FA 7 % To R BT U 2 B R i S

BFEESE 2021 £

—
N
f—a

512

=5

2021 4£03 A 31 H

ER &

HEBHAN: FHFESEEBROARAH
EEFEN: TEBITROERAF
EHHEB: 202144 A 22 H



#9772 Jo e T e BRI SR 5 B 4 2021 SF 50 1| R

§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 NCBEEATRO AR AFRE AR S SFRME, T 202144 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

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 WIE 2021 41 H 1 Hifg% 3 H 31 Hik.

|

§ 2 HE& M

FE &R M 2 G E R Kt
F4 F A 003406
oA 003406
Y (ST BLITF
A RAMH 2016 %9 H 29 H
et BIR B S A0 B 300 84,298,982.09 {7
e A FH 4 1 P s i RS A Bl F1R ISR ARG 2 1
B s

1. {5 I o8 s

AT BB E AR, R mA G aEs).
{5 P ASTTR MG SR 52 [ 53 S5 )57 it (0 4 PR 22 AR 2
SR U e P B A R (0 RS A <ot £ T 7 B < P 7
5 FH PP 2R A ik _E 0T Py 3805 P KRS AR AOREZR T, AR
BRAEMGIR, SRIUE A 20 R A m BB it »

U I P 22 2 B2 A T3 T (520, — 2 i 3415 H
AMZMLRIES; —RGIFASIEMZRL . ALK
FERBEINATE S AT WAZ RO 5 B T i sl
PERS S 5 P iR R G DLF I 70 A, P i 345 F A
ZE MR BEAR R AT AE S, Wl S IR 2R IR A5 it
I7 BB L - e PN VR AR G0 M 25 I 5 (A
XHE KT B2 KOS KBRS IR 22, 1345 A =
Wermflic ARRAE FAIZE T RE T RIS B AT 50,

813k 0t




F5 77 % 708 T U R A R 50 B R & 2021 AR5 1 TR

PR A5 FH R ZZ Al ARORAS FIA 22 mT B _ETH 45 FH £t
I o

2 Whras A b 2k SN

Y2 2 f TR BAL R b I BRI el 2 5
ARk, AR A iR 4 A AR U s 6 il 2 A AR AR A 2257
BOK o JERDNS [ — S8 T Ui R b 2 T A AN IR 45 4
AT 20T, AT DA E B A I HAR AR R
DA SR T SR SR | IR TR S B T S 5
Hxk, EEA FIR AR 2 a0 R 225 1 2R 22 1
B, PTRAREATIEBE . RN AR AL B o

3 FLATBOK S

ALAT HORHRAE R AL & AT 55 Bk, A FH 5K =[]
W i 2 5 5 AR AR A B 4, R SR AR 4
BRARDN A I BAT el o A9 15277, AR BURE A0 ok
HNEES (Vv

4y B SCRRUE SR 5% 58 S

PR SCRFIE SR 158 SR T 00 Rl 53 7 o i SRR B
BRI T, AT R A B N B IE SR i AR BUR
HEZET, SR SEAT o A BB AR S ) X7
BEAT RS 73 A AR EL VAl J5 HEAT BB A i ™ 1 4%
i B8 7 SCRFUE SR R AP B8 IR S EAT 73 HIHSe B, DAR
RIS KRS o

5+ NP AL ST T A B SRS

1 N R SRR R IR A I 5 2ORATRI2E 555 I
PRAIBE AR EIR, BARRAIEANEE. [, %2
R BTG IR . SE WA R B EEA
A RE VR ZZ BRI, AR (145 F U AR B i PR/
AP AL SR BRI AR e B SRAE AR R B i R
ISR S TR R B 58 SR o AR e\, FRORIZER AT
I3 B 00 B e 7 AT AT BRIER A 00 S A4 F) 45 FH AR T 5 I
LRGSR AT, fiZr il o RANRANE S,
SE B A BT R SK

6+ R B #5058 Hems

ARSI AR AT BUR ST B, R AR U & 2R,
CAEIORME DN EZE H 1, RS 28 5 s R
a2y, WX RN i@ s KT,
25 4 B U B (0 A SR A B A4 AT, 53
PR AT VLR, 383 2 Sk B S S R 55 SO AT
EORMAERAE RSB BN 78705 18 [ U B i e
Y RN IE SRR PR AL, 18 Y E BT 0T b R X
IS R R IR O T AR BN XU A DA R T ] 555
A P AT A e AT AR T DOE B BRI BT 4L 5 B
RIS o

7 TFRBOU K

%2 0312 0T




#9772 Jo e T e BRI SR 5 B 4 2021 SF 50 1| R

A USE BT 0T sa A BISRELE S8 P 0 A st P
. S PIYIE H P  18] e I s 1 5 2. 0N
N 5 J2 B AURRIRE it 55 430 B NS AR ke < A7 0 ) R i 5 0[]
T ANBTAR A o DRI AS I A E P OYPRE ORKF B 1 4 (0
Bk, DARIAT I T 2 A T (Il R, FERARH ™
WIS RS, R PR B

S5, BEUES TR R ERt TRRFE M 507
A EIHTEE, HEEIRR AN TR IAR I TN &, i
AL AU DU O VRIS 5 P08 FUAtL i i, AR ol
FERATIE RE T, R I GG H DR B A4

SRS
b & e AR (s FH S P B0l e %
AH NI R G, TS, A2 XU AN
IR AL 2 AR5 11 I s 2R T BRI S IR A RS, TR
H4
AN TR E B AR AR
REIEAN STIEERAT AR A IR 7]
E: L ARREELZ G IATE RAGUHER R ELME R ERE T, ROy “FT 2
527

2. WRARFT R E B AIRAT 2018 £ 11 H 28 HAAG (R 7 2 otz A
IEFF R R RGN E NRSRIRGRERVERHI AT ), AFEET 2018 4F 11 H
28 H i s 2 ufide BUAGR sUIE IR 3 G R RN R 7 22 T g DTS e A Ak sUIE SR %

TR

§ 3 EEWM SRR MESIHERI

3.1 XEM &

Hhr: ARt
FE SRR WM (2021 41 H 1 H—2021 43 A 31 HD

LA & SIS 3,663,652.57
2 AR 1,958,125.07
3BT 3515 G A B A R ) 0.0131
A AR TG Tl 114,004,533.01
5 IR E S A e 1.3524
e 1. ERESWSIRFRAOHERA NNWEE 55 & & 0o A, T N2 G SERR i e

P EAR TP 7
2. AW C LI AR S ARSI . Bl . HAIN O 2 fefir e A2 sh i
) FHBRA R PG AR A, AIAE A 2 SEalii e in A 2 fe fivE AR sl et -




#9772 Jo e T e BRI SR 5 B 4 2021 SF 50 1| R

3.2 &R ERH
3.2.1 AL AR S AHE N KR R H 5 R HANL SR b B e 2R 1) Eh st
.| ARE S b4 b A
A E 1 . Mgk st | ~
B %égga Kehe @&§§® IR E | 00 | @0
@ HZ@D
HE=ANH 1.68% 0.14% 0.29% 0.02% | 1.39% | 0.12%
i 25 A 2.53% 0.10% 0.29% 0.03% | 2.24% | 0.07%
ok 3.49% 0.07% -0.56% 0.04% | 4.05% | 0.03%
o= 34.32% 0.29% 4.54% 0.04% | 29.78% | 0.25%
H# & A A
53% 24% -0.21% .05% 74% 19%
IITRIN 38.53% 0.24% 0.21% 0.05% | 38.74% | 0.19%
3.22 BEE A AR URES M H B THHEW KFRLF) K H 5 RN S8
W 2 R A B ) L5
BEAEZTEF EHLER DR EIEBKESR ISR EW RN B ER T E
50, 00%
40 00% ]
_,_.f‘_'“‘"‘_'___/

30 00%

0. 00% /'F -

10. 00% 1 {

.—-'_'J_—J

0.00% Ty~ -t m- P,

_100{}% T T T T T T T T T T T T T T T T T T T
I
- EEEEEEEEEEEREEEERERE

[— msEmrsE  — BrlsmegsE|

WA T 7 B H R PR AR 2018 4F 11 H 28 HEAN (R £ ufids 2R e siE
IR RGP A AR SRRGRERAER A ), AHEET 2018 4 11 A 28
H iR 77 2 Jefoioe AR AIE Z 5 B8 2 e e T 9 07 22 o 8 T IRU o AL A ke SR 7 50 Bt

B REEEINHERIITH .

§4 BHEAME




B 77 2 e WP B R A RS 50 HE 4 2021 AR50 1 4Ry

4.1 RE&2E (RESZHE/PA) i

w4

L

KSR

EAREIREEE | IFF
R4 HARR Mol
FIRE | E(EHM | FR
N
2019 £ 3
N .
féf“ H 29 H 84

bRt lmt, REREEMN
WG 2012 57 AN %4, T
A [#] 52 WL 2 S AT T 9 0 s 2 WUIE 9 13
fE M 2015 42 H 26 HA 2015
fE 8 H 20 H, AT R /7 7k Rl 5 4 22 3 B2
20154F 12 H 11 H&E 201742 H 24 H,
L 7RI 4201 2015 45 12 A 30
H# 201745 A 5 H, (M7 Z0HESE
22T, 2016 4 11 H 8 HE 2018 42
2 H, [EMARKEEEE; 2016 4F 11
H11H&E 20182 H9H, TEHHE
JCHEEAR; 201795 H 5 HE 2018
7 H 27 B ARRE TR 425 2017
£S5 HI19HE20184F7 A 27 H, {17
HRICHEELH, 201745 H 23 HE
20184F7 H 27 H AT F i ain i &4 1
20174 6 H 16 HE 2018 %7 H 27 H,
R ETRe4 T, 20178 H3 H
2201941 H 18 H, LM+ S
2P, 20174E9 H 12 H&E 20194 1 H
18 H, {EF MR ELH; 2016 4F 7
H6HZE2019%7H 5 H, {Lr 7%
RAEHREZH; 2015 4 8 H 20 HZE 2020
9 H 23 H TRk FIEE 432019
FTHSHE20214E3 A 25 H, £/
TR A R4, 2016 4E 6 H 24
HZE4, (EmgT FliEea 8, 2018 4
3H 14 H&S, TR HHEEES
;20193 H29 HES, [EF £t
EELM; 201947 H19 HES, (T
M ECRE A 202042 A 14 HE
L AT TR iR AR S A 2020
F3H6 HES, (TR B fikks
23, 2020 4 5 H 28 HES, LR
Fl—F i aea.

e 1.

A EERELHMER APV RANH, FERELBE R H
L ek G2 B EAE Dy AR R S E R RE R At CERD HY,




#9772 Jo e T e BRI SR 5 B 4 2021 SF 50 1| R

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 ERER S MARE GG FRHUE, ARG WG BRI Dot R0 A BRI F 4
BT, AR AR AL L, O eAREA N VER A . AR N, RSk gis
ERAGEE, BAMEREHIEA A . R, St td Ram s
FEEA FIEEER L & A FAUE «

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)
e A B SRR, T ARG T R 7 3T ol S5 B P A% 2115 5 A P ARAT
TR R L T S e R AL

4.3.2 RERZHIT AR ET U

KBS T A E AN R E L AT N ARSI NG N E HI a3 A
S5 G I AT, REBLR H R I5E 5 S 80 1) B8 5E 5y & iz iE 757 24 H R
ZEE B L o

4. 4 |5 WA E SRR RIS AIZAE AT

2021 F—FEAPHELE TGS, EREHEINEIE S B S A R, R
kg BIR LK, HATE B 1 A N B B R 5K, FOARN A OR R b g TEFA IR
AT A S SEAAE R OREF 1B . i o, ARG e R X ARG, 5 U IRREL
MFAHREL EHFZERELS. 2021 F—F=FERJ7 2 oo ZRCE PRPIRE 6 SR
R [ 52 R A F A 22 T AT B A

JEE 2021 SR, WUFEWAMETFESE Y, 2N K A b EE
L, BCETS BN, ERRAT RIS AR RE, 5 PR RS Ok B & [ 7% . T
T G, BEESRGK R, GRERPLRBRT =F R FES, WIKH
EHMZERSS TERGHI GRS, 5 RIS 7 2t — 2D s RSB vE 71 5 . 2021
FFR, W Z UK RS E G E P AR ThREIIRE A I A, IR
(I EISUIE R

bl
>
b=l
H
©
b=l



#9772 Jo e T e BRI SR 5 B 4 2021 SF 50 1| R

4.5 REHI N E S KL SR

BEMREIR, AERSMHIFEN 1.3524 76, WEIN, DHEIFEEKZEN 1. 68%,
R BV G v KR 0. 29%.

4.6 ME AR ERTH ANBEE S F = ETE R

A&

§5

5. 1 REMAREER~AGHER

BEAGIRE

e i H

&
-
]

o R B B BB (%)

B #5258

Hor: g

B

[ 5 Wi i #5 %

111,317,318.90

97.40

Hrb: i

111,317,318.90

97.40

B SCRRIESE

AR

RITTAE il 150 TR

&
TN SRt~
Forpre K QIR A SN R 5

S

BT E H g e At

879,348.55

0.77

Hopl 55>

2,092,101.82

1.83

9

it

114,288,769.27

100.00

5.2 MEHIRIZBAT WA R ERBEAS
5.2.1 REHIRET W RIHABREREAE
AFE AR ARG B N B

5.2.2 MEWIREAT U RENEBBE R BB Z R R A S
I AR AR AR AT VB B VR 52

5. 3 MEHARIL A SMME b Z S B 7135 HL K/ HEFF BB+ 48 IR B R A 4

ARG IRAR AR -




B 77 2 e WP B R A RS 50 HE 4 2021 AR50 1 4Ry

5. 4 MEIREFF MM R GBI A S

SHRL: NRTT

5 g7 i ARME o i B S P HE ) (%6
1| Exfigs -
2| RATER
3| &R

Horbr: BURME SR - -
4 | Sk fiigs 122,318.90 0.11
50| Aol R R 10,020,000.00 8.79
6 | IR 101,175,000.00 88.75
7| AlEEfE (RIS
8 | FNEAFH
9 | Hifth - -
10 | &1t 111,317,318.90 97.64

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

SRR NIRRT

e . » _ b3S T Il
e | el 55 44 F E Gk | AnmE O . )
Eefl (%)

1 | 101751016 | 17 EIF4# MTNOO1 100,000 10,257,000.00 9.00
19 Jei

2 | 101900615 L) 100,000 10,177,000.00 8.93
MTNO001

3 101900642 | 19 H1#% MTN003 100,000 10,169,000.00 8.92

101900950 | 19 #£iH MTN005 100,000 10,117,000.00 8.87

5 1101800881 | 18 #%/KH] MTN002 100,000 10,116,000.00 8.87

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

BE B4

AT AR IR ARFFAT B SCHFIE TR -

5. T MEHRIL A RME SE ST HE LA RN HFHIT LA RS RBREHA

il

AT G ARG WIARARFFH SR )& -

5. 8 MEARIL A FAME b Ze & B 7=13E b K/ HEA BB 42 BGIE 3 BA 40

ARSI AR AR AR FFABUIE.

5. 9 MEIRSHEE B R KBTI 5 1B 0L i

% 8 312 1T




977 2 08 W I o RUR R AUIE T R B 2 2021 4R58 1 ARG

5.9.1 I HFHIRA S BB BB R B A1 35 FA 40
T

5.9.2 A H S BB B KB R BUR
T

5. 10 ] H AR AZE BB ) B FUH KL 5 H Ol v A

5.10.1 A< H BT B R BUSR

AH S AERAT B USRS, R ARGE R BRI, DERIRMEOY EZEH K, R
WENELF 2RI &2, X GoF A i e T @S mmt e, 446 E 6
W15 B U B FOR S BRI R, SIS S BT UL, 8 2 kel Sk E R
MG AAT EWIRMEER A . RSB T B B E U as v sh e S AR PR
ik, 3 1 E GO SO i R G XS X R RFER TS DL IR S R, R A B ] 25
A S RATAE S ATATAE RS, DA B R 52 4L B AR RS (4 H 1Y

5.10.2 1R IR A HE S8 B 10 15 A S K o A0 42 2 B 40
T

5.10.3 A3 H R B B H P
T

5. 11 #EHEIE ME

5111 FHARZRSTERR+AIEFHRTEERPRE HIARRE R 1LR
WE, RERGHRFI BT —FARBATER. LARER. W2, ERXTH
SRUEF BB B PR SHRE PP HH U B

e I B G BRI AT+ R RS U RAT ARG SR E ML RS, AR S S
i H AT —FE N 2B ATHEST. TSR
5112 FHEEEENITERERGTEEHESESFAMEHEERREE. WL,
T RS AR SR B B DR SRR At U B

NI R AT A4 ISR A R 2 e 5 R ILE (R A MBI SR e, A e BN A
AR EZR B AU N RN o

5.11.3 H AR = HI R
Bfr: NRMt
5 B &8 ()
1 FHARIES 873.34




#9772 Jo e T e BRI SR 5 B 4 2021 SF 50 1| R

IESGIE S FEak

RESCBER

NS 2,091,228.48

2T TR

b SGR

R

HoAh

NoN e N IEN [ o N LV, BN I SN VS I\

feann 2,092,101.82

5.11.4 R EHIRFEA KL T Fe I I T #5851 35 BA 4N
AT AR IR AR R A A T H O T S o7

5.11.5 1R & WK AT+ 48 B R AP AL T8 2 R L ) 1 BA
AT AR WA RIS

§ 6 A EEHHE

B iy
i 5 WA 5 4 A B A 741,467,603.66
A5 HH A ) 4 R £ 00 74,298,982.09
P T S A I i 4 i e [ 47 40 731,467,603.66
Tt HARA T BE SR BB A ( Aa b LA 451D -
R A AR S A 0 i 84,298,982.09

$7 BE&EEHEANGHBERRERRAREESFMN

7.1 ZE&EHEANFHEELESHHENEMN

HAL:

T H %

et BRI BN AL S 00 A 10,000,000.00
5 JA A R) SE N/ HR A A 5 -
Fi 5 U 1) ST H /0 [ A 45 -
et BREAAR B BN AR S S A0 i 10,000,000.00
A5 WIAR R AR S 30 S a i Bt (%) 11.86

B B B AL AL 15 [ )58 SR AT A . FR AL ] o

7.2 ZEBENZHERRERRAE ST 5 WA

ARG A, Hee B B NATEAE I T8 [0 B S AR B L

%10 7 FH12 ;|




B 77 2 e WP B R A RS 50 HE 4 2021 AR50 1 4Ry

§ 8 MEMRKERE SR ER SRFHHFE N

A A ALY | . "
N i T K BBy s
i H FFEmAEL | BESME | KEMPULE | BELmET A
bl (%) tefl (%) ‘
PN oy
SEAEEA e
- 10,000,000.00 11.86 | 10,000,000.00 11.86 | z HigA b
[ 7 4
T34
BN
EREEN - - - -
DAl
e
A
FHEEHN ) ] ] ]
i
HAth - - - -
it 10,000,000.00 11.86 | 10,000,000.00 11.86 -
§9 MM HFHRRWAMBBERFR
9. 1 IREHNBE—BRERFE ZSHHLLHIEBEEIT 2095155
s W1 N A B S ARG WA AR A e
FrEi4
v 1537 EL A1
" A F 5 S N N N 0 5
25 e \J%A AW 17> 0 FH ) 47 0 IS [ 47 %0 KA 100 ”
i 20% t
) s 1] [X
J&]
20210113-
20210331;
ML 1 731,467,603.66 74,298.,982.09 731,467,603.66 74,298,982.09 | 88.14%
20210101-
20210110
20210111-
LA 2 0210 10,000,000.00 - - 10,000,000.00 | 11.86%
20210112
PR U

AIEGAAERFA S S AT 20% MBS AR A N, fERFE BB LL G R s 2k F 3k e BENR fE DA A BRI A% SIS
AL E T, K2 T HRBIE AN B 15 (e Bl AU -

TE: I UL S LR BB AN AT

9.2 MR R E R MM EEE R

LR

2

\|

\12 'Dj‘




977 2 08 W I o RUR R AUIE T R B 2 2021 4R58 1 ARG

§10 ZAEMHFBEFR

10. 1 #ECHHEZR

I (P77 2 70 TG 3 BURGR SRS 5B
2+ (FaJs Z oo WP B AR AR 5% 51 4
3. P ZICE WD RUAGR AIEZF B Bk 4 2021 48 1 ARG IO

10. 2 R0 A
TR T A FH DOGEA S 25 FH 2% 5999 5 54 KJE 32-42 #4.

10. 3 &P R

Wk http://www. nffund. com

2

%12 7 12 ;|

\|



