A REEHTBRSRIERRERES
2017 4E5E 4 TR E

20174 12 H 31 H

HEBHEN: BHFESEERGAERAE
HEFXEN: PEILHBITROERAT
WEXHHE: 2018401 H 22 H



P 77 SR RE T TR0 5 RIS $5% DR 3k 4 2017 4R 55 4 FFE AR

§1 EERR

FEEHANWEF S LEFRIUEARRE Pra R RIC . 1R PR B KR,
FEXTE YRR S HER MR 2 B AR AR AN PO ST

HEFE NP ETRERATROD A R A ARG ARG S FRUE, T 20184 1 H 18 HEM T Ak
I SR bR AR IR R H SRS N A, REE N EAFAEERIC R R FIERRR L
KR -

B E IR LLSEE L B 51 00 J5 ) AE BN 3 < 58, (H AN DRIE SRS & — € £ A

FEG AN SO AR AR RL I BFAT AU, 358 35 7 (i 1 B 58 TR SR A 4 Dl 13

e RS IR L

AR I 55 BORER 2

AIREWIE 2017 45 10 A 1 Hig % 2017 4F 12 A 31 Hk.

§2 FE MmN
2. 1 BREFEAENR
B4 TR R 77 SRAF 8 W IBOR &
B FAUY 004446
FgisfEli LRI
He AR 2017 4£ 07 A 13 H
7 A A7 A A 401, 377, 755. 05 {3
Bev H bx ARG AE TR R R TR T, 0% 3RAH AR 2 IRt et «
BT SR I W

AN il e 1 5 S AR G AT iR i R A B RNIE SR T 37 % Je
s, PHETTN RGBS & B I PO et 5 XK, Pt
R MR BEER . BORSER2R B M EL B, fE DR RR i A UK
AR RS E O FEA B, IR A SRR E . BAh, RS
PB4 52 1 5 AN IR B 7 e B KRS A%, I Al A B
%

2 PRI

AIEGRITT RS E AR 6, KRR EH 2 T4
RIS TT R, S5 IR R A M (e SCeE BRI g

%200 k121




P 77 SR RE T TR0 5 RIS $5% DR 3k 4 2017 4R 55 4 FFE AR

B EW AR BEERGERAE BEAEE D M ISE & 1. 5
TGS T EPAETF PO S SRR, AT,
FEA B AT M IBSR B G IR ad fe KAL,  [RIIN HE P2 ARl 23 B A
EACE, ETT A% B s L A S BN NS I 52 HOES
3. BUFRBE AN

FEXRFEFR AT, BRI R AT s, AT N1E N
ANBEBE AT S T3 T ) 70 A P AR SR A ISR 5 ¥y A2 Ak - I 7870 25
SR A AN B SePrtE L, B GTFH G AN, Hik, 4
EEMaH wAE . Bl s E e A G SRR L &
R, A EIRIEA BN B E MM ARSI, BN AR A
iR BEAT BB .

WIS 5 i e A N0 4 s & S e ERANEN | 4 2 2 S S e
R R, HBEARAE S ARR e e /Nl A S 55 (KX i A
R R EORAE BAR B AR R, RERIUCE S I BB . Ak
I BHZR BT HIA% 02 2 M AN BR A 53 AR ) 15 2R AR T
HeraHREMEART. firrlas RARENIESEEER, e R& K
BB R

4y BUIEBLBE SRS

AT GAEIAT RS GEI ,  Re a0 BGIERR FIE SR 3 A T AR 7T
FFEE A BGIEE M A FoR G BASEAKT, IF 7870 5 FEBGIE B ™ 1
Wead ity e XRPERRIE, 2 R R SRS B M2
PHERME DR ORY RN ALAT NG WA BGIE SRS . fr Z25emE . 5K
AGRYPE R BOIE SRS S22 DR E I A BOIE SRS 55

5. B SCRFUEZFBLBT SRS

B SCRFUESR BB R BREAE 0 At 5377 it SR R B3 i) 7 A
AT AR [ A B P ISR B AR BORIEZ T, SR ZEA T 20 B
AR BT A £, XS TRREAT RS 70 A RIS (B DA R AT 3505
AT o TR AR 1) B 7 SCRFIE 7 (0 S A B B EAT 70 R R
DN ez A

6 JTROYIHE B S

% 30 k121




P 77 SR RE T TR0 5 RIS $5% DR 3k 4 2017 4R 55 4 FFE AR

A G DU WO Aaa 1, BUEREEE I N 3 s E ., 3P
5B I 1) T I Ia VR T e JTIUW N, g LR B 5 4
BENRE A G 0y 01 10 H 0 55 2 T A BBT A4 o TR AR I e AR T Y
P ORRFBE ™38 IR, DARLAT I 7 26 AF N A RE R 225K, I
BEARBE 7 A AR AR, A sl 1 A 2

MG b A PR 300 FEHLU RS 2 X 20%+ L5 S TR B ZE R X 80%

SR YL 2 AT ARG RA TS, FLR IS XURS RTINS T i 32
e, mTHARAEe. RAitmis.

BEEEA BT R TR A PR A R

HEFREAN Hh [ TR AT I B PR A

TRAREESEN | B RE A BT 7RAE C

B4 TR

TBAHKIEEN | 004446 004447

A 5 AR5

REWIAR T JE S | 136, 037, 659. 75 4/ 265, 340, 095. 30 £

PHE L B

i

T AR SAER T AT R G E IR S A B EE A, AR “RITRE",

§3 FEWM FietrME S HERI
3.1 EEM &I
Az NRMIT
Eo SR =Y WwEH 2017410 H 01 H - 20174 12 A 31 H)
B 5 R4F A BT R4 C
1 A E sl s 1, 726, 699. 00 2,957, 325. 89
2. A IHF 360, 846. 60 299, 098. 21
3. IR 1o 5k 4 4y %50 A 31 )
0. 0027 0.0011
|
4, YR I G H =1 E 137, 181, 272. 99 266, 819, 657. 71

%470 3k 121




P 7 RAEE T I0R & RAE SR 5 R < 2017 458 4 4y

5. IR SR B

1. 0084

1. 0056

e 1o A OIS IR R S AIALEON . BeiRiias . bl OS2 sepiE e shiias) 1

BRAH IS 2R I R A, A A 9 A< 3] O SR et n_E I 2 se (B AR sh Wit

2+ Frid 2k e SR b AN IR NNWEEE 5 2 &1 S5 T3 TH N JE SE PRt 722

T
3.2 &R ERI
3.2. 1 AWM EMESHIRER KR LESFEVE LR ERER IR L
i ——
T \
| e | YT o
sy | DEER ¢
| AR e | B i | 0-0 @-@
B | Kx0 poag | T
® 2@
®
-
5
= 0. 26% 0. 06% 0. 09% 0. 16% 0.17% -0. 10%
A~
A
T R4 C
N&5ds4 .
wionk | W e
o | e | TEER e | Y ;
I B e | B g | 0-0 @@
B | K0 pas | A
® @
®
.
n
= 0.12% 0. 05% 0. 09% 0. 16% 0. 03% -0.11%
A
A

3.2.2 HES & FAEMRES R BUHE KR RS RS B4

W 28 FR AR BN B LR

5T I 121




P 77 SR RE T TR0 5 RIS $5% DR 3k 4 2017 4R 55 4 FFE AR

P T SRAEA B THPE I K 2R 5 [R) b St bl 43¢ i WA 2 32 1 3 s A 44 ) Ee ]

1.75% ’
I“
I
¥ 1.50% i
E<C | s
=< [\ /
= 4 or, / £
& 1.25% P R ¥
J—E‘I / \ | \
e 1.00%
= 0.75%
G
s 0.50%
A
£r
£ 0.25%
b
g A
~ 0.00%
w Y
-0.25%
(] o™ > = @ ow ~ 0w < (] o~ - o @ ~ o w0 < ™ o™ -
= o @ = = d o = a 53 = S & S by o 2 = o @
~ ~ ~ o w0 ow @ f= @ o o o o - k oo - o~ o~ o~ o~
Q Q Q Q Q Q Q Q Q A5 A X o = e 0 b A5 b X
e = = = = = = = s = = = [ = = e = = = =
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~
|_ FilkGRE R AR — B KR

5+
A
&
m

Koo ) B b e o

Bl

-

-

75%
50% f

25% AT A

BT SRAEC B K 2 5 [F) b 25t b 3 i v A 2 28 1 0 S A 34 %) LE B

0.75%

0.50%

<

0.25% {|-— VA4 /
0.00% {1~ \" \

-0.25% ﬂw
Wise |//

-0.50%

|

00% Aot e

g}
N

2017-07-13
2017-07-22
2017-07-31
2017-08-09
2017-08-18
2017-08-27
2017-09-05
2017-09-14
2017-09-23
2017-10-02
2017-10-11

2017-10-20

2017-10-29

P el

L LSRR — BRI KR

2017-12-04

2017-11-07
2017-11-16
2017-11-25
2017-12-13
2017-12-22
2017-12-31

T AR EFAENH ERREIRR —F. FEeEEEWNARESRENZHE6 1 H,
BEM G AR LS E B R T.

§4 BEANRE

4.1 BG4H (RESZLHEPN) i

P4

EASESIES
2T IR
I

IEZFM

]
A% AV AERR

!

e I 12

'~




P 77 SR RE T TR0 5 RIS $5% DR 3k 4 2017 4R 55 4 FFE AR

1, JEERFEMEE L Wi, M SR T
i (CFA) , BAEE MBI . 2007 FIA
T84, TS R S AT, AT ] e U s
WS A, BEW R R R RS .
2010 £ 9 HZ 2012 4 6 H, {Em I E o4
2, 20124 12 HE 2014 £ 9 H, H{ERH
ZOHESZTE, 2015 4F 12 A& 2017 £ 2 A,
TR T &40 HE; 2013 45 7 H % 2017 4
9 H, (e TRAIELH; 2016 4F 8 HAE
ENE 2017 FF 12 A, LR TIER M REREES
- 4 F | 2017 4T 10 48 ;2010 4F 9 H &4, T T 2RI EEL R,
& 4| H13H 2012 4F 5 H &4, AR & &2, 2016
it 8 HES, HAEM T ke, 2016 49
H&4, HiERTT 2 oikaa M, 2016 4 11 H
B AT TR IS A 2016 4 12 ARS,
TR B IR G ELT; 2017 £ 1 H&S,
(LR TG P AR G40 2017 4 3 H
24, TETRMIESSH,; 2017 5 HE4,
R R E AT, 2017 4E 6 HES, (TH
TR ELTE, 2017 £ 7 HES, EET®
LA, 2017 4 9 AES, [RrFI7MAKRE

éﬁ\éé@o

e Lo EREREEREAHE, K TIREM NESARAMH, BB IR AR Rk
ST E PRI 1305 0h bt P A R (RS R, IS0 A0 “ B AR EL)” 29 BIFEARAR 2 7] vk
B 7 ST H S A0S H 3.

2. TS A I 5 SGE AT sy GIEl Ml A R PR A5 B AR IR EREE
4. 2 EEANRE BN ESE/EEH 51500 Ui B

ARG, AIESEEATHIE Y O N RIEAEE SRR TR S KL E M,
FEENS A (R TT R A T OB A B B R SIS A ) S, ABMIEH . B
SRR T BLAE R A 9877, FE PRI PR IR b, 3 & A AT AR B K 25
FARE N, FESIEERARSEGI, WAERMFRESMETA M. e REIaE. Kok
151 J2 BEVE AL T A ST I I 5 4 £ R (A2
4.3 AP GE YA

4. 3. 1 AP 5 B BT
AIEHIA, ARESEHNHRIAT QEFBRESEEA AT SHEHRTEL) , 5%

AR B SRS, I RGN AR ANy AR 2 b S50 A 158 5 P RAT . AP

E N EEMTE R SMRTEHE .
BT O o121



P 77 SR RE T TR0 5 RIS $5% DR 3k 4 2017 4R 55 4 FFE AR

4.3.2 REZ AT RTINS
ARG TAMEHNIAEREZ DTN AREWNESEHENEHN A RRA G2

(I3 0 T AT SEA [R) 1 A2 5y BRAZ e (4 3 28 o B AR I A E 27 24 H S & 1 5%
4. 4 I S B RIS AL SR L A

4. 4.1 |EHAEESBH RGN IBES T
2017 4F PUZ= R 22 B B R SR R I BT g9 4k, 10-11 H Tl 38 hnfe [F b3 R 6. 2%- 6. 1%,

[P 7 B $R Bt R T [ PG [l g 22 7. 2%, RS ORFEAN GG, R D A I Ak LR R, s
M= B0 R EE G W, G AR B AR RIS . 10-11 F <Rl cda ng g8 ], HILd 10 H M2
[F) EE R [ 22 8. 8%, M2 [A] ELHG I RFSEARAL S SR AT A R, AL 10 H A P sk 2%
A H B TR . 10-11 FIEARZKT- RS, kb ks 5] B s 52 1) JL H0Y
W FFAGEIVE, e 11 H CPT [RILLIEIE 1. 7%, PP [A]EL 35K 5. 8%,

SEEEAE 12 H2WCEATINE 25BP, M ICHHEGFIZ HAR T2 1. 26%-1. 5%, T ULai izt
MEFH CLIEF 787, B IMSEBRAR KBRS W IH50A BU P IR, i B3 7- 7% s B i 53
FIC T MHBTAA K SRR EE, 2018 FEFTHINGE 3 ¥k, 2019 4F 2 Ik, BEARERACHIZ HTRAH
AR . BRIRAT BRI RR R B R AR, HE B T 2017-2019 4E A B G A8 B2 Ik
WM. =R FEuiREUekE g, AR EFECICRE PN HE . SRBGEINE S, SeAT IR LA
T AT AR R % 6BP, JF T 12 HIREAES “Ini eS8 , 4ed 375 e i s)
PEREE . BEAh, DUZRRE ST E B AL SR AR A AT, R kT 70 BR8N i3 7 AR 4L
REGHE, AR — BV

Wi NiAE, POFRE A SRR BAT, 1 AEERT 1 AEE TR SR 5 5 AT 32BP. 72BP,
10 4EE i 10 SEE U RS 25 3 _F4T 27BP. 63BP, AR ih£E P14k 7%, 3-5 4 (5 AR
559 T R EDT 6, 3 miRIes T, A BRI T AM 2.

JREE 2018 - —Z L, FUtATH R IRFFE BRI BINE, @KIT I, FirkWI4E CPT ik b T2
2. 5%/ A7, (EXELLAE] 3. 0%, PPT HRXFIVE S 3. 0%/ 47, BAMERE TR, BURZM, WM RAT
WIRAL T B B AR IL bRUSCE lIE b, E AR ME RIS, AT B MECEZ 2K S BN .
W B BOR IR, WUZRREAR 4R R AT T BB TR S VR A A SR 2 IR, MR TS AR AT
ERION-IIR

it 7 SN T TG, T 2018 4R 44 SOMBE AR R PG v, 20 AT S 5L 5 SRR A K P A5 i
TR AR R R AR R, B BT R AR B MR B S A DA B K. B
AT T, TEiR A 2018 ERIBIK TN, B RBOK, &R R, H2mhKIPmEE,

% 8 k121



P 77 SR RE T TR0 5 RIS $5% DR 3k 4 2017 4R 55 4 FFE AR

o T (0 PR TR ST B, 7 i B o S5 AR B A T AN B T S N A5 5 o AR5 T, R A
R A O 3 FH R, EERATAT AR 5T S BRI, [RS8 A W 7 R 7 b,
FEMEBURM RS NGRS 3. (S HGUTH, =ar{E H Gl R ECE M E R T (HRAXF]
REUTBRE, FRAMEGHE Y KR BT, BARLERr a8 H AT, w2t
Oy A O, RSB BEHRAT o
WiafE L, BTRE BRSO, FIRE s, mAMGEH6, FHRE

G KBRS EE, SRR S .
1. 4.2 REWHE S ML LT

ARG AR T R A ALK 0. 26%, 6] Y27 LB AE RS K% 0. 09%: R 7o
T C RFEGAFEIECEY 0. 12%,  [RIIMLS7 BRI F 09 0. 09%.

4.5 MEMAEERH ANBEEE T ETE R
o

§6 WHEAAGMT
5. 1 EHIAREE R~ AHEHN

Fs T H e (ANRME ) HEEE BRI (o)

1 LR 155 - -

;H\:EP: E&%‘Jj% - B

eI

[ 5 Wi 5 %

633, 970, 900. 00

97.99

Hrp: i

594, 146, 900. 00

91. 84

A&
EYF

39, 824, 000. 00

A EERE

SERIATAE AR TR

TN Rl 5%
F

Fob: S
ORI 4
Vil

BT BRI
it

4,114, 769. 45

0. 64

Fopl 55>

8, 884, 049. 15

1. 37

it

646, 969, 718. 60

100. 00

5.2 MEHIRIEIT WA RIBERFAS

%9 Sk 12




P 7 RAEE T I0R & RAE SR 5 R < 2017 458 4 4y

5. 2. 1 MEMIRIATVL A R BRER T LS
T ARGAREIIRARFFA RS

5. 2. 2 MEHIREAT I REB BB R B E R R A&
T AT GAR T WIAR T B BB R 55

5. 3 MEWIRIE A RHE S HE ST #E LLHIR/ M HEF IR+ 2 BEE R R 4
E: AREARRERRFFARE

5. 4 MEARZF T A R R RA S

5

7% ol

KReME Co

HEERTHHERE] (%)

1 E K i d5

2 |RITEE

3 |&RfF

Horp: BURTEGRR

4 kg5 154, 328, 900. 00 38. 20
5 A b K5 3 R B 119, 856, 000. 00 29. 67
6 RS 78, 604, 000. 00 19. 46
7 AT (A[RZ Hef5) - -
8 [ MY A7 B 241, 358, 000. 00 59. 74
9 HAth - -
=ann 594, 146, 900. 00 147. 07
5. 5 MEWIRIEA ot 5 ZEE T =3 E A K/ HEF T B2 FR R R B4
s X - | EEESEEE
e FiFR AR T A AR He k) |[ArifE oo ,0
Eesl (%)

1 [111709453 17 ¥ R ER4T CD453 500, 000| 48, 760, 000. 00 12. 07
1 [111711492 17 P 255847 CD492 500, 000| 48, 760, 000. 00 12. 07
1 (111710600 17 M4V 434T CD600 500, 000 48, 760, 000. 00 12.07
4 (011760126 17 3= fEE SCP005 300, 000 29, 973, 000. 00 7.42
5 [112566 17 %B% 01 300, 000| 29, 349, 000. 00 7.26

5. 6 MEHARIEL A RAME L H & F13E LI R/ HEFF BRI+ 48 B SRR IR

HH2H
T — AR T
e | EERTE | R | R ) |2 ﬁﬂ‘g'jim | K| b avrms i o
1 146013 fEIT 18A1 200, 000 | 19, 914, 000. 00 4.93
2 146129 el 27A1 200, 000 | 19, 910, 000. 00 4.93

5. T WEHHIRIE A RME G ES T P13+ E LA RN R ET T4 57 & R B3 4
E: ARSARERRFAER.

o100 4k 12 51




P 77 SR RE T TR0 5 RIS $5% DR 3k 4 2017 4R 55 4 FFE AR

5. 8 MEARIZ A RMME o 2 & 713 E Le I R/ HEFF B BT T2 BUIE S BA 4R
T ARGAREHIRARFFARGLE.

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

5. 10 R EHIRAZSHLH 1 H UK 2 F 5 i 9
T AT AR N AR5 5 [ 0

5. 11 BB AAMEMHE
5.11.1

ARSI+ ZAE S0 AT BRI RS B0 1L A, SRS gl F A
RN EIA TS A TS .

5.11.2
ARSI BB TR A4 ISR B0 T A TR 1) 8 e JB S

5.11. 3 HAME = H AR

FFa 4R A (NRMIo)

17 HPRIUES: 50, 640. 02
INEISCIIE 737 5K -
ST -
FEYSCRE, 8, 833, 409. 13
JSEUAT HH I 3 -
oAt SR -
R ol _
Fopth _
it 8, 884, 049. 15

5. 11. 4 R EIARFFER B4 T8 BOW 00 T R 85t 55 FA 40
T AEEAR T WIAR AT T H B TR 657

5. 11. 5 R EFHARHT 148 B = A FE U R FR 1B OL ) Ui A
T ARSI WIRAT T4 IS T AP AETUE 52 IRG L -

[ColN BN I eI N I B IR GORN I GG I e

§6 RIS M)
BT
H TR AR C
o BRI £ 0y AU B 136, 037, 659. 75 265, 340, 095. 30

A 39 1) 3 < HH A 47
il

o111 3L 12 3




P 7 RAEE T I0R & RAE SR 5 R < 2017 458 4 4y

- e HO 30 ) A < A T
g

e T 31301 18] 4% 0 A2 B
G (gt L7 =" 381D

et W AR I 4 A A0 L A 136, 037, 659. 75 265, 340, 095. 30

§T HEEEANBHEFREBRREFEEHR

7.1 REBRAFAERESHIRHFL
T SRS AR AR SR

7.2 BR&EHENZRHERRERRFE S5 WA
T ARG, SR B BN R, I8 B S A T S L

§8 B R E RN HMEERFR

§9 ZFEXMHFEZH

9.1 FEXHHER
1. (FETTRFEE IR & R R SR a ) .
2 (R SRAEEHPDT IR & RIS B R B SR L)
3+ FAJIRAEENITBUR G TSR BB A 2017 4R5R 4 TR R0,

9. 2 I
VRYIITH 4 FH X 4 B AT AR e — BN B S B 45 K 31-33 2.
9.3 &R

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

o127 3L 12 7




