_EE 380 32 5 U AR BOESF B

H4e 2021 12

=R

20214£03 A 31 H

HEFEN: HIESEERMBARAF
HEEREN: TEHERBITROFRAF

EHER: 2021448 22H



_EIE 380 52 5y RIT TR TR BOIE S BB R 4 2021 SF 5 1 R

§1 EERR

HeEHANNERS KEFRUEARR G PTG RERICE. R PUEMRRBSEX
W, JE AR SCNE . RN e B AR AE A SO ST A

REENHERRBRAT RO AR ARREAREERME, 202144 20 HE
B ARG P SRR HERIIAR R A SIEEANE, RIERZAE SRR

B RS VERR IR B ORI .

S BN LRSS R B R 5T M R U BEATE R 58, (EARIERE & —

TE LA o

R MEEWSTFARRIAR KRR BT IR, $BE A 55 ST S A4

[ A 4 PO 55 U A A5
A IS SRR A T

ARERE 2021 4E1 H 1 HEE 3 A 31 Hik.

§2 EE BB

FE TR /7 _LilF 380ETF

N TR R 380ETF =¥, _Lilf 380ETF
4 ARG 510290

AN 510290

S (e 5 oy B I
HEERAEMH 20114£9 A 16 H

i IR & 0 AU A0 70,448,915.00 13

# H AR

SR EREEARHOFR AL, A SRR O 725 AN R R 1R 22 A /)
.

B R

RIEG N AR RS, RIHEEEHNE, %
FE 3 IREAE A (O Fi AP (0 B HE A A AR B P Bt 4
s FEARIEAR I RO B S A (A4 BEAT AH
VRRE o TN RO 1 2B Y RN R B R AR TRC I L 3
Rov TP ELSEAT UMY, BRI < 1) R U AT [ S8 0 A J
EEREAAR IR R AR T B ORI, B8 Ry
IRIG UL S BORBIPEA 2, B A i A S BOIei A 24
SRR IR EON, R BT DO R A
EEHETIE A AN R, AR A S R
PRERPRAOIEEL . A & ] BB s I SR HAt e [
UEME 2 SO VR IORTAE Bl dh o A IR B IRLAR I Bty
AR KRS EL A BN, DLEIIOREDN H N, X eh R4
DR AU LR IR G L T (sl PR KU 5, EER
TAPESS . A SRR 0T 520, i % o

01  dL1312 |




_EIE 380 52 5y RIT TR TR BOIE S BB R 4 2021 SF 5 1 R

SLE W S RS AT B R E R . AREEE 15 R
FA B Fe BB AT AT AR BRI S A 0 R R 1 52
Gy AR ER R 22, TR B SR AR IR EU H 1

b 45 Hb B e v FIE 380 Fa %k, TR 380 5%k
AEGEREES, NEHWES TREES. ik
BeEHRMmMgEe. RESNRHIES, FEX

A Wi 28 R AE F 5E 2 E A EREEPR AR SR, B S5t
B, LARbR R BT AR R AR I ZE T S AR ABL R XU 0 R
FHIE.

AL N T 7 3 G R 0 A PR A

BEEFLEN o [ R AT B AT PR ]

E: ARESGHELHHMITHARAGFERFHBEEHEL ST, WK
N “380ETE” By, “ FilF 380ETF”

§ 3 EEMFHEIFMESFERI

3.1 EEMFER

A ARt

Bt LB WEW (202141 H 1 H—2021 43 H 31 H)
LA Sl 5,509,128.99
2 A 347,548.67
3L T 35 5 4 Ay 2 A 10 ) 0.0048
AR FE G 5 7= 1E 132,899,244.60
S5 R B & A B E 1.8865

PSSO I wb o B Ak = A N SR S DAL BB S R Y P N S E I SR MU
P EAR TRy

2. AW oL s fig 2t A ALE YN . BeRlas . AR O35 2 Se i E A2 3R
) FHBRA R PG AR, AR A 2 SEBl e in EASII 2 Se i E AR sl ad -

3.2 EE&EHERERI
3.2.1 AR EHESHTHE KE L ESFVS R EER R R
v T
o PEM | g | LS
pe |2 {ing Kb | o ﬁi@ Wl | 00 | @@
® @
J:"J‘_?EE/I\H 0.10% 1.21% -0.29% 1.22% 0.39% -0.01%
ﬂfﬁ/l\ﬂ 4.25% 1.09% 3.48% 1.09% 0.77% 0.00%
ﬂi:~j’;|3 32.14% 1.20% 27.64% 1.20% 4.50% 0.00%
=4 20.30% 1.40% 6.80% 1.41% | 13.50% | -0.01%
oA 26.57% 1.28% 6.94% 1.29% | 19.63% | -0.01%

o2 T 4L1312 |




_EIE 380 52 5y RIT TR TR BOIE S BB R 4 2021 SF 5 1 R

HEE&ER
EQE%E 88.65% 1.65% 55.84% 1.65% | 32.81% 0.00%
X 7

3.2.2 HE S A REMUKRESH PR THHER KRR RS RS
N a0 2R AR A HL R

M7 LIE3B0ETF Z i EBR KR S G L & W s R/ A L B AT EEE

200. 00%

150. 00%

100, 00%

o
50. 00% Lr Wlﬁ ’J' w!yﬂ r;lr s

*ﬂH Tﬁy f
0.00%
_EUCI% T T T T T T T T T T T T T T T T T T T
SES SRR R A RS S A S S S,
S E E R E RSz es8REBE=E&888
|[— BUHBESKE — BHUSKDEESE |
§4 BEANRE
4.1 R&EZE (BERELE/PAH) fHiH
FAZEESHREELH | IFH
4 B %% HIRR Mok Tt B
FEREE | S | FR
T AHS | 2019 4E 7 - | 115 | B, BT S R M
ez | H12 H (CFA) . HEMEiHE (cpA) , BF
i FeE MO FE M o AT ER T s TR A TR

ANFIEGIHIGER . EEER TS
BRI B e 1138, 2010 4E 2 A A
JrHke, PfEiEfERbERES . 2
R TR AR, HesH
Bh#E; 20154F5 H 22 HE 2016 £ 7 A
29 H, {FFg7J5 500 Tk ETE. §§J5 500




_EIE 380 52 5y RIT TR TR BOIE S BB R 4 2021 SF 5 1 R

JRAT R ETF 2448 201547 H2 H
2202012 A1 H, FFEREE. &
BRI EAT, 201947 A 12 HE
2021 %1 A 7 H, 4Er 77 ik 500 Tk
ETF &4, 20194E7 H 12 HE
2021 -1 H 14 H, AEEH7HIE 500 JiR
FEETF A& 48, 201547 H 10 H
24, f£500F BEEAH; 2016 4F5
H 13 H&4%, {Er7 AR ETF 34
23, 2016 4E5 H 20 HEA, EE)
BNLAR ETF B & 43 2016 4£ 8 A
17 H&4, 1£500 5 SRR ES L,
2016 %8 A 19 H& 4, (TR ETF.
M IRIE S AT 20174E3 H8 HAE
A, AR ARIUES: ETF B &4
H, 201743 H10 HES, EfHH
IEAZ¥RIE S ETF 2443 201746 H
28 H&4, R HUEEAT ETF A4
243, 20174E6 H 29 HEA, {FE)
WRATE R 423, 20184F2 H8 HE
A, ATHM ETF L4245 2018 42
H 12 &4, 77 H RG2S
H, 201947 H12 HES, T L
iF 380ETF. F§J5_LilF 380ETF BE4%HE 4
23 202012 H1 HAES, FXE
&, mPREeREAH,

e 1. ARSEERSEHIEIR PPN AR S FRAENH, JFEREL AR H L
Lk A BB AR I AR MRS BUE g A CERD HIY,
2+ UEZF M AE IR SR AE I AT W o GIEZRAL AL B2 BEAR A B IMED ok THIES:

N NAEERE Y PSS

4.2 BEANREMAALZESZEERTEHLN DN

AWEHIN, ARGEHNHEET (PN ERETR SRR Gk S0 A
P T ERER S AR GRS S RHE, AEWSAE . B 500 R e 2EAE

BB B, AR TR P KRS (R b, G AR AR 26

AIMEWA, REE

BEREGEGH, BAREEREOERG AN . RERBEEHE . S5 g ki 54

B EAREHEM e A FRRUE .

4.3 AFRGETHR
4.3.1 AP35 B HIPAT B 5




_EIE 380 52 5y RIT TR TR BOIE S BB R 4 2021 SF 5 1 R

RIEIN, ARESEHEINRIAT (EHFEERESEFERARAANTFLHHEES R
WY, sEEAIRHIE KRS, B RGN LA &R 7 AE Bk 55 IR R A R AL 5 AT
PAT, AFXFEE T EEN A ES RS .

4.3.2 RHEZ BT RN T YEA

RESTARMEWNAGIERE LGN RGN ESE NS AR TA
ESH5MZ G AT RN, RBIRH A28 5 RS b 1 B8 Gy i il % 2 H ik
BB 5% TS L o

o

4. 4 MEBNESB R BIBABEST

AAR A HIP _EAIE 380 $8HCT 2 0. 29%.

WA IRATE [ “PREL B ARG . CHNERZ SR | “ERERRZ I
SRG” . “ETF WEREHERR” &, BAREGRRE R Z R EHER LK, I
I A 0 XU ERARE , BAOR T AR ETF B &2 4 ia (k.

PATS AT A5 1A A BRER R 22 I R 0 A F

QDN )i S rE RS LNl A L

(2D HAI R [ 5 SR (1 By MR AN B (22, 5% SR AT Tl Iok Py 43R ) 52 5 4 BB B % 22 B/
1

(3) A NFR B I CELIETR R AREOUR S D 45 5| G I B IR B i 25 B ik 4
ARG o

4.5 MEBNE LSRN

BEMRE WA, RESHBUFED 1. 8865 78, WMEHIN, HHUFEIE KR 0. 10%,
[ AL S HE RS KR -0, 29%.

4.6 MEHARESTTE ABRE ST = ETE

W IN, ARG RNIES: — A5 H RS0 BRFA NEEAR — O ABE e
WPHHERT LTI e .

§5 WHEAGHE

5.1 REHRESH-HEHNR

o — 7 3L 4 B R PR He
Fs T H & (I6) e
(%)
1 | B 131,544,955.34 98.84
Horp, pRZE 131,544,955.34 98.84

# 5 7 L1312 W




_EIE 380 52 5y RIT TR TR BOIE S BB R 4 2021 SF 5 1 R

G HR

I R VAL 2 A5 %

63,000.00

0.05

Hrp. fitd

63,000.00

0.05

Vi SRS

U2 Eia

SRIAT A R AR R

TN AE Rl B

b K IR AR SN R 45

SR

7

HATAE UM 4 (it

1,246,019.75

0.94

8

Fopl g™

237,610.85

0.18

9

it

133,091,585.94

100.00

T ERABBEE B IS R B AR E G, 1R R A A T T A AR B ARG
{IEREER

5.2 MEHRETUORHBEREAE
5.2.1 REHRIFEH T ATV KA A B R A A

] 1725 ARMNE o) o 4 P I E A (%)
A . MR, L vl 137,970.00 0.10
B K 5,155,359.78 3.88
C b4 76,169,623.88 57.31
D :iﬁt?jjk%jj » IR BRI 6,402,025.85 4.82
E sl 3,652,338.26 2.75
F R AT 7,677,618.77 5.78
G paliibe RN g4 5,975,064.29 4.50
H {15 RO 1,347,244.00 1.01
, R BAEAE B R 5,740,391.34 43

Zlk
J Sl 6,434,481.42 4.84
K 55 i 4,655,364.26 3.50
L FR G 55 R 55l 1,651,826.30 1.24
M BEEEREFANE ARSI 1,218,910.80 0.92
N IKFI S FRIEEAN A i b 1,898,204.94 1.43
0 JE RS B ERAN HA AR 55 - -
P HE - -
Q PAEFIH ST AR 1,448,370.00 1.09
R A AR E AR R 1,304,555.00 0.98
S e 307,480.32 0.23

&t 131,176,829.21 98.70




_EIE 380 52 5y RIT TR TR BOIE S BB R 4 2021 SF 5 1 R

5.2.2 R EHIAR R BT REPRA BT A &

(e

RE S

AfehE Go)

i 2 4 B 1 E BB (%)

A

AN O N

B

KA

@)

fill i b

292,549.39

0.22

w)

WA NI /8 N S W& N Y |
BRI,

24,036.12

0.02

I

PR ZEE

ALiEIsk . B EANEREOLY

T|o|m|m

A A ol

L]

F R BAEAE S BRIk
55k

51,540.62

A4

Dl

AL GE AR 55 ik 55l

BHERE A A RS

IR IRSEA  FE i B

JERARSS  ABFEA I AN AR S5

#E

BAEMSTAE

A R E AR R

wlml|lo|w|lo|z|lz|C|®]|—

PN
ZEE

it

368,126.13

5.2.3 MEFAREITIL 2 REB BB R R BRI R A S

AT G IR R R A OB BB

5.3 MEHIRIEA RMHE GRS B E B/ RF R +2 BER R R A
5.3.1 MEFIRIBBER R HZ A RIME SEEFFE AP HEFRIT 2 BE

B
Fe | mErm | mEman | kR | Anhi Go | DErar #E
Eefs (%)

1 600426 &5 7} 46,900 1,761,095.00 1.33
2 600015 EE AT 253,500 1,632,540.00 1.23
3 603882 LI B A 11,400 1,448,370.00 1.09
4 | 601233 Wi B 65,900 1,360,835.00 1.02
5 | 601966 BE G 28,327 1,325,703.60 1.00
6 603899 = A 15,342 1,310,360.22 0.99
7 | 603486 B B 9,300 1,269,450.00 0.96




_EIE 380 52 5y RIT TR TR BOIE S BB R 4 2021 SF 5 1 R

8 600079 NBEZ 40,300 1,240,434.00 0.93
9 688008 TR 18,700 1,144,440.00 0.86
10 | 600132 ;N R 10,000 1,112,900.00 0.84

5.3.2 EFRBRBE LA AMHE 5 ZE ST = E LB /DR R 2 R =

B AH
e | mEmiem | mmEan | ME gD | AnkE Go | Do o
Eefl (%)

1 | 688689 R 3,105 60,050.70 0.05
2 | 688616 76 1R 3,918 46,389.12 0.03
3 | 688662 B R 2,556 39,899.16 0.03
4 | 688191 BPERIH 2,990 34,026.20 0.03
5 | 688092 ZREH 1,137 31,779.15 0.02

5.4 MEHRERFBMIRNBFREAS

EHEAL: ARMT

77 i b

o e < B R L A

(%)

[E X 5155

RAT SR

WIN | =

SRl

Hrp: BURTEERM

Al i 55

il e T R 5 57

S8

A (CATAZ D

63,000.00

[F Mk A7 5

(| N |u |~

HoAh

it

63,000.00

5.5 WMEWIRIEA APHE B S BTTE AR HEA T LA R R A

ERAL: AR

o] e n WE | . | HEEEESE
F5 | R i 4 Fr N ARME Go) S

1 | 113045 A 440 44,000.00 0.03

2 | 113622 B X 190 19,000.00 0.01

5.6 IR HIARIZA SRHE G ZEF 7 LB R AT +48 B SCRAESS
BEAH

AT GAIR IR R A 7 SRR SR

Ed

8

7

1312

7




_EIE 380 52 5y RIT TR TR BOIE S BB R 4 2021 SF 5 1 R

5.7 MEHRIEEA RME G F & 57 FHE LB /NP BT A St & R R
il

ARG ARG WIARRFFH SLEJE -

5.8 A HIRIEA AYE 5 S T3 E5 H IR/ MRS B AT A8 BUES 3 B 48
ARFE AR IR AR FFA B

5.9 MEWRAESE B KRR B EF LU A

5.9.1 REHIR AT SR B KR B H QoM 2 A 48
SRR ARTT

o u BEE O | Bt ARIER | ey
S2) (J6) ) (J6)

1C2106 1C2106 1| 1,218,880.00 23,840.00 -

A RMEZ S R ET o) 23,840.00

e Ae O A E (o) 60,854.37

JEFR A SR B AT A R A3 (o) -52,480.00

5.9.2 A EH BT IR R B BUR

AN SAEREAT AR GLIRBEI A S BB B 0 BORAR 5 U8 LR SN, DL A
TRAE Y H B, X i R G KU A RS SRS R 00 T RIS P U 25, FBERRB R L. &2
DiE KBRS 4, 8 2 Sk m A Sk B IR S S AT B RE . AR g
AR SLHIATAT A, BRI SR B LA B B ) 52 5 BRAS R B R 22, IR B AR BR
FREGTEEL H

5.10 REHIARASZEEH T B E FUH 53 5 B L i B

5.10.1 A3 E A R B R BUR
Tco

5.10.2 R AT B B 0 B 65300 B0 G 04 2k B 40
o

5.10.3 A< E 67 30 S R VRN
%
5.11 HFEASWEME
5111 FHARESBR BT+ RIEHFKRITEETR T HIHBEEHIILR




_EIE 380 52 5y RIT TR TR BOIE S BB R 4 2021 SF 5 1 R

WHE, REMREHE HIT—FARBIATTEI. LUREE. Wk, BRI
FRAUEZR BB B SR AR A DB

T A e B B AT+ R E TR BR R R ARAT GIEZRAEY 600015) APHARIUESR A 4T
ARG E R ILRME, ARG G H AT —F N 2B ATED AT,

AT 2020 4 9 H 4 HAGRK, BIAEHEHAT ARG, ™ Fd sk d HZE N
A 7R RGAEAEE KRG B R, TR EE R EAE N K5 B T AR RN, K
RA A AEMAS O, 7™ Hd s B AR 2 U S5 SR A, A R ARAT DR B B A B R G e X 2
A 413K 110 376,

Xt ERUETF MR R SRR I (U ] . AR GONTR B S G, B RITR Sy, b
TRAE I3 A BE BT DR HRE 7 A5 B A SR A RN 2 =] ] BE A 25K
5012 FHEERENM AR ERTEHESARAMAENEERERE. W
R, IR SRR BB SRR D o

AT G P BT VT A4 BRSO 3 B RIS R R, AR SE G N I E
AR B ZRB SR AU N RN

5.11.3 FoAth B = B
Bfr: NRMJG
75 SR & o)
1 | FHFE S 171,657.99
2| MISGESEHE K 65,649.72
3 | MU -
4 | RCRE 303.14
5 | MUHIEEK -
6 | HABRISGK -
7 | R -
8 | Hidib B
9 | &t 237,610.85

5.11.4 G HARTEE KA T E R R T3 B SR B 40
RIS AR A WAR AR A AT 5 B A T R 505

5.11.5 G HAR BT 42 B 5= Hr AR At 52 PR 175 450 A 144 B

5.11.5.1 IG5 BAR I BB 0+ 48 R AR TE 32 BRI B Ut B
ARSI AR AR FEEI T /01 44 M 52 TR AN AR VLI 52 R (145 40

5.11.5.2 BARFRARBEH B T 42 B B2 HH A AE Ul 52 PR L it B

FEERAAN | GEev G | R TR
= HH ferT HH UK
BE | BEAR | BREE | ahe Go |t o "

1 | 688689 ERVAT AR 60,050.70 0.05 | BHEIAR BT o 5

10 7 31312

=




_EIE 380 52 5y RIT TR TR BOIE S BB R 4 2021 SF 5 1 R

Ll
2 | 688616 [iipaEEEs 46,389.12 0.03 ﬁgﬁ”ﬂi%ﬁﬂgéﬁig
3 | 688662 H R 39,899.16 0.03 | Bk L1l
4 | 688191 B AT 34,026.20 0.03 | WA L1l
5 | 688092 HRFH 31,779.15 0.02 E@m%ﬁ%%
§ 6 FFBAEEHBED)

B

T ST 2 G A B 80,448,915.00

A 5 TS ] i < 5 A £ 0

10,000,000.00

ok 7 U 30D Ik < B [ 50

20,000,000.00

7 S () 2 e PR A2 i A (A s BA-"4151)D

et W AR 4 A L 0 70,448,915.00
§7 BREBHEANCHBEAREREAEESE N
7.1 BE&EEBEANRFELESHHENHEN
AAREWIR, HEFHARTEH RS H.
7.2 ZE&EEHEANZRHEBRERELEESER G HA
AARE I, EEEHAAIAAERI . B[R B K S AR R G 1O
§8 HMBHEFR R EMEEFE
8.1 MEWNE—REEFRFEESOHHLHIARISET 2056 1H
Wt HH N 3 2 S Ak s I A AR R 2
a4
U\ 25
9 s E*/ HARI 3 %5 FR 3 %0 e [m] 473 %3 ES SR
it 20%
T[] [X
[]
P 20210101-
1 68,399,941.00 10,154,400.00 18,000,000.00 60,554,341.0
4 20210331

o113 31312

=



_EIE 380 52 5y RIT TR TR BOIE S BB R 4 2021 SF 5 1 R

Ik e DA

$%$ﬁ§ﬁﬁﬁ AT 20% )3 S A A N, ERE B Eef L& T, HREEHAREUS
I AR B 587, o T BB XU AT I e R Bl KU

8.2 MMBHE RFHHMEEES

T
§9 BBEXHHEF
9.1 BEXHER
1. (EAE 380 A2 S A AT BUE /R R R SR E S )
2. (_LAIE 380 28 S U FFHGRAR BUIE R R FE S FLE ML)
3+ _IE 380 22 B R MG BUE 3 R 34 2021 4F 1 FEMR A R .

9.2 FFTHHE R

TRYIT AR FH XE A AT IE 25 B 5999 534 K H 32-42 #%,

9.3 HEFEHR

M%5: http://www. nffund. com

12 7T 31312 B



