T RBR SRR SR A E 2020 £

5

512

b

=R

2020 £E

03 H31H

HEBHAN: FHFESEEBROARAH
HETEEN: HRBITROERAF
WEXHHR: 2020464 A 21 H



F 77 ARG BB B 4 2020 455 1 4Rl

§1 EEYR

BN MNE TS LEFRIEAIR S TSR A B RIL . R FHERRREE K
B, RN A LT L R 1R S R 2R ) O T AT

BEFE N AT AR AFRE AR S SFRME, T 202044 17T HEZTA
e I S HR AR R ERIA B GRS N, RIER AN BRI, &#
FPEMR IR L ORI .

BB B N R U LSS A . B IR B SR N BERE B 4 B 7, (BN IRIE SRR 46—
SEBLF

G AN GO AR AR R RIL . B RARE, Bdt AR 1E B0 R SR AT R 4H
e B AN 4 IR 4 5 U B 15

AR S5 FRERZ

AR WIE 2020 4 1 H 1 HiEg% 3 H 31 Hik.

§ 2 HE& M

4 TR TR
F4 F A 004648
oA 004648
Y (YW LR
A RAMH 201747 H 13 H
A JHAR FE S A B A 283,073,974.80 4>
A FE G F B T EF EDE W R R TR, fHh
7 Hix BT RS IR B S, I R I B S P AR

B, TR G B S e E

AFk A RS R B RO E S R S B, TR sk
DU G B FrE e I H, SCPri st fE sy, o “iift

P f) CPPI 3% ” AF N REHE BN B A S, T8
B TS E eI e m T, SR TRk
I

Sk ifﬁmhﬁWﬂ$X5%+iﬁﬁh%ﬁWﬁ$x
AFEE NG RNTERREMES, BT R

RS W 25 A AE PR S 8 TR A 4 b, L XUBS I S T i T e T T
WIS MG S, KT REMES.

REEEHA T R PR A AT PR A )

EEEEAN FHRHRAT A A R A 7]




F 77 ARG BB B 4 2020 455 1 4Rl

E: ARSELZGIITHERGHEBERF LG S ED AT, kN “mMiT%

§ 3 EEWM SRR MESHERI

3.1 ZEMEI

Bhr: ARt

F SRR WAER (202041 H 1 H—2020 43 H 31 H)
LA & S & 7,934,687.13
2 AR 4,620,898.90
3BT 3452 4 3 A A HA )i 0.0156
A IR T = 322,479,422.14
5 IR E S A B 1.1392

E: 1 EREENSHFAS AR NN EAL 5 G MR IR, TEA TG SEhriiat
P EAR TP

2+ AW DS fig A AR SN . BBl AR OR 35 2 Fe i (B 223l
a) FHERA R SRS ARA,  AHRE A S et in A 2 se i A2 sl et -

3.2 EEHERIN
3.2.1 FRFHESHBURER KR RIS FIRIMLST R i 2 5 B

g | PEEEE | ek | wategos | SUEEE
7 ® FREO | wikaxe | o
HZ@

TE=14H 1.33% 0.41% 0.49% 027% | 0.84% | 0.14%

3.2.2 BEE & FRAMURE S AR THAMEN KRR KI5 R L5 R
fEWC I RAR B B EL R




F 77 ARG BB B 4 2020 455 1 4Rl

frm B el = LN

BAEERERINPAEKESEESI G EEENGERNHEEAMELE
18. 00%
16. 00% -
jf.].llil
14.00% - J Vi
I_J | -'h|1
12. 00% - “'I'*:y""ﬁ
-ﬁ.fjl.v" i !
10. 00% - {Nﬁﬁvﬁ
g 00% - ; e\
6 00% - k. "
nJﬂlh
4 00% - r J I'I
J Wy WA AR
2 00% - ~ﬁwwﬁw H” 'ﬁ‘-.."‘-"v:n e
pot” ARV
0. 00% 24 WM
=2 00% T T T T T T T T T T T T T T T T T T T T
28CR 258838 YREIBBISRYS e
R T SO A I Al G GO G GO o (Rl
T SRR R 383z z=zz=zsgzzaz=a=8-E8
|— mirpmEks  — BitlsEauss |
§4 BHEAME
4.1 RE&ELHE (BESSLH/NH) FHN
EAFEESWRESEHE | IR
4 il HARR Motk Tt i
THRHE | SEH | FR
[FAP NS SO I EZ 2oy e 2 N iy N
W BUR LR F R AL, BAHSE
ML ZEHE o AR T B ] E PR R AT 48 N
AT, 2003 4F 4 HIMA® A4, T
ATNEHIFFE R T 7 e AR 7 [ o)
i 2017 42 7 SAME ., LB E S R B
INE | e H13H - | 16 | B R ERELS N, BT B 5 i
L HOZLH, 2007 4 12 A 17 HZE 2010
F12 A 14 H, (RS, 2011 4F 6
H21 HE 201747 H 15 H, £/ /7%
ARFEL4PE, 2015 4F 12 A 23 HZ 2017
F12 A 30 H, (B mAIRAESE
., 20154 S H29 HE 201846 A S




7 BB A RE SR R & 2020 455 1 TR

H, [EETFEARAIELESEE; 2016 F
1A HE2019% 1 A 18 H, fErT;
mARARESZH; 20104 12 H 14 H
£ 201945 H 30 H, (LR HE4E
23 2017 412 H 30 HAE 20194 9

H 23 H, AR i mAR & Ak 203 2018
F6HSHAE2019%9 H23 H, T/
TR BEREHRELT, 201846 H 8
HZ 201949 A 23 H, {FEJ7 e
RS 20194 1 H 18 HA 2019
9 H 23 H, TR s fiR & e 23
2015 4 4 H 17 H&4, AT )7 i A4
23, 20155 H 20 HES, L5 Fl
FHEZM; 2016 9 A 22 HES, T
T TR A T4, 2016 4F 11 H
15 HES, TR HiREGHERESEH;
2017 4F 7 H 13 H&E A, ATM I B IRA
R4, 2018 4E 1 H 29 HES, 115
TR AR IS 2 2018 4E 6 H 15
H&45, (LM ARG &4 2018
11 H 5 HES, AR 7 E B
REREZLTE, 201945 A 30 HES,
1T UL A R4 R; 202043 H
SHES, THAEFRGESEH,

>

AFE 4
MIRIE | e
H

H

2019 4 1
H25H

et RF A, BAIEE ML B,
2008 4 7 H M FEJ7 B0t 7E3, AT
WHFE . BT, SRR, Bk
filig . O NTHE AT L. 2015 4F 2
H26 HZE 2016 3 H30 H, (/&
WK ILSL TP, 2016 453 H 30 HE
A, R EREESH; 201748 A
18 HZE4, (ErTi ZRIRGHELH,
2017 4E 12 H 15 H&ES, TRTHER
y MR ARESE; 2019 4F 1
H 25 H&ES, (TR %M rE7 2 E sk
&2ZHM; 201993 H 15 HES, {TF
Bt 2019 412 A 27 H&ES,
{EF T ER —FIRAGREEEH; 2020 4F
3HSHAES, M7 EFRAESE
i

E: 1 AReEEEeEEER ANV AR G ERANH, FEEeaBERER H L
Lk o BN EAE DI AR MRS BUER RER A% CERD HIY,




F 77 ARG BB B 4 2020 455 1 4Rl

2+ UEZF M AEIRTHSRARHEE AT ML P4 GIEFRAL ML N A B REAE BRI NED) TR TIESR
ML GG AR SR RIE -

4.2 HEANREHA S EESZEERTERB KA

ARG AN, AREEE BRI (R N RIENERESR SR R i) S5 RIEHE
M P ENER S MAR GRS S FHE, AEMWLER . BRI T A BRI F 2
BT, AR R SR L, O e m EEA A VORI 2E . AR A, ASSE
GRFBARGESMN, BAMELSMIRA ANFE. R, Re ] &8st
HERTEH RIEEEN LA FIE .

4.3 AP GETULHA
4.3.1 A3 5l B BT B L

AR I, AT BN TR AT CIES S B w28 S BE TR SR L)
S A7 1 SRR, B BB T R 7 3T %l 45 B TR 1 28 5 A FT
TR R L T S e R AL

4.32 REZHATAKIE RN

ARG TAMENAAETHE LT ARG NS EHENE B A S5
B2 55 P AP sa bR H R RAE 5 A B R I A8 5y B iZAE SR 24 H RS &) 5%
MIAZ G BN 1 IR, 72 32 vt o e 5 e sl o e o i 2

4. 4 |5 WA E SRR RIS AIZAE AT

2020 HEEE—ZRPE,  JRUNFLR MR AL st bR B A8 5 1 45 5 I v I v [ 22 G SR
o e EANRFF O MbUE, EANREREE - FERCERMR2 7Y rEh, f5
TOIBCREFFEE T . BR—FFEE NG — BRI, (BRATA B lAHE RN
SGUPRIZERIHIES . BORTTH, TR MM ORRRSEAS, RATARSHEE P MLF F)Zk 5] 7
LPR FZ AT, BEIMFEARSAAZ TR B oA, WG I 7 el . AMITT I, etk
FEHFAM Y BORE R T, 22 AN R SRR G B, SRS 7 gt 7= 2R 1 AR Ky
F BB LT BT, SRIBCAE kAT R B BRI . BTSN ETHE R NI UK
s, RET R R E R AR OAT . LR SRR R, —FERE AT TR, b
TEFRECT K 9. 83%. & RIEERI ML, IR 300 FREC TRk 10. 02%, /R T2k 1. 94%,
ANV EE Bk 4. 10%. B 30 MTLiesch, (U RMMGE . B2, THENL. EETEE
Pl Bk, 439 Bk 16.02%. 8. 22%. 2. 86%. 0. 47%.



F 77 ARG BB B 4 2020 455 1 4Rl

BB 5T, TR R T AT, JRATRE 7RO L™ 8 i S AN (B RN R
@, [RINREOREF T XO0 B0 9 it (O BC B, [ I X — S R A 0 5 A g ol 2 W) B LA

Jie

[ E YRR BT T, 2020 SRR G S HAE B R B 3 T E S, MR dh 2k
WAL AT, Kfium TR RO, FERAGERIE S TR EI 6, EHAMEEY . A
R rF BN A, DA SRR Y s B, 5 BB VR B s, AR

FLAT SR A2 A B IE AT

4.5 MEHNESKNL SR

BEREIAR, AESMHFEN 1.1392 Jt, WEMA, HEUFEEKIE) 1. 33%,

[ M S G KA 0. 49%.

4.6 ME AR ERH ANBEE S ETE R

WG IN, AR BES: A5 H R AR NE AR — A ABE e

BHHERT LTI e .

5. 1 R EMIREEHHEHMR

§5 REAEGRE

5 i H & ) 7 B S B I B (%)

1| AR 63,254,354.43 17.13
Hep B 63,254,354.43 17.13
Bt -
li] 5 WA 7 FE % 296,125,937.60 80.20
Hrep: fig 296,125,937.60 80.20

BE SRR SR

4 | w&EIRT
S RbATAE AR - -

6 | KNIRE ST 1,000,000.00 0.27
Horpe SEW R R SEN IR &
&Rl
BATIE RS B &AM &A1 3,742,786.15 1.01
HoAth o= 5,112,273.34 1.38
it 369,235,351.52 100.00

5.2 MEHIREAT WA RMBER R A S




77 2 ARG TS BB R 4 2020 SF 55 1 TR

5.2.1 EHRZAT W RKENRER R HE
SR NIRTTT

R s ARt GO 5%3%;fﬁww
A VSO N QN1 - -
B P4 8,511,000.00 2.64
C gk 28,863,484.49 8.95
D CEVANEE VAN /S W) ¥ Y VA4 2,382,000.00 0.74
E eI 4 - -
F LR AN 4,261,147.31 1.32
G ZiWIE. B - -
H Aol - -
I 5 ARG BRI 3,467,670.57 1.08
J ot 4 14,753,499.08 4.58
K S5 Hi =l - -
L FHL G AR 25 M 55l - -
M REEEB TR A MR S5 17,552.98 0.01
N IR BRI 2 i A B 998,000.00 0.31
0 SRR AEFAN H A IR 55 - -
P BE - -
Q PAEAGESTAE - -
R A AR E AR R - -
S oty - -
it 63,254,354.43 19.62

5.2.2 MAEMIRIAT W RIS R E R R R R A &
AT AR A WA R O B

5. 3 MEHARIZ A SMHE b S F ™1 E LU R/ M HEFF IR+ 42 R IR R B 40

e | mEmAE | mEak | MR B | AnhE G | Do e P
tesl (%)
1 | 000895 XK 150,000 5,895,000.00 1.83
2 | 601088 ERRESEHECS 300,000 4,872,000.00 1.51
3 | 601166 PV ERAT 300,000 4,773,000.00 1.48
4 | 600741 HEIRVR 2R 200,023 4,308,495.42 1.34
5 1600511 Il 24 Ay 150,000 4,242,000.00 1.32
6 | 601966 Biieh 200,000 3,954,000.00 1.23
7 | 600887 R A 120,000 3,583,200.00 1.11
8 | 601288 LV ERAT 1,000,000 3,370,000.00 1.05
9 | 600886 55k 4=l 300,000 2,382,000.00 0.74
10 | 600926 B ARAT 300,000 2,310,000.00 0.72

87T 031 T




77 2 ARG TS BB R 4 2020 SF 55 1 TR

| 10 [ 601857

| hEAw |

500,000 |

2,310,000.00

0.72

5. 4 MEWIRZE BT AR GBI R A S

SHRL: NRTT

F5 i 5wt fof ARMME o i FE S P HE B ) (%6
1| Exfigs -
2| JATER - -
3| &Rfiir 91,469,450.00 28.36

Horb: BURME SR 22,638,250.00 7.02
4 | kfiigs 112,830,454.00 34.99
50| Aol R R 10,072,000.00 3.12
6 | IR 47,100,400.00 14.61
7| A (AR R 34,653,633.60 10.75
8 | FAMkAFE
9 | HAth - -
10 | &1t 296,125,937.60 91.83

5. 5 MEFARIE A FAME b 2 S F 7 13E LI K/ HEA B BT LA B 3R A 4

SHRA: NIRRT

| MR | BRAR | BE GO | Al Go | Do e P
Eefs (%)

1 | 101800781 | 18 [ Hi£E MTN004 200,000 20,538,000.00 6.37

2 | 132007 16 A J& EB 150,000 15,300,000.00 4.74

3 | 155296 19 g 01 150,000 15,241,500.00 4.73

4 | 155334 19 Hjik 01 150,000 15,210,000.00 4.72

5 1136079 15 Hffit 150,000 15,135,000.00 4.69

5. 6 G HIARIEL A RME 5 2 & T @E LU B K/ HER BT+ 48 P SCRRIES
BE B4

AT AR AR R AT B SCRFIE SR

5. T MEHRIEA RME SR EF ™ #E AR DMEFRIT LA RERTEN

il

AREAMERAR AL SR

5. 8 & HIRIE A FME o5 Fe & B 3E LU RN HREAR BB TL48 AGE S 3 B 40

ARSI AR AR AR FFABUIE.

#

co
b=
H
—
=
b=



7 BB A RE SR R & 2020 455 1 TR

5.9 MEIRSE S B R KB BA 5 1B 5L i
5.9.1 M H AR AT S BB I AR A B FF S A 15 2 B 40

T
5.9.2 AREH BB BB R BUR
AN He S AEREAT IR I BEN, CRR AR KU EL RN, AR N B 1, R

WENELF . 2RI &2, @RS A ST e T @S s, 45 4R
W E R SRS B IS ECT, SEOTBR AT IR, J8 2 Sk sl S B IR
SRS HAT EWIRMEIRAT . RS EH N 70 B AR IS a v R ahE R XA VRS
ik, 2 HI BRI AR G U PR R TG DL N BB 1k PR , G K50 R D B ] 55
A S RAT A S ATATAE RS, DOE B R 52 4L B AR RS (4 H 1Y

5. 10 R EHIRAZSH B 1 H G AL 5 F 0 i 9

5.10.1 2= #A B R R B B BUR
o

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

5.10.3 A3 H AT B B E TN
o

5. 11 |EHAHREME

5111 FHAEERERE L IEFHRTEERPRE HIAERE R 1LR
WE, RERSHF BT —ENRIIATER. LANER. W, TN
SFRUEZF BB B SR SRR i HH U BA

075 9T P9 3 g BB AT+ AR SR AT EMORA B E ISR, AR S
i H AT — N ZEIATHETT . LTI .
5112 FHESEENHEEERTEHESAFAMEHEEREE. WL,
T REX AR B BB R PSRAR A BB

AN S P BTAVAT A4 R BT B e RIS A R T, A e BN A
AL B ZSR BRI A N RN o

5.11.3 HAhEE P24 R
pfr. ARG

| 75 | 4K S OB

bl
Nej
b=
H
b=



7 BB A RE SR R & 2020 455 1 TR

1 A7 H RIS 7,097.01
2| PICUESRIE K 53,951.78
30| RUBER) -
4 | MYCHLE 5,050,459.79
5 | BUCHIEER 764.76
6 | HAhpCEK

7| RS

8 | HAh -
9 | &t 5,112,273.34

5.11.4 MEFARFFH KA T H B R T £ #fi o B

SRRAL: NIRRT

5= ARG fiiF ZFR NRME o) | HEEEFIHER (%)
1 | 132007 16 A& EB 15,300,000.00 4.74
2 | 132013 17 =ik EB 12,834,421.60 3.98
3 | 132011 17 #rik EB 3,920,336.00 1.22
4 | 132008 17 1Li7 EB 2,106,225.00 0.65
5.11.5 &5 HiR AT +42 B 5= P A TR I 32 PR 1% L ) 156 B
AFE G ARG AR T AT+ 42 B 2 TP AN AR i 32 BRI
§ 6 FAZREESHEHELE)
BT A
T HH A 5 S A B A 336,471,475.28
5 SR 4 e IR 4 s R 47 650,364.12

U R ST 1R 3 < TR ] 7 5

54,047,864.60

s ST I R e R AR SR A (4 e A" 38D

0 BT AR < i

283,073,974.80

$7 REBHEANCHBERREHEARSFL

7.1 R&EBEAFHARERSHBERNIER

AR, e EHARRFAARIEE M

7.2 ZGBENZHERRERRAE LS5 WA

AN, e E AL R, R BOR SR A S G R

§8 HMBRRE RKHMMERFR

%10 71 11 ;|



F 77 ARG BB B 4 2020 455 1 4Rl

8. 1 X EHIN B — B R EFEES L LHIE BB 2058918 50

e A I B LT e TP
TN
\ Ll
Hevi % :
N ]E . N N N N /\""ﬁ;
su | e | BEEE s 1 B A LES
it 20% kb
I
-
IR 1 20200101- 92,587,452.43 92,587,452.43 | 32.71%
20200331
A

AIEGAFAEFIA RS AT 20% I ZE G M BRFAT N, R E B I LU Bl R s 25 T 35 3k e B R BE DA B A% SIS

BT, K2 B RS E

RN

SR L TSR AR IR e A LR T

8. 2 MR EE YR MM EEER

T

§9 BENXMHFHEF

9.1 H#EXMFHEZ

1. (P ZBIRETE R

eHEEERD)

2. (W7 ZFRGIIEF R ESTE MU
3. M RBFIRETIEIF RS 2020 4 1 ZEREARE 3.

9. 2 FRICHL

TRDITI AR FH X SEAE AT 25 FH i 5999 5364 K JE 32-42 #%.

9.3 &I HR

k. http://www. nffund. com

11 m 11 ;|




