P 7 ESC FEBRFRESF R EE
2020 58 3 FEIR G

2020 ££ 09 A 30 H

HEEBHAN: HHFESEEBROARAH
EEXEAN: PEIERITROERAH
EHHEB: 2020410 A 28 H



R ESG M S ANE A B 36 4 2020 4R350 3 EH

§1 EEPFR

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

FFEE N E LA IRAT R A R A ARIEARE S FME, T 2020 410 7 26 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

G AN GO AR AR R RIL . B RARE, Bdt AR 1E B0 R SR AT R 4H
e B AN 4 IR 4 5 U B 15

AR S5 FRERZ

AR WIE 2020 4 7 H 1 HiEg% 9 H 30 Hik.

§ 2 H& M

B G TRRR 77 ESG 8 i 22
R4 FRY 008264

oY 008264

R (S LR
EeARARH 2019 4E 12 H 19 H
i R L 4 40 B 0 1,244,697,589.73 15

E PR AL R (S BB ENME AT T, St 0

B FEBFTEAMT, 04 SEEE o  t KATRA A

ARSI R AL R R B B B M EE AT 80%,
KRB E ARG N0 H0G . RITTREEHA
RO T & R & AMT 7R ESG J7 R IR H i E
I W], S5 iess . BRI /1 r) b

h Nl IR BRI E EAE VR AT AR S G RS . R
BORMS RS 1. BUTACERNS; 2. BERBBIRN; 3. 65
BORsmS s 4. BARMIDTEIRBIHN; 5. GO TT S RBUR
s 6 B SCRFUESF LB SRS

FRAE TR 100ESG S5 HR 208 25 %6 X 75% + HHAiE s ik s

b g b Sk v ZEETEEL (NEM) URZEZE X 10%+_FilF E fi 45 Folle 25 % X
15%
AFEG NGRS, — s, HASHIT 15 XU AN T
IS WA 2 A I mARETHAFENES. ROl SRS IS, A4

BB BT, B T ERE 53 ISR B IR R

813k 0t




R ESG M S ANE A B 36 4 2020 4R350 3 EH

P T 3709 Bl UG 25— P B KUz 2 A, ARk i T W VR X
6 A 117 X S5 5 AR 23 T 37436 B8 I s )5 93 B8 X

5 o
HEEHEA P T E BB A IR A
HEEA B TR RAT B A IR A w
IR A I E TRAR F77 ESG FA R A Fi 77 ESG MR EE C

N R HEEE NI S A

008264

008265

IR R 23k 4
B

1,065,741,687.95 11

178,955,901.78 11

T AEEEAERZ G IITIERGUMHE R RS HAGE BIERIE T, WMy “BJ5 ESC 1

B

§ 3 EEWM SRR MESIHERI

3.1 ZEMEHER

A NRMT
~ WA (20207 H 1 H—2020 49 H 30 H)
EE SR — : p——
BT ESG £ HE A BT ESG F Ui C

N TR S 212,384,823.28 50,180,255.97

2 A HAF]E 175,184,636.97 38,070,986.82
3. S A A Ay HUAS B

TRV 25035 4 4 AR HA R 02230 02114

]

A MR I & T A 1,562,051,226.82 261,061,167.47
SHHAREE S0 B E 1.4657 1.4588
1. EIRES ST AEIERA NANWEEE 23 &SI, 1A\ H 5 sebrlka

P EART oy

2+ AW S a FE L AN . BB IRt

HARBN (A5 2 S EAZ B

) FHBRA R PG AR A, AR A 2 SEal e in B4 2 fe fivE AR sl -

3.2 & ERI

3.2.1 ARG HIESHAUPER KR KI5 RS R A 2 5 AR

77 ESG 2L A
- | B E - Mk bl e
1 BB 1 L gkt |
i B Kxppifiz | HEEE | O-G | @-@
KRO Al EEAE) -
@) i = 0)
E=AH 17. 15% 1. 75% 8.07% 1.31% | 9.08% | 0.44%
XA H 53. 41% 1.59% 18. 42% 1.08% | 34.99% | 0.51%

%2 0312 0T




R ESG M S ANE A B 36 4 2020 4R350 3 EH

H3E4 4
R 46. 57% 1. 65% 10. 03% 1.26% | 36.54% | 0.39%
ERGE RS
B BSG E R C
o | I EHE - b4 bl s
1 B 3G . WET R | 5
M Bt ’ KRppEE | HIREZEE | O-6 | @-@
KXO Ml EEAE) -
@) HEZ®
HE=1MH 16. 98% 1. 75% 8.07% 1.31% | 8.91% | 0.44%
S AN | 52. 95% 1. 59% 18. 42% 1.08% | 34.53% | 0.51%
H 3 44 [A
- 45. 88% 1. 65% 10. 03% 1.26% | 35.85% | 0.39%
ERGER S

3.2.2 RS A FIARURESH R THHMEN KRR KI5 R LSRR

e s AR B ) LR
FAAESCEARFAR TS ERKES AL SR E R a0 fH L EBTLE
&0 00%

W
50.00% .-‘”"‘.‘ -\
AL WA I'l, Y
VY
40.00% HI Iy "
/
30. 00% f
of
20. 00% +
WY
10, 00% =~ II:'L-'V I| ',I -'./-'" YA (A
A ,,-'A'II Ay
NPT ATS P
M%w#JWY/‘$\k pﬂﬁ o
/ r\-\.n-'d,n.—n /..-v"'fxm'
- ' y {l’.::“ i
=10, 00% '
_200% T T T T T T T T T T T T T T T T T T
o o P L=} =t [=ad bar] M= — [£x) ] Ly L= = — = [=x} — Ly =2
A I A U
T3333333338335583F58§F
O = =] = =] = =] = =] = =] =] =] =] =] =] =] =] =] =
— o (] o (] o (] o (] o (] [} [ [} [ [} [ [} [ o
& B 8 8 8§ R 8 8 8§ & 5§ 8 5§ &8 5 8 8 8 85 8
— FPEMKE  —— RitlmEeynE |
%3 W 12 0




R ESG M S ANE A B 36 4 2020 4R350 3 EH

FAESCEM R FECR TFER KES R SILRE R EMH R EB X LEE

&0, 00%
50. 00% . £
TEVYARWNY.
M /'rf | III I'..-'/ \ I__.I IIr
40. 00% [y v
40
30. 00% {
If_.II
r,_l
20.00% .”I
" ! AR . SN
10.00% - e pin Siatanaais
N{/”I N"Nl A /
PNl 5 N A
F‘ y B 'I:-\\"ti“'_‘ '.""‘«"! '\'-"'"
~10.00% - W
_20 ﬂ% T T T T T T T T T T T T T T T T T T
= o P L=} =T =] o3 = — (] o L (=] == - = (=] — L =}
A U1
T333333333833%5583%58§ 5%
O = =] = =] = =] = =] = =] =] =] =] =] =] =] =] =] =
— [} (0] [} (0] [} (0] [} (0] [} (0] [} o [} o [} o [} o [}
T R E8RIEEIIRE]IILELIR LR 8
|[— BibpEMKE — BHISEENEE |

e AFREEFET 2019 4 12 A 19 HAER, #HEAMEWIRZE SR RFE —F; HESK
SLHAE 6 NH NG, B AN & I A L R A A R L) E .

§4 BHEANME

4.1 RE&ELH (RESZLBEN)

B

EAREREEH | IFF
¢ 4% HARR Mok
THRHE | SEH | FR
VN S
- s 2019412 gy
- H19H

Bl N 1A R 20 2 e B B B v
Ml (CFAD, BEAHEE Mo FEH. 2009
7 AMARE S, AT AT A
i ERAETUR; 2014422 H 27 HE

2015 45 H 28 H, (ERM T b =5 &4
PEENEE; 2015 4E 5 H 28 H&ES, (TR
I ERELT, 20156 H 19 HES,
TR T RIF AT a4, 201844 H
19 HES, (TR ZMmikREGHEES
;2019 4= 12 A 19 H&EA, {£# 77 ESG
MBI 24, 2020426 A 16 HES,
AT R L

i

'~




R ESG M S ANE A B 36 4 2020 4R350 3 EH

E: 1 ARG EEEEZHIERHMNAREERAERH, R EEe2 R H L,
L ik A B EAE D AR RS BUE R RER A CERD HI,

2 TEF MR EARAEE MAT 2 GEFRE M RS EIL ML) e TES
ML GG AR SR HLE -

4.1.1 BIRFAER R B B RIB R 23 K5 & 23 R N B ™ I

"4 et PEEE (FD | BPEEECD) A B s} (]
e 2015 4F 5 H 28
NS 4| 6,350,313,805.18 X 5
5Bt 202 1
=R BEREET 2 | 1.310,481,731.27 020 46 3 17
Xl H
HAth 205 _
&1t 6 | 7,660,795,536.45

4. 2 EE SR G HIA A2 S 12 E B TS S U

AN, AREEEHNET (i N RICAEIETR R i) S50 JEANE
W R ERE S AR GRS S FME, AFWIEH . B 5000 I BATE 4
GV AR AR A, O BTREAT NSRRI . ARSI, A
SIBIFRBEREEEM, BAMEREEMIRA A, BB, 55 L8
MERTEA RIEEE L e 6 FIE .

Neixad

Bk S

=
ot

/

pl

4. 3 A3 5 E T
4.3.1 AP35 B I PAT IR I

AREHIN, BRI HEIAT GESATIE S I A 7 A T3 5y il B 1 S L)
SE AR B SR, I R RN T4 %A 07 T 2 5 3R TR 128 5 A AT
AP X IE N R BT S AR AL A

4.3.2 REZ T AKIE I

KIS T ARG WA HE L AT ARG N8 B E B I $et 4H
EZ SRS AT, AR IR H R 5E 5 S 85 ) 530758 5yl i 1247 24 H K
AE R SR .

4. 4 ME BN E SR T IRIEAIEIES T

WIAE 7 H B2 PRI IR R, H wind 43 A S E0R = 2R 0 8. 4%
Bk ATMRW, LB, %Pl B IR B PCRHMT AL EKIE R 20%, B
8o BR2G. P SRR R I 2 .




R ESG M S ANE A B 36 4 2020 4R350 3 EH

SELE RTINS A, AT R AR S R, AR T BB i i £
T BATHEE 2GR Bor, ENAPF 2R mEtEBeR, S25HREARIEEZ .
HREWEAN B 7S AT AR TR AR I A . EENGAE T, BEELTTEIR, TR
Ereg kA, HUPFEANRTRERER . RAET B d, &R R
4 WSSATH R A~ w], IRFFRETE 52 ot A ], FFE N EC A 47k

4.5 AN E SNSRI

BMEREWIR, AES AMPHREN 1. 4657 76, AN, HEEEKZ N 17, 15%,
R RNV GRS KRR 8. 07%; AFE4: C rAUFE N 1. 4588 7T, WAEWIN, Mraud ey K
FN 16.98%, [AIHMLGFEHER KR A 8. 07%.

4. 6 MEBHINEESRA ANBEE & T E TG 3

AN, AR BES: A5 H R AR AR AR — A ABE 2
BHHERT LTI eI .

§5 WEHAWME

5. 1 EMRES T HEHMRL

5 i H & ) 7 B S T I B (%)
1| B 1,658,533,770.31 90.62
Hrp: RS 1,658,533,770.31 90.62
2 | EEeEH®E - -
li] 5 WA 7 FETE 51,585,804.80 2.82
Hep: iz 51,585,804.80 2.82
BE SRR SR
o IR
S RbATAE R

KNIRE e 5t

Horpe KR i SRR

i Ave

BATIE R B &AM &A1 91,180,406.27 4.98
8 | HAtht™ 28,930,555.96 1.58

it 1,830,230,537.34 100.00

VE: RIS AR B E L) 1@ A Z AL 5 s I T E A AR T 157, 300, 844. 68 JT,
b7 3G T P A L AE] 8. 63%; 18 I IR IE A ) ML H R s I T E M AR T 25, 943, 048. 09
JG, ISR A LR 1. 42%.




R ESG M S ANE A B 36 4 2020 4R350 3 EH

5. 2 MEMIRIBAT LRI ER B AE
5.2.1 MERREAT W R AR ER R A S

SRURAL: NIRRT

o e A G '5%/%{; f‘ﬁtw“
A VSO N G-\ - -
B P4 8,807,072.00 0.48
C il i 1,215,706,371.67 66.68
D IV WA NI /S W& N a1 9 A2 - -
E fEsin4 13,029.12 0.00
F N EE 13,744.96 0.00
G ZiAIsH . AR 4,223,713.26 0.23
H fErG Aol - -
I EER BARAE BRI S 45,712,105.65 251
J ol 55,996,040.60 3.07
K S il 15,856,121.00 0.87
L FH G AN RS 55 MR 55l 44,623,774.82 2.45
M Bl I FEANE AR5 6,469,917.40 0.35
N IKF S IREEAN A FE it 5 2 1,390,075.02 0.08
0 JE RS BTN A IR 55 - -
P BE 11,058,307.00 0.61
Q PR S TAE 65,374,471.78 3.59
R A AR E R 45,133.26 0.00
S LA - -
&t 1,475,289,877.54 80.92

5.2.2 EBRBTIRESREREREZRZHE

SRR ANRTT

k5 ARME (NRMID GRS FE ] (%)
el 20,912,340.94 1.15
aER - -
Tk - -
R0 75 VH B 21,610,519.13 1.19
WA TH B 82,227,629.95 451
T PR 16,925,535.58 0.93
SRl 127,168.36 0.01
B - -
T 41,440,698.81 2.27
AHEF - -
BURT - -
it 183,243,892.77 10.05

e B IERMEZHATIL > FebritE (BICS)

87 0 312 0T




R ESG M S ANE A B 36 4 2020 4R350 3 EH

5. 3 MEARIE A RMME G HEF = 1#E LU R/ M HEF R ET 42 BER R R B 40

e | mEmAE | mEan | MR B | AnhE G | e PR
tefl (%)
1 | 002475 BYAZIY 2,128,456 |  121,598,691.28 6.67
2 | 601012 e L 47 1,443,700 | 108,291,937.00 5.94
3 002271 R J7 TN UL 1,563,069 84,249,419.10 4.62
4 01579 Bt [ 774,000 82,227,629.95 451
5 | 603806 O RF 1,028,641 75,183,370.69 4.12
6 | 601100 PESLE 979,365 69,926,661.00 3.84
7 | 002142 TUEAT 1,820,288 55,810,030.08 3.06
8 | 300760 LR EIT 157,424 54,783,552.00 3.00
9 | 000858 i W 244,175 53,962,675.00 2.96
10 | 600519 HINFE 29,926 49,931,531.00 2.74

5. 4 MEWRE MM RN RHFB R A S

SRR NIRRT

P i 75w fof ARPE o) i J 4 WE P B U ) (%6
1| Exfbigk - -
2| JATER - -
3| &Rfiigr 49,970,000.00 2.74

Horbr: BURTE SR 49,970,000.00 2.74
4 | iz - -
5 | Ak R BT g - -
6 | IS - -
7| Al (AR HRfD 1,615,804.80 0.09
8 | FkAFH - -
9 | HAth - -
10 | &t 51,585,804.80 2.83

5. 5 MEHARIE A FRMME b 2 & 37 15E EL I K/ HEA B BT L4 B IR A 40

SRR NRTT

A AU E

=) 2 wi! bt 7 B N Tt
5| B s ¥ HE G| ARE O sl (%)

200201 20 EFF 01 500,000 49,970,000.00 2.74
113038 F% 20 H 1ot 8,160 1,252,804.80 0.07
113603 IREE AT 3,630 363,000.00 0.02

5. 6 & AR A RMME & 2 B i E LB/ RS BTRT 42 B SCRRES
BE B4

AT SR IR R FF A B SCHFIESR -

% 8 312 1T




R ESG M S ANE A B 36 4 2020 4R350 3 EH

5. T HMEHIRIEA RME SRS T HE LA P HEFRIT LA RERREN
il

ARGAMERARTFA SR

5. 8 MG HRIL A SMME 5 G T 53E LB K/ HREA BT T4 AGE B 5 B 48
I G AR IRAR ARG

5.9 MEMARAR SR BN RBH X Z LU

5.9.1 M H HARAZ S BB I B AR R B A 157 2 FA 40
o

5.9.2 ZESHB B B REBUR

AT SAEBEAT BRI DL BT, R AR AR BRI, DLEMIRMEOV EEH K, R
WENELF . 2GR &4, @RS T i e T @S e, 45 R
W15 B2 U B SRS B A K, SELGR R 3T LD, i 2 ke Sk E R E
M HAT EWIRMEER AR . RS EH AR 70 AR I ST a v Ish I R AR Ry
ik, 38 FHIAR IO o R GV XS . X RRFIR T DL B ORI DR, A H A e ] 355
A S RAT A S ATATAE R, DOE B R 52 4L BB AR RS (4 H 1Y

5. 10 5 FAR A2 S4B 19 B G 538 5 1% L v A

5.10.1 A< B i 3 B 5L B BOR

AN S AEREAT E FUR ST, R ARAE R E BRI, DLERIRMEOY EEH K, R
WENELF . Z SR E NG E 2, BT T A e iz im@ s e, 44
U B2 8 OB SRS B ST, SR B AT ILAS, i 2 kel Sk s
TRAE S SRS AT B DR R A . REEE BNKE 78 7025 18 I G B (e s 1 s 1k 2 XU
VERFAE, 32 1 GUR GO0 RGP RS RS IR B0 T AR S P Uz, S A0 AR T [l
S5 MR RATAE S ATATAE L, DA BRI BT 20 5 O B A LR ) R

5.10.2 1 & HIR A S BB 1 B 5 300 B 7 20 A0 453 2 A 2
e

5. 11 BFEHAESWEME

5111 FHAEEERNITBIEFRNRTERLHRE NI ER TR
WE, RERGHEHIT—FRZBIATET. LKER. Wk, TR H
FRUEF B B P HRORE Pt 2 A

bl
©
b=
H
©
b=



R ESG M S ANE A B 36 4 2020 4R350 3 EH

T I 2 AR AT AR B T BARAT GIEZRCES 0021420 AhHARIES: 10547 £
IARBPME MBI R E, AR E ] H AT —FEA B AIHETT . LT,

TWHRAT 2019 4F 12 I 13 HAFR, BWOLN GRS s, BOBUB i BEAN SR,
Hh R ARAT PRIG B B PR 1 2 TR E SR AR SN IR T 40 7378, IR 5T AT AR E

HIUEAG T

Xf_EIRUESR AR R SRAR P O UL . AR S BT B IRIESR (BT TR SRR P45 B AH 505

AU 22 7] # B2 A 2R

5112 FHESHERNIT+EBRERTENESSFAMENEEBREE. 1k,
VB REX AR S B BB B SRR A U B

AT ST HHT A% R B B < A RIS M R, A e BN A
AR B ESR B A N KN o

5.11.3 HAh B = 5
Hpr: NRMo
55 R &H )
1 FHRIES 657,862.83
2| MISHERTEE R 27,408,624.51
30| MOBEA] .
4 | MIRFE 864,068.62
5 | RIYSCH AR
6 | HAdN ok
7| SR
8 HAth -
9 &t 28,930,555.96
5.11.4 & BIRFEA BAL T 55 B 30 0 v % e f5i 35 B 40
AL G AR WA KRR AT 5 ORI v e 45 57
5.11.5 HRE WK+ 48 B B AR TIE 52 FR 1% 4L B U B
o . o TEZ RIS | HREEE | RIEZREER
FE | BRRE | BRER | Conw Go | EHH o6 o)
1 |002142 TURERAT 55,810,030.08 3.06 %FQ}JFZiﬁT%ﬁ
5E
§ 6 FAMAREESMEHEF)
BpL: Ay
IiH B 7 ESG T EE A B5J7 ESG T EE C

5 A A et BUEL B

857,884,140.19

181,241,340.45

%10 7 FH12 ;|




R ESG M S ANE A B 36 4 2020 4R350 3 EH

A ST 1) 5 <5 5 HR U473

529,067,436.62

90,688,868.11

T T A A R 4 e s ]
13

321,209,888.86

92,974,306.78

5 U131 ) 6 < 45 > A2 B 47
ﬁ(ﬁﬁﬁ&%“ﬁﬂ)

T AR 5t WUEL B

1,065,741,687.95

178,955,901.78

§$7 ZEEEANBHBEAREBRAZEEENL

-

1 ZEEHEARFEEEZSHIRNER

AIREWIR, FESEHNRRA AR SO

-

§8 mBRRE SR HMERSFR

&

Qo

T

O

A BBEXHFER

2 EZSEENZHEARSRREES 5 A

AN, e E AR, B[R BCER S AL R

1 REMN B REFHES OB GIA R BB 20561550
e 3P B — 4 R e G L ) A7 7E T B e i

2 EMBRERRNEAERER

§9 HEXMHHEHZF

L. (7 BSG EMBEANESF BB SIS B R
2. (F77 ESG T B RANESF R B S D)

3+ W ESG F @ SEANIE SR BT A 4 2020 4F 3 R R .

9. 2 FFUHE £

I[

TEYIT AR H X S LE A718 25 FH % 5999 5584 K 32-42 £,

©

3 ERFR

11 0 12 ;|

20% )15 1.




77 ESG @I S RNE 08 2 4 2020 4E58 3 TS

MGG http://www. nffund. com

%12 7 12 ;|



