F 77 RHBIAR 3 4 8 W TIOIR & TRUAIE 3 5 B ik < ik ™ it B R 2 50

B RHIR 3 SRR & RIEF R R EGHE & TR

BEEEH

el HE: 2022 86 F 16 H
% EEL: 2022 46 A 23 H

FRERGAESNEERR, RAZHARN—HS.
TEHBR R/, T8 RSB RHEE R BEHE .

—. e
B AAEIR 3 £ E
G 5 4 (KA
HE4&EH FRA H 4R 506000
A EAEERMG BERATRA AR
HE4ET E4HF
SEE A e SFEA A
e bR AERH 2020 4 7 A 28 H
HE4 KA wAA L & AR
EEF R T kR
ik SEFHIRK
Frag A AR E A
apmE T BT B 2020 %7728 8
N A= 20157 A 6 H
1, FREKR: BaREse; BelRE
2. (EALFE) ARG, EE20NMNTIEHEREAL BT ERT A
B 1% 200 ABE E 4K S ERT 5000 ForERR, £4EE
H A AR YEEBBEFTURKE; TL60ANTIEHEIMRER

o, EeFTEANLE 104 TFH AR FEIEE2REHEEE
RITE, wRSiE(E, #HREFTX, FEMEL A RFLL
EeaF%F, AENANBTELRIFAAAHTRA,.

. Ee R HRERA
(=) EFERGEAR
VL (R TR 3 R BT AR A BE AR R AL BERAR) HAML Henl

Jpé‘\(” 3

HF B

AR EAREFLGNRARFRFRAENTRT, BRLLVMAT
WRERT M, HEEREE T FHKARCGME,

AEGHHRTEHCEEANREXTETARE (BEER. FAK,
AR, REIR A AL T ENE R SR EREM LR EURFRR
B CTED). AEFBRET IR 7 L3 LB LFEZHARE
EREEFEREe XS ETORE (MR “BRERE. fix (B#F
EWRERATHMEFTXZHER. £ATRE. 286F. Sdfizr. o
Afia. PHRE. AHET R SEHART S AT ATHREMR

. BRXFEAMGIF. BIF A, HABRGRE. TEERE.




F 77 RHBIAR 3 4 8 W TIOIR & TRUAIE 3 5 B ik < ik ™ it B R 2 50

A RN w R ML P BN A AR A WA A, R R,
FAEE., RITER (BEHNEFR. THEREEMARTEIO. B
Ve mEWHIE, eRTER (BEREHNE. ERHARK. BE
HRE) URZFEIIES A £ AN EttemTE, EFFEF
] Y 2 9 AE R AL
AEEREAA RN & EH#BEIUL A EN 5.

AR FAGWHA: AELRE (GFARID) AASELTFW
Ho B T 60% (3L o B L8 LR 4% 90 o AR B 7 B B 7L i B 4 O-
10%), &% THREIREBE L &AL %~ E~ET
80%. 1B & KT AHENE] 20 22 57 H . TF A L RCTT A 26 3R] B 20
Mz BEHE A, EERETZ Lk HEIRE .

TN, AELEIMRT B HAETNGREGH K. REHT. REH
REAF RN ZRILELE, NERFMETEE K72 E %I
SHEFHAAE—FUANBRGF: SRR, KELTX LR 5%
HIR®], EEmRERMT. Bk, REHAROFANARS R
EeE, BARFARTRXZRiIIe—FhIle., AFHeTaEsHE
e, Fhkie., NkFHR%E.
WEREARBEENHUB AR R At i, £2EEALRT
ELEFE, FTURAEHATEEHE,

(=) HRAHF R

I, HAFREFRS; 2, RELARS; 3. GIRFEARS;

4. BABHRE I RS 5. EIGAIRE AR 6. K- XFIEARHK
Ry 7. BROERHIAE A R ;8. Al 7 A5 b 5 4% 31 SR eg

(=) JERE # R

AR U RMT R A R, BIRRAEHAHNHFZE, HHAHEH
R Z A R T BB R Ko TN, 2B ERE T AN A
Ao ARG 5 e BT TR A, A A T A R R
BRI, DR ST A G THBEER, HFRKE~HRKE
R, BFRaIEEE.

b G AR A R

o [E] e 37 5 P A 44 B 65 Ve AU LA B AR (A
T 3 SV (45 Bl 3 *30%

R R 2 AR AE

AEeARARES, —RWE, EKHFHNEA T bR ET R
FHES, BThAEES, BT HHEE. AESTHABRAER
F, RIFEAEEFENLEFAR AL L RKUNTZE NG F—REH
Rz, AESREIECERNL., FETIRNEFHIMNEFTIRK
B e o9 4 A B0 R e AREE S T A AR R R, 2 W I AR AL
THEEFAFE . THHEURER AN %27 RO RFARE, GFR
HEAE., BFRABRAREFEFRALE.

(2) BFHLGFFREEAR/RXREER X



F 77 RHBIAR 3 4 8 W TIOIR & TRUAIE 3 5 B ik < ik ™ it B R 2 50

BAEAEEEER (202243H31H)

0.72%
2 bl

76 4% ENREE
Ak SRITENMSEE e S
0.72% HigHE*~

W b1%

(2) BESAFERUXRELFFNFERKER SR LK LBREENLRE

EAMNRIEEF RS EE S EEKESREVE B EW S =NAEEE (20215F128310)

18. 00%

16.00%

14.00%

12.00% ~

10. 00%

B.00%

6.00% 4

4.00% 4

2 00%

0.00% -

021

CEEEE e

EEREHNLSEETRYPRTE, THETAREREITINE.
s ElFE R EREED.

1.
2

=, BEAESY RHFEA
(=) EeHEMXEA
T () HAH

H ff

R KA (M) /#F HR e &S &E
(N)
M< 100 7 7T 1.2% -
100 77 T<M< 200
_ 0.8% -
g % Vil
2 T
00’77’75 M< 500 0.5% ]
Vi




F 77 RHBIAR 3 4 8 W TIOIR & TRUAIE 3 5 B ik < ik ™ it B R 2 50

500 7 <M % 1000.00 75
M< 100 7 7© 1.5%
;;)(;E 77 75 <M< 200 120
CROE MG TR & D) 300 7 ESM= 300
_ 0.8%
1 76
500 7 <M &% 1000.00 7T
N<7 % 1.5%
7 A< N<30 % 0.75%
e [B] % 30 K<< N<365 & 0.5%
1 £#< N<2 £ 0.3%
2£< N 0%

BHRNER SN, G R BT AR 3 R AR 0 A1 5
HH R ER T AAE, THANEeMF, TEATAZeWTE, . HE. BT
&I

(Z) XemEMEXEA

%R KA W e 77 FHE

G - 1.50%
L - 0.25%
HEMRH %

Ao FFHRARER: (XeeF) £XEE5ELMKRH
BREEFRA. 2k, BIFHF. &iF 5. R 540 fr
B EeMBRAAARTEA; EeWIRHRR T %
A ReWRATICRIER; EeBXIKP I P REF %
R #REXA XA (FeaR) HE, TUAEES
Tt 7= R B SR E AR R s T A B R T T A AT
CBER; BE5S5HBBLFDEVHT - EHNET 6 E
il

H A 5%

H: AEERFIUER. £EEFENRARRSA, BHXRLEFALE =k,
W, RE#ERESEERT
(=) RBHET

AESTREEMRIE. BHEETRTEAL

BRHEARNG, BEFWEEEMME AL RALSN (BHRRAL) FHEXI

1, A& a0 RA NG

(DAESHREEES, KESHATHRENE &EL K~ HHHF LT 60% (K
PHERERERE ERER OB E N 0-10%) , AESZF THAURBGBRER ™ &3
P %4 % 8 LB E T 80%,

Hit, EARETIMRFTIRENA 2RI EeVERI, £25ERIAHE K
X AELEEAGRELTYHALS, WEAFTE., LFASEATMER
Wim R BRI, REMNWALGRE, UEHFZNR.,

(2) 58 R R B R



P 77 RHIRR 3 G 78 ST TR 15 TRAIE 27 45 08 0 < ik <™ i BORHBE 25

AEGBRATHEEZAACRENNEBRAX I LTHRE. KT FEAELSE
WIEAZ A ELRVNTHEARNREF - FAR 25, AEL2TTIELCER G, FiE
TR, THHEURZZANTEEFINEA TR X E G EE R, BFET
RT:

D OCERRFe, 2) FHETHRA . 3) FEHEXZTHHERANTEFERGRAR ., 4 #&
P & B IR F SRR RS, 5) REMBIERR. 6) 2irFlEXNKR. T HEHRk.

(3) RESH TR E R

D maitE R g TRelRRERETEITERE, RERDEDT A REARE,
BRETRREFENBARCR MR L — T, BhFEELFAIRELEEER

2) BAAG: BERAEBETATER L A REMRFE ™%, EAFREYGF LW,
WE ERfEH ETERT, Bt EwAaRFRREA, TrbeEe % EWRIA T,

D BAEFRE: HARLEFTLYFERTHREAFTAKES Y, EE b, ZAF.
R Fo ol 55 0% S SRR A AL, EE SRR B A RERAR, &RENEE
WK, Kol RESFEET.

(4) RESHF TR, RGBT —Fe@TER, TEFEUTRG:
D WA 2) st R 3) ZZEXK; O RIEEXNE; 5) AFXE; 6)17F /8 RK;
) B,

(5) AELBRATEBEERMR, TaEALLW RIS, BEAAFRG. H
WG E LRI & MHNE AR E R T RS, BT AE S S EHN K
M,

(6) AELBRARECEREHAN, REHME ZEZ IR T=NEAT. R0
KM AR, PR E B, THAEAFEREANTH,. FAlb, BRAREHNEE
FE Delta K[e. Gamma R\ [&. Vega K&, Theta W[ LLK Rho Ko, FE, #HATHRE
HRBE AL @GR R, AR, BERRE.

(D AES[RATHASIFIES, BT EEL ™ XFIEFHEARNR. FIEX
ko, R, fauEMd R, ZEXNRARERNR.

(8) =W 4wt e

EeFI LTRy, BRAFVE_BTHEIELRT. XTHHRFXRELME
ERE, RWH L E a0 HUR V] B8 E I AR L 89T v KU,

(9) = J#A 9 70 % B Bl B R e

RESHAPNTTHEE, BAFELEZEHAHARE, REEF KA BRI E
H,

(10) AE2HWBHNES BT AEITEL B0 200%, 7 A& RAZE S %~
BEBEHATEETHAE 2R,

(11) % 5Ekesiit € B 4% 7 R

AESVLERGEMERERR, AELEEANRER ARG TERNT I ENE
t, BBEEHLLERAFRATERERERSE, X2 XA FLARTTHRERERE,
RESHFEVRLERERERNE,

AESVHRSEABEXIATABRERERTE, BT AENRTNGEME R HEE
HFETAE, REMERZAITHEABRNKEIRANENL, BAEF T E KSR E
J ZE A A6 KM B B R

ot RS EREELATHART —EHRMEH, ZRIEAEHZHNRRME
RE, FETHEIANAHAABREEN TERNIHORG, TaERTH® RTL,



P 77 RHIRR 3 G 78 ST TR 15 TRAIE 27 45 08 0 < ik <™ i BORHBE 25

(12) % 5 # G 4 £ b 589 KU

AESTREZBEATELGFNARS GHBB L FEEL S, TRELRKE
R, 3 R e An 45 R R 4 4 bl M -4 8 G

(13) # & THARILH RN

AELWRFRECEEARELTLTHEFRAL (“FEFEAIL ), hELMW
REFXTFRTIRFNEE B ENKRARLS, AXeTET G EFL£DENEL
BEANEZHARATHRANE, UAESFEFLAERATIFAERARNG, EFLR
MFHAGEIERIEFRATANRREEZERCL. TERANETEHFAEZRTRT AW
R FREIRAAELDLIRKE. TERAREFFWFRZHT T KORE; FiE
WX EHAREFRAERF AR HSH T8k £ 257 DR XS
FRALEFTARGHEEG RS, FRAERTHONMR, AR LT ERIE R ZAT
AN, EREGEREREFASENTRFLEZRONG; RHRIEEFRE. BETEZ
7 ¥ AL BOHY E AN

2. WA KT

(1) RESWFY, BEZH

A e UH AT MRS 77 NIEME, U=FA—MHEAH. LHKAETTEE A
BEeMFWFgf e E, BRAERE N ITHHANLEIERR S . FINEFR 5 A
THRZB (EZTEEAFERERZH, WAES TR WX ZHE, EEEHEA
REEREN. FPEHIRSWERKELCANATAEGEE ., BENKR, HHH
M, AT w5 E S

(2) BHTF. AT R R0 e R T A

AECWRANTHAE L E 2 R R EEEAN RN 6 ETEHZ N, RELHEAE
e EeE, AR, BEERRE. AZSRERT SEL T FHNILFATKT 60% (K +&
Bl R ER K ERER LG E N 0-10%) , ERTARARKNBERZ SN LELE
F=H BB KT 80%. 1B AR ok T AR B BT 20 MR 5 B . FF AU DLR IR A 45 R JE 20 AR
Z BEEE N, EeRETZ ERWHARS . FHHAN, AEFNIXHHHLEMRE
R, RIEH . REARAFTHRANRZRILELE, NARFAKRTELT 4 E
Shey I &R B HE —F U BUR iR HAMA, AEE L% LR SRHRF, EA
miRE G, BREHT. REARCAFEANNRZRILEE, HYARFEMET I K
e —fFNAe. AvIAeTEEEHENE. FHRILEe. MRFWEHF. LRTHFL
B, EFEEREESNRFRFERFRAENAET, BXELUFRSHF, HEFXH
A FFNKHRTEE. RE(ATFEEFHAN IR FELRAERNEEEMNZ) B9
KRER, ARG 2 FHEIGEHEXAORANE, AHAERZRIERNSE R HE, F
e A S Rl M RS 7T DAAR B A

(3) EFEEIRER THRaI NG EEE

B ARE S B AT E e AR e B T B B oE (B ] W OE 0 LS o £ R e 0 A
HIERFLR R R ER AR LR T REANTERTEHEHRG) B —
TEHMESEMRHE 20%, BIANRELAT EFBE.

1) E U B o3 5 A 77 X

LESHAEFTREN, £&EEATUREES L HEF & HARILRE 256 E .
JE 2 AT T I Ak TR - FE A e

OagkE: SELEHEANNTREAINTFANLIBE T FR, HIEFEEEE
FHAT



P 77 RHIRR 3 G 78 ST TR 15 TRAIE 27 45 08 0 < ik <™ i BORHBE 25

QEZ XN EE R : BELEEANNAIART AN BEERTR EAE A A E A
BAANCBEERTR AT = EA T2 E K #EERRARANNE, ELEEA
ML EZFFHNTANEREE S (Eea /AR ORERN), L HELH 5 E i E
DHEIRRTELENINELZ =+, & RBEFETUEZINBRERT, EEEZX
TR RREE -+ A THEE, FARLERAREN LHTRE,

QEMAEBE T E: LEeXEEHBE, EEN LRI HFAALLEL LR
30%LL LBy El W EE Y T, e T E AT LAS R LT AL 52 56 E HA 7 32 06k B 0

HEANAESRFAFAASESLLHH 30%MH R E B iE: o LB EN Y AR
B o, REML “O2FEE" R “@QEEZ XN BERIN” WL R 7 XA 1ZH 0 H K
B i 5 e B R A BB B — R

HENELGHHEAALLESLDH 0% LB E & E: AL EEHBE, T
BB i T — R B R E HE — A, TR AT —JF R H % R 2 2 03
BEAEMITHRESH, Uk BEEETRARE-—BRXELREVE, By
WA A To R e T i

A AR R B B R A F RO B, L ERRZEWH L B E
EHHRE. PRRAACERIGE T FN REAALESE, RAARBBEEHR)EESE
B A

2) EFURE N T X

E AU E 7N E R LRI RS R T EEREILE HARFTELF A <A
RAE.

3. MR, IEFTINEXEANEFER., BiEEE. RECEMZGZHEFEME
FHRH, SRELCREATFEMN, FERNR, TREHE:

(D BFERR, (2 ZFAHAR., ) fERNK, 4) LFasgERNR. (5)
MEARRE. 6 FARE. (D firkEFaL X G, &) FRANAR.

4, LHwEANRIERNREETRANEY . BFANEEFNEEDH

A I A HE L BB A6 UL TR T R N Tk R A R s . 2R IR
HERE, EEEBEAESELHEANE, EHREAEREANTFHFNAET, Tx
HERNRERNREETR, AFEFRTEERLEEFE, EEIABERT. K
REHBEER. BN, YEELEESF, FARERV TELEEARS UL EE
WH B, FMESTEANMM 2R SRS, MRsERN AT BE
B, REFAAGNGE. YXEEANRAERNEEETEN, AR TEZRAR
By et PR S AT B2 T 3 T3

5. AF e HE AR K FERRL S HENMEE KR TFN TSR

AESFEXHRAAET A AN R ERENERZETHRECE. KHALA. LF
WL RAEEFREABR R, KKT —BFHERT AL S 8K R WK A
HENAM (B ESTEAIL BN ELMHE ENA) RIE A K ERIEAN AL L HATRE
WA, AR EHEENAR AN R TR, i ENMERREZ TN 5Ee%E
XUFRERERENRLTREANR, RAACUEI AL LN FHRBRHENGOER
TRAE AL 5 e e B TRk,

6. ELRREAGRHELS V& R E B KT ERE IR

T, FHAELI AR E RN, R0 F K

8. SEHE MR HLF X £ HF # 8 FH

MENFZ—HRAAUEANCEETLR, REREAF 2B ELTIAMRIK #TAE
BHE, FULAERIN BRI L 0AFEARTIN, BNETHRES FHENRE,



P 77 RHIRR 3 G 78 ST TR 15 TRAIE 27 45 08 0 < ik <™ i BORHBE 25

FREAERENFAFF, BEEBRAMBNG G, MNRKF 0FFEFILERE LS HH2
&, #AARHERNY, BEMER, XERKFOHAEE T REE, HiERAMNRLE
FHESNHFNFEAGERAMNEASE RN ERKF @m0 Eks fna, Mg
TP T e B, EAT AR R LA B AR TR, RARIANBLEE T
REFERTRRABKTEAMRNF R A GG, 2e0FFAATRENLEIE
Bk

EHmMENFHE, AL T HEMURKF @aweE, HELSEEAELER
HREFHREMEH AT IA T RN FEREFEXFH, ©TENFEE T RELAN
BeAE, HILNTHEE A AN ERRLTANE, £2EEBATAEETTRILM
AEH T,

ELTEAMBRELRK P ZEFALBEARZ T WERR, FHILLHMNRIEEERK
P B AR (R T RE .

BRMEAE G, £2FBATELTEFEETMEL L GEAHREFS IR
WP, FAREAR KA o BRI P B & e R ) AT R T RAKR
B, FlARE e EH W GIEAT GERK B & B M E R AE I

(=) EERF

AR 3 FRHAFTHMBEABIEREFES (UTHRK “REL” ) EFEIEES
2020 4 7 A 16 HIEME#FP[2020]1494 SCEMES. FEMERE A AL S E LW E
M, FARAEN AL SN EA R D AR, A RARE T AEEE
RN

ELEBEANRBBERRT. XA, EEGHOENERZR LM, BETRK
e — R A, WA RIE R,

EeRFEERELaRRFELRH, NN ELNIFFAMEL RN IEA,

ERE e/ EeaRARNEMAT X AR BAEZEFENKEEe6FH KN
— W, WERFWEARGBMAE, E— 7788 E PR R E B0 2K e 2,
i & R A R .

EeFRAMMECEREEALEN, 2o 8BARAE=THFEANESR, AR
REEZEW, R2BBAFFEH K. B, AXHAZHLELHZTERLT 7
E—REHE, WHEE., ERIRESWEXREL, OFRANXELSETEALFOA
K I B 4 2

RAANEHARRELERATARTARBEHEL, AMEHERS, FTHE
HHERIT, AERORFRAFNLERRAS “EeNTFTARS” B,

i, AR Ee R

DL 0B WL 24 2 3 A W 3b [www. nffund. com] [ £ AR #.3%: 400-889-8899]
® (FAHAR 3 FEHFRBABELEARAELESL AR .
(FAREIR 3 FEHAMBASEIEFR A ELTLERI .

(AR 3 FEHRAMBSEIEFR A ELBENAF)

O HRE. EELFTERSE. PHREMFERSE

@ £ 4 H4 A

@ £ &8 BN KB R 77

@ =t EEL A

ANES A RIS



F 77 FHBIAR 3 4 WITTOR & UAIE 4%

WA E

oo
AR oL

R F R

YT



