IEHHRBERES 2019 £

oPHIE R IR LS T

.
.
f—a

542

TR A

=R G

2019 12 A 31 H

REEEAN: ARSEEROERAF
EEHEN: PELHEBITRBERAT
WEEHHER: 202041 H20H



HHIE P 75 /N R ML AZ 5 BT ISR BUIE SR Bk 2 2019 458 4 TR,

§1 BEERR

S E BN NER S LEF RN S R B EIC 8 R T VMR s oK
W, IR RISENE . R TEAN SE B AR Al SO 5T
S FE N T E TR AT B A PR A FRE A S & S RAE , § 2020 4 1 F 16 H R
TR TN SR SHERIIAR A GG FNE, REEZAB AR RICE.
TR PERR IR B H ORI -
PR DL AE AT R T i SR A PR IS Y 2 g 58, (EANRESRE & — 8
R

B MIEENGIFAACRILARRERI - BB WS, BB LA B B8 PSR R A48
BEATE B A S U S

AR IS5 SRR
AR HIA 2019 £ 10 A 1 HiEEE 12 A 31 Hik.

§2 HE RN

4 fRIFR Fi i /N&E ETF
A TR /NEE ETF
H4 ARG 510160
oA 510160
%@ﬁﬁﬁﬁ Lo M (ETF)
A RARH 201048 H 27 H
ﬁiﬁiﬁ x¥s¥ 946,057,409.00 {7
s b i%ﬁ%ﬁm%ﬁ,ﬁ*ﬁ%ﬁ%ﬁﬁﬁﬁﬁ%%¢

KGN Eg ) AR S, RN R 58 4 R
T2, T2 MR IR AE AR O F5 280 B SRR A R F R St B
FALA, FARIEAR KR KA I S A AR AL HEAT AR
S B o ARSI AT BB B S B LA e P IR M 2 AR
VREORT AR Rl AR BUIE AR Hoft 55 4R %K
BAR TR USRI 2 3% AR AR R AOATAE TR o A,
AR IR I SR AR A XU B A BRI, A IR (B
H, FIRIBE B RATATAE A, B S B I
BEIAL oy AR BRTR 22, T8 B RO EAAR I F5 501 H
7.

AT BB PR TR R A SR iR EOy
A £ b A LR T /N RRFAAL RS (AR /NRETR A G SRR K g ] #
A AR B e Ak e R 5 /N kA R g A R

E NI S bl




HHIE P 75 /N R ML AZ 5 BT ISR BUIE SR Bk 2 2019 458 4 TR,

B, s AIE B 7 /NEE P AR Bt oAb FR B AR Bl T
40 1) 7 12 ) B KA S A5 S T AN e B

N FIER 5 /N R AR BN B AR SR AR (18 4L, Bk
FFA HARARE R 5. B8 A BB SR BE I,
AT 8 BN AT AR 4P 3558 3 S et iR R0 5 A
JEATIE R 15 5 AL AT e AR (K 20 Ml S bl e
RS

A BB, WS ST TR AR e, iRt
SH MM EE. AR NREA RS, TR

BT R HNEIRERPR TR RO R I, B ShRmfa s DL
P 1 45 B i AR DSBS T 37 AL 8 RS A 2 A AL
BEEEA P 7 2 BB AT PR 2 )
EELEAN T E TRARIT B A IR AR
I GAERZ 5 AT R GUHE R R S HAE BRI &, AIfAOy “/NEETE” .

§3 FEEWMFHEIPMESIFERI

3.1 EEMEFIEHR

gfr: ARt
FEW 5 AW (2019410 A 1 H—2019 4 12 A 31 H)

LAHA 2 S Ik 2 3,533,810.98
2 A AR 36,919,971.32
3R 35 5 4 4 B A A A 0.0376
4 AR 4 B = 15E 555,302,296.46
SR B A 0.5870
e 1y FIREES W SHEARAORERA NAWES 5 &M &g, 1h A3 Sebhrilfioas

USR-S (o Rl
2 A s B o g 2k A SRS RN | Bl as « HAt N O 2 fe (i A2 sh il at)
THBRARSC 2 1 5 BRI, A IR g A 3] S alie o n_E A1 24 so i (5 A8 sl Ui 2«

3.2 EEERIN
3.2.1 ZHR T S 0 A (G A 3R R B 5 TR M % b A v A 2 R Y AR

MRS a0Ex"
" HHEKE | BEEKE | SRR | e
dizs ® RO | iz | TR | 00 | 00
HEZD
HE=4H 6.96% 0.78% 6.28% 0.78% | 0.68% | 0.00%

3.2.2 AEEEFAAEMURESHHR THFE KRR &SRS &R
F e 3 2R K LR

#
p=i
H
p=i




HHIE P 75 /N R ML AZ 5 BT ISR BUIE SR Bk 2 2019 458 4 TR,

AA/NRETFE T EBKESEH S RE RN E R EES ML E

140. 00%

120. 00% -

100. 005 -

80. 00 -

0. 00% -

40.00% - !
)

20.00% 14

0. 00%

=20 00%

_AD.G{I% r—r—r—rr—Tr—TrTr T Tr T Tt T 1T 17 "1T "7 "“"1T "“"T1T 71
R285253 83585888235 83884%
N E EE EE T
CIIII8333352333 2020247
H R E 8§ B8 8 88 8 R E 8 888888

|— BitpEsks — RlSEEusE |
§4 BEEARE

4.1 RELE (RESLHE/NE) FHir

EARFEEHHEEEH | EF
A | WE IR Mk ]
ERAH | EERH | FR

BT RAE N TR AL, Rir et
Ml (CFAD, BAFEE LT .
AT B OB (B F0  BERE (18
FO. EMR. BRI, HITisEE,
AT PR E IR AL T RIBA 5T N 2K

i 2019 4 7 , = ,
S HeEs 1| BRI R EEAHA TN 5

wm | 12H A o M B T B
2019 4 5 F N Ry B SR Vi B
2019 & 7 H&4, {Er 7 HIE 100, H
B4, FJ5/N#E ETF. B9 J7 /MR ETF
b 4 225

AKL | 2019 4F 7 g 2, FRERRFEARM TR, 4Rx
ez | A12H & FRIT (FRMD, 4 mh i

mE
i

%03 U L1 )T



HHIE P 75 /N R ML AZ 5 BT ISR BUIE SR Bk 2 2019 458 4 TR,

P (CFA), BAKRE M TH. 20154 2
HIMAFE 54, THEEE B )
RO VAN I A B (£ E 5 et L AR,
2018 4 11 H &4, A8 J7 ik 500 145
L 2019F 6 HES, (TR
I TOPIX ETF (QDID. K¥i# 300 %4>
ZH; 20197 HES, (TABERE.
M 4B . 1000ETF. /7 /N
ETF. # /7 /N ETF BCEIE & 2435 2019
1 AZRS, AR T B X ETF
EE&%H,

E: 1 AReHEEeSHIER AWV RS G RANH, FEEea B e H I
LR S4B EAE AP AR MR 2 WU E M GER At (XD HIY;

2+ UEFE AV AE IR SR HE I AT W B GIEZRAML AL N 53 BEA% A B IMED) ik TR
NN DY PSSV

4.2 EE NSRG4 2 S IB BT 5 10U U

AN, ARIESEBN RS (PN RSO EIES IR R k) S RIEHE
M EE S AR G G A RIMUE , AE WSS M B 5 B0 A5 BEAE A <
B AR S R R AL b, OIS B AN BOR B A i ARSI, S aiafk
BARGREM, BAMERSHIRAANF . R, SR R mdats
A RIFEM B G E RRRE

4.3 APRGERHH
4.3.1 A3 5 I B I HAT TR L

AREHIN, AEGEHEN AT QEFRREEER AR AT ERTEL)
SEE AR IR B R RE I AR AN TS A 5 2 A8 Ml 55 304 R 2 58 5 T 4HAT
SRR T E BN A S AR AL

432 REXGIT AT

AIEE T ARG N R T LT ARG AR SEE R NEHR N AR EHE
Z 5105 5 Bt AFFse i [ H 11 58 By A 35/ W Bl 28 by b i i IE 27 24 H RS 21 5%(1)
GBI 2 IR, 72 BT RG24 08 SR 75 22 DA B 432 2 4% 58 38 i WL i 0t sl B4 6 BT 88

»

4.4 MERNESBTRENIZ/EI T

AR T I P /s REE KBk 6. 28%.

#
>
=
piss
p=i|




HHIE P 75 /N R ML AZ 5 BT ISR BUIE SR Bk 2 2019 458 4 TR,

Wi FAES B BB S RE” © CHAFNZ SRR | “ERERZE ARG
Pr&Rg” « “ETF SRR ARG &, ARG IRENR ZIR bl e B KT, IRl
TR RSB BRAURE WOk 1A ETF g% s fF

AT AR S i o 0 A BR AR ZE VA o M 8

(1) FR U [0 5 SR FD s A BB A B Al 2, %o LR AT T I PAY 38 5 5 4 B RR B R 2 e/
1

(2) R A T RSO B CRUAE IR Y HR KU B IR, SRS IR P AL 2
125 H < AR B L O 4 5

(3) WRIEFEBORA BOR B HAT R, FRTRATRE TN %, Xt
AR G2 T BRI B YRS A A, R BRI R Z2 42 il 45 ARV B N

4.5 MEMAZE KGRI

BEMEIIAR, RIEEHHIFEN 0.5870 76, WEMAN, HATFHEIE KRN 6. 96%,
[l b S HE IS RO 6. 28%.

4.6 MEMAZRSFHFE ABRE ST HETE LY

A, AT SR B SE — AN 5 H A e B N BCE AN — 3 N BE R
FHHEIR T BT A T .

§5 WAEAGKE

5.1 EMRESH=HEHIL

s i H EH Oo) i B BB (%)

1| B 552,219,403.55 99.23

Horp, p2E 552,219,403.55 99.23

SR

[ 5 WAL i 4

Hrpe it

B SCRFIESR

4 | stEmi

5 | ST

6 | KRBT

o KW e e SRR AR

SR e
7 | AT ERAS R AN ST 3,869,818.99 0.70
HoAh % 7= 421,452.58 0.08




HHIE P 75 /N R ML AZ 5 BT ISR BUIE SR Bk 2 2019 458 4 TR,

| 9

it

| 556,510,675.12 |

100.00 |

5.2 MEMAREEATIL Y KK BE

5.2.1 MEPRBHERFZT LA RKBARERRAS

RHE

bR PR BB IS R B I A ARG AL, TR R A T I AN T IR B AR A R 1

N AT ARME o) i 5 & W PV E L B (%)
A g R Bl - -
B PRI 37,413,048.53 6.74
C i1k 213,209,531.91 38.40
I #J7. RRSoKA =
D Rl 46,791,924.84 8.43
E et 4 58,643,161.12 10.56
F LR A EE 21,834,403.97 3.93
G LI SR ELLY 22,219,264.75 4.00
H {E 1 Aol
. GEER ARG BRI R 36.444341.82 6.56
-l
J Sl 91,765,083.19 16.53
K S =l 18,355,598.50 3.31
L FH BRI 45 MR 25k 4,307,937.45 0.78
M LI T AN AR S
N IKF S IREEA FE i o B
¢} JE ERARSS  AS TR HAM AR 55
P HE
Q PA RS T AR
R Ak R E AR R
S e - -
&t 550,984,296.08 99.22
5.2.2 MEWRFBBRLT S RIBEARERELAE
] AT ARME o) i 5 & W RV E B (%)
A g RS Bl -
B P4 -
C b2 1,233,745.27 0.22
D I #J7. RRSoKA =
AR
E A
F LR A EE
G LIS A g BBl
H {1 Aol

—

5 BAEAE BRI
5l




HHIE P 75 /N R ML AZ 5 BT ISR BUIE SR Bk 2 2019 458 4 TR,

Sl : :

Bl - -

A GRS 55 e 55l - -

AW TN AR 55 - -

KA ISR 2 Pt i P - -

R R MRS B A AR AR S - -

A - -

DA TAE - -

e RE RS - -

w|mlo|v|olz|z|c|®]|—

= A
éﬂi =

1,362.20

it

1,235,107.47

5.2.3 MEHIREAT I RABRIE R BB R BB A &
ACHE AR WA R A BB AL B

5.3 MEMARIEA RMME & HE T E ELBIR/ MR R+ 2 R

B4

5.3.1 MEMIRIBHRFE A ROE &2 T 8 L FI/NERF R+ 42 8

Lk 8 g
e | mEmem | mman | HE G | AnkE co | T B
Eefl (%)

1 | 600050 Hh [ e 5,196,918 30,609,847.02 5.51
2 | 600019 ENA 4,456,183 25,578,490.42 4.61
3 | 600690 IR K 950,134 18,527,613.00 3.34
4 | 600585 HFIZEIK e 302,228 16,562,094.40 2.98
5 | 600016 RAHRAT 2,597,040 16,387,322.40 2.95
6 | 600795 HLHL ) 6,917,953 16,188,010.02 2.92
7 | 601186 H ] 2k 1,573,283 15,953,089.62 2.87
8 | 600887 BRI 3 504,381 15,605,548.14 2.81
9 | 601390 Hh [ Ak 2,600,646 15,447,837.24 2.78
10 | 600741 IR 539,479 14,021,059.21 2.52

5.3.2 MEIRBRLRE A ROE &2 T 7™ 8 BB/ R F AT 48 B

Lk 8 g
e | mEmem | mman | 2R G | AnkE Go | Do B
Eefl (%)

1 | 688321 Wt A=) 13,328 716,113.44 0.13
2 | 688181 J\ACRS = 4,306 189,377.88 0.03
3 | 688399 fisi th A 4 2,290 124,827.90 0.02
4 | 688389 IR 6,931 93,984.36 0.02
5 | 688081 Y EHTR 3,153 88,946.13 0.02

5.4 WMEMREMSF I RNRFEHAS




HHIE P 75 /N R ML AZ 5 BT ISR BUIE SR Bk 2 2019 458 4 TR,

AIE AR AR R FFA 7

5.5 T HIRIGA SMME o5 T 3E b R/ HEAS BB 148 £ 257 B B R 4
AT EAIRE IR AR A 67

5.6 R HIRIEA SMME ok 2 & B 1§ E B R/ HRA BT+ 48 37 SCRFE SR
BB A

AHE G AR IR ARFFA B SRR -

5.7 & AR A SMME 2 & 715+ H 5 K/ HEFP RO B 148 5t <2 )8 3 B8
4

AR EAREWIRARFFA RS-

5.8 & MR A M E G ES B 1#E LI DR BBT I A BUES B 40
AT AR AR R A AU .

5.9 MEMARAR SR ENRIBBI LR Z1E I
5.9.1 MEMRFEERF KB R S0 U 4
SRS NRMT

R af BER Gy | &AmE | BROEE g
SE) o) 8 (JB)

1F2003 1F2003 3| 3,707,820.00 228,000.00 -

AN RPHEREB BB oD 228,000.00

e HR BA e e o A AU R (o) 88,543.69

e HE BA R B A A A a (AL S (o) 227,160.00

5.9.2 AE SR BRI MR BUR

ANH P BB W BOR AR S U B B A SR U, AR ORAE D H K, ok R etk RS A 2
SERFIAEOL N S T ARG S, BRI RS, S SRR BRI 5L 54, 8 2 kel
B W IR S SR AT B IR E R AR o« AR R BRI B AT AR A, BRI
REP B HE ) AE Ty A RNER B R 72, 3R B RR ER AR I Fa 500 H 1

5.10 MEHRAEEBERWERPRRZ B EHIULH
5.10.1 2 HA B £ # SR B R BUR
T

#
o
=
H
=




HHIE P 75 /N R ML AZ 5 BT ISR BUIE SR Bk 2 2019 458 4 TR,

5.10.2 & MR AR S BB 10 E 6 R RKF- B 150 5 B 40

X
5.10.3 Z<HAE f {1 e B B AP
X

5.11 HEAEREIE

5011 FHAESBRME TR IEFNRT ERS MRS HAGE B ERI LR
AE, RERSTREHIT—ERNZBATTET. LANHEEL. W, ERXH
FRUEF KB PR P LA

A A A S B BT AT T B IE SR R AR RAT GIEFRRIE 600016) AR FHABIE S 19 K AT F
WRAPIE ISR A, AFEIRE g DT —FE N 2B AT ST, AT S E.

RAEMRAT 2019 4F 4 H 16 H A& IR, RIGYEEBEARIN, . PAGTICEY, #5558 H LB
I3 B < [l AL/ AR AT 7R ST S ORAE <8 VR BN RIS R BT AR ST SR A AT O, b EARAT b B
EHZ G2 RERE R AR LA R T 100 Jiokbsrs 2019 44 H 3 HASMK, B
DR B BB BT 7K ST SR ORE S SRR B B AN A« DR IRl AR AR AT 7K S0 S ORI 4 5
A7, o EARAT M B A B2 A 4 KO MR A SRkt A F Ak BA ST RN R TR 50 JT a4k 4rs 2019
F4H 2 HAERR, BUADTISCOTHE o 75 B i . DLOVEE A KR I A DR 5547,
AT I B RS 1o KIE IS R A AL BT R N R T 100 e isb sy BRAZERAT 2019
12 7 20 Bk, DR RV SRSl 558 0 e 458 | 3 e 42 51 SR B G B S W b 545
FH RS DA 557« A R AS B AROR E BEAN B . ARAT RO R S S S5 AT A, AR
ATl B B B oAb s R ot A R Ak BA B A R TR 700 J3 e AL 4y

X FIRUESR A R PSRRI U0 . AR S NIRBUN B G, IR RITRE G, Lk
U5 (5 B PR SRR 7 7 & A DGR R 2 =] o B2 g 2R

5112 FHESERNAT2RELRGEHESERAMCHN SERTEE. WL,
IO Xt A R B ER B B B R SRR P A EH UL B

A A5 ) T 44 S 2 A RO (1 46 P S » AN e B Ml A
iR S EN YT YN DI

5.11.3 HAhZE=HIRR

Bf: NRMJG
e 2 &8 o
1| fEHRIES 382,576.49
2| BGEFRIE R K 37,403.22
30| RIfUBR] -
4 | BYSCRIE 1,472.87




HHIE P 75 /N R ML AZ 5 BT ISR BUIE SR Bk 2 2019 458 4 TR,

ISEGAEN

FoAt BYGK

iR

HoAth

O |0 I[N |

&1t 421,452.58

5.11.4 5 HIREEA B0 4L T B 0w 3 e it 27 B 4
AT EAIRE IR ARG 67

5.11.5 G HIRAT 42 BE P AR RE R PRI O 3
5.11.5.1 #REMIRIGEIR B AT 14 R R TP A 7R Tl 52 PR 1% 0 i 15t B
AN AR SRR B 0 A 44 B R AN AR U A2 BR A1 DL o

5.11.5.2 BIRIRAR B B 148 B 22 H AP AE T8 2 FR 1% 0 4 Ui B

FE | RERD | BEsH fj’;ﬁﬁiiﬁfgﬁ %ﬁ%i?ﬁ %@%Eir%%m
1| 688321 A 716,113.44 0.13 Eﬁdm%ﬁﬂ%ﬁ:i
2 | 688181 AN 189,377.88 0.03 %ﬁﬂﬁﬂeirﬁ
3| 688399 it A4 124,827.90 0.02 Zgﬁuyi%ﬁﬂ%@ﬁfﬁ
4 | 688389 LI TRHE 93,984.36 0.02 zzﬁuyi%ﬁﬂ%@ﬁfﬁ
5 | 688081 > EETRE 88,946.13 0.02 %&*Lm

§ 6 TR EE AR

HRL:
A SRR S A i i 1,002,057,409.00
i HU A ) 2 4 A FR D 4 0 2,000,000.00
P: S S A0 T 4 I [ 3 0 58,000,000.00
Tt BRI L S 3R AR B 8 (A A/l BA-" 38 51D -
i ST R R A 00 2 946,057,409.00

§7 REEHENZHEARERBEASESHEN

7.1 ZEEEAFHEESHBRIHER

ARG IR, FEGE BN RFFA AL S0 A

7.2 ZEEENZHER RSB RAEST 5 WA

010 BT 11 ;W




HHIE P 75 /N R ML AZ 5 BT ISR BUIE SR Bk 2 2019 458 4 TR,

AR AN, B BAAAEAE R B 0] B SK SR AR e 1 L o

§8 MBRE RN EMERER

8.1 WE MW B —BBEFEESHBELAIAT BRI 200895

35 HH P A e A A 1R O 5 IR R AL 1 L
ESREE S
ANt
&?% ) 22;@ e N o By
F 5 B3 20% 03 %0 BRI 73 0 B [=] 47> %1 FA 8 "
YR [ [X
[
5372 20191001-
1 934,663,900.00 54,000,000.00 109,000,000.00 879,663,900.00 | 92.98%
& 20191231
= iR KRS

AIEEAFAERAT RGBT 20% B S AR AN, 7R E B [ L) R T3 2k AR, 5 2 e BENCR BE DL BRI A% SIS
AT, Ko T BB E RSN G EB B XU .

VE: HE G B & LLR B BB B

8.2 MHBEHERKMHMERRFR
T

§9 FEXMFHEXR

9.1 HEENXMHHER

(/—r
BT 21

W
op
)

1. CHAER NEEFE LA 5 BTG BOIE 5 5 Jk 4 3 )
2. (HPIER /NP AT 5 BT I AR BOE SR I R B S0 )
3 HUEE 7 /NN AZ 5 R TF G AR B J5 R B Ak 4 2019 4F 4 FREEHRAE 55

=

9.2 TR

TR T AE HH DX % A6 4718 25 FH % 5999 5364 K 32-42 #%.

9.3 EEFR

Pk: http://www. nffund. com

o101 U 11 m




	§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


