TRUERATSE 5 BT

42018 %

—
.
|—a

542

TSR BOESF B

=R

2018 £ 12 A 31 H

HEBHEN: MARSEERMERAT
HETEN: PEIHRITBROERAT
WEXHHER: 201941 21 H



TRAE B 22 5 ROTIRGE BOIE SR $ 0t 3 & 2018 4R 57 4 ARy

§ 1 HERR

R E NN EF 2 N FRIEA RGPS B B RIC . R PR E K
B, PRI AR RS R AN S B AR AN BOE R DT

HEFE N E TRRT RO A RAFREAE S FME, T201941 17THERK
TAIRE M SRS AR R GIR SN, RIERZN R AR FL 8.

TR PR IR B ORI .

S ENGR U LSS S SRR ST B U BN 2R B0, (B PRAE R

SE B o

S K SOF AR AR KRR DL BEBHT L, 5 BTH AR 0B R A B4

[ A B < 4 S U A
AR S5 SRR T

AR HIA 2018 4F 10 H 1 HiEgx 12 H 31 Hik.

§ 2 FEE&7= NN

B &R BT IRIE R ETF
Iy N TR K ETF

e SRR 159903

A 159903
F&iatEr A 5 B R
EE&aFAMH 2009 412 H 4 H

e 7 A, 5 4 B A

442,154,507.00 17

B Hbw

BEIREEAR TR R, A8 SRR I O 120 L AT R R 1R 72 A/
.

IR ek &, RN ER A e E 6
V5 FE RS0 B AR A i A A ik RSB g i 4R AL %
AL, FEARGE bR A8 Bty e b LB AR (AT A
IVATE -3

TR RRAR IR 2L T B R R AR BOA AR BE e S AL 4L
SEAT U, BIPRT 4 PR FH DA RTGE ] S5 06F AR i < BRER A )
TRECIBOR TT RE R RIS, sl PR LR IR AR 0 3 BUAR
ENPEAS LI, B A B PR B0 V2 A 28R A R R A Y
FREN, e BN w] UK BB 21 & B R AT 18 24 AR 0
AERE, MG 75 5 20 & 5 2 ML B AR ) 4R 2K

b £ bk i

NI B ST LE B HE AR IR 5 AR AR IR HON
TR AR TR EL
D SR B ] A7 A B B4 LR RAE F i R i 1) %

810 31 0T




TRAE B 22 5 ROTIRGE BOIE SR $ 0t 3 & 2018 4R 57 4 ARy

FA BRI S T AR AR FE RO AR Bk i K
) 7 ¥k A E R AR T 3 BUARE AR 48 BN B4R SR A b
FIFRE BUIEZE A7 HAB AR S 5 . SIS SR
FRECHE I, ACIE B BN T DR 44 558 B
a (BRI, AR AL G AR

A e R R e, MBS s TRE S, ik
ESHRMTgEe. ARSI RS, TERM T

R A o BB E RIS BT, AT bR A DAY
A 7 B OO 1 AR L U 25T

IRy W B B R A T

TR TP T LT Wy F R A 7

T ARG TS RGUMHER R FHAGE BIWEZ G, WRIFROAY “ERm ETE”,

§ 3 FEEWMFIEIMESERI

3.1 EEMEFHER

fz: NRTHIT

T E W AR bR

A (2018 4F 10 H 1 H—2018 4 12 H 31 H)

LA LBl ot

-27,375,585.26

2. HA]E -53,150,311.21
3LV 35 5 4 B A HA 1 -0.1221
AR I T 1A 349,175,924.70
SR F e AFHE 0.7897

e 1. ERESW SRR AR AL 53 G AT, T AT SLhriiat
KT EAR TP T

2. AWC LBt fa 3t A AR WO Fevileat . HABR (&2 fotir (22 sh i
i) FHBRA R SR TS AR A, ASIRNE A L se B as in_EAH 2 e (i 22 s iieas .«

3.2 HEFERN
3.2.1 B GRS TUHENE KR L 5 F S B EER R R E L8
N Ml 45 bl 5 3
) i | ok | e | LR
e ® 2O | tikae | TIUER | OO 00
2@
TE=4H -13.78% 1.83% -13.82% 1.83% 0.04% 0.00%

3.2.2 BE & FRAAMUREE R TH0 BUsEH K 223 R H5 RS
WS RAR B Y LA

b
o
=il
H
=il




TRAE B 22 5 ROTIRGE BOIE SR $ 0t 3 & 2018 4R 57 4 ARy

R SR AERRARETF 2 AR SRS RIS e Mmook

A
50.00%
A40.00% -
30.00%
20.00% —
10.00% -
0.00% -k
-10.00%
-20.00%
-30.00%
-40.00%
-50.00%
-60.00%
T 09N R E B3 %9S 5 o2 5 WY o2 B8 oYMoER N5 5
S T T - R T = - - R = - T= - - B
2 3 5 9 =2 9§ 84 4 494 4 5 5 4§ ofog o8 o5 5o 4 o8
—— BiEiEEEE — EHlEEfbEE
§4 BHEHAWRE
4,1 REZHE (HESLF/PMA) N
FAREHREGEH | FH
4 B4 HARR Mok 1B
FERHM | BEHS | FR
A, HREES N ERK. Shb
SHTIT (CFA) %#& . 1R 41t (CPA)
Gkt WATIR TS RHE IR A 7 3R %
FEMFS (A 7K 2 M= 45 TRl 4y
FeTs B i, 2010 4F 2 D NFE &4,
e %%é 2016 F 8 Iy DR EEREA I &2 BEibid®
;; Tl R19H HEAL B9 5 2014 4F 12 H % 2015
5 H, HAEEEA ETF &4 H
BhEE, 2015 £ 5 A% 2016 4 7 H, /T4
77 500 LMV ETF. FgJ7 500 J5 A K ETF
L%, 2015 4F 7 AHES, (Rt

A

~




TRAE B 22 5 ROTIRGE BOIE SR $ 0t 3 & 2018 4R 57 4 ARy

5 AR, AR ETF. FE A
BDLAR ETF BREE &3 2016 4F 8
4, fF 500 15 EBEE. REETF. 4
TIRNIEELH, 2017 4 3 HES, (T
M AfRIES: ETF BodE. m oy ik 44
E# ETF 4248, 2017 46 AHE4,
FER T IEARAT ETE. BT ARAT I R
&4 2018 4 2 H&4, {F HIE ETF.
M H R G4 T,

I AReHEEeEHMER ANV AREERAMH, FEEeaHERER H YL
L PitE e o B BRI A R MRS BRI e A (EXD H;

2+ UEFF MV AERRTHSRARHEE AT AL 2 GIEZR O N R BERE B B M) oG THIES:
Mtk N 53 6 T AR SR

4. 2 BE NN G WA RSB FEM T E 1B 5L U B

AN, AEEE N ROE ST (PR RIS EESR B e0k) S RIEHE
M P ENER S AR G G S R HUE, B WMSAEH . B 5T A0 SR 0 A5 B AT F 2%
GV, AERS AR KU SRR B, O E BEEA NBRER BRI R . AR, R
IBEBAREEE M, WA REEEM A AR . e BT RETf LR s
B A RIEEE M R & A R RHUE .

4.3 AP 5T T
4.3.1 A FZZ G ERPATIE O

FAREIN, AESEENRPIT GEFRRESEH AT AT ZHHIERREL)

SR NI BE S R, Il RGN AR R A5 AR 2k 55 P09 A% PSS 5 T AT
NPR N E RN A eSS .

4.3.2 BEA AT R £ U BA
RIS T AR5 W RAEAE S8 AT Ao AR5 30 P i 0 B 5 B0 £ T A e 4L
2 50958 5y T A TFREMY IR LR 16038 5 e A8 /0 ) B i 2 B B 1220 o5 24 H RS Bk F) 5%
(152 S RBCA 3 UK, R I T3 AL 1 BV 2 P SR s e Bl 80k o oL 8

4. 4 RE BN E SR FIREFBEST

PRUE AR A ZEE N 2 13. 82%.

cmnf

D M sf],

v.cninfo

om

cn



TRAE B 22 5 ROTIRGE BOIE SR $ 0t 3 & 2018 4R 57 4 ARy

WA 8 B BB m RE” . CHANFEN LSBT | CERERRZEH
ARG . “ETF BERRERG” %, ARG NIRES R Z IR E R BRI AT, IF
I A A KU B A, W OR AR BTF A 7 aiadt.

FRATTNS AR S < 7 A A BR IR TR 22 R 0 AT 4 T

(1D DR FR L [ 7 SR PR A A B (22, 0 B FRAT T A S 58 5 4 B ER iR 22

/M
(2) EHIATREUR O B CEIE I BIR RO O IR, 51 0 A IR fh
W& S 3L AL T Y

(3) MRAEFRHCE R Ay BOR B AT KB i &, FATRATHIE T HEARH e R,
FESE it RE 5N 2 07 RIS AL BV KU A A, A BRER R 2242 1l AE BRI P9

4.5 WMEBANESFLSGEIR

BEWEWAR, AFESMIIFEN 0.7897 Jt, MEHAN, MENFER K E N-13. 78%,
[) M 2 v 1 K R 13, 82%.

4.6 WEHARERF A NBERE ST HETE A

RGN, ARG ARMIELSL =+ N5 DS A NBE AR — O N iE e
FHHER T LTI T .

§5 BBAGWME

5.1 IREWIAREEH ~HEHN

i 75 H e (o) i < B B K EE B (%)

1 | B 348,884,893.39 99.75

Horp, pg2E 348,884,893.39 99.75

BT

[ 52 Wit £ %

Hrp. it

B SCRRIESF

Ak
S RIAT AR BT

bl

SRR A i 55

Horpre I IR AR SN R 5

SRl B

BAT MG H A &A1t 550,153.38 0.16

HoAh 7% = 338,075.32 0.10




RUE AR 22 5 BT TR BOIE 745

PH 4 2018 5 4 Mg

| o | &it | 349,773,122.09 |

100.00 |

VE: ERAPIBCEER IS AR B GRS EISE, T 5. 2 AT A S PR AR

bLIER

5. 2 MEHRBATW R ERTHE
5.2.1 MEBIRIEER BT RNBEANBRERETH S

G AT ARME o) i 3 4 W R I E LR A (%)
A Y-S NN N1 4 9,528,865.32 2.73
B P4 2,895,410.40 0.83
C il 3 Ml 206,650,262.35 59.18
D 03 A1 BT 4,185,987.20 1.20
AR e '
E ekt 4 3,165,890.04 0.91
F R A EE 7,968,375.44 2.28
G ZiE. B 3,699,718.70 1.06
H fErE Aol -
5 R AR BRIk
| Sl 31,615,911.62 9.05
J Sl 23,092,428.88 6.61
K S =l 20,311,463.98 5.82
L FHL BT R 7 55 iR 55 5,421,513.76 1.55
M BEHER FEAH AR 55k 834,310.00 0.24
N IR FREEAN A FL B B 2,644,510.69 0.76
0 JE RS EFAN HA AR S5 -
P HE - -
Q DA TAE 5,260,607.82 1.51
R Ak AR E MR R 6,599,734.35 1.89
S oA 575,229.84 0.16
it 334,450,220.39 95.78
5.2.2 MEBIRBPEB FZAT LS REANRERFH S
A5 1751 ARME o) i B 4 E 7 HE LA (%)
A e BRI il - -
B P4 13,515.00 0.00
C il &b 11,481,527.00 3.29
5 . #T1. RAR oK =R ]
A4
E et 4 - -
F RN E 557,434.00 0.16
G ZIMIEH . SiEFIREOL 116,325.00 0.03
H 7 Aol -




TRAE B 22 5 ROTIRGE BOIE SR $ 0t 3 & 2018 4R 57 4 ARy

F AR AN S SRR R
F5b

1,431,064.00

0.41

Erill

332,289.00

0.10

Bl

141,614.00

0.04

BRI P 55 1 55k

BEABE FEAMEANR 55

360,905.00

0.10

NGNS N vl a LN 4

Ja B 55« BB ELAR R 55

A

DAL TAE

S AR AR SRk

w|TlO|T[(Oo|1Z(Z|IF X<

gia

it

14,434,673.00

4.13

5.2.3 MEWIRZATW o REBBOER R REREA G
ARSI AR T AR AT P B BB B

5. 3 MEFARE A RME SEEF ™ FE L BIRNE PRI+ 4 RE B R A
5.3.1 i HIARTGHEK 1% A S E 5 Z S F 138 LB/ HE PR RT 42 B

Ey AL
po | mmem | mmen | R G | Al Go | CEERTEE
Eepl (%)

1 | 000333 XML 326,607 12,038,734.02 3.45
2 | 000651 AL 331,940 11,846,938.60 3.39
3 | 000002 Ji FA 314,058 7,480,861.56 2.14
4 | 300498 I IR A 263,824 6,906,912.32 1.98
5 | 000858 R W 127,641 6,494,374.08 1.86
6 | 002415 I 5 AL 243,181 6,264,342.56 1.79
7 | 000001 P AT 585,612 5,493,040.56 1.57
8 | 000725 AR A 1,800,742 4,735,951.46 1.36
9 | 002304 P A 39,061 3,699,857.92 1.06
10 | 300059 KT E 271,503 3,285,186.30 0.94

5.3.2 & WIRBIRIR $2 A FAMHE 5 T S 57 B FL B R/ HE P O aT T4 B

B4
» By
pe | mEmem | mman | NE gD | ArhiE Go | TR #E
Eef (%)
300750 T AL 16,300 1,202,940.00 0.34
300760 LG RYT 9,100 993,902.00 0.28

7T WOl om




TRAE B 22 5 ROTIRGE BOIE SR $ 0t 3 & 2018 4R 57 4 ARy

3 | 002463 VP EE A 82,900 594,393.00 0.17
000683 TE4RETR 194,700 461,439.00 0.13
5 | 300180 ATl 39,900 444,885.00 0.13

5. 4 MEHIRE S MM RNBEFREAS
AEE ARG IR AR FFA 65

5.5 ME AR A ROME HEE T 15+ H ELBIR/NEE A BB T4 B3R £ R A 4

AFE G AR AR ARG 67

5. 6 R HHARIE A SME G EE R E LB/ BIRT 42 B SCRRHIESS

BB

AT AR AR A B SCFFIESR

5.7 MBEHRE AR E S EERFE LB NHF I L4 RERBEN

4
AREARMEYRRIFA IR

5. 8 & HIRIZ A RAME b H & T 15 H /R 42 BRI 148 AUIE SR B 48

AIe AR AR AR A BGE.

5. 9 MEARAKEE B KBRS F oL v

5.9.1 R 55 MR A H ¢ BB HIBHE A S-F S A1 45 2 B 40
T

5.9.2 AE SR B MR BB RIB R BUOR
o

5. 10 R HF MR AR S BRI G EI H FH o v

5.10.1 A3 B it S B B BEBUSK
o

5.10.2 5 JAAR A2 < $ % 1) [ 5 A B o 0 A0 4 2 AL 40
o




TRAE B 22 5 ROTIRGE BOIE SR $ 0t 3 & 2018 4R 57 4 ARy

5.10.3 7 HA E {5 HH S B T VPN
T

5. 11 BRAEREIHE

5.11.1 75 BIARE B BRI+ B IESF ) RAT FA4E AR 6 B 8 BRI R
WE, RERSHEHIT—FENZBATTER. LHNEER. W2, &NXAHE
RIUESF KB R SRR BB o

A I Y B AR R BT A ISR R T 2 BAT GUEZRARAS 000001) A HARTESR 1) KAT &
WARA I E I ILRWE, AAERE R AT —FEAZBI AT EST. AT,

H A BARAT R AR AT e [2018]) 2 SATBUL T v 15, WP AT A IR A
R EVEAT T AT . b ST RE BEAR, SFREATIRM A IR AR BSOS EEEME . AR
AT IR P B BASCRUE « JF B RO ST IR S5 E BRI EAR O 28 o KA AH SCHLE
N RARAT e 45 TP ARAT IR AT PR A Rl &, WbodikiTts 3, 036, 061. 39 T, Jfab
13K 10, 308, 084. 15 Jt, &itAbii44 13, 344, 145. 55 Jt.

X EIRUESR R SRR P Ui AR EONIR BN E, REREEES . &
RAEF5 [R5 55 PR SR 7 5 G AR SVE R RN 2 7] 1l FE R K
5112 FHEERBANI TR KERTHUHESSRAMAENETEREE. WL,
B PR AE B B B R SRR P T B

AR BE G P T ) T 42 I SR VO 4 R e AR BRI, AR 4 B A I B2
FOFAE b TR S5 N FE TR N

5.11.3 Al =14 5
EHHAL NRTIT

K e (o)

hur)
Jio

FHARES 2,364.56

NGRS T8 3K 335,581.25

ISR

IR S 129.51

JS2 AT FR R

o NG

e

HoAh

Ol |IN[OoO(O|dWIN|F

=ann 338,075.32

5.11.4 & BAR KA B0 AT F B B B vl L e £ 55 A 4
AIE G ARG IR KA 77

5.11.5 R 5 AR BT+ 44 BB A AEFE T8 2 PR 0L ) 1 BA

%09 U311 0T




TRAE B 22 5 ROTIRGE BOIE SR $ 0t 3 & 2018 4R 57 4 ARy

5.11.5.1 &G HIR LI BT +48 B = A7 AE VI 52 PR 1% 0 A i B
ARSI AR T IARIR BB AT+ A4 R T A AR ST 2 IR 1 DL

5.11.5.2 AR B AT T e = P A FE TR 2 FR A O K 1 B
AT AR AR B AR 5% iy A4 ISR T AN AE I S R R 0

§ 6 FHHE SRR

BAL: A

5 A HA ) 35 4 10 AU A5 418,154,507.00

A5 B ) 3 4 5 ER A7 40 33,000,000.00

Pol: A S 30 ) 3 4 VR [m] 4 40 9,000,000.00

Wt WA IR R SR R B A (4 Bk /b LA-"1E 5D

5 A HA AR I 4 1 s A5 442,154,507.00

§7 BEBEANCHBEREREARZESEN
7.1 REEEANFE LESHITIER
AAREWIAR, HEFHARFHAARILESHH.
1.2 REBEANZRHEERERELARESR 5 HA
ARG, FEEEI AR, B 0] Bl S0 SEAFE 4 s I .
§8 MBPHEFR R EMEBEERFR

8. 1 AP A— BB H A E SO OSSR 2090151
# | WEANFE RS WEWRFFE RSN
%t

Y R AL
# i iﬁ[ ‘iha Eﬂj HH 7140 %55 A AY:il A EIRAY =y s A L
% | = P8 20% | BRI A5 FH A3 0 St [] 473 0 B 01 "
L (4] 18] [X [
il
S
e 1| 20181001-20181231 252,321,432.00 12,000,000.00 0.00 264,321,432.00 | 59.78%
3t

%10 51 11 3




TRAE B 22 5 ROTIRGE BOIE SR $ 0t 3 & 2018 4R 57 4 ARy

& ] | | | | | |

7 R AU

ARSI GAFERFAT Z 0 AU IT 20% 2 I W5 A N, FERFAE IRE (BT LU S T3 2 1F A5 Bk e B BEOR BE LA A BRAN IS SIS
APFER T, R PRSP RG AN B (e X

VE: FRIEA AL 5 20N R AN T A
8. 2 M E E PR K A EE(E B

T

§9 £EXMHER

9.1 H#EXFEZ

1o CRIERRAR R 5 ROT IR SO R R B g R e A )
2+ CGARUERH 22 5 BT GRAR BOIE R #5152 AT il
3+ VRIERUAR 5 5 BUIFTRAE BUE S BB 3 & 2018 4 4 FFER 5 JFIC

9. 2 FRHHE R

TRYI T DX ELE TS 35 % 5999 534 K JE 32-42 #%

9.3 AP HFR

M. http://www. nffund. com

11 p 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




