Fa 7 & e B Ar BLE S e
& 2020 55 1 FREMRE

2020 &£ 03 A 31 H

HEEEEAN: HHFESEEHRBRMERAT
EEEEAN: PEIRRTBRGERATR
WMEZEH HBE: 202044 A 21 H



7 73 A E T I RIS it 3k 4 2020 4R57 1 ZR Rl

§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 N E TRETROAE RARIREARESGFRME, T 202044 H 17 HE#
T AR RIS e bR AR IR ARG N, BRAIE A N B AAFE R IC 2K
e PP R B EE OB -

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

AREWIE 2020 4 1 H 1 H#EEZE 3 A 31 Hik,

§ 2 &M

FE G RIFR A 77 & R BT IS o7
Wy M TR 75 &

e 160128

Ao A 160128

HaiEfE LTI
HEeaREARH 2012 %5 A 17 H

i R & B A0 286,856,128.43 15

A A PR A ] XS AT SR 2 4 B KT AR e (R Ak

BB E 1R SR T R O3 25
RN U KR 95 40 7 Ja 28 2 2ok M) B
o 7 TR 7 £ AT E RO B 120 2 A

HYIGARTT RO E UL B b, SRR i 4 B AL
SEH, RIS 4LE BB .

A £ b i A = E WA BRI

ARSI G A G, HARHYT 2 KU AN Tt A T e

PR W e WAKE, ETETNES.
EYeETIN I R TR A A
EAILEA T T R TR R A

R P A NS R Fa 3 e AEHIT U A P 7 e AE TR C

NI R K A TR g J3 A

@ a3 A AL B ARES 160128 160129
WE R NEaH e rtr | 231,245,864.65 1} 55,610,263.78 1/

E TR R}




7 73 A E T I RIS it 3k 4 2020 4R57 1 ZR Rl

EEX

T ARG G IATH R G E R R EHME BRI E T, "Ry “Birefl” .

§ 3 EEWMSIRIFMESHFERI

3.1 XFEM KR

Az NRMt
Tk M (202045 1 H 1 H—2020 45 3 H 31 FD
T 7 &R e U A R &R eI C
LR E Sz Pli s 5,516,961.34 1,280,014.39
2 K HAF ) 6,368,392.55 1,484,063.49
181 FE G 1y AUA 1
;%JJJWJH’J S AR A AR 0.0276 0.0268
AR I G T 1E 240,057,218.72 57,581,489.16
SRS AHE 1.038 1.035

e 1. FRIEESN SR R A B REA N EE G 5 A, TS SEBRii as

P AR TP 7

2+ AW S B HE HE B AR ESON « R iR

HAWN (A5 2 Fe i (B 22 3

) FHRRAR SR SR TS IR AT, AR A S st i b A 24 seirfiE A2 shiicas .

3.2 EEHERI

3.2.1 AR E R SR BUFE NG KR KI5 R ML 47 H e A W o 2 ) LR AR

P 7 A E T I A

N &5 308
FHEIGK R | BENKE | gtk 5
B B L HREZER | O-60 | @-®
® PHEZED | HEIREEG :
HZ®D
HFE=AH 2. 66% 0.07% 0.53% 0.01% | 2.13% | 0.06%
B 7 & BT U C
R EERK R | B EE KR | GiteEsk | Gtk
BB - : 06 @@
® EZR | HNEEOG | IR
o2 FEIl ;W




7 73 A E T I RIS it 3k 4 2020 4R57 1 ZR Rl

HZD®
HE=1MH 2.57% 0. 08% 0. 53% 0.01% | 2.04% | 0.07%

3.2.2 AEEH RAENRRESHF R THFER KRS LS5 RIS BE
e 0 R I H R

FEHEFERAMGEHFAR TP EEKESEHV ST REENm R AL ESLNLE

80. 00%

70. 00% - A
€0. 00% ﬁ/J
50. 00% - -
y
. Ve
40. 00% - ok
I
ruff
20. 00% - 4 e
20. 00% ,m_/JJ
10. 00% - M,kw)/
-’-‘_X-/"'_--- ~
0.00% 1+
=10, 00% T T T T T T T T T T T T T T T T T T T T
= = o o o = (== ] o = = b o4 Lr B =T == o o
— (3] [=] (=) - (= — (=) (3] (=) (] (=] [} — (3] [=] (3] o (3] [=] -
NN A A o A A e
3833733533133 3%8%8¢9%1

= = = = = = = = = = = — — = —

0
0
20
0
0
20
0
0
0
0
0
0
20
0
0
20
0
0
0
20
0

[— BitsEMKkE  — BilSEsusE

#®
b=
=
b=




7 73 A E T I RIS it 3k 4 2020 4R57 1 ZR Rl

s eFERTMGRHFCR TS EEKESRIHW S L R E W R L EB ML E

T0. 00%
A
0. 00% - oS
o~
i
50. 00% M/.f‘
40. 00% > /’/
) "
Pl e i
30. 00% /;u* -
20. 00% - f,,,_(.ﬂ’J
f'/_--""-
10. 00% ,f“'_?.'.'-‘k--"'.lll’ﬁ
0. 00%
_100% T T T T T T T T T T T T T T T T T T T T
L = = B R = R = o B N o = N e T R SO N T = T == T e B <
N N R S R A i A
23§58 I71333583353323538°95§8+1
o e ) L ) =+ = 3 Ly Lo = M= L= R e ] oo O L= =

- = = = = = = o o o o — T = o o

20
0
20
20
20
20
20
20
0
20
20
20
20
20
20
20
20
20
20
20
20

[— FREMKE BHUSEEHET |

§4 BEARE

4.1 RG22 (REGZLBE/ A fHh

EAREGREERI | E%5F
A | B IR Mk L]
EIREH | EERH | FIR

1, FRREERE L i, KRR
Sl TN (CFAY, BA B Mol B4 o
2007 FIANFE ik, 4RSS i
ST, AT A e At 45 B A R

[l S Wi $E B IR SR & D1 e 22 . 2010 4F

YN 2012 4 5 9H21 H&E 201246 A 7 H, {FHH=E
&S e 170 S| 124F | TRAZTH, 2012 4F 12 H 21 H & 2014
H 9 A 19 H, 7 e 4241 ; 2015

12 H30 HE 201742 H 24 H, (T
BTG S 4, 20134E7 H 23 HE
201749 H 21 H AT/ J7 faf B 4 4 B
2016 4 8 H 5 H & 2017 4 12 H 15 H,
1T B AR 44 2016 458 H 10

#
o~
=
H

it

A8



7 73 A E T I RIS it 3k 4 2020 4R57 1 ZR Rl

HZ 2017 £ 12 A 15 H, fEi 7 e
G248, 2016 4F 8 H 5 HZ% 2018 4F 2
H2H, fEETFukke&sm; 2016 4
1L H23HE2018F2 H 2 H, 1L
RG24, 2017 45 1 H 25 H % 2018
T H 27T B ARE R4 23 2017
F£3H24 HE20184E7 A 27 H, L7
RIS LT, 2017 £5 H 22 HE
20184E7 H 27 H AT Jy R B I 42 1
2017 £ 6 H 15 H% 2018 4£ 7 H 27 H,
EF TR 44, 2017 £ 7 H 13
HZ 2018 4E 7 A 27 H, (R 7R
&%4H; 2016 49 H 29 HZ 2019 4F 3
H 29 H, {752 ckEe48; 2010
FOH20HE 201945 H 24 H, 11/
TERIEE LT, 2016 £ 12 H 21 HE
2019 4F 5 H 24 H, TR 7 & WIR &4
2P, 201741 H 18 H & 2019 4E 5 H
24 H, TR %ukE%; 2012 45
H 17 H&2 4 T SRR 23, 2017
E9H 12 HES TR T MRS 2R,
2018 7 H 13 H&ES  (TM H L EREE
2, 201941 A 10 HES, £ E
FlHE 4P

E: 1 ARSEEESSHEMER QARG ERANH, FEEeaBEER H L
L Pittd e B EE WA RS EHRER A S CERD B

2+ UEFF ANV AEBRTHRAR A MAT I 2 GEZRI O N R SR B BTk ) G THIESR
Mtk N 53 B AR S E -

4. 2 BE NI E A A H S 32 1 SF5 18 0 i B

AIREIN, AEGEHNET (P N RICRERE T B @ik ) 54 RIEENE
M ERE S AA R SR GG FIRE, AEWMSE M SRR o i s U3 HRE F 5
B AR AR 2R, YRGBT NSRRI 2. ARSI, A
IBERIRGEG M, WABEEGMERA AR . HERB a5 ] &5t
B EARIEAEM M EEE S FPRLE

\

&
&
4

4.3 AP 5E LA
4.3.1 AP G ERBRATRE R

#®
b=
=
b=




7 73 A E T I RIS it 3k 4 2020 4R57 1 ZR Rl

AN, AEEEHNRIAT GEFRREESE AT AT 56 R TR
ST A LA B R iR, I RGN A A AR B M 55 A1 PR AR ) 58 5 T IUAT
NOPRF I B BT S BEBAL

4.3.2 RERZHATAKIE T

I T ARG N AR AT N ARG I I8 BN B P 55 A
B2 5 GV A IS RN H S R5E 5 A R HAA 52 5y Sl i iZAIE 27 24 H BRSSR A 5%
(MIAE G RN 1 IR, 72 T B it o R B e sl 3 el B 37 P B8

4. 4 E N E S TR RIAIZE 24T

2020 FE—ZEF AT Z G S F47. 1-2 A T nE R R 13, 5%, 1-2 [
SE BT BCR A L 24. 5%, A4 2 B SRIEL RIE 20, 5%, 1-2 H CPI 4EHF7E 5%LA
b RBAE— TR E ERAETRE O, ENJH, ST 2 AR AT ERIER %,
HECA T E MR FIREEE, f T REmMMREEN. TR, —FRER 60
W ai 2 IR TAT, HIZRBEWAL, 15 AT AR AN K (R RR I £ o

BeotaE b, SR LME AN E, — R AR I TR A 5 A B A
NAE TR T — T KA A .

JREEAR K, St IRV AR, BT TATE AR, REKE
T, BAEBCRBR R SE4ERFTEAS, R A RS N TR HE T2 5 1
SRR, TR BEEYIRE R G R AR R AT AR, BE FRR .

4.5 MEHNE KNSRI

BEREIR, AR AHUEDY 1038 70, AN, MEUFHEE KR 2. 66%,
[FI L SEEAERE IR T 0. 53%; A%Lg CAAdE Y 1. 035 7, RGN, METFEIE KR
N 2.57%, [FIHDLSEEHERE K&y 0. 53%.

4. 6 MEMINEERFA ANBEE & T EHE A

I, AR IES: 305 HEE G AR N A — A ANBE 24
BIHHEIRT LTI e .

§5 WEASHRE

5. 1 IREMIREERHEHN

#®
(o]
=
b
=

cninf%
E#ER
www_chinfo.com.ch



7 73 A E T I RIS it 3k 4 2020 4R57 1 ZR Rl

WiH

£# o)

R o 55

o 3 g B [ BB (%)

Horp 2R

FE R

[ 5 WAL il 3

399,411,581.65

96.67

Hrp. fige

361,141,281.65

87.41

Vi K FHIER

38,270,300.00

9.26

R

S R

TR SR

N N EDNTI™
S

BATAERR G FL i i it

4,979,042.78

1.21

Hoph 557

8,781,936.30

2.13

aif

413,172,560.73

100.00

5. 2 MEHIREATW A RIBER R A S
5.2.1 EAREAT WA RN B ERRA S

RS 52 S 4=y iF  SERCR A)ive

5.2.2 MEMREAT WA REBBOER R RER R A S

AT AR AR RS A Ol BB B 5

5. 3 MAEFARIL A FOME i 2 B3 E Hu 5] K/ HE R O BT+ R B 3R A 4

AR GAIE AR RFFA B

5. 4 MEARL TSP R RF R A S

SARA: ARt

P fiii 75wt Ao ARME G o B 4 T P B A (%)
1 | xRz -
2 | YT ER - -
3 | &bz 47,528,635.50 15.97

Horb: BURME SRt 12,561,600.00 4.22
4 | lkfigs 233,113,646.15 78.32
5 | AT 5 10,124,000.00 3.40
6 | ISR 70,375,000.00 23.64
7| AT (RIS




7 73 A E T I RIS it 3k 4 2020 4R57 1 ZR Rl

8 | [AhkAFEH
9 | Hith - -
10 | &1t 361,141,281.65 121.34

5. 5 R BRI A SHHE 5 FS T 198 H B RS BET A RS S B A 4

SRR NIRRT

e | BERE | BEAR | HE GO | AniE G | Do ua THE
K (%)

1 143087 17 8% 01 200,000 20,312,000.00 6.82

2 018008 & JT 1802 120,000 12,561,600.00 4.22

3 143175 17 &4 01 120,000 12,085,200.00 4.06

4 112544 17 E1Z 02 120,000 12,078,000.00 4.06

5 143158 17 4R G1 120,000 12,072,000.00 4.06

5. 6 | HHR LA SRMME 52 ST 58 B R/ HER B BT +48 37 CRFAESR

Exa gL
| ERAE | ERSK | BE 4D | sl G | T r A i
tel (%)

1 | 139844 77 34 55 11 100,000 10,091,000.00 3.39
2 | 159302 JAFE 03 flt 100,000 10,017,000.00 3.37
3 | 139859 773456 11 90,000 9,095,400.00 3.06
4 | 138327 45 02A 70,000 7,052,500.00 2.37
5 | 138338 24 02 1t 20,000 2,014,400.00 0.68

5. TREMRLARME SEEFH = HELHI RN HFHT LA RSB EHEH

il

ARG ARG WRARFFA SR

5. 8 A FARIZ A SO E 7 2B B 13H Hu 5 K/ HEAS OB FLAA BGE £ 5% BA4H

ARSI AR IR R KA AL

5. 9 ME MRS E SRR KIBAGHI H3Z 5 18 5L it A
5.9.1 k5 BIR A He S B B0 B4 A B RF B A0 45 2 A 40
o

5.9.2 A H SR B Bt B R BUR
T.

=il




7 73 A E T I RIS it 3k 4 2020 4R57 1 ZR Rl

5. 10 &5 IR A FE45 B i) B FUH 5238 5 1 00 1t B

5.10.1 A3 H BT Bt 5 HBUR
IREHIRAR AR R E U 6.

5.10.2 i &5 IR A H &4 B 10 [ 5 A B op 2 A0 42 2 A 40
Te.

5.10.3 A< E R B SR B B IR
T

5. 11 EAGIREME

5111 FHEAZRESTBEHEHRIESFRATEERAN RS HIERERI1LE
WE, RAERGHFIHI—FARIIATER. LTER. WL, ENXH
FRUE S BB B PRSFRE P Hh 1t BA

e 7t 91 PN 2 < BB IO AR AT EMOR A B E AT SL R A, AR S
i H AT —ENZ B ATFETT. LTI .
5112 FHESERNTERERGENESSFAMENFIERERE. WL,
I RLI A I B B B G SRR At A A
RYEFEBEFIE, ARG R IEE AR

5.11.3 FHAth BE F=H4 B
Bz NRmt
FFa HR & ()
1 | fAHIRIES 5,768.85
2 | BISGIESHIE A K 95,704.14
3 | MUYBER] -
4 | BICRLE 8,680,463.31
5 | MUHIEFR
6 | HAhRIBK
7| TR
8 | Hith -
9 | &it 8,781,936.30

5.11.4 R & BIRFFA KA TR B B AT e ft o B A
AT AR IR ARFFA AT B v] 5 557

5.11.5 # 55 BIR B 42 I 3= AR08 32 RR 175 150 A U BH
ARG AW RR AT

#®
©
b=
H
b=



7 73 A E T I RIS it 3k 4 2020 4R57 1 ZR Rl

§ 6 TFIHAE S MBS

HAL: 4y

i H B 7 SR E BT U A R 7 SR E B U C
45 S ) 4 A B 229,945,918.17 54,972,042.36
i R HTHA 1) J25 45 A B I 300 1,299,946.48 638,221.42
P AR HHA IR 25 4 S s ]
%
i35 JA A R S AR 3 B 47
B B b L")
i 5 WA AR I A AL A 231,245,864.65 55,610,263.78

§7 REEHENCHERRERBEARERHI

7.1 BR&EBAFHEAE S M BRI ER

FWEIAR, HEEEHNREA RIS

7.2 BE&EBNEHBEH R SRR AEEST 5 A

AN, ST AAAEAE R T8 [0 B AT B 5 L

§8 HMBRE RRHHMEEFER

8. 1 MEMINBE— BB FHES M LFIABIEGET 2058155

5 I B — AR R B A B S A LA AR I B ok i 20% R0 .

8. 2 LB H R KA EESFR

Teo

9.1 EBEXHEZ

§9 BENXMHER

2010 o1 om



7 73 A E T I RIS it 3k 4 2020 4R57 1 ZR Rl

Lo (T &AE TR IIE R IR R R e e 5 )
2+ (R J7 A E TR AR S Bk SRR L)
3+ a7 e AE WIT I IR RUIE S R B & 2020 4F 1 AR5 JR 30

)=

9. 2 TR HE &

EYITH AR H X SEAE 718 25 FH BR 5999 5554 K JH 32-42 B,

9.3 EF R

M. http://www. nffund. com

o111 4R ;W

cninf%
BMER
www_chinfo.com.ch



	§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




