MO ERERKESREESETES

(FOF) 2020 £

—
.
|—a

5472

=5

2020 £ 12 A 31 H

£ 4=

HEBHAN: FHFESEEBROARAH
EEXEAN: PEIHRITROERAH
EHHEB: 202141 22 H



BT A RAF NGV A BB & P AL 4 (FOF)2020 £ 4 FEHR G

§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

B N E TRETROERARMREARES S FME, T 202141 520 HE&
T AR S Fe AR AR IR B ARG N, BRI N B AAEE R R 2k
e IR B I

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

AR S5 FRERZ T

AR HIE 2020 45 10 H 1 A= 12 A 31 [k,

|

§ 2 HE& M

B G TRRR B 7 A R A &R A (FOF)

R4 TG 005215

oY 005215

R (S LR

EeARARH 2017410 H 19 H

i R L 4 40 B 0 1,214,740,001.69 7
ARG RGPS, W R E, RERETZM

K Hir BA R AR G5 AR 35 48, TSR E 507 (WK A e
=

AHe ey S EAWIES, GEHIREEE. KR,
PR SR TR EL B, 83 e A E PR 25 5 17 128 i

RIS BARFRAR GG FFAE 35 48, 14 Sl & 97 1 fe e ]
i

NIA5 R 5 PR 300 FEBUS 25 X 15%+ - AIE E R Bl 25 5 X 85%
AFEGNFE G IR, “ AR AR R B BT 2 R ) BT

UGS ST 7, WG E R, ATk 2 52 R 2R P B (1 RS
SIS IR 73 e ANBE AR I SR JE N — R (TR A S 4
TR BN, HE T em it mmigits.

A== N RS B A PR A F

BEEHEA Hh ] TR ARAT AR A PR A F

B I R G TR R 7 ARG RIS IR A (FOF)A | Fa 5 42 K A& SR IK 1R & (FOF)C

N IR A G AR 005215 005216

81313 0T




BT A KA RIE VR A T 4 3£ 42 (FOF)2020 558 4 =5

IR T R B E K
WL

786,588,548.97 11

428,151,452.72 3

A SRR 5 AT R G AR R S AN BT &, WA “rJr e RIE

EH%” o

§ 3 EEM S MESFERI

3.1 ZEMEI

BAr: NRMoT
» WA (20204 10 A 1 H—2020 4 12 A 31 H)
FE =Y AN : ——
SRS Ty 2 J I HEHE TR 2 (FOF)A | 77 % Jo I HEWE T 22 (FOF)C
N TR SR 12,626,966.20 6,199,920.61
2 AR HAF]E 52,091,995.94 28,442.603.59
) 1813 G Ay A A
3§Mﬂ¥’]1%@@ﬂiﬂﬂ 0.0688 0.0659
A WK I G T 1 1,045,981,744.56 558,492,010.02
SIIRFE G A E 1.3298 1.3044
E: 1. ERESWSTFEABERERA NNEEEE 5 &SI, tH A & SLhrlk

P EART oy

2+ AW S a FE L S ARSI - gl

HAtN A5 2 fe (i A2 sk

) FHBRAE R SRS AR AL, AHAIE A C S as in b A 2 se i A2 sl et
3 ARKEGE T H HE G 00 B (ELAE P 15 0% 2k e 4B a3 (B BT Wi PR 224 I IR 1 A1
ERE AN HH) W8, T T+2 H A

3.2 & ERI

3.2.1 ARG HIE S A ERE KR LS RIS B A e 2 1 H

R 7 4 R A SR g VR & (FOF) A

| I EAHE ‘ b4 bl s 2

g JRE IR » Waibhest |
Bt ’ Kbz | HIEZEE | O-6 | @-@

KEO R HEG) -

@ HEZ®
E=AH 5. 46% 0. 37% 2. 32% 0.15% | 3.14% | 0.22%
2R H 14. 19% 0. 45% 4. 23% 0.20% | 9.96% | 0.25%
k4 22. 02% 0. 52% 7. 25% 0.21% | 14.77% | 0.31%
U 32. 08% 0. 39% 17. 40% 0.20% | 14.68% | 0.19%
H3E4 4 32. 98% 0. 38% 17. 82% 0.20% | 15.16% | 0.18%




BT A KA RIE VR A T 4 3£ 42 (FOF)2020 558 4 =5

AR RS
BT A R R IE VR A (FOF) C
o | I EEHE - b4 bl s
13 BB 1 . WET S | 5
M Bt ’ KRppEE | HIEZEE | O-6 | @-@
KXO g ESE) :
@) HZ@
HE=1MH 5. 30% 0. 37% 2.32% 0.15% | 2.98% | 0.22%
JU AN | 13. 84% 0. 45% 4. 23% 0.20% | 9.61% | 0.25%
ot E—4F 21. 29% 0. 52% 7. 25% 0.21% | 14.04% | 0.31%
SR e 29. 71% 0. 39% 17. 40% 0.20% | 12.31% | 0.19%
H 3 4 A A
. 30. 44% 0. 38% 17. 82% 0.20% | 12.62% | 0.18%
AR 4
322 HEE S RARUKRES BiHaEEKEDD) KH S5 F WS Bl
fa % Tl A5
AR EXIEERMES (FOF) AR EEBKESE W SR EW R R A EEB T E
35 00%
Al
20 00% .‘L'J‘f
ll;llﬂlhl
25. 00% N
|
20.00% llrJ
/ vy
15. 00% - el
A
10. 005 ) / v'-’“-;;:?jﬂf '\#
5. 00% e e I
e , fp"r"l ‘LL |‘Jwﬂ
0.00% _,.:M “J[P"ft:'\‘;:j " “’::\; w-\;ﬂ'l.‘n.fr-‘”.u\y 3
L] Ir“.\t ‘d_p‘_
_5- 00% T T T T T T T T T T T T T T T T T T T
e ¥ 2 e 53 32 98T I8 YAaenTeas
TI1iiIiIzIiriiIzigrEoy
S R E E E R R Rs =3 aegees 88 88
|— BibpEMKE  — RihlmEEEE |
%3 7 413 ;W




BT A KA RIE VR A T 4 3£ 42 (FOF)2020 558 4 =5

R EXRIERIIES (FOF) CERHFERKESFM G RE WA EM AL EB I EE

35. 00%
30. 00% A ),f
25.00% | nrrr'-,-.-'\""u
s
20.00% A
15. 00% frorinl” -
s
10. 00% L ?,?,ﬁ'irf}‘f,f“"”
5 00% .-‘m.-rfu%h ;.*’""Mw
0.00% —MWZJ’K\;’M\‘“HJ’J /" " ™
"’\J'qu.‘l"““v
5. 00%
_1000% T T T T T T T T T T T T T T T T T T T
cLpiiiLiriiiiziiEic
R R RRREIRRRRERzIEER S8 RS
|— BibpEMKE  — RihlmEEEE |
§4 BEAMRE
4.1 B2 (RESZLBE/NH)
FAREENEGER | iFFk
g4 | HRSS R Mol e
EIREH | BERY | FR
1o, HWRHE RS T, BA
Fg M TEK . SRR T R E T
PR EHA HRRATRNRATIS .
TN WS AT HEAT & 5 e RN e it & 1R
i | e 2017 1 FUBCRHS, PR BUA  F2R5 T
HE%H | Res RN
- A 10H SRl R AL, 2017 423 AN
Ty, AW U e B AR
W 2017 4 11 10 HES, £/
TR RIS HE 2P, 2019 421 F 17
HZES, A& ka2,
PUIRZE G T2t BAT RS L
K o B 5 R BT L AR I 5T
- ﬁ;é 2018 4 3 ne RV INERRIE S LR E S EH. #
TUT e | AsH RISRAT MATHE G FRIBN, PRI %5435
Brots SR Rt 54
A, e kg, 2017

A

~




BT A KA RIE VR A T 4 3£ 42 (FOF)2020 558 4 =5

10 AN T S, FEMVIR S %
PR E AT B 2018 4E 3 H 8 HES,
R DN L A e L

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

2+ UEFF ANV AR IR THRARHERE MAT ML 2 GIEZRL M N AR B TS TR THIESR
V| FNAREEOY PSS

4.1.1 FIRSRAETL R 3™ B E T Rl 5L BE 0 T e 2 28 ) A B B 7 A 1 O
AJIRAIE G5 G 2 BT AHAT AL B 4 BT R B B B DL

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

AR, AREGEHNHRE T (P N RICAENET R R A ) S5 A A
M ERER S MAR G A FE, AREMWEEM . RS o R0 BAIE %
BV, AR AR IR L, OAFE  ARE A N VER KRR . AR I, ASEE
SIBIFRBEREEEM, BAMFEREEMIFA AN . BEerRRaE . 5o LB
MERTEA RIEEEM L e 6 FIE .

4.3 AP G E R
4.3.1 AV 5 H ERIBATEDR

AIEHIA, ARSEHNHRPIUT QEFBRESEERA A TS EHRFEL)
SEE AN AR BE S iR 3BT RGN A5 5% o 7 A 250k 55 31 P AR 5 1 52 5 28 P 3T
NP R RN BB R e R R AL

4.3.2 RERGIT AN T

AIEE T AMEMANERELHIT N ARG AN ESEHENE RN TAREA
G 5L G AT, AR H SR 5E 5 A 30 1) 510 58 by B i 1%k 27 24 H Rk
ZEEIR) 5% o

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

(A1 2020 FEPUZERE, TR G kg, 65 E kv FMER:, FomT4
TR, O 4F (00 PR R S R A, AU, R SRR AN R, B G b i th Bl
BRE, ARG BN Z A RBLR , WRERS R, S5 R I IEM R ARR R
di, QORI SRR A, DUR A T R S RO R i B A% ORI Tk . Y BRI T
VIR A A BRI, XU BRI, DUZRPE AT BURAS (B U R Bk

%5 7313 I




BT A KA RIE VR A T 4 3£ 42 (FOF)2020 558 4 =5

RIRM: BB POBR. BelR bR E TERREIRE .. BNfETY, EaTE
AR, RATIEMGEANIAPRR T SN, R iin iR 4ERr 595, (HIUFE AT A e
=

S RAR NG 2020 VY= LGRS AERFRERCAL 2 . AIRIC 12 (0 58 7 G B 2RmE,  7EARL 2 B8 7
WIS, A5 5% XU 77 THD SR SBORE OSB3 4 PR B SR, T BT 27 B8 7 8 23 T AR A BB 7 = A T B S mes
JEHAMEAE R T Y. PAEBCE SRS AE DU S T B ST, XTI as A A as 22 1
ENE

4.5 MEHNESKNL SR

BERE IR, A4 A GBEEN 1.3298 78, REMN, HEFEIEK RN 5. 46%,
FI ANV SRR KRR 2. 32%; AFES: C rAUsE N 1.3044 J5, WEWIN, HauER K
FN 5. 30%, [FHIGEHEAERG KRN 2. 32%,

4.6 ME AR ERE ANBEEE - ETE R

WG IN, AH R BUES: — 4385 H B G B NEE AR — 0 A& e
BHHEIR T LT I eI .

§5 REAEGRE

5. 1 IREMAREER~AGHEMR

5 i H & O o B S T I B (%)
1| s 187,992,235.86 11.65
Hep B 187,992,235.86 11.65
HLeH%R 1,292,712,076.95 80.09

li] 5 WA 7 FE F 72,778,800.00 4.51

Hep: iz 72,778,800.00 4.51

BE SRR SR - -

4 | REERE - -
ST SR - -

TN BT~ - -

b KR e SRR

i Aes

BATEF MG H L&A &5 47,958,236.42 2.97

HoAth o= 12,538,259.26 0.78
9 | &it 1,613,979,608.49 100.00




BT A KA RIE VR A T 4 3£ 42 (FOF)2020 558 4 =5

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 139,018,306.23 8.66
D I #07. RR SoK A= R E R 83,808.00 0.01
E H - -
F N EE 2,656,000.00 0.17
G ZiAIsH . AR 6,900,876.00 0.43
H Ry IE L4 - -
I SRR BAEAE B IR S5 6,864,160.52 0.43
J ol 25,080,000.00 1.56
K st 4,232,500.00 0.26
L BT R 55 AR 55 1,368,000.00 0.09
M Bl I FEANE AR5 943,040.00 0.06
N IKF S IREEAN A FE it 5 2 845,545.11 0.05
0 JE RS BTN A IR 55 - -
p BE - -
Q TPARASTAE - -
R A RE AR R - -
S LA - -
&t 187,992,235.86 11.72

5.2.2 EBRBTI RIS REREREZRRHE

AT AR AR RAT P8 BB BT

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

e | ommem | mEsK | HE D | AnhE Go | e T
tefol (%)
1 | 000625 K22/ 560,748 11,158,885.20 0.70
2 | 600999 AT RS 400,000 9,336,000.00 0.58
3 | 300450 VR i 80,000 6,719,200.00 0.42
4 | 600346 (EWAESEE 200,000 5,594,000.00 0.35
5 | 688122 i ERss 67,624 5,376,784.24 0.34
6 | 300298 =Y 150,000 5,370,000.00 0.33
7 | 603520 Gl A 79,955 5,263,437.65 0.33
8 | 002064 eIk 500,000 5,045,000.00 0.31
9 | 300059 KT E 160,000 4,960,000.00 0.31

87T 0313 I




BT A KA RIE VR A T 4 3£ 42 (FOF)2020 558 4 =5

| 10

[ 601577 | Kbty

500,000 |

4,760,000.00

0.30

5. 4 MEWIRZE BT AR GBI R A S

SHRL: NRTT

e

555 db Al

Kppra Go

e B RHE B (%6)

1

EESE

71,851,800.00

4.48

RATESR

[UST N \S)

el fir

Hrb: BORME &R

Ak iz

ANk e Rk 51 o

TSR

AR CRTAZ#f50)

927,000.00

0.06

L7 2

O |0 | Q[N ||

HoAh

#it

72,778,800.00

4.54

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

SHRA: NIRRT

e | paRE | mRAR | ME GO | AnhE G | T
Eefs (%)

1 ]019627 20 [E 5% 01 420,000 41,995,800.00 2.62

2 | 019640 20 [E 15 10 200,000 19,974,000.00 1.24

3 020371 20 {5 38 100,000 9,882,000.00 0.62

4 | 113044 KA 7,930 793,000.00 0.05

5 1123090 =GR 1,340 134,000.00 0.01

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 MEHRIEL A RME SEEFE = HE LA NMEFHIT LG RERREN

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.

#

o
=
pi=

=it



BT A KA RIE VR A T 4 3£ 42 (FOF)2020 558 4 =5

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
p

5.9.2 AREH BB BB R BUR
p

5. 10 WEHIKAZE SR Z K E R KL S BRI H
5.10.1 A< #A B R R B B BUR
o

5.10.2 1R IR A HE S8 B 1 15 A S K o A0 42 2 B 40
T

5.10.3 A3 H R B B H P
AR GAMEHIARFT A EITE 4.

5. 11 HBAEWE MHE

5111 FHARSERE KA +RHIEFKRT EARHEE HIAP R E R 1R
WE, RERSHE BT —FENRIIATTER. LANER. W, ENXTH
RIS BB R A HH VLA

e I N B G BRI AT+ R AR U RAT ARG S E IR S, AR S S
Hi H AT —FE N 2B ATHEST. TSR
5112 FHESRRNA T ERERTBHESSFAMENERBREE. W,
B REXT ARSI B BB B R SRR P B

ANHE G P BT A AT A4 R BT B e RIS M R I, AT e BN A
AR EZOR B AU NN

5.11.3 A TE =44 B

Hhr: ARt
Fe SR &8 o)
1 17 HPRIUES: 88,712.95
2| MIGEFIE R K 2,000,733.79
30| REUSBER] 5.94
4 | MUCRLE 1,216,423.66
5 | BYCHIERR 9,229,875.30
6 | HAhMCGK 2,507.62

bl
Nej
b=
H
@
b=




BT A KA RIE VR A T 4 3£ 42 (FOF)2020 558 4 =5

DR

HAth

o | it

12,538,259.26

5.11.4 R EHIRFFA KL T Fe I I T #5851 35 BA 4N
ARSI AR AR FF AT A T F I ] #4555

5115 HEHIRAT TR R EH A AETRIE R 1B H U B

- e e | TUBRIRESHA | HREE | R R
| BERES ) BRI e Go | ke <o) i
N - 4 47 Al
1 | 000625 KZRE 11,158,885.20 0.70 f“ﬁi”%‘
JE
$§6 HETHESE

6. 1 R EWIRE A RME L ES T #E AR DM EFR AT+ 2SR E A

ehET
AT | A | D %iﬁﬁ
. — S 0 A ] o =
Fs HER | HeELHK | BIET . B FEEHE L o
€] e) Wl (%) NIRRT
o Paran
E Al
BT BRI
He
577 158
e 2SRV 19,157,91 | 54,964,06
1 001315 2 R VE ;ig t 675 316 343 | 15
ERAE | ' '
57155
FLIRITE | 22,627,11 | 52,155,50
2 001603 B B 325 | 75
SR | st 625 2.96 8
=
USSP
Y 35,294.43 | 51,000,45
3 000590 1 RIEHE ;ig t 469 013 3.18 | 15
BIRS g ' '
[iLEEEINS 5
. YA 31,514,39 | 42,638,97
4 001329 | RIGME ;}Q 7t 1 s 2.66 | 75
Ba A g ' :
Rl T AL
. L 30,165,15 | 41,386,59
5 002049 | i@ RIEHD ;; " 7t . ot 2.58 | 7
. T . .
BiIREG
577 1K Fi
. L 22,44328 | 38,943,58
6 003883 | 8L RIGHL ;; " 7t <ol o 50 243 | 7
. T . .
BHIRE C
G | LR 27,912,32 | 34,387,98
7 007415 Fﬁﬁﬁw %q 7t 2.14 | &
BE A =N 3.28 2.28

%10 71 13 ;|




BT A KA RIE VR A T 4 3£ 42 (FOF)2020 558 4 =5

ik |
APt 21,760,94 | 33,838,27
8 001444 % Ry ;i:éi% 7 66 361 211 | 5
ERGE | ' '
Me47 e | LAITF | 25,253,66 | 32,935,82
9 005040 205 | &
BEC |t 0.46 3.97 H
KGR |,
APt 19,191,40 | 32,260,74
10 519960 RIGHCE ;i:éi% Iy 718 201 | 75
BEC g ’ ’
6.2 B G KFAREES=ERN R
H . 5 MFEARESEEN
H 2020 10?12%?20 12-31 u&gﬁj\%ﬁ%ﬁﬁﬁgﬁ%
S
AT 5 4 AR 1 ER G
éﬂiﬁ)cﬁ% SR A E I B 12,000.00 ]
(JB)
AT 5 4 AR e
é,ﬁx% e AR e [R] B 509.207.87 )
(JB)
MIAFEE S A RN AT
. 272,567.37 12,817.11
HMERS® O
MIAFEA S A RN AT
. 2,596,166.28 450,125.47
BFHM® (OO
4 B E AT B 4 7 A [N
= IR AR R 566,753.56 90,055.74

LEHR G

6. 3 ARG HFAE NESRERNEREHEL

WINPT AR R TR R N T R R AR ORI . 5HM RS

I AU FEER.

§ 7 R EE BB

AP S MO NK S KRR RE NE B HE .

Bz Ay

i H

Fi 73 SRR R £ (FOF)A

A 77 4 RN SRS VR & (FOF)C

7 I 5 1 LR

661,587,662.67

436,577,162.76

R 7 Y11 35 <5 A FR U 47

205,887,934.54

15,199,348.63

ol A TS0 1) < e ]
1t

80,887,048.24

23,625,058.67

5 ST W) R AR B
B Etg L")

T ST AR I et i 0

786,588,548.97

428,151,452.72

11 7 13 ;|




BT A KA RIE VR A T 4 3£ 42 (FOF)2020 558 4 =5

8.1 A& HHANRFEAESHIRINFML

§8 ZE&EHABHEAREHEAEEFNML

AL

=i

g

T IR BN AT AR e

301,764,912.19

5 STITR] SEN/ FR D S A

S5 ST R] S L /08 ] S A A

T IR BN AT AR et

301,764,912.19

et BIAR A AL S 8 5 2L & e A be ] (%) 24.84
8.2 ZREEHANZHERRERBAREST 5 A
AIREWIN, BRESEHANFIERN., B[R 8L S A R £ 1K .
§9 B HRFRRNHAMEEE R
9. 1 IREMNE—REEFAESHBLFIE BT 20%51F R
T AN REA 2R e B s L A R FRA H 150
FrAEE
- B
= ) o} A
el 5 giiﬁ) Wt 50 FH g 47 0 & 1] 470 SRRl 2@5
(B ] X
[
20201001-
LA 1 773,253,196.05 7,802,059.76 60,162,456.49 720,892,799.32 | 59.35%
20201231
7 i AR R

AIEGAFAEFFA RS AT 20% RGBT N, R E B LU Bl Je s 25 A T 35 3k e B NR BE LA B A% SIS
BHIEE T, RS BB AN I SR B XU

T I AL S LA E RN AT A

9.2 MR R E PR MM ERER

T

§10 FAEXMHEF

10. 1 F#EXHEZR

%12 71 13 ;|




BT A KA RIE VR A T 4 3£ 42 (FOF)2020 558 4 =5

1. (R &R RIS IR A ML 4 3 4 (FOF) &5 H)
2. (P A RAE ISR AR 4 3 4 (FOF) $LE )
3. BN A RAFRIGIR A T 4 v £ 4 (FOF) 2020 4F 4 R 25 5 .

10. 2 i

TRYI T AR B DX EE AL 4776 25 FH % 5999 534 KJE 32-42 #%.

10. 3 &EF AR

M. http://www. nffund. com

%13 T 13 ;|



