a7 R 5 RESF SR A & 2020 £

5

512

b

=R

2020 £E

03 H31H

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



P77 RBHR G REF BT 2020 SE57 1 TR,

§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

BEHE N ERATROARAFRE AR S SFRME, T 2020444 20 HEZ T A
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

FE &R MRS

F4 F A 003476

oA 003476

Y (ST LR

A RAMH 2016 4 12 H 14 H

A JHAR FE S A B A 259,175,736.34 4
A FE G F B T EF EDE W R R TR, fHh

b b B TR I 5, dl I RS I 55 e B S 7 1 KU

b L, SRS G B R AR AR e S, R R E IR A

IR B T A,
A4 B I RS P L B AR LI I A 97
PRI SEPRa B AR, K “ AR CPPI

e FEE 7 VRN R TE FAIE B ) B R S, R B TRTf

B ZFEEDE R A T B, R TR RS, W

o RE T RO B S B R R, SR S 4 TR
FERFER AR R A, AR BT R AR g IR 2 B T A,

- ngm%ﬁ&&%x5%+iﬁﬁﬁ%ﬁ%a$x
RIS NFHF TN EMRAEHES, BT R,

A 2 REAE RIS A RO 1R 2 4 it P, JFE XUBSUAC & T B v T~ B i
MRS, RTREMES.

REEEHEA RS E R A PR A F

81031 T




P77 RBHR G REF BT 2020 SE57 1 TR,

| HEHTR A

| AT A IR A A

T AREEGAELZ G IATE RGUHER R E LG B ER ST, MRy “ /I 2 ik
B . 201845 [ 23 Hilg, AIEEMEGAIRE “F ZBURZIR G MIER R e &
BN R RIBIR SRR RS .

§ 3 EEMFSIEIAMESFERI

3.1 EEMEi

Bhr: ARt

FE SRR WA (202041 H 1 H—2020 £ 3 A 31 HD
LA O SE A 4,882,785.04
2. ) -1,174,981.09
3BT 3515 G A B A 1R ) -0.0039

4R EE G HE

289,311,395.54

5 WIARIE S BFE

1.1163

E: 1 BRI SHFAS AR NN EAL 5 G MR IR, TEA TG SEhrliat
I EART oy

2+ AW LI FE L S ARSI BB aT

3.2 EEHERIN
3.2.1 FRFHESHBUER KR KIS FIRIMLST R 2 5 B

HAtN A5 2 fe i A2 sk
) FHERA R SRS AR AL, AHRE A CSEBas in A 2 se i A2 sl et -

g | PEEEE | ek | wategos | SUEEE
! ® FEEO | Mikxe | T
0

HFE=4H -0.40% 0.39% 0.49% 0.27% | -0.89% 0.12%

3.2.2 HES A RARURESHIR THHEN KRR LH 5 RS R E
e 22 [ LA




P77 RBHR G REF BT 2020 SE57 1 TR,

AARERARITPEEKESEH IS EEENGEENHEERIEE

16. 00%
14. 00% - N ,ﬂ'“l |
Leall WYY
12.00% - ARy
_lll‘-"‘“'llh“'\I th ' '
10. 00% S
s | ¥ p N
8 00% - PN Vi
6.00% .'H I,'”H‘. .,'JL“ v
4.00% C A T r,ﬁ."’"\‘r’r [J'Lh':
i P WY \v i
2 00% - Nrf' “«prﬁ WAy |
v .“-';v I W bt l||l| d
0. 00% —;;rﬂ*\‘{“q:r' i 4 W 'w‘l.-’ulkf
I|| |
-2.00% |
=4 (0% T T T T T T T T T T T T T T T T T T T T
T T E g B AR ETH G EEGgE ST e R E SR
prer?FIIEIEIITIIIITIILG
T S T SRR =ERRREE=zzg=zzs=zs88-8
|— Bitp@#kE — BHUSZgUsE |
§4 BHEAME
4.1 RE&ELHE (BESSLH/NH) FHN
EAFEESWRESEHE | IR
4 il HARR Motk Tt i
THRHE | SEH | FR
R NE S 2T v s Sy V|47
Mo 2009 47 HIMAFE T34, T/
FEE TR AT IE s 2012 4F 3
H15H&E 201447 A 18 H, 8{FEJ7
WK BT RASE G2 BN, 2015 4F
AR 4 201645 12 11 A2 HE2017F 12 A2 H, /7
RO | e H14H - 11| RIS AR, 2014 27 H IS HE
b2 201841 A 16 H AT H1E CHE &4 FE
20154£9 H 11 H&E 2018 4 11 H 28 H,
TR TS 13442, 2015 4 10
H28 H&E 20184 11 H 3 H, {Erg A i
ISMEAIE S LT, 20174FE8 H 3 HE 2019
F1H25 H, M i &R & &4 8

%03 31 T




P 7 R £ ROIE SR R & 2020 45 1 TR

20154 5 H 21 H&ES, A/ R AR S
2 201547 H 8 HES, (ERF|
EREZH; 2015411 A 19 HES,
{Er iRk 4203, 2016 4F 12 H 14
HZ 4, L ZiiR & e 28, 2017
F11H2HES, TR RREHES
23 2017 12 H 2 HES, AR
FRERELH, 20182 A 6 HES,
{TF T ZFRIR AR EZH; 2018 4F 11
H 3 H&ES, AEr 7 /N s i SR
&2 20199 1 H 25 HES, LR
WEBRGESAT,

e 1 ARESEERGEHIEIR A HNAR G ERAERH, FERE2 IR H L,
Ltk o BN s B AR MRS BER RER A% CERD HI;

2« UEF MRV SRR ABE AT GEFAL AN R ERE I INE) PR THES
ML GG AR SRR -

4. 2 EENXR G AN S E S EER T E R IR B8

AR WA, AREGEHNHRE T (P N RIS EET R R k) S5 A EE
M ERER S MAR GRS A FE, AREMWEEM . RS o0 R BTS2
BV, AR AR IR L, SR AR N VER KRR . AR I, ASEE
SIS PR SEGI, BARELEMHIRA AFG. EERBRTEE ., SR ] 55
MERTEAH RIEEEM L e 6 FUE .

4.3 AP G E A
4.3.1 AF3E 5 B R PAT IR I

AARE N, AIEGEHNEPAT QEF R EEE AR AP 5H RSN ,
56 AH N FE SRR, I RGN LA & T U L S5 I PR AR 5L 5 AT
ORI R HL K T S G R B AL A

432 RERXZATARIE DA

AT T AR A W RAETE ST W AE AT R AR A5 30T P 22 0 1 N A8 B A1) T 4G i 41
&2 SI05E 5 BT A TE SRR F R 16058 By BRSS9 830 38 5 BRI 240 2 24 RS B 5%
(RIAE 5B 1 IR, Rl T3 B 3 R A B i T

4. 4 5 M A E S B RIS B IESAT




P 7 R £ ROIE SR R & 2020 45 1 TR

WA WA, ZHEEEEm, SREFRE, HiTE LS CSERE S, (AiE
HMEEIBAAE DR R R B . SZMEEEmE, 3 A A BRI T KR Tk, T 5 B % [ ST
T, RAEENE L EM, Ty E RSk, BNty rm, ®EHN EIEs
& Tk 9. 83%, ANV Fisk 4. 1%, IV 300 FEECFEE 10. 02%, Hr 2 is s N AR
MBCH . B2 SRR I, KIEM T, THENL. @5 SRR A AR
B, MR I8 FESHREE T2 ROk, RIRLE.

A, AERAF AT, e KA BB (0051 D0t S4R T . RIS
AT, TR T (A B0 R K 00 9 DL B S AR st 2
RATHL. 540 XETEMEBA b, KNSRI RR AT, R
IR . AR VI E IR X TN T B AR AN 0 0.
4.5 RGN ES ISR

BRI, S BBy 1. 116378, HEN, G 2 5-0. 408,
LML SRAEES K 0. 498
4.6 REWNESFA NSRS T HETE UL

REIIN, AR ARMIES A5 HE GO A NEE AR O N s
BPHERT LT /I eI .

§5 BMEAGHE

5. 1 IREMAREER~AGHEMR

75 i H & ) o B S T I ] (%)

1| BT 56,929,315.37 19.45
Hep B 56,929,315.37 19.45
REeH% - -
fif] 5 WAL 2 5 % 153,919,000.00 52.60
Hr: fiigz 153,919,000.00 52.60

B SCRRIESR

4 | REREE
L RbATHE AR

6 | ENREEHT 70,000,000.00 23.92
FHodre SEBr= m0 0 ) 2 R
& Rl

7| AT RS H A S AT 6,586,701.77 2.25




P 77 TR & AR B R 2020 SF 55 1 TR

oAt vt

5,195,958.12

1.78

it

292,630,975.26

100.00

5. 2 AR AT R ER R AE

5.2.1 MEPREAT W R AR ERRAE

SRRAL: NIRRT

o NER] ARAME GE) %%E‘Z*f’ﬁw
A VSO N O - -
B P4 - -
C i3 21,921,927.93 7.58
D 7. #T7 BRAR SOKAE =L R 3,532,506.00 1.22
E jEiitn| 4 5,373,819.00 1.86
F LR AN 19,147.31 0.01
G LIEIEH . CAEF Bl 4,513,160.00 1.56
H fE1E A - -
I SRR . BAEAE B EAR RS 16,613.00 0.01
J AT 4 21,534,589.15 7.44
K s il - -
L FHL G AR 25 M 55l - R
M REEEB TR A MR S5 17,552.98 0.01
N IKF S FREEAN A S B, - -
0 S RRS . BT HAB RS - -
p BE - -
Q PARMSTAE - -
R A AR E AR - -
S e - -
&t 56,929,315.37 19.68

5.2.2 EBRBITISRESREREREZRRHE

AT AR AR FAT P8 BB B BB

5. 3 WM HIRIL A SMME 5 E ST 3#E LB RN HRF R RT 42 B R B R B 40

e | mmam | mESK | HE D | AnbE Go | e
tesl (%)
1 | 601166 POl ERAT 401,800 6,392,638.00 221
2 | 601398 TRHRAT 1,078,700 5,555,305.00 1.92
3 | 601668 Hh [ 2 30 1,019,700 5,373,819.00 1.86
4 | 601006 RZEH 663,700 4,513,160.00 1.56
5 1601169 LR ERAT 765,600 3,697,848.00 1.28
6 | 600886 ESE WA 444,900 3,532,506.00 1.22

%6 1 3L 11 0T




P 77 TR & AR B R 2020 SF 55 1 TR

7 | 600887 PRI A 113,200 3,380,152.00 1.17
8 | 600519 pivliE e 2,800 3,110,800.00 1.08
9 | 601877 IEZR LS 123,200 2,913,680.00 1.01
10 | 600104 IREER 139,300 2,855,650.00 0.99

5. 4 MEMARE G MR B R A S

SHRL: KR

FFe figz b ARPME o) ofy 4 B E LA (%)
1 | B G -
2| RATERE - -
3| &Rfiir 15,043,000.00 5.20

Hrp: BURME SRt 15,043,000.00 5.20
4 | kg 70,865,000.00 24.49
5| kiR S
6 | FHASE
7| Al (AR - -
8 | FkAFH 68,011,000.00 23.51
9 | HAth - -
10 | &1t 153,919,000.00 53.20

5. 5 A HIARIE A RHE HFES T 1#E BN HRE RET LA RSsSB4

SRR NRMT

o | i | mEaR | HE GO | annE G | Do e P
Eefl (%)
1 136270 16 F™ 01 200,000 20,142,000.00 6.96
2 136253 16 F3 03 200,000 20,132,000.00 6.96
3 111917037 | 194 K4R4T CDO0O37 200,000 19,454,000.00 6.72
4 111910223 | 19 M\ 4R41T CD223 200,000 19,422,000.00 6.71
5 111907091 | 19 fH 4247 CD091 200,000 19,418,000.00 6.71

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

AT SR IR R FFA B SCHFIESR -

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

il

AREAMERAR AL SR

5. 8 & HIRIE A FME o5 & T3 E LU RN HEAS BB TL 48 AGES 3 B 40

BT

"




P 7 R £ ROIE SR R & 2020 45 1 TR

I G WIRARFFABGLE

5.9 MEMARAR SR BN RBH X Z B UH

5.9.1 M H AR AT S BB I AR A B FF S A 15 2 B 40
p

5.9.2 ARE BB AR B R B R BUR

AT S AEBEAT R DL BEIS, R AR R BRI, LB ROV EEH I, R
WENELF 5 iR 520, RS T A S s T @ % s, 455 kR
JABR e A SR LS B EKCT, SELGTB#EAT ILAS, 8 2 ke Sk B W R ME
M HAT EWIRME AR . RS E AR 70 AR ST e v sl R AR Ry
ik, 38 AR IO P R GV RS . X RRFIR T DL B ORI AR, A H A e ] 355
HI S RATAE S RIATATAE R, DA S PR 5 53 4 A B4R XU A H A

5. 10 R EHIARAZ S8 1 H U AL 5 00 Ui 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 FAHAAEESHRFER T2 IR RIT EE AR T BB ERIILE
WE, RERGHFH DT —FEAZIATFER. LIKER. Wk, ENXTH
RUESF I B e SRAZ P i H e B

et BN FE S AR AT T 2 UESRRR 19 J6R4RAT CD037 (UFZ#RHS 111917037) | 19
{5847 CD122 GUFF#ARAY 111908122) AMLAMIESR I RAT BARARA W E T I LR, A
FERRE ) H AT —E 2B AT 5T AL TiETE .

1. 19 Y6 KH#AT CDO37 GUEZHARAS 111917037)

2019 4 12 A 27 H, HEHAT RIS B ZE B 2\ e o BEDERARAT I A TR A 7147
FEULREBVES ML, () SEHRMAE I, () AR FCRIEATE M 5 H 3%, (=)
BAT ) I E A SR BT, Yot HA 3K A1 180 Jit.

2+ 19 FEHAT CD122 GIEZ#ARAS 111908122)

%8 U311 0T



P77 RBHR G REF BT 2020 SE57 1 TR,

WffE]: 2019 4E 7 A 3 H AL AR4HUE SRR s iR IE: 8k, IRIRERAT
W E ST R RAIEE IR EEE R R E P E4E 4T BBoEERR
33.6677 Jivt, sk 2190 Jijt, &t 2223.6677 Jijt.

X FRUE SR A B SRR T (U B . AT G FRUE SR IR BT SRR Y R A A Ok
AR 23 ] i) E () 23K
5112 FHESEFRNH T E2RERTELESEFAMNENFEREE. WA,
B R FE I R B 1 B R SRR P A8 H e B

AREEERBHT T4 R SR A e G R R R I SR, AR BN I
AR EZR B ZE AU NE RN

5.11.3 HARBE =M AR
Bpr. NRM
5= ZFR SH (1)
1 1 HARIE S 24.,403.32
2 ISR SR8 5K 2,274,494.42
3 INUE il -
4 IVLA&iIDSS 2,891,200.89
5 NS ER D R 5,859.49
6 HoAth S UAGER
7 R 2R
8 HoAh -
9 &1t 5,195,958.12
5.11.4 % HRFFA B AL T 5 i B i m] % e o1 25 B 4
AFE G ARG AR AR FFA AT 5 BOHA T #4065 57
5.11.5 #t & HHAR B 144 B B2 HP A 7E U8 32 R 1% 14 i i B
ARG AR IR B AT+ 44 = R AN AE S A2 BRAE I
§ 6 FHRESHFED)
BT A
5 BA A4 3 4 1 0 A0 345,550,313.11
S HA A e IR 4 s R 43 38,923,071.35
Poli: ot S 30 ) 3 4 VB [m] 4y 0 125,297,648.12
Wt T IR S SR 2 AR S Al (OB LL-"3E 1)) -
e AR B S B A 259,175,736.34

§7 ZEEHEANGHBEARERRAEEFN

809 31 T




P77 RBHR G REF BT 2020 SE57 1 TR,

7.1 B&BEARFHAESHTRINER

AR, FEEEINRFEA AT G M

7.2 &EHENZRBERRERREAR S 5 HAH

AN, HeE AL R (A BOR SR A S G R

§8 MR HE RRIFMIERFR

8. 1 I EMIN B — B R E A ES LI ELFIEBIBGET 2058915 5L

s N G L S A S A AR A SN
HERE
o el
B i "
KE = QQJEZ% LTTALN % AN SAEIRAY: I\ 2 1}3 %ﬁ 'Jj
FH ¥ . FAWI %00 EH U 47 %0 S [ 47> %1 FrE 140
T 20% k.
AT s 1) X
[]
20200323-
B 1 27,566,359.30 38,378,884.43 - 65,945,243.73 | 25.44%
20200331
20200318-
ML 2 47,119,560.92 - - 47,119,560.92 | 18.18%
20200322
20200101-
ML 3 85,461,019.84 - 62,774,639.00 22,686,380.84 | 8.75%
20200317
PR AU

AIE GAFERFAT S DU IT 20% A0 e BT N, FERFE R Bl LU R i3 sk AF 1 35 2B BN R RE LA BRI A% Bt
AT, K2 PRSI AR S E S B A

bEE S AL X TSR AR IR S A Lok TIE A

8. 2 LM & R MM E R R

T
§9 HEXMHHZ
9.1 #BEMHER
1. (F7LZBRA BRI SIS A1)
2. (T R A B R SR L)

3 P LR A IR SR BB A 4 2020 4R 1 TR JHOC

%10 71 11 ;|




P77 RBHR G REF BT 2020 SE57 1 TR,

9. 2 T A

TRYI T AR B DX EE AL 4716 75 FH % 5999 534 KJE 32-42 #%.

9.3 AR AR

M¥E: http://www. nffund. com

11 m 11 ;|



