B AR AT RIGHEER S HIEHR T E
& 2017 35 4 =FHE

20174 12 H 31 H

HEBHEN: BHFESEERGERAE
EERXBAN: PTEHIERITROERAT
WEXHHE: 2018401 H 22 H



7 QBT B sOE I B & RS IR BE R G 2017 4E58 4 Rl

§1 EERR

HE G PN 2 RO ARAE AR T PR AEE R S8, 1R S HERRIR B K,
FEXTE YRR S HER MR 2 B AR AR AN PO ST

FEFEE AP E THEAT RO A IR A AREAR S FME, T 20184 1 18 HE 7 A4k
P S5 AR AR HE R IURBER H SRS N A, RAE RN A A EE R BOCE. BT rERRR e
KR -

SR VA LLSEAE . SR 51 0 SR U AE BN I < 8, (HANBRIE R — 2 £ A

HEG I A S AR H AR I BB KUK, S8 3 76 BB R A0 A4 Bl 5 Ak
EANEEE SR

AR I 55 BORER 2 T

AR WIE 2017 4 10 H 1 HZ2= 12 H 31 Hik.

§2 FE 7= ML

2. 1 BEHEFFN

F AR 7RI AT RIG I E RS

B4 F A0 001053

HegriafkE =X FLRTF i

e a RN 2015 4 03 H 24 H

G IR S ALEAT | 1,049, 966, 892. 41 £

Rt Hix FEAT 25 ) AL A A (s AR s (R4, 383 AR 7T 5
B, B SRR S LA B R, S SR G B (KRR e
e

P SRS AFE G IR B e A G A I T 0 W 2 B RN 25 11T 3 K R s

ey WFIESF T8 24 301 000 2R 8 IRURS: A 7T 0 AL R A SRR 391 P 8 K K 8 77
(T RS AN U e R BEAT 70 A DA, IR E A eI SR L it
Iy DR MIRCE LU VAR AR B, 7R ORISR K
B AR E YA b, SR R A IR e . AN, AR
R BEAT 2 115 AN s TR B8 7 G B KRG, A, S A A L PR




7 QBT B sOE I B & RS IR BE R G 2017 4E58 4 Rl

Ak G LR HE TR 300 FEE R A X 60 %6 + F Ak [ {5 FE K an 4 X 40%

DB YA 2 4 AT ARG ONR GG, HARMPP Y S AU R R TR &, &
ThiFie. miimike.

HEEHAN a7 e BRI A BR A 7]

HEHEN Hh [ T RARAT et A PR A F

T AEEEAES T AT IR RGBS SEHAE BRI E T, TRy “ M7 8Dt .

§3 FEM SRR S FERI

3.1 XEMEHER
Bp: NIRRT
T B 55 Febs WA (2017410 A 0L H - 2017 4F 12 A 31 H)
L AR s o 66, 884, 505. 40
2. AIF 118, 354, 060. 44
3. MB35 28 4y A0 AS HH A1 0.1104
4. PARIE G 7 = 1A 1, 319, 995, 258. 02
5. WIRE &M A E 1. 257

e LA OB R R S ARSI . BB R . AR (AN A e E AR Sl as) 0Bk
FH G B FH S RO AR, AHRNE A A 0 C s B i N B AR A A Se 5 AL 4 &

2. Frid 3k e EFEARA B R NINW B 5 2 e 5 I A, TN S SEFRii e /KT 24K T
vl G

3.2 BEBERI
3.2. 1 AWM EMES DI IHEH KR REE RIS SRR 2R 1 L

0 G | A | LR | GBI | -
e kx| WEze | mhaEe | sxmeze | OO0 | @@

HE=EAH | 9.59% 1. 04% 3. 10% 0. 48% 6. 49% 0. 56%

3.2.2 HES & FAEMRES R BUHE KR RS RS B4
W 28 FR AR BN B LR



7 QBT B sOE I B & RS IR BE R G 2017 4E58 4 Rl

R E IR R 5 R 9t

Bl ke VAL v 3R 69 7 512 AE 550 EE P

30.00% J
|

 25.00% Pl

oo "\4 %/

8 2000% i f-

L 1500% {g L <cpd

bk | Ml “ﬁ < M

g 10.00% ||| H v W

=7 { | I

; 5.00% {, )’ HJ ,1‘1 3 M ..,f'fq"’\(l"\ A /|

8 oo |y |‘ 8 N ; . o ALY

Jp | ] “fl '11‘ ; V‘{ \5‘ \ N ,A‘ M M .

% -5.00% VAT e L e AR S w2

o MW“R! | RN b

& -10.00% l LA AP

% -15.00% l -l L )

g ||‘ | V ‘ j 1

s 280 ‘i|\| "T, o

-25.00% ; {
-30.00%
$ © 8 3 § ¥ & 8§ 5 © 3 § @ ° I § @ o § &
] ] ~ ] o 4 oy ] '] ~ @ =] 3] 4 <+ o ~ @ - o
=] o o =] - - (=] =] o =] (=] - - =] [=] o =] =] - -
6 o o0 0 0 M W@ & o W 0 B W @ & R e B R R e
8 "R R B R R 8 R 8 R R R ®B "8 R R B R R B8
— BT EE I AT R — B ISR

§4 BEARE

4. 1 RE&EHH (RESLIE/PNA) fHi

EARS
HeRm | ik
e | W% R Mol ]
B | BT | 4EIR
H | B
LSR5 i L, AT A DO s . 4ol
kot 4 | 2010 SrHTIT (CFA) %A%, 2009 4 7 HANARI J5 e, 48
- E%%§ 4 6 o | TEFISUIBRILA. IR 2014 4 2 1% 2015
A9 F£5H, [T ELE LI, 2015 £ 5 H
. £ S, (LRITHESIE GRS 2015 4 6 155,
FE R T QT2 s 208,
VL WESREESSH, K YTRAN” NEEARAEMA, “BMAY AT

PRTE T E BOMRIS L 3Y1: X S AR SRR G P, “ARER ] A “ B H T 2 R AR 2w
SE 1 78 FRTHESAT: H AN IS 30
2. BT ML & SGEMATIE 2 GIEZRAE MO R BLINED BIAHISHLE o
4. 2 BE AN E A E S BT B

ARG AN, AEEEE BN RIET (RN RIS BRSO Ak S84 SGEHEM.
RENE A (R 5 BURr st RIGECE R & AIE R S e G F) KIE, AHEWMSLE .
YR ST R BN P R B, AR R S (SR b, DR iy B A N RSR e ORA

%470 3k 10 1T




7 QBT B sOE I B & RS IR BE R G 2017 4E58 4 Rl

o AN, HEEEREEEGH, BHREESHERA RN, SRR
LU M B AL P A AT S T S e e A R O
4.3 AP FHE T

4. 3. 1 AP35 I B KT
AIREHIN, ARSEHNHRIAT QEFERESEEA A TS EHRTEL) , 5%

=

Nk

X

N EHE R P e MR R A 5.
4.3.2 RERZ AT N E T

AT ARG WNAAEREZHIT . AREWNEREEENEHRN A RRA G2
(K152 53 Bt A 0T SE4 R H S ) 58 5 S 50 ) A 22 By B AR I A IE 5 24 H S 11 5%

4. 4 5 A B S BB RIS AL SR U A

4. 4.1 |EPANEES R T RS IES T
VY=RZ Wind 4= A 4550 TF 2k 2. 14%, AT AMRIR R & RV X B AT LBk i R i 10%,

FEL. HENL. A, FiZUREATWERIRECR.

QU 257 2 AR DU S TS ad AARO S 2 AR LR 2, B EAS  T AT & i okt fRES:
AT GRS, BRI SCRE, AT TG A m ISR AT S 1 W LB, BT R
PABS T 1 IEmRI R 2 NBIRIE, BRI G 3 G EAA N R 1 2015 A9 AL
(EIE SRR 6 T D SOFrI,  SROTEIHK AR A BB, IR NS 70 i 4 BUS 3R A
YR ASHEIE &

XHIIE S BATER A BAE Iy — DK, = RARIE 2 NI 1, TUZRRE At
Hodle R I R A WIE, AN ML B a3 I B 0 R Rafi it . AR f
AT DA 4530 [ A i A< A 2 (R U R A R AR PO B, BRAT TS e M TR 4k 2, P
PATE MBS A A K T B TR BEPEAS K. R i SR T, LIBT3 LU v, X4 A i
AIBEN L 2 BT ENAD, XA R A BARHIEACE 3R T PRI EEEL A JBEREAR B A5 ELK P 1E
Prsi e fm N AR, £ b, IRAT T R AR v e SR A FE

FARBATAVJZ T, T S50 T A T fo B s FRORRC R, L I T A AR T A D S Al s PO A L
LGB EN G, W SR IRAT AR TN B SE I, RG4S P R A E K, DL— 4 [ 4
FE, AR ARt R iR A 1. AERPEA RE, BRATHASE i AR, X RBERE R KRBT A
WETE, PrUAiiizas B EA &, EIRA TR SR A L A R K IR 2R 1 L T i T A 258 . iX
RAFFFEIAVTUR “MESBR R MBS, HRSHSETWADZER, —2FR I

% 570 3k 10 1T



BB RIGTE B IR AR AR R 2 4 2017 E55 4 MR

T, — Rl T M ecE T St LU UK A51%, TiX L8 =] BT 3 B A6 & AT sia B A,
AroRey ik, EHHOUT, ATl e LB HT 7 TUYI BE P ARG G, FE B IRAT 1) B A A R

4.4. 2 MEFHARESHNLSRIL
2017 4F 4 2B, ARIESFEEK RN 9.59%.

4.5 ME AR ERFE NBERE S =3 E & i

o
§5 BHEAHAAWE
5. 1 REMREEH=HESHENR
75 i H B (ANRTu ) | HESSE~MHE %
1| B 953, 359, 078. 11 71.70
Hrp K2 953, 359, 078. 11 71.70
Bt - -
Ii] 5 Wi 7 P T 78, 415, 959. 50 5.90
Hpe fiige 78, 415, 959. 50 5.90
APRES &SRl - -
4| REREE® - -
5 | SxmbATAE AT - -
6 | EAREELEET 100, 000, 000. 00 7.52
;wﬁiﬁﬁEWM$AL%%@§F - -
BATIHER MG B & &6 178, 779, 888. 61 13. 44
iiﬂﬂ%&fi 19, 162, 899. 33 1. 44
it 1,329, 717, 825. 55 100. 00

5.2 MEHIRIBAT WA R B ER R A S
5. 2. 1 |EHIRBATW D RNSENBRERKAHE

45 1T ARME o) il 56 4 0 P v E L A3 (%)

A e RS B il 53, 224, 734. 00 4.03
B PRI 13, 856, 624. 76 1.05
C plb e 668, 065, 191. 75 50. 61
b B #01. A

SR A 77 R R 6, 087, 898. 20 0. 46
E e 4 - -
F LR 6, 877, 326. 69 0.52
. T A

MR 17,942. 76 -
H Aol - -
, EsN i N L

5 ARSI 34, 112. 55 -

Fo6m 3 101




7 QBT B sOE I B & RS IR BE R G 2017 4E58 4 Rl

J Sl 118, 907, 674. 00 9.01
K s il 21, 223, 585. 00 1.61
L FH G5 IR 55 AR 55 60, 092, 014. 40 4.55
y BB TR AN
5l - -
N KA BRI A S
Tt B - -
0 JERARS . B3R
HoAt AR 55l - -
P BE - -
Q PRSI AE - -
R A REMGRIR
N4 4,971, 974. 00 0.38
S e - -
it 953, 359, 078. 11 72. 22

5. 2. 2 MEFREAT W HEB OB R BRI R A G
T A AR S AR R BRI R 2

5. 3 WMEARIE A SRAME o 2 & 5 7™ 13E b K/ HEFP RO B +42 R 3 BT A 4

e | REAE | RELK | HE (| ARl Go i i 4 E PRI E B AR (%)
1 601318 HECF2z | 1, 125, 200 78, 741, 496. 00 5.97
2 000858 TR 833, 400 66, 571, 992. 00 5. 04
3 | 600519 RIMFE | 94,956 66, 230, 860. 44 5.02
4 | 600176 hEEA | 3,365,949 54, 831, 309. 21 4.15
5 | 002714 WORE R | 1,006, 900 53, 224, 734. 00 4.03
6 | 600438 WY | 4,374,072 52,970, 011. 92 4.01
7 | 002027 AOAELE | 3,047, 555 42,909, 574. 40 3.25
8 | 000786 b | 1,893, 468 42, 603, 030. 00 3.23
9 | 600487 2G| 969, 789 39, 198, 871. 38 2.97
10 | 000830 BT | 2,453,717 39, 063, 174. 64 2. 96

5. 4 EMRE WA RN BRI AE

FF5 57 i A ARME GO B BB L] (%)
1 (EEMGE - -
2 |RATE - -
3 |ERfE 69, 629, 000. 00 5.27
Horre BUR SR 69, 629, 000. 00 5.27
4 - -
5 |k R SR - -
6 | - -
7 |AE (RIS 8, 786, 959. 50 0. 67
8  |FhkAAE - -
5 T 3L 107




7 QBT B sOE I B & RS IR BE R G 2017 4E58 4 Rl

9 HAh - -
10 |&it 78, 415, 959. 50 5.94
5. 5 MERIKRIEA RN E HZEESF = HE LA R/ADHEF BT L2 FZR B R 4

B o

e | B 5T WEG) Al Go| T
Ebfil (%)

1 |170410 17 K% 10 700, 000 69, 629, 000. 00 5. 27

2 |113011 e R ¥ 69, 990| 7, 304, 856. 30 0. 55

3 128029 N 6,792 679, 200. 00 0. 05

4 1113013 ESpER= 4,530 475, 151. 70 0.04

5 132010 17 A B EB 2,550 327, 751.50 0. 02

5. 6 MEFARIE A RMME G H& ™ 1#E AR/ HEFF I RT 44 B P SCRRESR IR R
Sk

T AT GAR T WA ARFFA B SHFIE TR

5. T MEWIRIE A RMME HE ST #E LLHIR/ D HEFRRT LA R E I
E: AREAREMRARIFA SR

5. 8 A MR A RUME G E ST 138 B DN HEF R I BUGES 3 B4
T AREAMREHIRARFFARGLE.

5. 9 MEMRAR SR BE MR A B LU

5.9. 1 |EFIRFES BB BB R IF MG A%
TE: AR AR I R AR IR 5

5.9.2 AR SE BB R B HBUR

ARSI AT BRI BT BTI s KRS R BRI, DAEIIRME OV EZH I, SRR
b ZHERI &4, I XHESF T AT s T @S M T, a5 G IR A
RFREGBAMEAKT, SISLE AT ILAS, 85 2 ko Sk B 1 R 45 SRS i AT B I ORME
2 (e

5. 10 5 HAR A2 S F 9 H U 3 5 1B 0L v A
T AT AR A RSB E 2

5.11 BRASWMEME

5.11. 1 AR SRR KR+ IER K RAT AR T IR R EHR LR
A, RAERGRHE HI—FENRB| AR LTRER. W2, ENNHERIE
I3 HIBLHE PSR 8 i B
A SRR IIHT A UESR K RAT LA IR A IS L SR A, SR 5 2 1) T

—HENZBINIFETT ALTHE.

5.11. 2 FHEESHE N L RERTHENESSFAME N EERTEE. W, &
JSE 0P SR B PRI R SR e A i B
AN SR B AT A% BRSO T A < B TR ) 8 e PR

% 871 k10 7T




7 QBT B sOE I B & RS IR BE R G 2017 4E58 4 Rl

5. 11. 3 FAMTE = i

Fits

AR

£ LEONUW)

A RIE S

947, 853. 20

ESCIE S 175 Sk

16, 852, 484. 06

Inlieicgll

Sz

1,239, 511. 92

2T TR

123, 050. 15

HoAt SR

R

O |0 | N[O |w| D |-

HoAh

it

19, 162, 899. 33

5. 11. 4 EWIRFFR B4 T8 BOA R 7T ¥ e f5t 5 FAZH

o e s e A RME P .
¥ fRZFAG i3 SR AR 7 A T B L (%)
1 113011 e K EA 7, 304, 856. 30 0.55
5. 11. 5 & HAR AT 44 i B2 HP AR R A8 52 PR % 0 19 T B
T ARSARE IR+ 2B E P RIEZ BRSO
§6 RS M 25
AT A

T S5 < UL 0

1, 069, 086, 384. 98

5 ST 1A] 3 <5 5 FR ) 473 80

135, 430, 457. 67

I - o ST 1) i <5 L U ] 73 0

154, 549, 950. 24

T I R0 5 e Hr AR S B (4 B/ B =" 355D

T AR S Gty WU 0

1, 049, 966, 892. 41

§T H&EHAZHERRERREESHR
7.1 R&EBEAFHARESHBENIER

AL Ay

7 I BN AT B AR I e 1 0

11, 222, 222. 22

T ST IR) SR/ FR U iy

07 YIS0 1) 52 1 /0[]

7 IR BN AT B AR S 1 0

11, 222, 222. 22

T AR AT B AEE G 8l 7 2 e Bt il (%)

1. 07

1.2 2&BERANCHEAREERFEER 5 N
T AN, SRR ARAELE A I RS AT L




B 7 QBT B sOE L B S I I R

2017 G55 4 FRIAR

§8 & EMFHR
8.1 #EXMHEZR
In BT R R B A SR S S O
2. HEO7RIHHATE AR B I A AU S B Y ST Tl
3v M7 QU LS B IR A R S VA 4 2017 4F 4 FRE IR

8. 2 FAIHh KX
VRIITAE B XS BT AR e — BE N S B 55 K 31-33 2.
8.3 &R

Mk http://www. nffund. com

o100 & 10 5T



