MSCI & A R [E

BOESHEE S 2020 £ 3 =L

2020 ££ 09 A 30 H

HEBHAN: FHFESEEBROARAH
HETEEN: PTEHBITROGERAF
EHHEB: 2020410 A 28 H

U B Bt b i s e

£ 4=



MSCI [ A B Brid 52 5 BT iR SO S #5024 2020 F5 3 RS

§1 EEYR

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

FEFEE N ERAT RO AR AR AREAIEE S FE, T 2020 £ 10 7 26 HE& T
AR S FEbR . ERIFIR A G EFANE, RIEEZNEAE R BRILE.
e SRR B R .

BB RV LSS . B iR S i SR N BEAZ Y 2 e B 7, EAPRIESE 6 —

R o

|

MM SOFANRIARRKIL . BB, Beo H AR 505 R AT LA 40

b A HH S U
At 55 SRR T

A RAE 2020 4F 7 A 1 HAZZE 9 H 30 H k.

§ 2 HE& M

4 TR MSCI # [ A JiZ E Fri# ETF

1 N TR MSCI #4 (MSCI F1[H A i ETF)
H4 FARAG 512160

oA 512160

Y (ST 25T (ETF)
EaAFAMH 201844 H 3 H

T IR A B

853,777,775.00 15

BB H e

R IRERPRIUTRAL IBSRIRESR Z ML

AP e &, RS R ML, R
FCAE o )4 B P R S R R i AR B BB AL, JFAR
b IR B I S H AR AR A BEAT AR LT 4

2T RRAR IR 2 R BE RN B BB R AR L 380 4L
SEAT IS, BRI < 10 FR VRS ] S5 0 A 58 < BR A 1)
R A R T e SRS AN, B R S SR R A7 S B
ENIEAS I, BHAR R R S BOCVE A RO HIER ER AR
FRES , S e AT DU BB A 5 B AT 0 A
AL, AT AL A5 55 20 & B T MR R 4R 2L

NiEad e i

ARG HL 25 LU S HE AR PR BN 28 K o AN FE SR
E#y MSCI China A Inclusion RMB Index (MSCI #
A B EFREFRED MR RATRE R AEATE,

IR AL 2 AR5 I

I G R BRI G, — RS, XU S it TR
Gk fr e SR iindie. ARERM%

81031 T




MSCI [ A B Brid 52 5 BT iR SO S #5024 2020 F5 3 RS

S HNEREEAR IR ER I, BA SRR EL L
i A BT AR I SR T 3 AR UL RS A s AT

HEEHA P T R E B A IR AR
HEEAN H ERAT B AT PR A W

A G 5 AT 1R R GUHER R FHAME BIES & T, WAy “MSCT 4" 5L

“MSCT H[H A JI)Z ETE”

§ 3 EEMFHPNESHFEERR

3.1 EEMEi

Bfr: ARt

FEM bR WEW (202047 H 1 H—2020 49 H 30 H)
LA O SE A 100,289,832.32
2. ) 72,974,224.34
3BT 3515 4 A B A 1R ) 0.1684
4IRS T = 1,256,657,187.97
5 IR E S A BB 1.4719

e 1 BRI SHR A B R NN EAL 53 G AR, Th AR SEhriiat
IV EART oy

2. AW C LI EEIRFE S A WIRLE WO . Bt AU CR &2 e fir 22 sh i
) FHBRAE R SRS AR A, AHIAIE A C B as in A 2 se i A2 sl et -

3.2 ZEFERI
3.2.1 ARG HE SO HIHEN KR R H 5 R HANL S B S s R 1 Bt
1 A E 3 NS
AR IRE b o MRS a30 PR
B hz;g ol Qe o ﬁzg IR | 00 | @@
@ HEZ®

iFE=AH 16.00% 1.56% 9.80% 1.59% | 6.20% | -0.03%
xRN H 35.72% 1.30% 25.72% 1.32% | 10.00% | -0.02%
o4 36.19% 1.39% 25.26% 1.39% | 10.93% | 0.00%
HEEaH 47.19% 1.37% 22.25% 1.37% | 24.94% | 0.00%
i&&@ié\ . 0 . 0 . 0 . 0 . 0 . 0

3.2.2 AR S A FAN URES O R THMEN KR Z) KI5 F L4 g
e 22 ) A




MSCI [ A B Brid 52 5 BT iR SO S #5024 2020 F5 3 RS

MSC| hEIARR EFREETF R ERB KR SR SR E Bl mE g H e EB M EE

&0 00%

50. 00% - mfﬂ'(ll,ﬁ
I,*lrllu |

40, 00% |

|
30. 00% -'I."' : il
20 00% - v AN

AN A

10. 00% A el |

_ e IJ_-*‘P AL\ B

0.00% FI*'J' W f L
P f )ﬂJ W Wy v L

-10. 00% "n‘.\J,f"',:':fh‘\..flLkm.\,‘ ph

20,005 - 'AY Wr \..\,

_300% T T T T T T T T T T T T T T T T T T T
7338513539381 13333:8¢§8¢%
R EEEEEEEEEEEEREEER:

— FiteEMkE — RitlmEsyEs |
§4 BEHEARSE
4.1 HEZHE (BEESLE/NH) FHH
EAFEEHREL 5
4 il HARR Mok Tt i
THRHE | SEH | FR
7, FE MK Rt €
B R Z P ENLR 2, BAA 34
ML RS AT ER T EEAR A% B
1T, MFEEHT/E. 2008 429 AN
ANE TS, YEE T ESHENEHE
PRTN R HBE; TR R as

Wik | g 2018 4F 4 | s 4 B, 2013%&)% 17 HE 20154 6 H 16

- H3H H, T RIgE S LR, 2017 4 11
HOHZE2019F1H 18 H, {FEHHK
. T EALIR SRS LT, 2016 4 12
H30 HE 20194 4 A 18 H, 1R 7%
FH . O BRI R AR
. 201842 H 8 HE 20204 3 H 27
H, 1T H & ETF 4248, 2018 42




MSCI [ A B Brid 52 5 BT iR SO S #5024 2020 F5 3 RS

H 12 HE 202043 H 27 H, {EF§/H H
IR 441, 20134 H 22 HES,
fEF5 77 500 7 77 S00ETF 3£ 447, 2013
5 H 17 HEA, {EF ) 300 B /7 300
PRl 4201, 2014 4£ 10 H 30 H&E S,
£ 500 EEZ53 4207 ; 201542 H 16

45 AR J7EA ETF R 447, 2017
£ H 21 HES T E AR & 21
2017 £ 8 H 24 H&E 4, 4Trd 77 =Bk
HHEZM; 2017 F 8 H 25 HES, T
B 7 AL ETF 3644 8; 2018 4 4 H
3 HZEA, /£ MSCI #4344, 2018
F6 H8HAES, {E MSCIB#ZHEL
;2020 4E 7 H 24 HES, HATEHRHRE
FEEi

e 1 ARESEERGLHIEIR A HNAR G ERAERH, R ERE2 BRI H L,
Lttt BN EE R M AR LU e A s CERD B

2« UEF MRV SRR ABE AT GEFAL AN R ERE I INE) R TR
ML GG AR SR RILE -

4.1.1 BIRFAERZF 7 B BT R R L (B - 40 2 [R) I B 0 7 W 1 L

6B B PR (FD | BPEEEOD) ATHR I [E]
52,948,446,964.9 | 2013 4F 4 A 22
AR . F4R
9| H
RFE T B
) ) 2| 910,278,213.41 | 2020 8 H 7 H
BN X
HAthHE
53,858,725,178.4
At 13

0

4.2 BENXRE A AR S E MM TE B LA U

AN, AREEEHNHET (i N RICAEIET R S i) S50 JGEANE
M PR S A SR G A RIIUE, AEWEHEN . B ST S5 B IS 2
B, AR P AR AL b, DR e AR AVOR IR OCR 2. AR A, RSk
BIFBRSEG M, RAREESHHRA AN HERBRTEH . S ] &5t
HEFTEAH RIEEREN LIS E FRHUE .

4.3 AR GETHH
4.3.1 AT 5 BRI PAT BN




MSCI H [E A % E FRiB A2 5 BP0 BOIE S5 3 5 4 2020 5258 3 ZeE sy

AIREHIA, AEEEEENHRPIUT QEFRRESE A A AT A6 EHRFEL)
S AR B S iR, I RGN AR IAE Bk 55 1 PR AR 5 5 T AT
NP N E BRI A R e IR G .

4.3.2 REIHIT AR E T

ARG T ARG WNAFIER T L AT AR N8BS LR I $eot
B E5WRH P AT E, REBURE B A3 5 A5 ) 058 5 sl i iz 27 24 H &
A B (1) 5% L -

4. 4 W5 A E S BB SRS AIEAE T

A I, MSCT [ Brid#E ik 9. 8%.

WA TE S A RIS 5 R, HNEER G BRER R Z H R /00T R4
ETF &I H R, ARSI IRE R ZE RV BT, I ™% 1 XU
HRAE, WOR T ARSI 2 2B E.

FRATF AT S s 1 P R BERR 22 JHIRL A W

(1) KR H g 2 ] 5 R Bl 7 S AL B A 2, 0o B BRAT 1383t H ) 38 P 22 5 4 BB B A28 25
B/ M

(2) AP FREOUS o I CELIR I AR B O M IHAEE R, 51 RS B B A R i 25
T G AT (R N i 5

(3) JBEAR A BRI B2 2 1] F) 22 I8k Bty SR R AR ik 4 5 B 1) v 24 «

(4) AW, FRATHREE Fa oe W0 oty IO R AT 7 RS 4, SHRraRA T2 T 1
MG R, (ELHEIERE b 5N TR IALEIB T AR KA, ML R KE, SRR
0F, BRERRZEEHITERLARYEE A .

4.5 REHAE SR SR

BEMEIR, AESMHBIFEN 1. 471978, REHA, HEUFEEKZER 16. 00%,
Al S ARG KT 9. 80%.

4.6 MEMARERFH ANBEE ST HERE Y

WA, AR BIES: A5 H R BTRA AR A — A ABE e
BPHHEIRT LTI eI .

§5 BMEAGHRE



MSCI [ A B[ Rl 52 5 RTF T8GR BOIE R 505 R 6 2020 4258 3 Rk

5. 1 IREMREEH~ASHEMR

i H

e o)

B g B B T EL B (%)

R 5%

1,252,650,139.76

99.47

Hrr, 2R

1,252,650,139.76

99.47

Bg BB

[ 5 WAt 5 %

Hrp: iz

B SCRFIESE

REEE

SRR AR AR

KNIRE Rl 5

Horbre KR ) SN R
B

BUTT ML e it

4,854,177.93

0.39

H b 5™

1,833,815.57

0.15

#it

1,259,338,133.26

100.00

9
T ERAPEBEEB IS R B ARG E G, 10N R A B A v R A SRR B A

{31

1H;

5. 2 MEHIRIZBAT WA RPBREREAS

5.2.1 MERBHBHEET U ROBABRERRAS

A5 ATk ARME o) o B 4 R P 1 E L B (%)
A VSO N N1 4 17,069,098.20 1.36
B PRI 30,845,478.62 2.45
C il 3 . 657,531,632.38 52.32
. #T. RAR BOKAE =R
D . 28,799,809.59 2.29
E jEisitn4 24,188,159.80 1.92
F R E 18,281,416.83 1.45
G paliibe e ] a4 35,718,185.55 2.84
H {E15 AR 1,856,533.75 0.15
= . = ;
; ;iﬂ:%u\ BAAE B AR 56.800.684.35 453
J SRl 274,534,350.30 21.85
K 55 42,786,194.86 3.40
L R SR AN RS 45 R 55l 22,152,571.62 1.76
M FFEHE A AN AR S5 10,089,975.00 0.80
N AR IR 28 H it  BE 1,049,220.00 0.08
0 JE RS« B EEAN HA IR S5 - -
p HEH 1,882,751.00 0.15
Q PARAMSTAE 14,477,624.46 1.15




MSCI [ A B[ Rl 52 5 RTF T8GR BOIE R 505 R 6 2020 4258 3 Rk

AL ARE AR R 10,839,957.18 0.86
S gt 742,800.00 0.06
At 1,249,745,443 .49 99.45
5.2.2 HERBRB R ZT LR BEARERTHE
45 A5 ARME o) i 5 4 R 7 1 E L B (%)
A VSN NN 1 4 -
B KA,
C b4 2,700,202.17 0.21
D . #. AR BOoKAE =R
HER L
E #H 13,029.12 0.00
F LR MZE N 13,744.96 0.00
G ZIEH . S AEFIRELLY 20,921.08 0.00
H A qE ol
I &AL AEAE BRIk 50,497.48 0.00
el
J A
K S ik
L R GG 25 AR 55l
M Bl FEAH AR S5 22,559.16 0.00
N IR BRI 8 H8ita  BE 35,932.68 0.00
0 JE R RSs  AE BN A AR S
P BE
Q PAR S TAE
R Ak AR E AR R 38,809.62 0.00
S b
&t 2,904,696.27 0.23

5.2.3 MEHIRBAT RSB BER AR EZREZHE
AR B4 AR WA AR M A I 2

5. 3 MEHARIZ A SMHE b S F ™1 E LU R/ M HEFF IR+ 42 R IR R B 40
5.3.1 MEMIRIGBERF LA RNE HE ST EE B HEF KET 2 R

ey g e
e | REAE | REAR | HE B | AnhE G | or
tesl (%)

1 | 600519 DioMEE 44,142 73,650,927.00 5.86
2 | 000858 i AR W 135,844 30,021,524.00 2.39
3 | 601318 Hh [ P22 380,708 29,032,792.08 231
4 | 600036 A RAT 725,103 26,103,708.00 2.08
5 | 300750 TAERAR 82,546 17,268,623.20 1.37

87T 031 T




MSCI [ A B Brid 52 5 BT iR SO S #5024 2020 F5 3 RS

6 | 600276 TE 5 [25 24 185,579 16,668,705.78 1.33
7 | 601888 Hh [ A 68,632 15,300,818.08 1.22
8 | 603288 R R 94,368 15,297,052.80 1.22
9 | 600900 KATH S 767,754 14,687,134.02 1.17
10 | 002475 SRR 245,873 14,046,724.49 1.12

5.3.2 I HHIR BRI F 4% A SO o 2 & 37 19+E BB K/ HEF BT T2 R
EardE

e | mEmAE | mEan | MR B | AnhE G | e R
tefol (%)

1 | 300999 & 32,402 832,731.40 0.07

2 | 688185 B Ak 2,053 599,763.42 0.05

3 | 688055 eV o't 45228 310,716.36 0.02

4 | 688595 SR 3,190 154,842.60 0.01

5 | 688096 SRR 4,485 113,649.90 0.01

5. 4 |EMIRELMIF MR MAPR R A S
A AR AR %

5. 5 METARIE A A b 2 S H713E LI K/ HEA B BT L4 B 3 A 4
AEEG AR WIRARFFA 5157

5. 6 W EHIRIE A ROE & 2 T =15 LB/ R BRI 48 B SCRAES:
TR

AT AR IR ARFFAT B SCHFIE TR -
5. T MEWIRIEA RMME S & ST EWHI K/ NEF R LA RERREHN
4

AREAMEIRRIFFA SR

5. 8 MEARIL A FAME b2 & 37155 H i K/ N HEA IR T 48 BGIE R 3 A 40
AT A AR AR AFFAT B

5.9 MEIRSEE B R KBTI 5 1B 0L i
5.9.1 ] H R AESBEF KB R & M3 B 40

SR ARTIT
| ALHD | 4% | ok Gy | anmE [ 2anmr | K@ |

%8 U311 1T



MSCI [ A B Brid 52 5 BT iR SO S #5024 2020 F5 3 RS

=

S o) 31 (o)

1C2010 1C2010 1| 1,230,920.00 -31,480.00

1F2010 1IF2010 4| 5,473,440.00 -60,120.00

NARMEES S AT () -91,600.00

fEFe e B AN o) 1,879,495.14

I Fe T B AT A RIEARD) o) -369,860.00

5.9.2 ZAH S B B B B R BUR

AT G ¥ BB I DR AR RS A SR, DL IORAEON H A, X o R G K A
FECRFIRTE DL N PN E R SS, FZERMRENIELS . RS IR RIEN 62, Bid%
S ol a Sk IR S5 A REAT B ORME A . ARSI A B SL AT AT L, PRI
J SR AT BE I AE S A AR R R 22, TA S U ER bR 4R 20 H 19 -

5. 10 R EHIARAZ S8 1 H U AL 5 00 Ui 9

5.10.1 A HEFE R R BUR
R B 4 AR5 W P9 AR T AR 0

5.10.2 1R & HIR A H S BB 10 6 0 S Rp @ A0 45 2 FA 40
o

5.10.3 7= #A R {9 S B PP
R B 4 AR W P9 A R AR 0

5. 11 #EHEIE ME

5111 FHARESERKIET TR IEF K RT EERAHR T HIAG W E R TLE
WE, RERGHRFI BT —FARBATER. LARER. W2, ERXTH
RIS B B R P VLA

AN BT AR T AR TR I RAT EARAIR A IR B BT R A, B S O
i H AT —FE N 2B ATHEST. TSR
5112 FHESRRNA T L RERTBHESSFAMNENERBREE. MR,
& RLXS AR TR BB R A BB

AN BT AUAT A4 R BT B e RIS I R T, A e BN A
AL B ZSR BRI A N RN o

5.11.3 FHARBE P2 &
Bfr: NRMt
s B &8 o)
1 FHRIES 957,807.77




MSCI [ A B[ Rl 52 5 RTF T8GR BOIE R 505 R 6 2020 4258 3 Rk

2 IS YSCUIE 25975 S5 K 874,261.63
30| MUBER -
4 M IRCRI R, 1,746.17
5 | MUCHEEK
6 | HAdN ok
7| FEPERE A
8 HAth -
9 &t 1,833,815.57
5.11.4 MEWRFEAE AT 7 B30 i T e £ 5 A 40
ARG ARG AR A FFA 57
5.11.5 REHIR BT+ 48 Bt B AR TIE 52 FRIE 5 8 3 B
5.11.5.1 #HEHIRIBEI T A T4 B B2 P A 7E T 8 52 PR 1% 0 i 14 BH
AFE G A AR S5 BT 5T+ 44 B S TR AN AR it 38 52 PR R 1R 100 o
5.11.5.2 BARFR I B B 1. 48 B B2 AR T 52 FR AR 0 1 U B
o 5 e wi e | DRERZIRESE | GRSV RE | FIEZ R
P BRAR | BERER | o o | sl o B
1 | 300999 & 832,731.40 0.07 | FTiEA LT
N P o =
2 | 688185 B A 599,763.42 0.05 E;ﬁuyi%ﬁﬂx%*iE
3 | 688055 e G 310,716.36 0.02 Eﬁm%ﬁﬂ%ﬁ%
N o B il o2
4 | 688595 RN 154,842.60 0.01 Eﬁm%ﬁ Wiz
N o B il o2
5 | 688096 FORFR A 113.,649.90 0.01 E@m%kﬁm
§ 6 FHARESMFERF)
AL Ay
e HHHHATI L 4 A A0S A 397,777,775.00
4t HH A R I 4 HR A 40 0 752,000,000.00
P: A HA 3 R) I G i T2 [ 47 5 296,000,000.00

5 S 80 B e 0 ARSI B (4 Bk BA-" 355D

T ST AR I et i 0

853,771,775.00

§7 EEEHEANGHBEARERRAREEFN

7.1 R&EEARFHARESHTRNIENR

%10 71 11 ;|




MSCI [ A B Brid 52 5 BT iR SO S #5024 2020 F5 3 RS

BIREWIR, FESEINRFEA RIS M.

7.2 ZEEBENZHEERERR AR ST 5 W
AT BB o

ARG HIN, He B BN R B[R] Bk 52

§8 MBHE ORI MMERER

8. 1 X EMIN B — B R EH A ES LI ELFILBIBGET 2058915 5L

ﬁ¢%WFﬁﬁA@@§%%% W R A RSN
Y N %ﬁ /\% N
RHA i~ i 20% i HA ) 8N JAkg ISE e S Al H
[i] [X. 1]
e 20200701-2020
. 1 214,614,700.00 | 490,000,000.00 90,000,000.00 614,614,700.00 | 71.99%
& 0930
P AR AU

AIEGAFAEFF A RS BT 20% G AT N, ERFE BRI LU R im0 T, F ke E BEACKE

BIHEE T, K2 T BB X AN S E BN

P o

€ LA BRAN AR SIS

8. 2 MR B & R MM E B B

T

89 HEXMHHEHZF

9.1 H#EXMFHEZ

1. (MSCT & A B[ Bl 52 5 ROT I HOE R R R G e A )
2+ (MSCT Hv [ A B [ Brid 52 5 BT TR AR BOIE S 5% B 2R AT i)

I

3 MSCT H[E A B Bl 52 7 ROIT TR BOESF B 3 & 2020 48 3 LR JR 3L

9. 2 FFHUHE £

TR T A H DOEACEE 25 H 2% 5999 554 K JE 32-42 #4.

9.3 BT HR

k. http://www. nffund. com

11 m 11 ;|




