=gl

A EEK

MR 32 5 BUFF
BEHE S 2021

N\

A TR EEST 5

F5

5472

=R

2021 £ 12 H 31 H

HEBHAN: FHFESEEBROARAH
HETEEN: PTEHBITROGERAF
EHHEB: 202241 24 H

£ 4=



P 77 BINE AR 5 BUTF TSI R BOIE SR 3 BT R IR € 2021 458 4 FRJEARY

§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 ERATROARAFREARESSFRME, 7202241 H20 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

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 2021 45 10 H 1 HiE= 12 A 31 [ik.

|

§ 2 HE& M

2.1 ZEFERBFR

F 4 fRiFR R Bk ETF BXE:
4 FAUY 002656

L G A 002656

e ETr R

HEeEFAERH 2016 25 H 20 H

B4 A L 4 7 4
T IR I 4 5 1,441,470,111.44 13

W
Wt H b ARIE IR T HAR ETF, K% IREERRIIREL 85K 5 SR
) SEAEARALLER [ 45 o
AHe UL H AR ETF AR H T ZBARE, 7 45 1% P i IE A
S BB HbR ETF. AEEIFAS 5 AR ETF WEH. fEIEHE T
W S LT, AL EIG R S ET LB 2 8] H 2 PR B i

B AL 0.35%, FEREARZAIT 4%, U0 R 580 Hi A 1 5
ol A PR 2K PR O 28 AN R R R P R Y ], R A
PR B e S R B EREIR YK

A & AR LA B0 3 X 95%HRAT AR MIFHIAF AR (BUE) X 5%

AT OB G, FARIYIP 2 URS AN T 2 71 v TR A Y
Ha GipRES5RMHSEE. ARG ETF Boie, @il
5T B ETF BREFAR IR ECRIL,  BA SARMEE A LR 4a 4k
TR IESF T 3 AHABL A AU At AR AL

PSR 2 45 AR

81313 0T




P 77 MR SE 5 RO TR BOIE SR $5 58 RE  I RE < 2021 F 55 4 TR

REEHN RS PR IR A A
EEFTEN Hp [ R AT A R A ]
TESFEENIES | M7k ETF BAEE | m 7 0Lk ETF B8 | 77 €0MkAR ETF Beds
TR AR A C E
ING hARR
fﬁﬂﬂ%ﬁm*% 002656 004343 010183
vz
R WIR T8 g3k " " "
L 1,037,445,045.03 % | 395,504,961.96 1} 8,520,104.45 1/}

E: AERSHEZHHATH RGUFEERFELERWE LG T, Wiy “m ek

*)i ” R

2.2 BAREEREAFI

B4 4 P 7 BNV AR 3 5 B AR B S5 4% 55 k4
B4 AR 159948

HeiEfE LT (ETF)

HEE&EFEMH 2016 5 H 13 H

FE S A0 _E T HRE SR AL S P RYINES 2 5 F

EHM 2016 £ 5 A 31 H

REE&EH ALK TR E A A IR A
EEHENLK H EERAT B A PR A )

T ARG G AT RGUHARR RS HLAME BIEER & T, Ay “ahlk EF” 5
“@lAR ETF F§ /77

2.3 BiEL&r= RN

e L L A N
KIS RSO G, SR Se A S, HTR R B b FE 5 (0

BEE SN | MU R R AL SRR AT (0 HE SR IR B AR 1 A T A
R,

W2 He e A e e s 3t e A s »

;s A 4 23R EL B AR I RSO 2 . A SRR IR RSO B AR S 8K

Rl | FESATREES, SRR SRS TR AT 05

. RS ST IS, AR e A S IR IO B L, A

SERIEEG PLEAR IR SO AR IR T AR A RS IS 2 5 A

§ 3 EEMFHIrMESIFERIN

3.1 FEM &R

Hfz: NS

EEM SR S B (2021 48 10 A 1 H—2021 4£ 12 A 31 H)

%2 7313 0




P 77 MR SE 5 RO TR BOIE SR $5 58 RE  I RE < 2021 F 55 4 TR

’ 77 BNVAR ETF B6% | 7675 QAR ETF B | 07 AR ETF BH:
A C E
LAHA 2 5B 42,296,898.15 15,623,521.65 320,932.37
2 AR 43,653,753.22 17,317,481.15 648,474.95
3LV 355 4 3
B 0.0412 0.0423 0.0709
4R FE G B =1 H 1,683,372,292.33 642,531,470.05 13,756,185.87

5 IR S0 BFHE

1.6226

1.6246

1.6146

E: 1L

RIS WEHRI A B E NN 5 2 &SI, TSR Sebriicat
P EAR TR

2. AWIC LI EEAR IR S AR WIALE WO . B HARIS CARE 2 et (B 22 sl
a) FHERA R SRS AR A, AHIRE A S et in A 2 se i A2 sl et -

3.2 REFERI
3.2.1 A GRS M HIHER KR R H 5 R HANL S B e R 1) Eh it
B 7 AMEAR ETF BEE A
| AR E X b4k s
. et | ORI gy | LOUERCE
Bt P KR ARUEZE S ) HIEZEE | O-6 | @-@
@) HZD
HE=1MH 2.33% 1.05% 2.31% 1.05% | 0.02% | 0.00%
LA -4.07% 1.46% -4.15% 1.46% | 0.08% | 0.00%
o4 12.51% 1.66% 11.60% 1.66% | 091% | 0.00%
oE= 162.47% 1.69% 154.59% 1.70% | 7.88% | -0.01%
pU R T = 76.39% 1.57% 66.42% 1.57% | 9.97% | 0.00%
HEe45F
ifg{ﬁ;i 62.26% 1.53% 60.69% 1.54% | 1.57% | -0.01%
% 5
B 7 BINEAR ETF Bz C
| A X N%5{=%q
sty | PTIPEN g | B
B Bt P KRR ZE Bl 25 %) HIEZEE | O-6 | @-@
@) HZ@
TE=1MH 2.23% 1.05% 2.31% 1.05% | -0.08% | 0.00%
T ESNNH -4.27% 1.46% -4.15% 1.46% | -0.12% | 0.00%
k4 12.06% 1.66% 11.60% 1.66% | 0.46% | 0.00%
SR e = 159.36% 1.69% 154.59% 1.70% | 4.77% | -0.01%
E%éz\é\ﬁ ) [)) [}) [}) 0 0
TS 78.25% 1.58% 69.29% 1.59% | 8.96% | -0.01%
FE 7 BMEAR ETF B4 E
| AR . Mk 4 b s
N iy | DRI gy | LBUHEE
M Bt K@ KR bR 2= S 26 HIEEE | O-6 | @-@
@ HEZ®




P 77 BINE AR 5 BUTF TSI R BOIE SR 3 BT R IR € 2021 458 4 FRJEARY

E=AH 2.23% 1.05% 2.31% 1.05% | -0.08% | 0.00%

i 25 H -4.26% 1.46% -4.15% 1.46% | -0.11% | 0.00%

%4 12.07% 1.66% 11.60% 1.66% | 0.47% | 0.00%
HoAs A E

i; E%F\ 29.75% 1.62% 28.67% 1.62% | 1.08% | 0.00%
X 7

V1. A4 2017 42 H 20 HEA AR,

BN C RU A, SR SRR O A 6
2+ AFEEM 2020 42 9 H 16 HADHIE EK0a, ERMEIH 2020 49 A 17 HiE 74k,

3.2.2 S & FARURESH R THAMEN KRRZ) KI5 R LS R
HEWC R AR B HL R

A7 B ARETFER AR T IR KR S EER S LU B W A =10 [h SEE 7T EE

80. 00%

0. 00%

40. 00%

20.00%

0. 00%

=20. 00%

—40. 00%

—60. 00%

2016-05-20

2016-08-29 A

2016-12-13 -

20017-07-07
2017-10-18 A

2017-03-27

2018-01-23 A

2018-05-10 A

2018-08-15 A
2018-11-27 A

2019-03-12 4

T
-2
&
o
T

2019-06-21
2020-01-09

&
&

2020-04-24 4

2020-08-06 A

2020-11-19 4
2021-03-04 A

— Ritp{EiEcE

— EitlSsEEm®

2021-09-23 A
2021-12-31 -

2021-06-16 A




P 77 BINE AR 5 BUTF TSI R BOIE SR 3 BT R IR € 2021 458 4 FRJEARY

A7 B ARETFERRC RT3 IR K SR ER S LU B W A =10 [ SEE B3 L

100. 00%

B80. 00%

&0. 00%

40. 00% T

20.00% A

0. 00%

=20. 00%

=40. 00%

-60. 00%

2021-10-22 4
2021-12-31 -

2019-05-07 -
2019-07-30 -
2019-10-30 -
2020-01-23 -
2020-04-27 -
2020-07-27 -
2020-10-27 -
2021-01-20 -
2021-04-22 -
2021-07-21 -

2019-01-31 -

2018-08-08 -
2018-11-07 A

2018-05-16 -

2007-11-17 -

2017-08-21 -
| 2018-02-09

20017-02-27
2017-05-25

BitpElKkE — BihlGEEWEEE ]

A7 B ARETFERRE RT3 I KR S EEA S B W =10 [h S E BT EEE

43. 00%

40. 00%

35.00% A

30.00%

25.00%

20.00% A

15.00% A

10. 00% T

5. 00% 1

0. 00% 1

500% T T T T T T T T T T T T T T T T T T T
M~ & O & =t @ & O = DO — W M~ oo O M = W o
= — O N — O — O N Y o O 0 N = = O 0 DN
A e
L R o T e B = S - [ e R F o = = = = = = T e
S L Lo ETTTTITITTTETTTTTTT
L I T B R I i I i’ N i SO N i Nt SO . N . NN N N i Nt L L . L’
R R R E EREE&E |\ 8 8228 8 8 &8 |88

(— mitpake — mitlssrwas
AN 2017 £ 2 H 23 HEBTHY C RMAT, CRBAE 2017 £ 2 7 27 ML
S 2020 £ 9 16 HEHHE ERMH, ERMHH 2020 459 H 17 HiEfFLE.

[t
8

W LR
2\ ZIK

[t
8



P 77 MR SE 5 RO TR BOIE SR $5 58 RE  I RE < 2021 F 55 4 TR

§4 BHEAMRSE

4.1 RE&E2E (RESZHE/NA) i

EARFEESHESZH | IERF
A | WSS HIR Ml L
ERRAH | BRI | IR

JEE R TS L, FFEaair
Jfi (CFAD. yEM&THIm (CPA), HAHE
S MBS EATIR T AR A R A
Gk 47 AR NI ET 2y S a R T S i)
WY P E8. 2010 42 HIIANF )5
B4, EEfFRETESE 2. BE
I T R A . e
;2015 4E 5 H 22 HZE 2016 £ 7 H 29
H, fEr§J7 500 Tk ETF. F§J5 500 J&
AL ETF 2448, 2015F7 H2 HE
2020 4F 12 H 1 H, ARSI Skt
SREZM; 201947 H 12 HE 2021
F1H7H, {ERHHE 500 Tk ETF
AL 201947 H 12 HA 2021 4
1 A 14 H, {ERJ7H1iE 500 544K ETF
R, 2020 4F 12 A 1 HE 2021 4

YN 2016 4F 5 4 H19H, e ESLH, 2015
ME Hen H20 0 - 1A | FET7H 10 HES /F 500 5 BERES SR,
i 2016 £ 5 A 13 HES, g mthkik

ETF #4248, 2016 £ 5 H 20 H&ES,
T 7 0L AR BETF BiE A& 22 ; 2016
E8 H 17 HES, 11500 15 BHCE RS
43, 2016 £ 8 H 19 HES, R

ETF. ® FIRRIE 443 2017 £ 3 H 8
HZ4, (/77 448iEsF ETF B4
23, 2017 3 H 10 HES, EEHF
WA ¥RIES: ETF 244 8; 201746 H
28 H&E4, L7 FEHRAT ETF &%
;2017 4E 6 H 29 HES, LR THRAT
BRI 21, 2018 42 A 8 HES,

{F H % ETF 3428, 201842 A 12
HZ4, L4 H et & 438, 2019
7 A 12 HEA, T/ J7 Lk 380ETF.
R/ Ik 380ETF B & 22 ; 2020

E1RH1HES TR EsESEH,




P 7 QAR AZ 5 BT IR BOIE S B IR AL 6 2021 458 4 TR

E: 1 ARG EEEEZHIERHMNAREERAERH, R EEe2 R H L,
L ik A B EAE D AR RS BUE R RER A CERD HI,

2+ UEZF AN AEIRTHSEARHEE AT ML 2 GIEFRL ML N R B B INED) Th R TIESR
ML GG AR SR HLE -

4.2 BN R G A A AR SR M TR 15 0L A3 B

AN, ARGEHNHE T (e N RIS EIE R k) S50 A EE
M ERER S MAR GRS FRME, AEMLER . B 50 B 05 BAE 5
BT, AR R SR L, O e AR AR A . AR N, A g
ERAGEE, BHMERSHIREA A . EeRRTTuE. Sty Ram s
FEEH FIEEER L & A FHUE «

4.3 A PR A TTUHHA
4.3.1 AR 5 il B RIPAT B 0L

AT, A EAPRAT GIES G A 7 A T S RRERE G L)
SEAHIBIE BRI RGN T35 40 SUE 5l 35 317 2 3 A TS
ARSI T BB A3 SR AL

4.3.2 RERZHIT AR ET U

RIS T ARG N AT HE AT ARG N IS8 N 0 I i 2H
EZ5MA G ATETEMN, RHEBE H 838 5 S50 (1 53058 5w i 1z 27 24 H ik
ZE I B .

4. 4 |5 A E ST RIS AIZIE AT

AP ARFR R S Bk 2. 40%.

W REAET B RS R . CHNENR SRR . IR ZEIHR
MRS &, KA IREARZ R PSRRI R ACT, IFIE I ™k 1 XSS B
BOR T A g 1) 2 4ia .

FRATTRS A B <t 7 09 A BRI R 22 JE XL 0 A 4

(1) 52 ML [ Bty SR I SR R A 28, S e FRAT T8 I 1 A 36 52 2 4 PR B iR 2
ML

(2) ABEGREHN H bR ETF s R0 BB (25, XTI EATRE AL “
A7 BRAEHEAT RIR



P 77 BINE AR 5 BUTF TSI R BOIE SR 3 BT R IR € 2021 458 4 FRJEARY

(3) A WIPNAREUSA B COAB T AR ORI B 15 RS2 D TR B Al 8 S 2 <
BRSO R

(4) HIE L AR I K A 5 5

(5) MRYEFEHORN B BT R, AT RATHRE T VR4IriH 07 %, RSt
RERE R G122 T BRI B Y RS A 2, R BRI R 22 42 i/ BEAR VI I Y

4.5 |EHANEES LSRN

BREREIR, A4S A UBIFEN 1.6226 75, REIN, MHEFEBEEK RN 2. 33%,
R RNV SRR KRR 2. 31%; AFE4: C rAUsE N 1. 6246 JT, WEWIN, HauHERE K
TR 2.23%, FEINVGFEER KRN 2. 31%; AFEEEMFTIHE N 1. 6146 76, REHN, 4
BRI RN 2. 23%, [FHLGFEHEREKFA 2. 31%.
4.6 MEHANEESTFAANBEE ST = ETE A

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

§5 REAEGRE

5. 1 IREMREZS R HEHEM

5 i H & ) 7 B S B I B (%)
1| B 105,614,419.46 4.50

Hep B 105,614,419.46 4.50

Fe o 2,114,852,171.71 90.07

li] 5 WA 7 FE % 13,502,700.00 0.58

Hrp: fiidr 13,502,700.00 0.58

BE SRR SR - -

4 | w&EIRT - -

S RbATAE AR - -

6 | NIRRT - -

b SRR SRR

i A

BATIE RS B &AM &A1 109,886,966.73 4.68
HoAth o= 4,262,821.98 0.18
it 2,348,119,079.88 100.00

5.2 MEHIREAT WA RMBER R A S




P 77 MR SE 5 RO TR BOIE SR $5 58 RE  I RE < 2021 F 55 4 TR

5.2.1 EHRZAT W RKENRER R HE
SR NIRTTT

R s ARt GO 5%$%Zfﬁww
A g RS B ik 2,487,621.60 0.11
B P4 - -
C gk 78,095,444 .43 3.34
D CEVANEE VAN /S W) ¥ Y VA4 - -
E jein4 - -
F LR AN 230,240.70 0.01
G b e ] a4 - -
H fE1g Al 4,608.00 0.00
I 5 ARG BRI 5,793,610.30 0.25
J ot 4 8,720,519.77 0.37
K S5 Hi =l - -
L FHL G AR 25 M 55l 638,037.99 0.03
M REEEB TR A MR S5 4,322,127.60 0.18
N IR BRI 2 i A B 407,497.74 0.02
0 SRR AEFAN H A IR 55 - -
p BE - -
Q DA TAE 3,051,316.27 0.13
R A AR E AR R 1,863,395.06 0.08
S oty - -
it 105,614,419.46 451

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

5. 3 FIRIEA SOMHE & H S H =3 E LU RN IO B R B R A 4
5.3.1 MEHRIE A RME G ES T FE BN R 2 B = SR A

e | ommam | mEsK | HE D | AnhE Go | e T
tefol (%)
1 | 300750 THERA 31,123 18,300,324.00 0.78
2 | 300059 KITWE 213,645 7,928,365.95 0.34
3 | 300760 LEREEST 11,406 4,343,404.80 0.19
4 300014 {e. 48R 33,533 3,962,929.94 0.17
5 | 300274 FH S FLYE 26,021 3,793,861.80 0.16
6 |300124 A 46,356 3,180,021.60 0.14
7 1300015 % R ARE} 61,814 2,613,495.92 0.11
8 | 300498 5 A 129,160 2,487,621.60 0.11
9 |300122 BRAEY) 19,700 2,454,620.00 0.10

%09 7313 T




P 77 MR SE 5 RO TR BOIE SR $5 58 RE  I RE < 2021 F 55 4 TR

| 10 [300142 | ik#&ED 42,933 2412,834.60 | 0.10 |

e TR A R ETRREE, SR ARIMES S5HF, AR 2 5

Ego

5. 4 MEMARE BT MR RFB R A S

SHRL: KR

Fits 3157 i b ARHE Co B B LB (%)

1 E XK i 75 13,502,700.00 0.58

RATE

el fir

(VST S

Hrb: BORME &R

b fizF

Al FE IR BT 55

TSR

A (ATAZ D

L7

O | (|||

HoAh

10 | At 13,502,700.00 0.58

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

SRR NIRRT

—
| s | mRaR | alo | anmi oo | 0T

1 019649 21 [H {5 01 135,000 13,502,700.00 0.58

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

AT AR IR ARFFAT B SCHFIE TR -

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

AT G ARG WIARARFFH SR JE -

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

ARSI AR AR AR FFAAUIE.

5. 9 MEHIRIEZ A AHE & HEE TP E AR/ N EFRIRT 2 2SR T

%10 71 13 ;|



P 77 BINE AR 5 BUTF TSI R BOIE SR 3 BT R IR € 2021 458 4 FRJEARY

AL NIRRT

A b L T
T HE LR FHe Gk e (2 BN (52 1{H Ee il
(%)
. N . MR EE
A ZN 1)
| BB g e 2 5 BFF I A I 2,114,852,17 90,39
ETF 7 e 1.71

5. 10 & HIAR A2 S8 BB 53 5 6 00 Ui 9

5.10.1 R & HIR AT S BB AR A B RF S A 457 20 BA 40
p

5.10.2 AFE S H R B SRR BUR

ANHe S AERAT R A DL BE IS, R ARAE RS BN, LB ROy EZH N, R
WENELF . Z SR 520, e A s iisge T @ mnt s, 46 ki
WITR I E R SR LA A KT, BB B~ AT ILED, i 2 kel S B MR
SRS HAT B ORAEIRAT . BT BN 780 B RIS s v . Bl R AR P
ik, 38 AR IO P R Gk RS X R IR G DL IR B AU, G 0T DI B ] 25
HI S ROATAE S RIATATAE R, DA I PR 5 58 41 AR B AR XU 8 H Y

5. 11 R EHIRAZE S HH 1 EH G R 5 0L i ¥

5.11.1 A3 H AT B IR W BUR
o

5.11.2 R IR A H SBLBE 1 5 0 S Kp R A0 45 2 FA 40
o

5.11.3 A3 H G BB E TN
o

5. 12 BEASWEME

512.1 FHARER BRI+ R IEFKIRT EEAHR S HIAR W E R TLR
WE, RERGHFIHIT—FARBATFER. LUAKNER. W, BRI
FRUEF B B P SRORE P e 1 A

7 P 3 e B A RT T RS AT AR A B E BT SRME, AFEER S
HHAT—FEAZRIATF BT AETTIHIE .

5122 FHEESERNI T ERERTHEESSRAMENFERERE. WL,

11 7 13 ;|




P 77 MR SE 5 RO TR BOIE SR $5 58 RE  I RE < 2021 F 55 4 TR

T RS AR SRR B B D SRR 4t U B
AN AR A A4 ISR R 2 e 5 TR E (R A MBI SR e, A e TN A
AR EZR B AU N T LN

5.12.3 AL B F=H AR

fz: AR

Jf
Jo

R

wH O

A RIE S

250,059.20

ESCIE S 7 Sk

ST IBEA

SRS,

320,813.38

YT H R

3,691,949.40

H b SGR

PR

HoAh

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

#it

4,262,821.98

5.12.4 WEFIRFFA KA T 5 B K 7T #5845 27 B 40
AT G AR IR AT AT F B ] 3 555

5.12.5 R & WK AT +42 B 5= AP A CE T8 52 PR 15 L A 1
AT AR IR BB AT 1 48 I SR A AETUIE SZ BRI Do

§ 6 B EEHHRS)

Bl fy

i H

7Dk AR ETF Bi4%
A

7 AL AR ETF BE
C

7 8LAR ETF Bz
E

T ST 5 4
ST

1,076,841,702.14

425,711,606.53

11,787,071.07

7 SUTH0 1) A <
473 40

138,739,926.78

102,003,116.73

11,538,552.69

Pl A YT ) A <
e UL [m] 73 5

178,136,583.89

132,209,761.30

14,805,519.31

i o ST ) <4
ER A (AR D
U\n_niﬁﬁ” )

5 AR B 1 3
S

1,037,445,045.03

395,504,961.96

8,520,104.45

§7 ZEEHEANGHBEARERRAEEFN

%12 71 13 ;|




P 77 BINE AR 5 BUTF TSI R BOIE SR 3 BT R IR € 2021 458 4 FRJEARY

-3

oo

[0e]

©

©

©

1 EREBEANFEEESHTRINIER

AAREHIR, HeEENRIFAAIE SR

2 REEBENEHABRRERREAEER 5 WA

ARG HIA, He e B I I8 ] BRSO

§8 MR HE RRIFMIERFR

1 RERAN R R EREES OB EIE R BT 20985

T I B BB A S A L A AR A B B 20% 00

2 EMBRERENEMEREGEER

To

§9 BENHHEHZF

A BEBEXHER

1. (F AN A 5 R IF I FR BOE R 5 R IR S e &3 & 5 ) 5

2+ CrE T RDNAR AZ 2 BTG E BOIE S B 0 3 S I ST )

3+ BT ONEAR RS ) BT IBGRIR B0 45 W I S I 4 2021 4F 4 ZE R R
.2 TR R

PRI AR FH X SEAE A1 25 FH i 5999 5364 K 32-42 #%.
3EREAFR

Wk: http://www. nffund. com

%13 T 13 ;|



