A BB =R BT BUR & Rk

IR E RS (LOF) 2020 £

—
—a
|—a

532

w5

2020 ££ 09 A 30 H

EEEHEN: HAZSEERMERAH
HEFTEN: PEHERRITBEHBERAF

EHHEB: 2020410 A 28 H



77 i o AR T OR & RO SGIER B & (LOF) 2020 £E57 3 ZRJEHi T,

§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

EE&TE NP ERERITRN G R A AREAES S FRME, T 20204 10 H 26 HE
% T ARG P S FahR . I ERIAR R A GIREENE, RIEEEN BN RERIL
£ AIRVRES R /B0 NI E N u:d/

BEGE KU LMSHE Y B0 53 0 SR N SRS B e B 7, (HEARIERE S —
SEBLF

BRI GIHEAREH AR I BT AR, 0 7EAE H 4R R Lm0 ST 2
e B AN 4 IR 4 5 U B 15

ARG RIS ERRE T

AR WIE 2020 4 7 H 1 HiEg% 9 H 30 Hik.

|

§ 2 HE& M

FE &R 7 A A T OR A
Py P TRIRR M E (B 75 & LOF)
H4 FARAG 501062
oA 501062
Y (ST BLITF
EaAFAMH 201849 H 6 H
A JHAR B S A B A 1,473,480,742.41 13
by b TE P42 1 AR B T3 T, 36 SR RO 5% PR SR 1 A 452
) BEEIAR, 74 SEI R A B KA AR (G .
ARG e S A A I B A A
TSR T3 R a3, WHIE T 3 4 3 1 R Gt AU BA &
AT A SRS B A 85D % 7 1 440 XU R T A
- R AT TR, FRAE A E ARSI S g
A P& S0 7= 2 A (A TE B A B S ) A S L, A
TRFR SR XU AT AR R e 1 A b, 14 A1
FaE M o AL, ATESH IR HIEAT & W5 AN E I
Y7 B KRG WA, 3 A A R ) R
L s VR 300 FEELUS A 23 X 40%-+ P UEE @SR AR5 (A
AR R RO 2628 X 20%+ 1 [ 200k 25 % X 40%
KREEG IR E TS, — M5, FA WP 2 XU AT
AR 2 R AE WIS R T I A S, | TR RS It
Be ARSI EIBRERE, BT RERHS5EN

81031 T




77 i o AR T OR & RO SGIER B & (LOF) 2020 £E57 3 ZRJEHi T,

TEIF PR ik e RALL A T 3 e Bl RS 55— R BT XU 2
b, ABE A HIRIC AR RS A i 737 S S B A MIE S
111 3755 58 B i W PO AR 5 8 XU

HEEHA P T E BB A IR A
HEEAN Hh B BARAT B AT R A F

TE: ARG G T B RS E R 7 S AR S
“BaJH A LOF” o

B3 TEISE T, WA “EHIRE” 5%

§ 3 EEM S MESFERI

3.1 EEMEi

Hhr: ARt

FEM S febR WEW (202047 H 1 H—2020 49 H 30 H)
LA O SE I 195,414,569.36
2 AR 79,942,278.08
3 IOALT- 3513 4 A BUAS R 0.0543
4IRS T = 1,834,850,849.78
5 IR E S A BB 1.2452

PE RN

P EAR TP E 7
AW CSRB E FE A AR BN . BB aR
) FHBRAE 3 R AR,

v AR (A
A SRR D A3 CLSe B R N B A 2 fe (i A2 s Wi as

ER G SHR IR AT AW B 5 5 & I3 A, T AP 5 sebriioas

R EAE BN

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
G IRE b o MRS a30 R
B @zgg ol Qe o ﬁzg flsEE | 00 | @@
@ HEZ®
iFE=AH 4.55% 1.47% 4.13% 0.86% | 0.42% | 0.61%
xR H 28.53% 1.30% 11.67% 0.74% | 16.86% | 0.56%
g — 35.41% 1.41% 10.54% 0.79% | 24.87% | 0.62%
HEEE 50.70% 1.11% 20.20% 0.77% | 30.50% | 0.34%
EE)(QI:EQ/\ . 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




77 i o AR T OR & RO SGIER B & (LOF) 2020 £E57 3 ZRJEHi T,

RAAmAZSEHARESZRTHEBKR SR StEREER R4 H L ES N E

70. 00%
60.00% - o
[ 1Y
"
50. 00% - [V l
III
40.00% - | /
Jho
- I Wl A
0. 00% Huh M
| | Y A
20. 00% ' _r“"|| (RS Vi
r} I"‘I'l _‘JI
Ay IlJ\., -‘liI P WY J / o I \'ljbl ~ ¥
10. 00% e o e e g
.,;rv;\. i ] \wd Ir.n‘
. " ,..J"‘I o h\L (_.J"'_r\; ! "
0.00% _"H\J N et
W oy
_1000% T T T T T T T T T T T T T T T T T T T
~0 o =0 o =t [ (=23 = T3] = =0 [=+] D [} ~0 = [Ty} o = =]
T Ty YL YYLTYYYNYNY LYY ROIT
o = — — I . = = (== B = o} — — 2 = w = (== I e
= —_ = o= [ = o Lo Qe — [ R e R [, ) [ R s L
T T O O S S S =Y
_— = = = = e e e o o o e e [ I S R I R S R S N Y [ Y]
H 8§ R E R R 8828 8 88 8 &8 8 83
— EitREEKE —— Bt E R

§4 BHEAMRE

4. 1 RE&EEE (RESZLHEPN)

EARFEERREELR EZF
A | RS SRR Mol i
ERAM | EERM | FIR

LTI R I S T S i e X 18 1

(CFA), HAREMI T . HIEH
R RS EHAR AR HE NG
EMARAF . RIEFENESEHAR
. 2004 4E 7 H 23 HZ 2005 452 A
25 H, EREHPEESE; 2007 47

AH4 2018 45 9 H26 HE 2009 45 A 23 H, fF&RiEHE
i e He6m S| 224 | R4 A T, 2008 4FE 8 A 5 HE 2009
7 F9 H 25 H,ERATEIEESLH; 2009

F4H9HE2009F9 H25 H, /1%
KR LA 4 . 2009 4F 10 HINAES )5
Kby, DT RE 7 G R e AR e v
B OO, W ERREST. BN
PSRBT RR T R B R s
HR AT .2014 4E 2 H 26 HZE 2018

bl
w
b=l
H
—
=
=



77 i o AR T OR & RO SGIER B & (LOF) 2020 £E57 3 ZRJEHi T,

£ A 16 H, TR FiibEEEe 2R,
201559 A 11 H&E 2018 4 11 A 28 H,
{TF T H PRI 1R e48; 201743 H
27 H&E 2020 4F7 H 24 H, {ER/AE
REHEZH; 2018 45 H 10 HZE 2020
T H 24 H, AERTTEEFIRE S
23, 2011 2 H 17 BHES, {£F 5%+
RELZH; 201849 H6 HES, (T
MM ESH; 20193 H 12 HE
A, AT T IIRARESH.

e 1 ARG EERGLHIEIR ARG EFRAERH, R EEE2 IR H L,
L iR e 2 AR H O AR MR SRR RER A S (CERD H;

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

4.1.1 BRAAERAZE BB BT R B B L0 e - 20 T RO B ) 7= A 1 0L
AIARASE 3k e 22 BUCHARAL S B> 8 BRI R 2 B DL

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

AR A, AREGEHNHRE T (P N RIS EIEZ R R k) S5 A A
M ERER S AT G e A FIME, AEWESAE M B RS ST 0 SR ) 2RI F 2
BB, AR AR IR L, AR AR N VR KRR . AR I, ASEE
SIBFRBEREEEM, BAMERLEEMIRAA AL . BRI, 55 L8
MERTEAH RIEEEM L e A FE .

4.3 AP G T
4.3.1 3L 5 i BE BT B L

AARE N, AIEGEHNEPAT QEF R ESEE AR AP 5H RSN ,
56 A N FE SRR, I RGN LA & T S L S5 I PR AR 5L 5 AT
AR IE TR BT A S S AR AL A
4.3.2 B ERGAT AT TN

AT T ARG IR AETE S H A BAT A AR 1T 35 B0\ B8 1 T A 5 20
BZ5MEHTATFEN, RUILUF R 5 5 B () 058 5 b i %40 2 24 H ik
AR B

4. 4 5 M A E SRR RSB E AT

84 7031 T




77 i o AR T OR & RO SGIER B & (LOF) 2020 £E57 3 ZRJEHi T,

2020 FE=FFEFRATFH D EIL, ERRKTMBERT R T mal 7 &k, [
T 37 R M55 (AR SRS R X518 o A2 5 B 10 170 9 A5 i it A, Bl et e 9 7 54k
AT UK, BAT W T 8 E O, BRI, MR Sk,
HERMEEAT . AS7" S TE =R PR BT SRS A AR AT, B A B AN = a4
SR M 5 AT BE W SR A 22 O S B I e sk A |, BURE A AL 2R AT BB R I 5 ok

Paran

mo

4.5 AN E S KL SR

BEMEWKR, AESMHBIFEN 1. 2452 6, WEWN, HBUHEEKER 4. 55%,
[ M S v KA 4. 13%.

4.6 MEMARSTH NBERES T HERE R Y

AEH

§5 WEHAWME

5. 1 REWREEHHEHMR

5 i H & ) o B S T I B (%)
1| B 1,450,716,984.13 76.56
Hrp: RE 1,450,716,984.13 76.56
REeH% - -

3| BhEf s #e st 252,385,000.00 13.32
Hep: iz 252,385,000.00 13.32

BE S HFUE SR - -

4 | SR - -

5 | R ATE MR - -

KNIRE e 5t - -

Horbre KR A SN R S

& Rl

BATIE R B &AM &A1 187,375,402.60 9.89
8 | HAtht™ 4,392,389.38 0.23

it 1,894,869,776.11 100.00

VE: RIS AR FAARE L) H @ A Z AL 5 Fds A T E A N IR T 333, 949, 434. 20 JT,
7 3 T P VB LU B 18, 20% ; JM i VRIS I A ) ML 4% 5% s A T B M N IR T 95, 095, 078. 40
JG, ISR EE BB 5. 18%.




77 i o AR T OR & RO SGIER B & (LOF) 2020 £E57 3 ZRJEHi T,

5. 2 MEMIRZAT W R BERBAE

5.2.1 MEPREAT W R AR ERRAE

SRURAL: NIRRT

o e A G '5%/%{; f‘ﬁtw“
A VSO N G-\ - -
B KA - -
C il i 663,396,775.86 36.16
D IV WA NI /S W& N a1 9 A2 - -
E fEsin4 13,029.12 0.00
F N EE 98,593,486.36 537
G BB I e T T4 22,104.48 0.00
H fErG Aol - -
I R ARG BRI 82,737,972.24 4.51
J ol 97,667,552.64 5.32
K st - -
L FH G AN RS 55 MR 55l R -
M Bl I FEANE AR5 356,354.52 0.02
N IR I 23 3 it i B 219,709.89 0.01
@) S RRSS . BT HABAR S - -
p BE - -
Q PR S TAE 78,665,486.42 4.29
R A RE AR R - -
S LA - -
it 1,021,672,471.53 55.68

5.2.2 EBRBTI RIS REREREZRRHE

SRR ANRTT

k5 ARME (NRMID GRS FE ] (%)
aER - i
Talk - -
e Db T 159,355,872.00 8.68
WA TH B 102,319,545.18 5.58
=T PR fE - -
AT - -
B 95,095,078.40 5.18
T 72,274,017.02 3.94
AHEF - -
BURT - -
it 429,044,512.60 23.38

E: PLE ISR AT L 38

b (BICS) .

%6 1 3L 11 0T




77 i o AR T OR & RO SGIER B & (LOF) 2020 £E57 3 ZRJEHi T,

5. 3 MEHARIE A A G HESFF1#E LLHIR/ MR ET 42 BRI R B 40

e | mEmAE | mEan | MR B | AnhE G | e PR
tefl (%)
1 | 03690 f"ﬁ‘ﬁ_ 750,000 | 159,355,872.00 8.68
2 | 603353 A 78 1,703,283 98,449,757.40 5.37
3 | 002142 TUHARLT 3,185,504 97,667,552.64 532
4 | 06186 o E 6,107,000 96,486,847.86 5.26
5 | 688122 78 0 S 1,795,829 95,938,622.15 5.23
6 | 03888 SAlIECEs 2,800,000 95,095,078.40 5.18
7 | 688036 =Rl 815,512 78,957,871.84 4.30
8 | 000516 B = 27 11,793,926 78,665,486.42 4.29
9 | 00700 i AR I 160,800 72,274,017.02 3.94
10 | 600882 W% 1,499,901 62,350,884.57 3.40

5. 4 MEWIRE MM RN GHFB R A S

SRR NIRRT

P i 75w fof ARPE (o) i J 4 E P B L ) (%6
1| Exfbigk - -
2| JATER - -
3| &Rbfigr 100,710,000.00 5.49

Horbr: BURME SR - -
4 | IkfFF 100,950,000.00 5.50
5 | Ak R BT g - -
6 | IS 50,725,000.00 2.76
7| Al (AR HRfD - -
8 | FkAFH - -
9 | HAth - -
10 | &t 252,385,000.00 13.76

5. 5 MEHARIE A FOMME o 2 & 37 15E L K/ HEA BB L4 B IR A 4

SHRA: AR

| MR | BRAR | BE GO | AnhE Go | Do e
teol (%)

112734 18 1% 01 1,000,000 100,950,000.00 5.50

143607 18 EH#E G2 1,000,000 100,710,000.00 5.49

3 | 101801326 | 18 JiF} MTN002 500,000 50,725,000.00 2.76

5. 6 & AR A FRMME o 2 B iE LU B/ ERAS BURT 142 B SCRAESS

BE B4




77 i o AR T OR & RO SGIER B & (LOF) 2020 £E57 3 ZRJEHi T,

ARSI AR AR AR FFAT B SRR SR

5. T HEHREA RME SE ST HE AR PHFHIT LA RERREHN
il

ARG EIRARFFA R SR

5. 8 T HRIL A SMME 5 E G T 53E LB K/ HRA BT T4 AGE B 5 B 48
I G AR IRAR ARG

5.9 MEMARAR SR BN RBH X Z B UH

5.9.1 ] FHHRA S BB HI AR B FF @A 157 2 B 40
o

5.9.2 AR EH BB BB R BUR

AT SAEBEAT R W DL IEBT IS, R ARE AR BRI, DLEMIRMEOV EEH K, R
WENELF . 2GR &4, @RS T i e T @S e, 45 R
WITR I E M TR LA A E KT, BB B~ AT UL, i 2 kel S B MR E
EMS AT EWIRMEER AR . RS EHA K 70 AR ST a v sl R AR Ry
ik, 2 BRI DO AR G U o R BR I DL N Bl 1k DRS00 R B ] 25
AT R AT A S RORLAFE D, DA BIRRARSR DR 4L 5 BB A KU A8 H

5. 10 5 FAAR A 2 S4B 19 B G 5238 5 1% L v A
5.10.1 A< B i 3 B 4L B UK

AN S AEREAT E FUR ST, R ARAE R E BRI, DLERIRMEOY EEH K, R
WENELF . S s R E G 5 & 20, WX 6 T M g is T @B, 4ia
U B2 E O R ORI A BT, SR B AT ILAS, i 2 kel Sk s
TRAE S SRS BEAT B DR R A . R E B NI 78 7025 18 [ G B (e o 1 s 1k 2 XU
VERFAE, 32 0 GUP SO0 v RGeS X RS IR B0 T AR S U, S R AR g e [l
Sy M RATA AT E R, DO RIFAR S B 416 iR XU (1 H 1Y -

5.10.2 1 & HIR AT S BB 1Y B 5 3 B2 -2 AN 453 2 B 20
e

5.10.3 Z< A E {5 B B e PPN
T

bl
co
b=
H
b=



77 i o AR T OR & RO SGIER B & (LOF) 2020 £E57 3 ZRJEHi T,

5.11 BAEHASWMEME

5111 FHAEERFENR+LIEFNRTEERPLE AL E IR 1LR
WE, RERGHF BN —EARBIATTER. LUANER. W, TR
SRUES H B B P SRORE it e PR

T I 2 AR AT AR B T BARAT GIEZRES 0021420 A HAMIES 10547 &
RARAPE IR, ARSI H AT F N ZBIAIHEDT AT

TBARAT 2019 4F 12 H 13 A AR, WOLIN fUERE S LS8 bR, AU E AR,
Hh R ARAT PRIG B B PR 1 2 TR E SR AR SN R T 40 7378, IR 5T AT R R E
HIUEAG T

Xf_EIRUESR AR R SRAR P O UL . AR S BT B IRIESR (BT TR SRR P45 B AH 505
RN 2> =] LA ZEK
5112 FHESHERNITI+EARERGEHESSFAMENEEREE. Wi,
B RN AH R B B B SR SRR i U B

ANH G P BT I AT A4 R BT 2 e RIS A R, A e BN A
AFRE B ESR B A N KN o

5.11.3 FHARBE F=H %
phr: ARG

K £ o)

urk
Jo

1 HARIE S 572,800.38

I IRGIE R TE S 59,934.67

JSZHA A

MCF] R, 3,759,654.33

JSZVAT TR

b SGR

iR

HoAh

O | 0| Q[N N |||~

& 4,392,389.38

5.11.4 1R B HIRFFH KIAL T BRIV i T 45 #5255 BA 4N
AT AR IR AR FFAT A T H B T 3 i 7

5.11.5 # &5 BIR B 46 i 32 A7 7RI 8 32 BR 17 49 ) i BH

TER IR | HEEEH | 2RI
| BRI | BREek 2 :
FPs | B P2 A K SUE G p——— i
INTT 4 £ A
1| 002142 AT 97,667,552.64 530 | FATERATHS
e
AL BE
2 | 688122 P S 84,512,000.00 4.61 ;Tkg’@ =

809 31 T




77 i o AR T OR & RO SGIER B & (LOF) 2020 £E57 3 ZRJEHi T,

§ 6 TFRAZESHHRSN

AL

T I 0 LR

1,473,480,742.41

07 U T 5 < A FR U 47

Pl 0 TSI 5 < B [ 0

o7 IR g Hr 0 AR S B (4 Ak BL"-" 38510

T AL 0y U

1,473,480,742.41

7.1 ZREEEARFHERESHFRHNER

§7 ZEEEANCHBERRERRAREEIFN

B fy

TiH

G

T IR BN A e

10,002,700.27

S5 ST HITA] SEN/ F D S A

T 7 ST SEZ /0 [ i

e RS HNFA 1A R &40 40 10,002,700.27
W IR FRA AL S0 805 2 & Bt (%) 0.68
1.2 ZEEENGHEERESBRARER FHA

AN, HEEEEANFER I LA 8L A R L I E .

§ 8 MEPRAEBRESEREESTFENHIIHFMN
ERER g I R sk VU
I H FAEmEEL | BELME | KEMDUSE | BELmEl *ﬁﬁ;m
Het (%) bl (%) |

HEEHN
e 10,002,700.27 0.68 - - -
HEEHN
ERE TN 8,420,359.96 0.57 - - -
j|!|\
Hegmes

= 1,008,726.73 0.07 - - -
N
HEEHN ) ) ) ]
& %R
HAth - - - -
&it 19,431,786.96 1.32 0.00 0.00 -

010 7O




77 i o AR T OR & RO SGIER B & (LOF) 2020 £E57 3 ZRJEHi T,

§9 mBREFRPIMMERSR

9. 1 EWINE—BREFEESHRELFIEBIEGET 2058915 5L

o I B SRR R R e B L B AN AR I B B I 20% 1 L .

9. 2 M B E PR MM EEE B
p

§10 BFEMHHEHF

10. 1 &#EXHFER

T
T
i

I

/

Lo (R s & = BT ROR & UG SUEZF R & (LOF) BEEF)
2« (R G =R MITBOR 6 R RSBk & (LOF) FLE M) ;
3. BTN E AR WP OR & B AR SRS B3 5 < (LOF) 2020 4 3 ZE AR 75 )5 3.

& &l
3

T
i

I

/

10. 2 FFJUHE &

RPN THAR HH X A6 4718 25 FH B% 5999 534 K 32-42 #%.

10. 3 & AR

MGG http://www. nffund. com

11 m 11 ;|



