e 7 FE Rk L ie B o FAESF BR

F4 2020 4EH

5 2 Z

=R

2020 £ 06 A 30 H

HEEEEAN: HHFESEEHRBRMERAT
EELEAN: PERWIEHRBROERAF
WEIXEH HA: 202047 H 21 H



P 75 PO R R AR B JUIE BB AR G 2020 SF 5 2 RS

§1 BERR

HEEHANNER S LEERIEAR G B RRICER, R PR EE X
B, AR ESEE . MR TEAN TS B A AN B B ST .

FEIE N EARHE B A IR A FIRIEA R S FRME, T 20204E7 A 17 HE#Z
T AR M SR ERIAMB R HEREENE, REERNEAFEERICE.

R PR IR e IR .
B BN R DO AE . B R B 0 SR DU BN Y3 57, (EAVPRIESE G —

SE B o

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 BERL R G T

AIREWIE 2020 4£4 H 1 HEEZE 6 A 30 Hik

§ 2 &M

F &R A 77 IR R AR U 2
Wy M TR mE S
Fe g FARY 160135
B ENGE 160135
S (i iR (LOP)
HeaFENH 2015 4 6 A 10 H
P = IS AIN BT
g”%*%i%ﬁg 314,526,345 51 {4
W b ARG AT R A NIRRT, B PRERAR AR EL, 1Bk 5L GEL
) LR AFVABARY [ o
AEG AR AR EOE S, EN R IR BE RS, R A
PR FR P () SE MR A PR AL B R A s FRARIEFR (38 E08 0y
JBE R AU (AR BT A LR . AT S B 2 R R RN gy
IR AT . WA Ay ALEEAT N, B 3 11 H U AR ] S5t A
A ANk R R e o i S AL N I AP B S ST TR
s e TANTEA T, BUHARE R 800 345 AR ERAR (145 2,

B BNT DI BB A & B AT IE AR E AR B, JFRZ Dl
RORTA P AR E B, 1 BB A G I HE I R 5L SR
SEHEZ 18] 1) H 2 ER A B FE AT 0.3%, FEREARZEABIT 4%,
G PR e DU R 2 A PR 3R 3 SS90 PR MR B R 22
FIRVERE L S BN ORI B e G BRI B L PRER IR
i PN

#®
=
=
o
b=




P 75 PO R R AR B JUIE BB AR G 2020 SF 5 2 RS

HIE R R AR B a8 26 X 95%+ARAT N IR iR A (BLR)

N e
X 5%
R TR, TR T R UM 2 s T R
R E b, BEMIES ST, AN OIS,
BREARIOTS RN, LA 5 bR AR L R AT
TN 7 R A T
STy o TR Iy IR A
O | N N
;E”ﬁ S A TN Pk A U Sk B 2
AOERGN | N N
;E”& e PPN Lk A 2 Rtk B
Ny H
1:\)%]] RIS 160135 150293 150294
(o
R N
AR TR ) 2 304,763,801.51 i 4,881,272.00 7y 4,881,272.00 7y

<2 B B

B Gk S
A2 4 AR

PSS e It
S HACHP 2 XU
S s TR S

UtE N e aRite
Hhmmnie. FH
I A G R B R 2
&, I ERERFR TS
HeRI, BA S
SRR RS AL 2
FHIE

R A G B R
Weas R, RAK
T RS H P
FR AR BORFAIL -

ik B A BB
Weas R, HA
T RS H P
HES 55 i HRORFALE

E: ARESHELZGHIATHE R GUHERREHME S BED ST, ROy “mgkiEe” .

3. 1 EEM SR

§ 3 FEWMFIRIRNESIFERI

Hpr: AR
F 5 48bR WA (20204 4 H 1 H—2020 4 6 /3 30 H)

1AM SEI i s -4,378,931.38
2 A4 A -7,831,414.93
3NV 35 5 G A B A R V) -0.0276
AR EE S T 1E 203,969,831.31
5. AR FE S A B E 0.6485
e 1 ERESWGTRFAOIEREA NANGEAS 538 &M &g, T S SE bRl

P EAR TP

2+ AW B R FR AL AL SN - e laT . HAB O (& 2 fe (A2 sk
) FHBRAR SR IR A, AR A CSE et in LA 2 fe a2 shiicas -

%2 k12 W




P 75 PO R R AR B JUIE BB AR G 2020 SF 5 2 RS

3.2 B AR
3.2.1 AR E IR SR U E N K F KIS R L St b B AW 28 R 1 LR

N sty | DRPER | BT
B B KED KRbRIEZE T HIEER | O-6 | @-@

@ HEE®
HE=4H -4.05% 0.93% -4.44% 0.93% | 0.39% | 0.00%
T8N H -10.02% 1.52% -11.02% 1.52% | 1.00% | 0.00%
o F—4 -9.06% 1.27% -14.19% 1.28% | 5.13% | -0.01%
TE=F -29.68% 1.31% -37.54% 1.29% | 7.86% | 0.02%
T EHAE -51.62% 1.77% -59.69% 1.71% | 8.07% | 0.06%
iiﬁg; -57.72% 1.80% -70.43% 1.77% | 12.71% | 0.03%

3.2.2 AR &/ RAEURES R THHEE K RBF) L5 F L5 R
#EM AR B  HE

SH%EE ZTPEBKESERNISERE NG RN L EB X E

10. 00%
0. 00%
-10. 00% |
-20. 00% | i PJLV
i 1
-30.00% K1 |
l H '|IJ||'| . Fnl’.ll (J‘\/‘h_' M
~40. 00% ]" gl M, ol NtV by
— r ,*ufrh‘ll -..Frf L IJ_VFPH’*"._-’\\)P\L_ - i L',ML fnhll
" o UM e,
-60. 00% - o
1'--.4«('!'-."‘ a“)‘-.,“"-r' I"'r;-"'-m - -
W W o N & -
—70. 00% | o A A,
80 00% T T T T T T T T T T T T T T T T T T T T
[T T Y = = B . B = S T L T o L= - L= T~ o T = - R = 4
— = [ = = [} L] = L] [} [} — — — [==] — = = [ = L]
tdddiaidbhdlidbslds sl
AR AR R SR R A S SR . S S
e 2z 222222222288
& E 8 8 8 8 8 8 8 8 8 8 fs fs f s 8 8 8 8 §
|— BibpEMKkE — BHUSEausE |

#®
b=
=
o
b=




P 75 PO R R AR B JUIE BB AR G 2020 SF 5 2 RS

§4 BEARSE

4.1 B&2E (RESLHENA) 6

w4

IR %%

EAREERE L
HAR

FEER E 3]

A H

e
Motk
FIR

B

FME

>

PN

s

H

H

2015 4 7
H2H

10 £

B, FRF AR HTIT (CRAD,
VEM2 1T (CPA), HAFE 4 ML #H% .
MR IR T MG R IR 2 = #5055 I8
. AR 2 TR 55 PN 4y B e
THiB. 2010 4 2 A IOANFE /i %4, T
R E S ST BEAR R E
T . e, 2015 4
5H22H%E 2016 4£7 H 29 H, £/l
500 Tk ETF. ®/7 500 JEA#1 KL ETF 2
A, 200597 H2 HES, RS
e, PSR ESALR, 201547 H
10 H&E4, {1500 {5 B4 4H; 2016
H5 H 13 HES, fEr kiR ETF
428, 2016 455 H 20 HE S, TF
T B ETF Bk G407, 2016 4F 8
H 17 H& 4, 1T 500 15 BBzt & 43
2016 - 8 H 19 H& 4, fLiRHK ETF. F§
TR F 44, 2017 4£ 3 H 8 HES,
FERE T RIS ETF BRI 200,
2017 4£ 3 7 10 H&EA, (T 5 hiE &5
WEZF ETF 4403, 2017 46 H 28 H
24, AL HUERAT ETF &4
2017 5£ 6 H 29 H&E4, (17 Iy iRATEE
By, 20182 H8 HES, {EH
B ETF 3448, 20184E2 H 12 HZE
A, AR T H R S48 2019 4F
7H 12 H&4, 1L HE 500 Tk
ETF. ®§J7 7 500 JE#4 86l ETF. B7 Lk
il 380ETF. /7 _Lilk 380ETF B4k 4
7M.,

E: 1. ARG EERSLEIEIR NN AREERAERH, JF RS2 BEAERR H YL,
Lt a2 B SR O AR RS BUEH RER At CERD H;

&

4 7 3L 12 1




P 75 PO R R AR B JUIE BB AR G 2020 SF 5 2 RS

20 TES MR RIHSAREE TS GESAL LA R BNE) TS
INONGEG [ESE P

4. 2 EE NG H AN AT S IEE B T 5 15 LR B

ARG A, AEEEEHNRE T (P N RICAEREF S k) 54 RIEEE
M EREM 2 MA TG E FHE, AREMELE M B ot B 05 B A
BB, AR RSP RS AL L, O AR AR BRI RS . AR N, AR
SIBFBESESI, BARELREMPTA AR, BRI, B g L8
HETEHRIEEEN LI & FRHUE .

4.3 AR HEFHH
4.3.1 AP 5 H ERIHATER

AN, AEEE BN RIAT GEF R RS AR AT ST EL)
SE ARG RE A dfithe R GE M TS 5 Ay AR 2 Ml 35 A9 P R 11 52 5 24 T 3UAT
NIRRT EE P e R AL .

432 RER ST AR ET LA

AT T ARG I A AETE S WA BAT A A 1 i 0 TIN5 B 1 T A 5% 20
B2 5 2 5 BT A TR [ F R 58 5 BAS /0 BRI BRI A8 5y BB %I 524 RSB 5%
(A G IREON 2 IR, & BTS2 B0 3 R 8L JE A s 3G ek A BT 8

4. 4 15 A SRR RIS REE 24

AIEGNARE T HFe s, AEFERD AL AN, V¥t THCEE Y 101 BBk A Zefimek B
PSR TAAL IR Bl EWs 5 BTG S A AAE N EMIs A R, 2hl b
TR AR R AT AR R, PG Z A1 A 5% 28 1) W il m] Y12 52 5 R 5 5% 4 X B il
Ry KHUIMCE MBI (EZONIZ MBI 5 ) thaiy B8 I BBt AR SR U IR B 1%
Bk Bril, JAT-BEEOTONSRBH SR AGER . R EE R TR, AEEET
S RIENES . KBRS A E T, ARG T S B, R i st P i 380
FIRTAHRAEFE R RARIRE, A BT KIS R 11

HAELS BN RN RZE” « CHAFERNZHER” o “HERZE R 2
ARG &, ARG IR ESR Z TEARE BIFE B KT, Rl ™ 1% S B AR, A ER
T AR R AE R,

AT AT el N BR B IR 22 AR A i

#®
b=
b
o
b=

cninf%
E#ER
www_chinfo.com.ch



P 75 PO R R AR B JUIE BB AR G 2020 SF 5 2 RS

(1) $%52 B NE a] By R B 52 RO s, S e BRATTIE I 1 A I 52 5 4 PR B 72
B/MEs

(2) B HIPNAREUR O B CRLFE T AR BRI RIS R, SHE Bt IS fi
12 B < BAR B i 2 5

(3) WRIEFEHURA PO BT RS E, FaTRATRE TR %, 50t
AT SIAZ T BB HI B VE RS A A, R BRER DR ZE 2 il £ B ARV R N o

4.5 WEHAESHNLGERI

BEMREIIR, AEESMBIER 0. 6485 70, WAEMAN, HHFEIE K2 -4, 05%,
(7 b S 1 K A4, 44%.

4. 6 MEMARSFAE NBERE S R EBE Y

AN, AR IES: A5 HE S M BRA NBE AW 0 AN e
AT T I eI T .

§5 BEAGHKE

5. 1 MEMREEH=HEHNR

i H S On) o 2 4 i B 1A BB (%)

1| B 192,524,934.48 92.42

Horp, 2 192,524,934.48 92.42

2 | HEHHE

[ 5 Wik $5 %

Hrb: i

B SCRRIESE

4 e R

SRLATA A BT

| e

6 | EANRE T

L SEWTSC Rl RN IR B

S B

\

HUTAE MG 5 4 (e il

11,792,170.83

5.66

HAb 5t

4,006,518.71

1.92

it

208,323,624.02

100.00

1

R A BB IS AR B AGR A EREE, 0 5. 2 S TR A AR B AR

o

#
p=i




P 75 PO R R AR B JUIE BB AR G 2020 SF 5 2 RS

5. 2 WEAREAT L R R R R AE

5.2.1 EMRBHEBE BT RHFEARER R LS

g

A7V 5

KIHHE G

A

p I N4

i 5 4 B A LB (%)

KAk

il & b

85,

251,590.12

41.80

O |O|®

TS T R BOR A N
A

R4

54,

384,177.56

26.66

R E

ALEIE . A REATEENL

43,

909,062.00

21.53

I o mim

A rE A Ol

F R BAEAE R EOR R
55k

2:

277,236.00

1.12

SRl

L4

AL G A 55 Ak 55

BHEEWT FURIBAR R 5k

6:

325,575.00

3.10

KA PR FE B0 B

JE RRSS A BA oAb R 550k

#E

PARA ST AR

e ARE AR R

wlolo|v|lo|z|z|(r x|«

e

it

192,147,640.68

94.20

5.2.2

WG AR R AT RIOFABRERRAS

g

RlEsl

KAHHE G

K ML ML b

o JE < B B (%)

KA

fill gl

220,724.81

0.11

O |O|®

HLJ0s BT R BOKAE A
BRI

12,766.32

0.01

N4

HERFIE

AEIE . EREATEEL

IT|O|Mmm

HAE IR O,

5 BAEAE S EOR R
55k

143,802.67

0.07

bl

R4

AT AR 55 i 55l

#

b=
=

=




P 75 TR R AR B PR T A &

2020 55 2 BERE

REERTIO R AR IR Sl

IKF ISR oy L it A 2T

Ji R SS

1@‘%&%11%4@}%&%&

A

PARR 2 TAE

A R R R

22
GE

wimlo|T|lo|Zz|=Z

I:Iﬂ‘

377,293.80

0.18

5.2.3 MEHREAT W REBBER R RERRAS

ARSI AR AR R AT 78 B

BB ISR

5. 3 WA HARIL A SOHME b 2 B 7= 13E Hh ] K/ HE R OB +4 IR B3R A 4
5.3.1 MEYREHEF LA AN E L E ST EE AN HEF RT 2 R

Exa gL
| mmim | mEan | HE G | sk Go | o rR T
tel (%)

1 | 601766 W E A 5,048,948 28,122,640.36 13.79
2 | 601006 SR 3,589,100 25,267,264.00 12.39
3 | 601390 Hh [ H gk 4,916,118 24,678,912.36 12.10
4 | 601186 Hh [ 2k 2,777,120 23,272,265.60 11.41
5 |601816 WP Rk 1,759,000 10,958,570.00 5.37
6 | 300001 OB 1E 361,313 7,565,894.22 3.71
7 | 600528 Rk Tl 804,500 7,095,690.00 3.48
8 | 600820 [SEsElibely 1,138,584 6,432,999.60 3.15
9 | 600967 HE—HL 509,922 5,298,089.58 2.60
10 | 600580 Bib e FEL DK 471,237 5,296,703.88 2.60

5.3.2 & BIR PR BB 4% A SO E o 2 & 5 15+E LB /N BT T4 R

Exa gL
e | mEmeE | REAR | HE G | ARk Go | Do
Eel (%)

1 | 688051 (ERS T 579 69,636.33 0.03
2 | 603087 HZ=#) 645 64,693.50 0.03
3 | 688157 AR A 515 44,619.60 0.02
4 | 688505 = HKIT 1,792 44,405.76 0.02
5 | 688228 F & = 543 39,747.60 0.02

5. 4 MERZ T WA RE R R A

% 8 Wl 3t 12

it




P 75 PO R R AR B JUIE BB AR G 2020 SF 5 2 RS

ARSI AT WA RFFAT 557

5. 5 A FARIZ A SO E o 2 T 7138 Ho i R/ HERR BB T2 B3 B R A 4
ARSI AR A RFFAT 557

5. 6 R H HIR LA SMME o5 2 & 3 8 EL B RN HEAS RO AT +48 37 SCRPESS
BB 4

ARSI AR AR IFAT B SRR

5. T M EWIRIE A RME S HE ST #E LB XM RFRT LA R SRBERY
i

AEGAMERRFFA )R

5. 8 W H BRI A SEMME o5 EE G 7™ 13E LB /N HEAR BB LB BUE R R A 28

ARFEGEAIE AR RFFAROLE.

5. 9 METARAE S B R HIBFE B 5 1 0t it B
5.9.1 5 BR A5 B B0 B3 B A0 15 2 A 40
o

5.9.2 AESH B A B HBHBUR

AR G AEFAT R DL BB, R AR RS BRI, DLEMIRMEOY EEH 1, R
WENTESF . A2 H iR I B 520, B XEZE i MU B s AT S it e, 455 e
JATR 0 s Y TR LG BRI A KT, SEUR B BT LA, 8 2 Sk e Sk E R E
SRS AT B IR IRAT . BT H N 70 B ISR IS aa tE . sl S R PEAE
fik, 32 BRI pf AR G RS . S RE R TS DL T B A PR RS, n KA sk [m] 4% 5
AR R AT A St AOATAFAE DA B RRAR AR 58 4 A4 XU 9 H Y

5. 10 R 5 BSR4 He 450 Bt 10 1 (5030 5222 5 1R 0L i B
5.10.1 A3 H AT B B R BUR
o

5.10.2 1 55 MR A H S4B 19 G B Rp 2 A0 42 25 A 40
T.

Euﬁ
©
b=
H
o
b=

cninf%
E#ER
Www_cninfo.com.cn



P 75 PO R R AR B JUIE BB AR G 2020 SF 5 2 RS

5.10.3 A3 [ £t S B 5L B2 DAY
.

5. 11 BEHEMEME

5111 FHAE SRR TRHIEFKN T ECEHE S HIARRER LR
WE, RERSHEI BT —ENZIIATER. LANER. W, ENXHE
FRUESF 1B R AR P E U B

ARSI G BT AT+ A AR R AT EARAIIA P AR TS L S A, SRR T i
i H AT —ENZBIATFETT. LS.
5112 FHEERRNA L RERGBHESSFAMENFERBREE. W2,
& RLIS A TR BB B R P U

AR I S BT AT 44 B S A R < (R E PR R e R S e, AN i BN A B2
FIFRE b BRI N R RN

5.11.3 HAth B =M B
Bfr: NRoc
FFe B & )
1 | fAHIRIES 59,725.32
2 | BISGIESHIE AR
3 | MR -
4 | BICRE 1,198.93
5 | BIiCHIEEK 3,945,594.46
6 | HAmRIBGK
7| M
8 | Hfth -
9 | &it 4,006,518.71

5.11.4 & RARFFH K TR B R T 8 fir BA
AFE AR A RFFA 57

5.11.5 1R & BIR AT 148 BR AF AR TRUE Z R R 00 i 15t BA

5.11.5.1 R & HIARIE BT AT+ 48 R A FERUE R FR 1B 00 H U BA
A G AR ARAR AR T HT 4 BER T AR A R PRI 1 DL

5.11.5.2 IR FUR B B B 42 I 2 P A 7R I8 52 BR A 0 i 1 BH

T e - TORZRAAE | SRS | FOBZREI I
FE | BRAES BRER | o Go | oo "

y : ez

1 | 688051 AR 69,636.33 0.03 E@m%%ﬁm

2010 7 FE12 m



P 75 PO R R AR B JUIE BB AR G 2020 SF 5 2 RS

61 ARG AR
2 | 688157 WA 44,619.60 0.02 1; L
61 ARCGHT AR
3 | 688505 5 HKIT 44,405.76 0.02 EJWE&JE
. LGRS R E
4 | 688228 W 39,747.60 0.02 Ejm%hjm
§ 6 FAMARESMHHES)
B AR
WiH EEHEE =R A2 =8k B 2%
5 I 3 £ 0y
ifé% PRI S 60 262,047,798.03 4.812,764.00 4,812,764.00
R W () R 4 R
” 105,368,738.54
W43 i
s : ﬂ:,ﬁ ,ﬁ Iz ﬁ{\
e TS 62,515,719.06
S B 473 %01
WA A RSP
AFR R Ay ER D> -137,016.00 68,508.00 68,508.00
PA"-"IE A1)
HHARA AR I S En
f% AR EHE 304,763,801.51 4.881,272.00 4,881,272.00

TE: IR0 R BRI A I < = 0 B O X e ety 30 S 3 B4R

§7 HEEHACHEARREREARESHNL

7.1 BREEHAFHARE S MR ENR

FIRER, HSEHNRIFEARESH .

7.2 BEEHNZABERRERREEET 5 A

AIREIN, HSEENANAE R WA B A R

§8 MBHEHRFHHMERFE

8. 1 EMIN BB EFEE SO LFILDIEGET 20589155

0 S P B AR R A A e A L ) AN A AR A B B 20% L -

% 11 0 312 |




P 75 PO R R AR B JUIE BB AR G 2020 SF 5 2 RS

8. 2 B EEH RRK KM EERFR
Te.

§9 BREXMHEF

9. 1 FEXMHHEZ

Lo (5 e B AR B SOET R e R e )
2+ (T HIE R AR B SR TR R B A AT E T
3+ BT HAE R AR B JOIE SR BB IR 8 2020 4F 2 TR B

9. 2 FFUHE R

VRN T AR FH XGEAEATE 25 B 5999 554 K JE 32-42 £,

9.3 EFEHR

Mik: http://www. nffund. com

22

12 712 |

N

cninf%
E#ER
www_chninfo.com.cn



	§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




