AT R BRI IE B R R R E &
2017 4E58 A WG

2017 4£ 12 A 31 H

EEBHEAN:. HHESEERMERAT
HEFTEN: PERIARITREERAT
WEEH HRE: 20184801 H 22 H



F 77 PR LI I TR RO PR SR I 5 R < 2017 4R 58 4 AR

§1 EERR

Fe PN S S R R S TR R AMEAE R B 8 1R SR IA s R,
T F N A LSt HERA VAN S M AR AN 1) ST ST AT
FEE N EARAT B IR A AR AR S S FRE, T 20184 1 A 18 HE& 7 Ak
I S FR bR FHER IR A AR ENE, REERNENFEREICH. R FIERRR L
& RN -
BN RUE LRSS #hi)S 53 (0 JF U RS B e 0, (EARIER S — e mAl. £
BN GIF AR ILARRRI . R TAT R, BT FEAE H 45 BE ke SR I -4 5] 152 AR 5 <6 1Y)
EEE VIR L
AR I 55 PR ARG
AREWIE 2017 4210 A 1 Hilg® 12 A 31 Hik.

§ 2 B ML
2.1 HEHAHR
B 4> fATAR P 77 IR B FE 005 )
By A fa R G4
A2 o A 160137
FegiafE EATRAAFF I (LOF)
e aFAENH 2015 4 07 4 01 H
A AR B | 290, 475, 669. 73 4
i
B H bR RIEGHAT R R RT, BE IR IR, 18R 5 S ik
AL (BT 4R o
Pt S ARG AW N Fe RS, EN LR TS H, 1 B IRAE AR 1Y

TREC R AR A R B B R AL A, PRI AR A TR B A 1B S HAL
B AL HEAT A L %

T A IR A AN il R A O 18 3 4L AT N
G AT 3 < 4D R A RIS ] 25 06 AR 3 < BR e 1) 4 50 F) ORI R SR i
I, BRI R LERS IR L T B E AN 2N, Bl R P S EORE A R
HAERERFR 4R S, e BN AT DON #5841 & i BRLREAT 38 24 A A

8200 3% 12100




P 7 FPAIE TLIR W 5 K07 IR $5 Bk 4 2017 4R 58 4 TR,

TR, I L RAT A A IR AR, I AR R S E G R
GG b 2 RV H 2R R Al 12 FEANER I 0. 3%, SRBRERIRZE AN
1 PR 5 50 A D) 2R I A R 3R 3 BSR40 P58 R PR 3R 22
R BIRTE, e BN BRI B 8 S B e R R R it
— B Ko

it 4%,

b g bt R v HPUIE FL I X i H0HA i 8 X 95%+HR-AT N R T IAE kR & (BJE) X 5%,

IR WAL i R AE AR R T REEM S, HACHIE I XU 5 U & & TR A A R 4
M ES TN RS, R RS REONES, @R
TRECRI, B ShRAOFEHORE LA R IS0 3 R ALE

EEEHA T 77 B 4 R A A IRA F

EELEN oh E AROWARAT B A IR A 7]

TERFEENES | MR ERM AR | BERA K HIKB %

R Kt

TRAGHEENSN | BBHES HIEA % H B %

(IS

NESRIEERAL S | 160137 150297 150298

R

WA T maRE | 262,767, 136. 73 4 13, 854, 266. 00 4} 13, 854, 267. 00 43

&5 (473 4L 5

IR P R
Az i R AL

G A e R g i
R, BAT Y]
IS LI 2 AR X
BARFIRFAL -

HEEM B i AU AR R
i R, HA R
RS HL FYIMAC e AR X
B R o

ES SR e it
& HARWF XS
T o TR A Y
e, e ST
M dEE. R Ak
EAYSEEAGEE SN iU
PRERPRAOIRERIL, H
EERSTANOE R -Ve L ATl
PSS e 5 A o




F 77 PR LI I TR RO PR SR I 5 R < 2017 4R 58 4 AR

§ 3 FEM SR MESFERI
3.1 EEM SR
Bfr. NRMt
FEIA 5 febs AR (2017 £ 10 H 01 H - 2017 4£ 12 A 31 H)
1. A O s s 3, 360, 345. 70
2. A HAF) 4,957, 162. 42
3. A ¥ 3 & 4y
0.0168
BUA AR
4. WA R 3L 4 % 72 0%
233,049, 169. 19
T
5. HA AR I 4 1 B
0. 8023
18

e 1 A C eI a3 S AR O o el . AN COR & 2 sepira sl 1
BRAHIC 2R I Ja R A, AR v A ) C se N B A28 e i A2 s i as

2. Frid e SRR AU R AW ESE 5 3 S &I, TSRS LRI KT 24K T
RlE G

3.2 BEHERIN
3. 2. 1 BREES M BUHENE KE LH S F RS SRR 1 L
ey | B [
i | et | TR g | IETLECE
| e | e | o | ks | 0-0 @-@
® 2@
®
-
%
= 1. 74% 1. 14% 1.61% 1.13% 0. 13% 0.01%
"
8

3.2.2 HEESHF AN URES R M BUHEN KRR ) KI5 RS LR #E
i 28 ZRAR BN B HL AL



F 77 PR LI I TR RO PR SR I 5 R < 2017 4R 58 4 AR

SUHPEIG R R 5 R ML 45 b s i A o =58 0 g S RE 355 L P

10.00% I\
% 500% || 1
; or I |
Z 000% —1’|
i}j -5.00% l "“ “M f“,'..‘l Al
= ww“ I
{ -10.00% “ . , {7 g N / "“M
% -15.00%{ff | *‘ ‘ y M
i — L. ) ad \ N P W
; -20.00% Uv&\ \v ’ ’”,m‘ "‘Jv M G " ,‘w’M y
= -25.00% v ’«\ J]‘ J’-*»‘ 'flﬂ,'r: * / 3
5 _30.00% | ?J v’“« s -
-35.00% ‘
— B SE R R — BN KR
§ 4 BEHAMRE
4.1 &4 (BRELSLE M) Fif
H eI 2T =5 .
TR H 3 B4EH H#A LA FR
b K2 TR kit, Bf
FL Mol %R . 2008 4E 7 AIINES
TREEBEARL, KM e
FH4 e ETF FE 4 0 e R G S0 FF
TAE; 2015 46 H, =T
R B, 2016 4E 4 AES,
PN o e
s ;gégKZM6$8H o £ 500 T ETE. 500 JEA4Kl ETF 3
= ;;‘i 19 H L, 2016 £ 8 HES, T
380ETF. F§ 75 380. /NEE ETE. B
INFE. BB SRESH; 2016 4F
9 AE4, {F 1000ETF L4207,
2017 £ 8 H&EA, T AAEL)R
e, 20179 AES, (£
RS EBRERSSH,
E: L WNERENEERESH, K TIRHE” NEESAEFRERH, “BAEH R A F R

SETE HIREES E ) b )a AR SR e e 3, “ARIRE I A “ B4 H I 70 AR & =] kg
B 52 RIS AE SRS 30
2. B MV )& SCGBMAT I Doy GIEFRA ML 57 B3RS A PRINED I SRALE

4.2 BEAX IR G N EEBEER T E R I3
AIRE A, AREEEENRET (RN RIS EREZF BB GE) S5 RIEHE M

%50 3k 1211




F 77 PR LI I TR RO PR SR I 5 R < 2017 4R 58 4 AR

FERER A (R0 FIE LR IE B JOE R R B G e A F) ME, RAEMSER . B
SR SR I BN P B0, A M2 U B 6k -, ik A B A AR B KA 2

AN, B REGEE, AMEREHIRFE A, EeReEHE . &5t

B BB ST B A RIEHEM I e A R HUE «

4.3 AP BT A

4.3. 1 A PR H BRI HATHER
RGN, AREEHEN ST GEFREEEEREAFXA TP HERTEL)

BAADL R S As, I8 RGN N T3 My AL 5 55 A ™ A2 M) 58 5 2 4T, PR
BN E BT RIS A .
4.3.2 FEZ BT REE IR A

ARG T ARG AR FELZHITN. ARG EHENEHN I aRRAG2E
(I3 53 T A D SEAT R S I A2 By BRAZ e/ (R B8 A8 By B I AR I i IE 77 24 H A B 5%
4. 4 REFANE S K BE R SER I

4. 4. 1 MEA N RS T RIBNIB/ESHT
ARG NTR R P, RN A A, T TRCHOY 101 BTG A AN LI B 2K

THEL RS B BRSBTS AR B R, R BT AR fA S A
FE AR AR R, P Z A1 A 50 28 X W P 008 A 5 R BB IR At 7oK, ROMITC B P ¥ 58
E (EZORAMy R %) iy Bl i B A S G RO I FR B e s [l prbl, fil—H
BUT NS SR AR . BT AL B TR, ANVE—IB IR NS KH e AN
WIS, UGN R B, R IR R 0 B AR A B R ARERE, AR D)
BEAT KRG I HR A o

PATHES BEW RBNZH ARG CHAFNZSHHEN” | RESRERAND T RS 5,
P A HE G AR BRR AR AR B AE BIF K, JFIE L™ M 1O ARG BLRRE, BAER T AR 2408
k.

FRATTNS AR e < 7 U A BRIER DR Z2 R 0 4

(1) $252 B E [ Bty R M ISR S 2, o e 3RA T3 5 ) P9 i 5 5 4 BUBR B R 22 fie /MK 5
(2) RGP FREUS G B CRLAE I TR EOU8 7 0 AORIYME AL, 51 RS R B A o i 185 B i <
(S EX VAN

(3) MRABAR BT B ey A BE HEAT A R, SHRTERATHIE 7R &7 %, ALt fE
HBINZ J7 BEALAR By i R A A, g BRI R 2 1 1 A2 B AR R A

g

9»
s

s

# o6 4L 127



F 77 PR LI I TR RO PR SR I 5 R < 2017 4R 58 4 AR

4. 4.2 MEHARS K VSR
BEMRE IR, AR HHGHED 0.8023 Jo, MEMA, WHIFEIEKFY 1 74%, R

SRR KRN 1. 61%.

4.5 MEMAZRSTF A ABEE S B 1E TS U
T

§ 5 WBEALGHE
5. 1 $it & WK HE S T A A

s i H LN ONUD R B BB (%)

1 ETE A 221, 393, 570. 52 94. 33

Hrp: 5 221, 393, 570. 52 94. 33

2 ST - -

3 I 7 WA B - -

/H\:':F‘: 1%# - -

Vi K
%

4 SR - -

EROAT A AR R - -

TN AL <
F::‘

Horpre KWl
WA R SR N R AR < - -
il 7

HRAT AN 45
7 w?ﬁzf i 12, 583, 717. 26 5. 36
%”ﬁ‘/ﬁ =] ﬁ‘

HoAth B¢ = 723, 637. 48 0. 31

9 a1t 234, 700, 925. 26 100. 00

5. 2 MEMIRIZIT VL D RBERRA S

5.2. 1 MEMIRIBATIL A RKBABRER R A S
WEAREAT 2 REIRARERRA S GEREEBR)

g 1751 ARME o) o JE 4 BE P 1 E AT (%)

A YISO N R4 - _

B | KAk - -

C il g b 87,072, 622. 85 37. 36

b ). #77. RA - -
JKAE = R R

E Al 2, 339, 848. 00 1.00
R AT 11, 866, 999. 00 5.09

G LIS, A - _

T4t 12




F 77 PR LI I TR RO PR SR I 5 R < 2017 4R 58 4 AR

M B,
H {E 1 ol - -
5B A
I R R 56, 440, 881. 90 24. 22
J Sl 37, 314, 179. 00 16. 01
K S Hiu =l 5,042, 578. 58 2.16
R G5 R 55 i 55l 8, 696, 650. 35 3.73
” FFEERE FANEA MR B B
%k
\ IKF PRI A S - -
B E B
0 RS BEEA ~ B
FHoA R 55l
HE - -
DA A2 TAE 812, 658. 00 0.35
R AL R 9,074, 667. 97 3.89
N4
S oh - -
At 218, 661, 085. 65 93. 83
WEARIEATV R RABRERTEHE FRREHE D)
] 1725 ARME (o) oy B 4 R P 14 L A5 (%)
A SO N O 1 - -
B KAk - -
C b4 801, 744. 68 0.34
b B #J1. A
JeaKAE = R RO 16, 694. 78 0.01
E jei8itn4 - -
F R TN - -
. ZIEIEH . BAEF
MRk 17,942. 76 0.01
H {E 1 ol - -
. &R A
&R ARSI 1,017, 360. 25 0. 44
J K4 - _
K S Hiu =l 878, 742. 40 0.38
FE TR 7 55 R 5 - -
y REFFEREFEANEA R
Al - -
N IKF BRI A 3
B B, - -
0 RS BEEA
oAt iR 55l - -
P HE - -
Q PAEMASTAE - -

o8l 4t 12 m




F 77 PR LI I TR RO PR SR I 5 R < 2017 4R 58 4 AR

R S BRI R
ik _ _
S e - -
=nan 2,732, 484. 87 1.17
5. 2.2 MEWRIZEAT L S RBRERERERTHE
VB RIS AR KA IROER SR
5. 3 MEHARILA RME HREESFEF=1HE A K /NEERF IR+ 4 B Z# % B 40
BEREZEARME GRS E = RE H KN RET T2 RSB R
» P Sl GaE
= HE L7 m A | e IN G A
Fa | BREAR | RELK | BE R | AniE o) EHA (%)
1 601318 RESEZ | 161, 500 11, 301, 770. 00 4. 85
2 002415 WAL | 284, 525 11, 096, 475. 00 4.76
3 601166 MAlLEAT | 641, 100 10, 892, 289. 00 4. 67
4 000725 WRT A | 1,827,000 | 10,578, 330. 00 4. 54
5 000001 P AT | 661, 740 8,801, 142. 00 3.78
6 000063 FRMIE | 183, 420 6, 669, 151. 20 2.86
7 002027 DAABUE | 377, 060 5, 309, 004. 80 2.28
8 002230 BERIR | 74,919 4, 430, 709. 66 1.90
9 600050 R EBGE | 699, 100 4,425, 303. 00 1.90
10 | 002024 DT E | 287,000 3, 527, 230. 00 1.51
PR B A RME §EESF 2188 BB K /NEE P BT T4 IR EE B % B 4
e _ b L TR A
5 AR | mEAR | HE G | ARNEGD Wﬁ” (o)
1 300104 SR 251, 470 983, 247. 70 0.42
2 000979 Hr 5Ly 452, 960 878, 742. 40 0. 38
3 002916 TR LS 3, 068 267, 621. 64 0.11
4 002920 18 3% 75 ), 4,569 178, 784. 97 0. 08
5 002918 E YIRS 1,512 84, 218. 40 0.04

5. 4 MERIRES T B2 ROFFRELE

T

I ARG IR ARFFA 67

5. 5 MEFARIRA RAME 5 E S B A HL IR /NER P T T4 B3 B R B 4
T ARREEAR YRR 67

5. 6 AR FAME o H S B 1B LB /R PR BT 48 B 7 SCRFIE SR L

B 2

TE: ARG AR IR ARFFAT B SCRFIE SR -

5. T MERIREL A RYME 5 EE T 18 H B /NER P KT T4 St &R S B A2

T ARG HIRRFTH TE)E




F 77 PR LI I TR RO PR SR I 5 R < 2017 4R 58 4 AR

5. 8 WM& HIRIZ A FAME i 2 &3 71+ LU K/ INHE e HO BT 48 BUIE S5 B 4
T ARGAREWIRRFFABGLE.

5.9 MEMRAZE S BHE AR H B I UL A

5.9. 1 & RRAEe o 3 BY B BLAR I B o148 2 A 41
Ve AR AR S R AR IR AR 5

5.9. 2 AESHR B8 BB KB BB

AN GAEBAT BRI BRI, KRS XU B RN, DLEIRMEOV EZH A, SRR RS
RN A 2, RS i AU B T s T B InE 7T, 45 & B s g i 3
RIE PRI AE AT, SILBB AT UL, 181 2 Sk oia Sk I DR B 55 SR BEAT R 14T

5.10 R E MR A EE B HE K E R 5 H LA
T RS ESAR T WA AR BB [ 61T .

5.11 XA EWME M

5. 11. 1 FEAREGR B AT+ RIES R R ANR & I BRI R
&, RERGHHEHT—FENRIATER. LAREE. WR, ERXTHER
UESF RO BB RS AR P U A
A SV IR+ 44U 10 AT A A S th DU 30 DS RV 2, AR 5 g

—ENRZ B AT, AT

5.11. 2 FHEESHFE NI+ LA RELAROTBHESAFAMENEEREE. e, &
IO A 5 SR F) B R SRR e 5 B
ANT G BB AT+ 44 B SR T Y 2 4 5 TR P 6 SR PR

5. 11. 3 HABEE F=HI Ak

Fe AR &H (NR o

1| fEHRIES 25,014. 47
2 | MUSIESRE B 677, 418.91
3| MR -
4| RCR R 2, 583. 09
5 | MHHRIEER 18, 621. 01
6 | HARRIEK -
7| FERETRH -
8 | HAh _
9 | &t 723, 637. 48

5. 11. 4 REFIRFFE B9 40T He B B T e Bt 2 A A
T ASTEGAR T WIAR AT LT3 B 1) T e 5 0 «

5.11. 5 AWK AT+ BEE P HFERIBZRIESLHI UL A
BRI BB BT T2 B P A ETRIE S PR B OB UL A

TE: AT ARE WIARSR BB AT+ 4 IR P A AETUE S PR 1E O
SRR BB BT T4 BT P AP CETRIE SZ PR 15 OL B L A

o100 k1273




F 77 FPIE IR I FE R0 JOIE SR IR B A 4

2017 4EE 4 RS

. TEZ R HIA RO 53 HE =R E]  IEZ IR
FE | R RERER e R g
1 300104 SRAR IR 983, 247. 70) 0.42| HERHEHA
2 000979 RGN 878, 742. 40) 0.38] EARHE/=HA
§6 B RFZE S B E)
AL
b ) g AN
GiA %ﬁ*ﬂﬁﬁwhﬁ; T A B
s A 5 4

271, 645, 056. 54 19, 165, 708. 00

Ty 8L A

19, 165, 709. 00

75 30 1) i

X - 7, 005, 797. 96
SR 3

Ik i T 40 4 1)

36, 173, 276. 56
%@E@Eﬁm

Ea=R UL G E S
I 7 A2 Bl A A
A7 B0 8k /> LA
"B

20, 289, 558. 79 -5, 311, 442. 00

-5, 311, 442. 00

e IR 2

" 262, 767, 136. 73
h@éﬁ

13, 854, 266. 00

13, 854, 267. 00

TE: PR AR BN AT G = ZAn A [0 (RO 54 5 0y 350 B e S04 B 5

§7 REEENCHERFREREAEESFR

7.1 ZEEHANFE XEESHTRFIFN
i EREEFIHARFEAREL B

1.2 BEEHENCHBEARERRAESZ LN
TE: AN, SR (R LS A

§8 BANMHER

AR/

8.1 FEXMER

L. B AR R B JOE s s ik ek & 6
2+ FEJT AR R IR R POIE TR B RS SR P
3+ BT R IR MR B SOE TR BTk 4 2017 4R 55 4 TR JFC

8. 2 FFHE i
PRI T A8 H X AS H i E

8.3 &R

]

B — S S aPim % KE 31-33 =

o1l gk 1273

7




F 77 PR LI I TR RO PR SR I 5 R < 2017 4R 58 4 AR

Mk: http://www. nffund. com

81200 3% 12



	§1 重要提示
	§2 基金产品概况
	2.1 基金基本情况

	§3 主要财务指标和基金净值表现
	3.1 主要财务指标
	3.2 基金净值表现

	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 管理人对报告期内基金运作遵规守信情况的说明
	4.3 公平交易专项说明
	4.4 报告期内基金的投资策略和业绩表现说明
	4.5 报告期内基金持有人数或基金资产净值预警说明

	§5 投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.3 报告期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	5.4 报告期末按债券品种分类的债券投资组合
	5.5 报告期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	5.6 报告期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	5.7 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	5.8 报告期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	5.9 报告期末本基金投资的股指期货交易情况说明
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 投资组合报告附注

	§6 开放式基金份额变动
	§7 基金管理人运用固有资金投资本基金情况
	7.1 基金管理人持有本基金份额变动情况
	7.2 基金管理人运用固有资金投资本基金交易明细

	§8 备查文件目录
	8.1 备查文件目录
	8.2 存放地点
	8.3 查阅方式




