A REEHTBRSRIERRERES
2017 4E58 3 =TI SE

2017 4£ 09 A 30 H

EEEEN: HHESETEFRAF
EERXBAN: PTEHIERITROERAT
REZEHBER: 2017410 A 25 H



P 77 SR FE T TR0 5 IR $5 DR 3k 4 2017 455 3 FFE AT

§1 EERR

HEEHANESE S LEFRIEAR S Prgt AR R R R S VERRER B E KN,
FEXS LA BB B L AR MR S B AR AN ) S BT

REFUE N E TR RAT B A IR A FIREA RS S FRME, T 2017 410 H 23 HREZ TA
T M S5 AR bR . SHER DB R A GG FE WA, PRIER N EAFAEE LR, % T IERE
LEip NN

S E BN RV ARSEE S B 5 0 IR U AE BRI IS 2 g 087, (B RIE R & — € &
Ho

F RSO AR ARAMGEI . $ 5 WU, BB LM 15T PSR T LA 4 ] 1 AR S
CAEEE AR e

AR M 55 SRR A

A EWE 2017 4 7 13 HE % 2017 4£ 9 H 30 Hk.

§2 FE7= ML
2. 1 BEHEFFN
4> fATAR A7 SRR T R &
B4 F A0 004446
HegriafkE =X FLRIFF TR
e a RN 2017 4£ 07 H 13 H
35 HAA I 4 47 40 401, 377, 755. 05
Rt Hix RFEGTE MR R AT T, 14 AR E BT IR
P SR 1. B~ B SR

AHE il E 1 5 E A A RT3 B R A B ANIE SR T 37 K Je
%, TR RS KRG 2E 5 7 T et 5 KU, et
R E AR RECER . R RSR B I L], AR DR R AR XU K
AR RS E B FEA IR E IR . BAh, AR
FRER LT R 1 5 AN IR B C BRI Mgt A S
k-2

2. PRERI B A

FIEGHIET HRSE AN T 6, SRR EL 4

=N

%200 k121




P 77 SR FE T TR0 5 IR $5 DR 3k 4 2017 455 3 FFE AT

FERIMSCE T ), BRFAERAR . (RSCE R & KM ER K
B BT AT BEERGERAE BAEE M4 & i . 5t
TREA G BT IO SRR, X ST,
FE B BRSPS G i i KA, R A2 4 & TP e il
EACE, AN A% W v L A A S BN (E N S I S2 HOIESR .
3. RIS

FER O A R, BRI EMAsr. Bamshm., kT NS
ANBEBE AT T3 T 70 A P AR R A IR S5 # 324k, IF 7e 0 %
JEA G AN TS B SePrtEil, ICEGTFAGIAN; Hik, 4
AR FAIED T B M S E SR & 1SR I &
R, A EIRFAH EM R E r AR E AT, BRI A,
IR AT SR

ARG R T /NS T AL S G TR AR A
X, HBEAAE TR A e A il AL S5 75 1R X i A
R R BRI BAR IR RE Y, NORICE NI T A BB Sl . A Sk
SR BHZR BRI 02 2 W ANER B35 51 AR )15 P 2 AR T
FEREH A A . firian RSN, e A1)
PR A

4y BOIESBL BT s

AT GAEBATAUES B, Kol 0 BGIERR IR 7 2R A TH FI R 7T,
FFE A ROIEE iR Y R EEBAAGEACT, FF7E 05 IEBUIE S 1
Wead b WahtE. RBPERRAE, 2% s R SRS B B2
PRI . P ORY SRS« ALFT SRS . XUAIBGIESNG . A ZZ 5 K
AGRIPPERA T BGIE SIS . S22 ORI PR AT BLIE SRS 25

5. BESCRFUESR 55T SRNE

77 SCRFUESF A3 TR SRR 10 Al 537 ot B A ARG R 2047 5
AN R I A B P UE SR AL i B ARG T, SR AR T 73 A
ANBCEAAE AT S 5, XS IFREAT RS 70 A AR (PP e AT 552
AR R AR AR 1 B SCRFUE SR ISR B BT I HEAT 0 A 12
DN iz A

73

% 30 k121




P 77 SR FE T TR0 5 IR $5 DR 3k 4 2017 455 3 FFE AT

6 JFROUIHE B S

AFEELUE IO sk, BUERIES I N B R B P
5B P e T i R e JFOW N, e UK B B
NS AR I < (00 1 R 55 DB [ T A T A8 A o AT AR O <3 T Y
R RFFG & L Ta e, CARAT I i 40 T B R 2K, JF

BEAR S 72 OB R, Sl A sl 1 7 2

b &5 bl i v VPV 300 TR RS2 X 20% + FR R 22 A Fe Bk 25 2 X 80%

IR 2 4 HE AFEGNIRE IS, HACWIE Y KRS AT 25 7K AR T I 22 A
e, mTHHENES, mmitigits.

S 5 UN B RS HARAF

HETEN [ TR ARAT I A BR A 7

BN SANE Ak B 7 RAE A R4 C

NE o FFE T B 004446 004447

IR T R H A K

\

136, 037, 659. 75 1 265, 340, 095. 30 1

EIsY
¥ RIEGTERL T TS RGEHER RS HME BRI E N, WO« RE".
§3 EEM FirMESHFERN
3. 1 FEMEFER
Fh: ARG
T E W 5 bR WA (2017 4£07 A 13 H - 2017 4£ 09 A 30 H)
P 75 R4 A R 7 oRAF C
1N RS § 651, 212. 41 924, 521. 08
2. I 782, 766. 64 1, 180, 464. 20
3. TP 35 3 < A 990 ) 0. 0058 0. 0044
4. IR I B BT 136, 820, 426. 39 266, 520, 559. 50
5. JIARIE G4 A 1. 0058 1. 0044

T LA OB aR FR A G A MO« BEBTIGEE . eSO OIS 2 Fe AR shiieas) $nRsk
FRK B F G RO AR, A HARNE 9 A 0 O s B i i B A S 2 e (B AR 33 o

%470 3k 121




P 77 SR FE T TR0 5 IR $5 DR 3k 4 2017 455 3 FFE AT

2. iR 3 GV BHEARA BAERA NN EEE 5 5 G 5 T A, TN S LS SEBRI R 7K 2K T
FBIAC

3.2 BEHERIN

3. 2. 1 AR EHES IR EN KR RIS R B SR LB R 0 L
FA 77 SRAF A

W5 L
ey | 00| et | LT
b B &gé Kgy | bl | | OO0 | @-@

HEQ | FO @

HESERESERERS 0.58% | 0.07% 0.61% 0.11% -0. 03% -0. 04%

A7 SREE C

‘ BRI

y NZ5 R

) ppgsy | IR RBRECRC s

B BX KED KRR | R b O @—®
HEQ | %O ‘é

HESERESERERS 0.44% | 0.06% 0.61% 0.11% -0. 17% -0. 05%

3. 2.2 BEE& & RAMUNRES RHHBUHER KE23) KL SRS B4
e 2 FR AR BN ) LR

P 77 SRAFEA SR THPE I 3R 5 [7) 3]l 47 b 8¢ 36k o Ak 238 49 [ 82 A 3455 L P

0.60%
5 0.50% » » R e o
bt ~ 5
£ 040%
a4
& 0.30%
g»\E\
= 0.20% =
B ) A
= 0.10% [ f ks
o \
Bl U e
2, 0.00% {F—
= -0.10%
ind | |
= -0.20% 1
B )
-0.30%
-040%
o™ ~ b w0 (= o™ o o < w o~ o o (vl I~ - w0 =3 ™ I~
b T o o o o Q = R X o N L7d Q Q = T T o o
~ ~ ~ ~ ~ w w w w w w0 ow w @ @ = @ @ @ =
o o o Qo o Q o Q Q Q o Q Q Q Q Q o Q Q Q
8 B & 2 B KO £ BB B B R OB R B OB oE BB
o o o o o o o o o o o o o o o o o o o o
o~ o™ o™ o~ o o™ o~ o~ o~ o~ o™ o™ o~ o~ o o™ o™ o~ o~ o™
— B EUEEEI TR — B IS KE

% 570 k127



P 77 SR FE T TR0 5 IR $5 DR 3k 4 2017 455 3 FFE AT

B 7 R AEC B E K R 5 [F) 3k Gt e R 3t v A 38 3R 00 ) S A A6 EE B
0.60%

% 050%

¥g )

= 040%

a

W4 0.30%

£E .

= 0.20% Pgsssssanna iy

= : R W

B 0.10% X -

S 0.00% {7 \ -

¥ |

£ _0.10% ]

s \

& -0.20% Y

i ‘\

% -0.30% \

-0.40%
e = & & & &8 g ¢ I ¢ § § & 8§ 5 T 2 2 8 §
5 05 5 5 5 8 & & 3 g & g @& 3§ & g & g & 3
~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ r~ ~ ~ ~ r~ ~
S &8 &8 %8 &8 &8 &8 &8 &8 §8 &8 &% &8 & & &8 &8 & &8 =8
|-—- FH P EIE IR — B ik |

e EEEFAMHEAMRE RN —F. ARSECMNEREESFEMCHE6 N, B
EREARIE SR TERES .

§4 BEEARE
4.1 BEZE (RELSSI/IA)

ot

5%

EAREENEE
Z IR

IR H
M

EEH
i

EZF M
A4 RR

B

=

PN

& 2

& &

2017
FT1H
13 H

10 £

o, WERKFeRMEE L Wi, M SR
(CFA) , BB ML Tt . 2007 E 0N 7 54,
FEATAS B e A, BT 8] s i 2 45 B2 3 47 5T N
[ 5 W s T TR RS D1 222 1. 2010 4 9 H % 2012 4
6 H, M TELEESLH,; 2012 4 12 HE 2014
9 H, TR T OSSR 2015 4F 12 A% 2017
2 H, TR TGRS SEE; 2013 47 A& 2017
9 H, M TRAEESLHE; 201049 HES,
AT 2R LG43, 2012 4 5 HES, HIFET
SRIFEL; 2016 4F 8 HEA, TR TIEFR.
IO M RHIESSH; 2016 £ 9 HES, /T
M7 Z e S 2016 4 11 HZES, [T TR %Rk
S 2016 4 12 H RS, AT T B NIREG HE L P,
2017 5 1 &S, EFTT% 0. M7 ARE G223
2017 4 3 H&4, (M RiiEesm; 2017 45 H
24, [THTRERSEM; 2017 6 HE4, ITM
TRMBE S LT, 2017 £ 7 AES, ElETREESE
2 2017 9 H&ES, (ER T MNAIIEEL R,

%670 3k 127




P 77 SR FE T TR0 5 IR $5 DR 3k 4 2017 455 3 FFE AT

e Lo XEEEREERESLR, AR RS S RAERH, BRI R A E %k
SETE RIRRES E ), b fe AR AR e B, “ARNE )7 A0 BRI 20 0 4R R 4E A 7 voE
T RO HSAT F STRT ARG 11 400

2. B MV & SCGEMAT I h oy GEZFAL AL RS B INED B RRLE .«
4. 2 AR M 235 R (5 0 8

AN, ARGEHNRIET (P NRICNEIER SRR ER) S0 RIEHEM.
FEER A (R R HPTOR & BB Pk G ik e o /) e, AREWSER . B
SRS BEANE B 507, 87 R ] KU R Btk D9k S AR N R O 2
AIREIN, BB FBEGIREN, AMFERS IR A EERR e, St
B R B HETT A RIFEEM S R RUE
4.3 AT S E TR

4.3. 1 AP BHIBERHATHEDR
AIEHIA, ARSEHNHRPIAT QEFERESEEA A TS EHRTEL) , 5%

EAARL A S RE, I RGN TR R AN S AL 2L S5 R AE S 5 A P AT, A PR Ay
N E R T RSB R AL G .
1.3.2 REZBITHIE TR

ARG TAMEHAAFAERFEZ TN AREHAREEENERNIAERAEGSS
(K152 53 B AT SEA R H S ) 52 5y AT 50 A B 28 oy e I AR 57 24 H S R 1 5% (158 53 IR KK
N3 F TR AL A B BB S A Bl vk A S A K TR R s e 1A 3 BT
4. 4 SR I S R TR SR AL T

4. 4. 1 REYAE SR FRIENIBEMT
SR PRI R RRIA TSI, T AR 8 T R L S 5 T 2 6. 0%FH 6. 4%,

7
[ 5E BE 7 45 R T R LI [Pl 22 7. 8%, LRI ARXT mg I, mdh A T R R, st
PR A EE Gk ml 9, ag LA R ORI AL . SR AR & T, {5 8 H M2 [R] EL I [ 2
8. 9%, FLIEL T BRI T SR ZATALHI NS 7-8 HdiK K- F-FAz, Hivh 8 H CPT [FEL 3 1. 8%,
PPT [F]ELHEK 6. 3%, PPI Tl SLmkfit 9 H S S WHERAAI K AZE, A 10 H1EXUR3)
iR, dRFRVIAEH 10014, B3 DA 100 14, FEEmA&IEH] 500 14/ A 1K, EfFA MBS
MIEEBIN 3: 2, FEAFFETI . =FRELuBBGeRETH, AR RS TTiC AR b i W8 THE .
=R RAT B ZAR A, 9 H 30 H SLAT B AT R L 2 <5 Rl S S o [ PR

iz iiig i, =FEWEERE R GES N T LERTF. 1 FER B %57 4T 9BP. 1BP.

BT O o121



P 77 SR FE T TR0 5 IR $5 DR 3k 4 2017 455 3 FFE AT

10 EE I 10 SEE G H 5 FAT 1BP. 147 5BP, FIRHLA A K, 3-5 (5 kR
DURE I T R IR E 67, WRRIEFP- T EE, A RIUF T AM. =T TTIRMBLF, L
UEZEAR L35k 4. 9%, H/MRHR T KRBT RIMEAR, s MR FEE )P 300 FIGIMEAR FE %053 7 L5k 8. 8%,
4. 6%F1 2. 7%, A, M. BERAT AL HE HOk g 15%.

JEEE 2017 4 4 ZRFE, ZUFJE, 9 HHeREE Wk PMT FoGR T B0, 4l 12 4 5 A ks,
BRI SEIRIE, FESTRGR T, TR A M EAEEL LT GERE,
G TR ARG B AR, T CPT A LI S A (R R, MELASRAY 2. 0%, PPI
[F) be 3 A A S S AT, AR AREERITE . BOKIZI, SEHCAE 2 1R 7R A 0t a8 i AT i J2 ) R
ARG B ABSE N — IR . BERTSETCIR B SRR e, AR I ) W R 2R,
PAT I MBS BN AR 20 L3505 . T JAT I 08 R e SR e A b i, R A T A
ASCFEE— 0 B e . SRR BOR TR SR 4 FEEMT N EEREZ —.

AT SRE T, L5 A RE AU AT I RFEEAFAE, AR MR R 35 12, 53T R
AR, FIRG RSB E NG SR AN T S, £ R ERNE ST, ShRsrs
WAk, TETERE R, ISRt RGBT IR, OO S S B i P . AR
377 A O DU S RATH,, e itEbl 2. Bty —Zee ik, DOZREE T Ak fit
g, ASEA R4 R, BRI GAL, IR SRME

BEHEE b, ESREEBORE AT, HERAPEEE M, MG, KEHFAM.
SRR RS, BN .

4.4. 2 REF N EE KSR

AR TG 77 SR 4R A JIE S EI K N 0. 58%, AL LB AER K % 0. 61%; BT

HC PFIEEIEIE KN 0. 44%, FHLSTHLBIEMER KA 0. 61%.

4.5 MEMARESTFH ANBBE SR HERE Y

T
§5 MEAEGWE
5. 1 |REMRESEHESIHMN

F5 iH S (NRMIT ) L B EFERIEEE (%)

1 T a 26, 866, 494. 50 6. 65
Horr, R 26, 866, 494. 50 6. 65

2 HEHHE - -
[i] 52 YA 2 $5 305, 269, 015. 00 75. 58

% 8 k121




P 77 SR FE T TR0 5 IR $5 DR 3k 4 2017 455 3 FFE AT

Hrp: iz

305, 269, 015. 00

75. 58

PSR
ES7

REEE

SERIAT AR AR TR

KNI i 5%

s

Horpre KAl
VB SN B AR <

i R~
il %

HUTHAAS
it

69, 224, 379. 57

17. 14

H b

2,558, 552. 75

&t

403, 918, 441. 82

100. 00

5.2 MEMIRLAT VA RIBERFAS
5. 2. 1 WEARFATI T R ARER TR A S

g TR ARHE o) i 35 4 W P VR L B (%)
A s MRy B vl - _
B KA - _
C il 3 Ml 8, 160, 235. 00 2.02
b B #J1. A
SR 7 R R 1, 448, 780. 00 0. 36
E jeisitn| 4 1, 460, 985. 00 0. 36
F LR 3, 593, 023. 00 0. 89
c ZiEEH . G
MM 6, 018, 662. 00 1. 49
H fErG Aol - -
. GIEER ARA
RS - -
J Sl 6, 184, 273. 00 1.53
K st - -
L FEL BT FH T 55 MR 55l - -
y Bl FE AN AR
%k - -
N IKF R ASL
Tt B - -
0 JER MRS B
HABIRSS - _
P BE - -
Q BARMSTAE - -
R A B MGRAR
N4 536. 50 0. 00
S LRty - -

%9 Sk 12




77 A T IO A TR S 43 e

4 2017 45 3 FEHE

| | Zrit | 26, 866, 494. 50 | 6. 66
522&%@*&%&%&%%&@&%&%&%@%
VE: RIS AR KA I IER S
5. 3 MEHRIZA AME HHEESF = 1E LB R/ MBI 42 B = 3 B 4h
i _ LB rE i E
5= R ZZ AR WL | MR B | ARhE Go) me/)
0
1 600196 HEEY 51, 900 1, 774, 461. 00 0. 44
2 600297 JCR S 196, 100 1, 653, 123. 00 0.41
3 600741 Hate 5 7. 72, 300 1, 630, 365. 00 0. 40
4 600030 h{ZiES 86, 500 1,573, 435. 00 0. 39
5 600548 TR R 161, 300 1, 554, 932. 00 0. 39
6 601211 [E 2= % 71, 800 1, 553, 034. 00 0. 39
7 601939 HEBHRAT 222,600 1, 551, 522. 00 0. 38
8 600104 REEH] 51, 100 1, 542, 709. 00 0. 38
9 601333 IRk 301, 800 1,527, 108. 00 0. 38
10 601628 HhE N 54, 300 1, 506, 282. 00 0. 37
5. 4 I PR #f5 s mbh o 2R RS
Fs 75 f AT namE G b3S T E B (%)
1 H X i 75 3, 263, 040. 00 0.81
2 y%ﬁ*m — —
3 SR - -
Hodr: BURYE SR - -
4 ki g5 146, 199, 900. 00 36. 25
5 A K5 HA i 5 60, 020, 000. 00 14. 88
6 T S - -
7 Al AT (AT RZ e f50) 304, 075. 00 0.08
8 [ MY A7 B 95, 482, 000. 00 23. 67
9 HAth - -
10 |Ait 305, 269, 015. 00 75. 69
5. 5 WM& HRIZA SAME HZE S F F=1E LB R/ NHEFF BT L2 R B Z B4
o s . - _ | EEEEFEE
s TS i3 24 BEGK (AR ool ,
Ebfil (%)
1 |112566 17 7585 01 300, 000| 29, 937, 000. 00 7.42
2 [143196 17 33T 01 300, 000 29, 793, 000. 00 7.39
3 1041761014 17 %2 CP004 200, 000[ 20, 014, 000. 00 4.96
4 1011760126 17 L EEYR SCPO05 200, 000[ 20, 004, 000. 00 4.96
5 (011770022 17 34 SCP005 200, 000| 20, 002, 000. 00 4. 96

5. 6 METARIE A RAME L Z & F =13 E LI R/ NP BRI+ 48 B SRR IR

£

10 71T

7N

#1271




P 77 SR FE T TR0 5 IR $5 DR 3k 4 2017 455 3 FFE AT

K
T AT AR AR IR B SHFIL TR

5. T MEWIRIEA RIHE S HESF#ELLFIR/DHEFRETLAL RER B
E: ARGARERARIFA SR

5. 8 MEARIZ A RMME o 2 & 713 E Le I R/ HEFF B BT T2 BUIE S BA 40
T ARGAMREHIRARFFARGLE.

5.9 MEMARAR SR BENRBH X Z B LU
T AT GAIR T I AR BRI

5. 10 EWIRFE S BB EH KR Z 1B O HA
TE: ARG AR P R AR R 5

5. 11 B HAHRE E

5.11.1

AN FHE S BRI+ AR S5 B0 R AT EAREBR TP A5 IE 7 (600030),  AHAVE A H BME W45 R 11 2 1
i, SRR S H AT —FNZ B AT ATMER. 15 2017 /£ 5 A 24 HREIERK S
BIRAF CRRP(EIES, BEAR: 6000300 (HEIEFHB A RA T ST IS EIE MK 217K
AT FEEERBIASEY, PEIERTHKRE T GTER TS GbiiF [2017) 57 5,
WA GEH AR RBEEEGD) MHIE, FEIER SR E TSP EIERNE, HTEE, &
Wodiik Bt AR 61, 655, 849. 78 G, FHAb AR 308, 279, 248. 90 Jo i3k A4 EH AN Fid
S BT R SRR 7 R 5 AH VA IR 2 ) 1) B 1) 225K

5.11.2
ARIE GBI HT A% BRSO T A TR 1) 5 e JB S

5. 11. 3 HARFE =14 B

s 75 S8 NRTD)

FHARES 25, 731. 84

IISCIE SR K -

2SR -

IVEA&AIDSS 2, 532, 820. 91

RSP 2R _

FoAt MR -

D -

HoA -

Q|0 | N | |0 |W| N+

f=ann 2, 558, 552. 75

5. 11. 4 REHIRKFA B 40 T 7 W I ™) 3 #5155 A 40
T ARIEEAR T WIARARIFAT T H B0 T 55 -

5. 11. 5 R EHIARET 148 B T A A FE Uil 52 PR 0 K Ut A
T ARG WIARAT 4 2 A AESIE S R 5 Lo

o111 3L 12 3



P 7 RAEE T IR & AR % B 5 <

2017 58 3 A

§6 A ZE S M HERS)
B 5y
A i A R C
HEEAREKDH (2017 F
07 H 13 H) ¥FHEMIHEESN 136, 037, 659. 75 265, 340, 095. 30

il

e 7 4 303 18] i g HR D
il

Bl - A1 75 YT ] 5 < e [
it

e 7 399 303 1) 3k < 95 0 A2 B0
A B> L7 35531

ot I R I 4 A 0 136, 037, 659. 75

265, 340, 095. 30

§T HEEHANZHEFREBRRFEEHR
7.1 ZEBEARFEERESHFZNER
P EEGEE KR AR

7.2 B&EHENZRHERRERRFRE S5 WA
T AN, ESEEAAEAERIG, B0 B S AT S DL

§8 HEXHHEHR

8.1 FENXMHHER
1. (FETTRFEE IR & R R SR a ) .
2« (FJTSREE E HPDT IUR & RIS B R S SR )
3« FTRAEENITOR GRS I 4 2017 5 3 T JH L

8. 2 i /%
RN T AR FH (X A8 8 HE A — S S B 45 K 31-33 2.
8.3 IR

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

o127 3L 12 7




