TR 0T SRS 75 2 DL RS2 4% Bt 3 WIS Ja 4 sl 3 ekt
FTEL

4. 4 BE N ESRE SRR IESHT

BMY bR FE AZEE 3k 10. 48%.

#
o~
=
H
=




7 73 BIEARCE ) BT RGRAR SO R BB 2 < 2019 S5 4 /R,

DTERGE” .

MR BATEE B “ RS RS

A RS B B, WRR AR ETF B i amiadt
FRATTxF AR JE <l I N PR B AR 22 AR e M

(1) KA Dk ]y SR ) B A A B AR 2, Xof e AT T o 1 P 3 I 52 5y S B R B 2 22
M
(2) B HIPNAREUR O I CRAE T AR EUR BO RIRIHMSRE,  SHE [ Bt IS fi
125 o B < AR B i 2 5
(3) RYEFEHURA BORA BT RS E, FaTRATHRE 7RG %, 5t
AR 5N Z T RIRH L B VE R A AL, R BR AR 22 A B ARV L Y .

4.5 MEHAE SNSRI

Al L SR MERS KR 0y 10. 48%,

4. 6 MEHARESTFAE NERE SR EBE Y

AT T I eIt TE .

§5 WHEAGHRE

5. 1 MEMREEH=HAHNR

“HPNEERAZHHER” | “HRERZE R
“ETF Bl H ARG 55, HARG MBS R R R ER K, Jf

BEMRAGIIR, AEESMHAEN 1. 8806 7T, AN, HEAUHEEK 2 10. 40%,

WEIN, AR MDES: —+ 325 B G AR A N R AR o A s e

i H

e (o)

o R R B B L (%)

R 2k 55

1,209,606,954.82

99.37

Hrp, i

1,209,606,954.82

99.37

B X4

[ 5 Wi ik $5 %

1,110,939.80

0.09

Hrb: i

1,110,939.80

0.09

B SCRFIESE

< RAAT A AR

KNI i 57

b KR i SN R

SRk B

T R S (it

4,364,188.73

0.36

HAb 5

2,133,070.25

0.18

&

5 0 L 11 ;W




R 7 BN 52 5 BT A BAIE S5 5 0 4 2019 4R 45 4 TR AR5
| 9 | &ir | 1,217,215,153.60 | 100.00 |
e BRI RIS AR B IS AE, T 5. 2 BA TS AR B AR A (A
H1H .
5. 2 MEMIRIZAT WA RHIRERTEHE
5.2.1 i ERIBEHR BRI TS RBEAREREHS
N 1725 ARME GO i B 4 T E B 151 (%)
A Y-SR 7 NN i 4 109,409,928.00 9.00
B PRI
C il i Ml 657,108,191.87 54.03
5 CIVANEE AN /S W& e Y |1
HER
E jeigstn4
F ek T
G TIEEH . STk
H Aol
| 5B A RS B R 210,201 456,58 1799
k.
J Sl 62,235,516.50 5.12
K S b= - -
L FH ST AR 55 R 55l 8,090,568.35 0.67
M BB FEANEL AR S5 27,847,758.00 2.29
N IR ISR 28 it i B 10,343,744.40 0.85
@) JE RRSS « AZ RN H A IR 55l
P BE - -
Q DA TAE 71,529,453.17 5.88
R A AR AR R 52,592,196.11 4.32
S ey - -
it 1,209,448,812.98 99.45
5.2.2 E AR R IZAT VSRR ABRERELAE
] 1725 ARME G o 98 4 B I E LG AG (%)
A e MRy e vl -
B KA
C il i 76,628.45 0.01
b CIVANEE AN /S W& e e 11
VA4
E eS| 4
F R EE
G LimIEH . SAEFITERlL
H Ry IR L4

#

b=
=
b=



7 73 BIEARCE ) BT RGRAR SO R BB 2 < 2019 S5 4 /R,

5 R BAEAE S EOR R

5k

15,974.00

0.00

Rl

Lyl

AL G A 55 A 55l

BHEEWTFURBAR R 5 b

IKA L IR 3L B

6,578.04

JE MRS ABERAI AR AR 25l

e

PAFH 2 TAE

e RE AR

58,546.35

wimlo|v|lo|z|z|r|x|«

e

aif

157,726.84

5.2.3 MEMREAT W REBBOE R E R ER T LS
AT AR IR RS A OB B B -

5. 3 WA WKL A SOMME b 2 B 7138 Hh ] K/ OB+ 42 R B R A 4
5.3.1 MEMAREHE T LA ANE L HE ST A AR D HEF RRT 2 R

e g

| mEim | mEan | HE D | AnhE Go | T rR E

tel (%)

1 | 300498 & A 3,195,080 | 107,354,688.00 8.83
2 | 300750 TR AR 638,144 67,898,521.60 5.58
3 | 300059 KT E 3,946,450 62,235,516.50 5.12
4 | 300760 LRI 311,843 56,724,241.70 4.66
5 | 300015 % IR R} 1,008,637 39,901,679.72 3.28
6 | 300142 IRFRAED) 980,200 31,797,688.00 2.61
7 | 300003 IREERTT 888,258 29,383,574.64 2.42
8 | 300136 SYEHIE 636,690 28,892,992.20 2.38
9 | 300124 A 854,347 26,177,192.08 2.15
10 | 300347 A& R 396,073 25,012,009.95 2.06
5.3.2 i E RPN E & B & T 5E A /N ER BT 14 IR =
BEAA

e | mEmeE | REsn | HE B | AnhE G | Do e PR

Eel (%)

1 | 300027 i o 12,645 58,546.35 0.00
2 | 002972 B % ik 1,075 21,532.25 0.00
3 | 300199 g F 2l 3,500 20,300.00 0.00
4 | 300159 B 4,984 19,537.28 0.00
5 | 300002 P 2R 4,900 15,974.00 0.00




7 73 BIEARCE ) BT RGRAR SO R BB 2 < 2019 S5 4 /R,

5. 4 MEWIRIL BT WA R BT E R A S

SRR ARt

Bis 155wl

1 | ExfiFH

RS BHE R (%)

2 | RATEE

ER G

Hr: BURMEERf

ik fiF

Al FE IR B O

TSR

A (ATAZHAD)

1,110,939.80

0.09

[ Mk A7 5

O |0 | N[O |

HoAth

10 | &if

1,110,939.80

0.09

5. 5 A HARIL A SOHME b 2 37138 Pl K/ HEAR BRI T 44 fi 55 B R A 4

SARAL: NIRRT

| MR | mEAK | R GO | ARt G | T rA
tel (%)

1 | 123036 Je T it 4,615 461,500.00 0.04

2 | 113029 HH BH 4 it 1,890 189,000.00 0.02

3 | 128086 Il 2 it 1,830 183,000.00 0.02

4 | 110065 HER % ot 1,680 168,000.00 0.01

5 | 113554 S5 f5i 1,090 109,000.00 0.01

5. 6 | HHARIL A SMME 5 2 S F 7 5 E I R/ RS B AT+ 48 375 SORFAESR

B A4

AT G AR IR AT 57 SRR TR .

5. T M EHARIE A FRMME o H & 57 i E LB K/ N R B AT 42 SR R B B

i

ARGAREWRARFFA SR

5. 8 T HIRIZ A SMHE o5 F G 7 15E LU /N HEAS BB T A2 BUE R 3 B 40
AT GARE R ARFFABGLE.

5.9 MEMREEERREHRBH R Z B A

5.9.1 EFIRAZE SR B KBRS FF MR8 H A

%8 k11 W




7 73 BIEARCE ) BT RGRAR SO R BB 2 < 2019 S5 4 /R,

SRR ANRTT

e 4 7% ﬁ@%(%/ ﬁ%mﬁ ?ﬁ@ﬁ% UG
SE) (Jo) g (o)

1C2003 1C2003 5| 5,231,600.00 31,760.00 -

AN RWEZES LB ET (T 31,760.00

e Ae B SR R AW (o) 974,097.09

JE TR A DR A A A e E RS (o) -364,080.00

5.9.2 AE SR F T8 B B B BBUR

A T B IR W SO A 22 v [ENIE I 2 Fe VRO ATAE Rl il AR SRR ISR )
TR AR Fh RS FEL AR SR, LB HORAE D9 H RS, Xk 28 G XSS A RE 8 TR AR 0 T R L 50
PR AE, EECRRAITELS . S oS ERI BAR It & 40, i 2 kel Sk E W ORE 55 3R
WS AT B R B R . ARSI SRR AR I B AOATATAE R, BRAR B 2 A A B B 152
Dy BRARERER R 72, I8 B REREAAR R E0 H /.

5. 10 i H BR A ZE 3B 19 B U K32 5 16 DL vt A

5.10.1 A E AT B B R BUR
o

5.10.2 1 & BIR A S48 B 10 B 45 3 B e A0 45 2 A 40
o

5.10.3 ZA<HA B i SR B B
T

5. 11 R AAREMHE

5111 FAAEEHR KWK TR IEFHRT ERE RS HIg B ER LR
WE, REMSHEHIT—ENZBIATHER. LAKER. i, TN
FUESF BB B G SRAE At B

AR BB IR T AR TR K R AT EARAIIAT B E R IR A, B G
il H Al — FEARZBIAIHETT. TS .
5112 FHERERRN W T2 RERGBHEESFAME K SEREE. 0L,
VB RLX AR S SR B B R SRAR A A .

AN e P BT (AT A4 BEERBATE  3E RIE IR s e SR I, A SR /8 TN A P2
ARE EZSR PR A N FEFE RN

5.11.3 HAth B H ak

#®
©
b=
=
b=




7 73 BIEARCE ) BT RGRAR SO R BB 2 < 2019 S5 4 /R,

Bfr: ARt
Fa5 R & ()
1 | A IRIES 632,525.89
2 | MUESHEE K 1,498,240.54
3 | MR -
4 | RISRE 2,303.82
5 | B HIERR -
6 | HARRSIHBGK
7| FEETRH
8 | HAth -
9 | Ait 2,133,070.25

5.11.4 3% &5 BIRFFH HIAL T YT AT 3% #5255 A 4
ARSI AR AR RFAT 2T 5 B T e ez

5.11.5 & IR AT+ MR HAFERIEZ R F L3

5.11.5.1 & BARSE B H A+ 48 I 22 A AL T SZ PR 1% 10 At B
AT AR IR TG R B AT 48 R TP A AR 52 IR TS L -

5.11.5.2 HAAR BRI B 7 .42 B B2 Fh A7 D 18 52 R 175150 P 54 B
B 4 AR A A AU A5 5 T 44 3 2 o AN A7 I S8 2 PR 1

§ 6 FFBAEEHHESN

B 4y
i 5 AR S A AL 693,697,720.00
i 5 H A (] 22 4 A R A 13 00 2,500,000.00
P AR HITHA R) 26 4 S e (B ] 4 i 49,500,000.00
it AT R AR AR 3 A (B> BA-"45 571D -
5 S 3 R 4 0 A 0 646,697,720.00

§$7 EEEEACHEARHREREARESHFN

7.1 BREEHAFHFESMPRIENR

AR, e E BRI AL S0

7.2 B&EHENEHERRERREEST S WA

AN, S E AL R B 0] B SR SEA K A1 DL

2010 7 11 ;W




7 73 BIEARCE ) BT RGRAR SO R BB 2 < 2019 S5 4 /R,

§8 HMBFHF R KN EMEERS R

8. 1 R EMINE—RREFEE S M LFILBIBGET 20589155

s N 2 S A B I A AR FFE L0
HHERE4
. 3 4 L A5
B IrarLsl .
25 F5 aB|g BRI CATAR 2 1] 47 % KA A il
it 20% ; ) ; ; ; 54
F47 B 1] X
[]
i 7 20191001-
" 1 632,860,178.00 - 43,000,000.00 589,860,178.00 | 91.21%
4 20191231
P R R

AIEGAFAERAT S B 20% A0 HE G AR AT N, FENRFE I 0l LU B S s 25 A 1 3 3 e AR BE L& LA A% S IS
IS T, N2 T B AR AN S R A .

T FIE B S R R A AT 5

8. 2 MBI EH KK KA EEE B
o

§9 BEXMHER

9.1 FEXMHEF

Lo (T BNEAR A 5 BT ISR BOE S R R R e e & F)
RIEELE MU

2+ (R QNEAREZ 5 BT G R BOIE T 5 B 2
3+ a7 QNP AZ 5 BT AR HOIE TR 5 B Ak 4 2019 4F 4 T RS SR L.

al

9. 2 FAHHE R

VRN T AR FH DXE AE A7 25 FH % 5999 554 K JE 32-42 #4%.

9.3 &FE AR

Mk . http://www. nffund. com

o111 4R ;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




