b

R ZERE IS R & 2018 £
B IFHEMRT

2018 £ 09 A 30 H

HEFHEN: BHESEERMERAT
HEFTEN: HARBITROERAHA
WEEH HER: 20184810 A 26 H



T RERIRE

ROEHA R 554 2018 4E58 3 R

§1 EER

HEFHANEH S LEHRRIEAR G IR GRAAERBOCE. R TR EE K
B, AR HER YA e B AR AN ) ST DU

B NHERIT R AR A AREA RS FEME, T 20184 10 H 24 HE&Z [
AR RIS TR IERIA R A GG TN, REEZA R AR R,

RSP PERRAR B ORI -

S BRI DONSEE . B 5T M R0 BRI B 3, (A RIERE & —

EBA o

BRSO ARIARMREZI . BB WS, Bt & e A 55 A/l S A28

el S A 4 AR S P
AR I 55 R R L .
AAREWIE 2018 47 A 1 HEZE 9 H 30 Hik.

§ 2 B&F M

L& TR PR M REIRE
R4 F Y 004648
AN 004648

P (Y LT
A AN 2017 %7 H 13 H
i 75 IR 3 & AU A0 107,952,678.65 13

BB Hbx PR TAFIERIBEE

ARG BT B SRR R R TR, M)
I R B S
BRI, 7RIBUIE G SRR

A GiE N RGP RO B SRR K E B, K
KL G B RR SRR E G, KPR R,

TR “ARALHYT CPPI SRS ” ENKRE L E M FEH K
R, FERE TSR W R e R T, R
TR

T fi;m&ﬁWﬁ$xw%+LﬂEm%ﬁWﬁ$
RIS NFEHFRNTERRETIE S, BT PR

IR UL 2t AR PR A28 FOURA A 2 4 it Bk, RS A 2 T v 1 1
TR SNGHFRESE, KTRERIS,

FEEFA MRS EE A A FRA A

HEALEN TR ERAT A A R A 7

&
b=l
bk
S
b=l




P LA IRG RIS BT & 2018 4F 5 3 RS

E: ABRESHERLHPATE RGUHERRFHAE BEES ST, Aoy “RTRE”

§3 FEMEIMELSIFERIR
3.1 XEMEIHER

B ARG
FEW 55 Fa b AW (2018 4E7 H 1 H—2018 4 9 F 30 H)
LAHA S I o 401,194.53
2 A AR -229,665.45
3L 35 5 4 A B0 AR 1R -0.0018
4RI S T = E 110,047,986.14
SHIRE S BAHE 1.0194

E: 1 ERESWSHRI A NAWEEE 5 2 & 15T, T A9 Ja Sehriias
USR-S e Rl e

2. AW O E R fR L G A A SN gl AN (R & 2 e i 22 sl
a) FHBRAH R B A, AR DA 30 L SEBUCRE In A 24 Se i 22 shiieas «

3.2 BEHERI
3.2.1 AREHESHTOHE KR KSRGS B FEEIR R R R R

- ik | ok | i | ST
’ ® WEED | Mekike | th (OO @0

TFFE=AH -0.25% 0.27% 0.52% 0.20% | -0.77% | 0.07%

3.2.2 BESAFAEMURES R BUHEN KRR KI5 RS
HEW R AR [ LR

&
p=i
bk
S
p=i




P LA IRG RIS BT & 2018 4F 5 3 RS

BAh ZERS RiFRHEE KRS RPN S RS Em h st S

HE

4.00%

3.50% -

3.00% -

2.50% -

2.00% -

1.50% o

1.00% -

0.50%

0.00% LI T T T T T

-0.50%

2017-07-15
2017-08-03
2017-08-24
2017-09-14
2017-10-11
2017-11-01
2017-11-22
2017-12-13

01%05-21
201%-08-15

201%-01-03
201%-01-24
201%-02-14
201%-03-14
201%-04-03
201%-04-26
201506-11
201%-07-02
201%-07-23
201%-09-03
201%-09-25

2

‘ — FHREBFE — EirREEEE

T ARESEAHN 6 A, BN & W5 B AR & A R E.

§4 HEEAWME

4.1 Zea#H (RESEHDH) FHh

EARE N EAH

A | R | IR

e

Mok | i

FEHR H 3]

BAE R

FIR

S

Ak
Hoas

H

2017 4F

42
T |7HI13H

PNE ]

H

RPN ST N S S Y|
RS BUR LR R L, B RS
ML B o EAEER T 1T BRAERAT 4 I
AT, 2003 4F 4 HIDNE T RS, Tite
AT T . B T e AN R U7 R R
oAb LB N Y A =ikt S AY: ELIN
BESHR MR, DU % i
HEZLH; 2007 4F 12 A% 2010 4

10 H, T T EE SV ESE 1
BHAH, 2011 £ 6 HE 2017 7 H,
R T RARE ST, 20154 12 HE
2017 4 12 H, AFF 5 ER R A 4 22
H; 201545 H&E 201846 H, 1T

15 &

b

p=i
bk

it

'~




M ZRIR A TN SRR A 4 2018 56 3 M

HHEGRARIEESZLHE; 2010512 HE
A, AR TR S 201544 A
B4, AR REEEESLE; 2015 4F
5 H&ES, FETREESEH;

2016 4F 1| AZE4, ATrd 7 ad FERAHE 4
2R 2016 £ 9 HES, (T %R
HFHRELH; 2016 £ 11 ARS, 1T
TR A RS, 201747 AES,
R % BIRGHE L, 2017 4F
12 A&ES, (T ARERELH,
2018 4 1 H &4, AFFGJ7 kot P %
G5 2018 4 6 H&4, (ERTHE
FIRE . MASCENE. MRS
HesnH,

Ee 1 AR EEEeE N ER OIS S FRERH, JRER 2B ER H L,
Lk e BB AR D AR MRS BUE R e A s CERD HIY;

2 UEZE AOVAE BRI SRR e AT B2 UEZRAL A B BEAR B BRIME) Hh oG THIES:
ML BAFE F FRIAR S E o

4.2 BENNRE N N AESBIEMM TEH I

AAREHIN, ARESEHNEET (PENRIDAEIES SR k) 47 Rk
FH T EREM S A G S A R AE, ARG MSEN . B T N BLATIE
ST, AR K AL, N S aiRET NBOR B 2. AR HIA,
CIBFRAESEG M, B MFEEMIRA M. EerBRBuE. St L8

PERTEH FVEAE L e A FIUE «

4.3 A PR GED A
4.3.1 AFZ 55 B RBATIE R

AR, SR ATEATRAUT GERFEVIE S A 7 AT 5 50
 SERHIBIRIE SR, B RGEAI A T4 3 M7 20 ol 55 TR 157 A 152 5 A AT
AR R BT FTA S R L4

4.3.2 BEZGITRNET LA

AIEG T ARG IHNAFERELZHIT N ARG AN ESE I NE BT A R A
GZ 5125 AT [E H A58 Sy A 500 B 500 58 by B i 10 77 24 H A8 &
BUIIAE G IR B 4 Ik, BT BT A B S R LSS B sl B ek 6 1 DA A% B A R
B WS T TR

#
o~
p=il
pis:
=
p=il




77 AR A AR BB 4 2018 4R 3 TRk

4.4 MEBAESRE RIS ESHT

2018 4 =Z=fE, wE LU & KA H R 5 RIS A, AT I AN 2 P4k SR n.
[ bR SR By, TSR SRR SN, XU TG ER I 2 . R B = R el v, R
A5 BN PR I T AT . SRR T SEY N7, LIEZRICT 2821, &
FEFEREARTE0. 9% GDLARIEIT 1411, B BB R 12.2%, =FEMHTHEWR. —
I T AAA 15 BRI A 24 B ZREE R R %4 20bp. 85bp.

SFEEALE R E AT T . FERR BRSSO OO AR Eo
4. BAAELRMER, FRBRGREA A RA N A DR, Bl
b, ARHES LA, mimsitE . SRR 6 B SIS M AT TR AT G B SR SRR
ES SIS

4.5 MEMAZESHNLGERIA

BB HIAR, ARESMHBHEN 1.0194 70, REWA, HBIFEHEKF9-0. 25%,
R SR HE R KR 0. 52%.
4.6 MEHNEETHH ABEE ST #ETE Y

WEHIN, AR N BUESE A5 AR e AR AR AN — 9 N 6
BEHEIR T T I TR I .

§5 MEHAEGHRE
5.1 MERKELSE=H R

Ry
re | T S GO fyf RIS

1 a8 5 % 22,432,223.80 18.73

Ho, R 22,432.223.80 18.73

e

[ 72 WAL 2 5 % 91,030,880.99 75.99

H, i 91,030,880.99 75.99

Vi SRR I

4 | stelmitR

SEREAT A AR TR

6 | LNRELRT 2,000,000.00 1.67

Joh: KU B R
Gt

7 | AT R E S S AT 2,634,998.37 2.20

% 5 BT 3E10 07T




77 AR A AR BB 4 2018 4R 3 TRk

8 | HAdB

1,695,627.50

1.42

it

119,793,730.66

100.00

5.2 MERREATI A RHIBERRAE
5.2.1 MEHIRIBATI I RIIFAREREHE

SHEAL: AR

ARG | AT

AfehE Co

(%)

o 22 B B {E L A

R MRS L

Kk

il gl

10,859,455.60

9.87

LT 3T RSROKAE RS

150,840.00

0.14

s

695,466.00

0.63

HER R

2,073,623.20

1.88

ALEIsk . A REAIEEL

1,021,946.00

0.93

A R Ol

EESETR

BAFAME B AR S

B4

7,205,393.00

6.55

i3l

LG AN 55 A 55 M

425,500.00

0.39

ks NS4

KA SRR 2 FE st i

R R MRS A AR AR S

A

DA TAE

A PR E AR R

v mlo|w|olz|lz|c|r|l= |~ |z|lo|T |||z |>

(= AN
oie

it

22,432,223.80

20.38

5.2.2 REMIRIZATIL A REBBER R R EHRTA S
AT AR AR AR R OB BB

5.3 G HARIE A SO oy 2 B B EL A R/ HR P B+ 42 B Bt A 4

gL E Y

o s o o 2 - NRME . "

F5 BEEAHG B EL A4 FR = (B _ 15E B

JB)
(%)
1 601166 M ERAT 220,100 | 3,510,595.00 3.19
2 601009 B RUARAT 275,400 | 2,106,810.00 1.91
3 000786 Bl ¥c v o) 65,800 | 1,091,622.00 0.99
4 002511 o i 22 124,596 | 1,027,917.00 0.93
¥ 6 7 FE10 ;T




P LA IRG RIS BT & 2018 4F 5 3 RS

5 601818 NIRRT 250,000 977,500.00 0.89
6 600511 ] 24 11z 177 31,800 835,068.00 0.76
7 000651 AL 20,000 804,000.00 0.73
8 601966 Bokeha 50,000 785,000.00 0.71
9 600056 HE R 2 43,200 726,624.00 0.66
10 600176 HEE A 67,560 716,811.60 0.65

5.4 MEWIRLFF M2 RIOFHFREAE

SR AR

| s ARAME GO AARERTERAILR (60
1| Exfigz - -
2 | RATERE - -
3| &RfiEg 19,078,000.00 17.34

Ho: BUORME SR 19,078,000.00 17.34
4 | lkfiids 70,680,513.40 64.23
5| Ak iE R g - -
6 | I - -
7| Al (AT R 1,272,367.59 1.16
8 | FhkAFH - -
9 | HAth : -
10 | &it 91,030,880.99 82.72

5.5 REWIARIE A FOHE GG ™ E He B K/ R4 BURT L4 s B R A 4

SEEA: NRMoT

e | R | e RGN e G =
Wl (%)
1 180207 18 EHIT 07 100,000 10,024,000.00 9.11
2 127326 15 EM™ 05 100,000 10,003,000.00 9.09
3 136527 16 PRYT. 02 100,000 9,939,000.00 9.03
4 122352 1277503 95,000 9,542,750.00 8.67
5 136773 16 i&F4% 02 100,000 9,520,000.00 8.65

5.6 IREFIRIZA SMHE GBS 3+H LB/ NS BT +48 B SCRRES:

B4

AFE G AR WIRARFFA 557 SCHRALSR .

5.7 EHIRIEA RYE HESE = #E B/ P HEIF R ATLA St S R E Y

4

ARG ARG IRARFFA S8R -

Ed

70

3£10 1




BT R RIRA BNE S R A4 2018 458 3 EE A

5.8 MG HIRIE A SOMHE oG 2 & 57 iE L K/ eSS BURT LA BUER 3 B 40
ARSI AR IR AR A BUIE .

5.9 MEWIKRAZE S BRI B3 5 B A
5.9.1 REMIRAZE ST FIB I BT RF- A1 20 B 4

.

5.9.2 REESRFERIEHAR KB BBOR

ARFESAEMAT TR TR B R, R XSS E R, DEMRERNTEEEN, XH
WAL GRS 2, @ HEZFE g e i s r@i it 5t, 46 kdE
IR B Y TR A BRI A E KT, 5B B 3T UL, i 2 Sk E s Sk E R E
LRI AT B IO IRAE . ESE T NH AR FH BRI it TR B S 1Ry
ik, iz HIFRIAB i R R R R L IR Bl M XU, G DR FR e i ] 4%
FIFH 4 BT A il AT AR A, DK 3 B % 20 1A 48 4 UG 1 L 1) o

5.10 G HARA TSR 7 1 E G 6532 5 o Ui B
5.10.1 A<HAE R R EBOR

T

5.10.2 MEARAKZES T T K B AT SMH m H4H
.

5.10.3 Z<HA {5 SR BB VY
T

5.11 WEASREME

5411 FHARSEBHEHRIESFRRIT ERA R S MBI E IR TLE
WE, BRERGHEHHIT—FAZBATTER. LTKER. W, TR
FRUES BB RS Fr A 1

WA NI SRR AT+ R RAT BRGSO RiRE, AEEmRSE
i HAT—FEHNZ B AT TmEIE.

5112 FHESRRNIIHZBRERTBELESS RN EN&EEREE. W,
T RL A 5 B ER B B LR SRR P

ARSI AR A AT A4 ISR A B 5 [RTIE 8 RS2 P AR e TN DA JBE
AR ESR SR L AU NN

5.11.3 HALE =Mk

&
[oe}
p=i
H
S
p=i



77 AR A AR BB 4 2018 4R 3 TRk

SREA: ARt

s | B & o
1| fEHRIESE 6,832.37
2| MWGEFRE R K 65,108.72
30| MIUBER) -
4 | MUYLHIE 1,623,626.42
5| ROfCHIEER 59.99
6 | HARLSIWK -
7| FERERH -
8 | HAth -
9 At 1,695,627.50

5.11.4 MEHRFFA BILE TR B BT e B fi 77 A 20

v . _ m e T E ] (%)
F5 | A i3 2 K NRIE ) - ’
1 113019 BB 4 518,693.60 0.47
2 123009 IR 514,809.45 0.47
3 127005 KR 200,802.00 0.18
4 | 110040 A AR A 26,700.00 0.02
5 128015 LA 3,025.44 0.00
6 | 113018 HAEEAT 2,258.40 0.00
7 | 110042 NG ER 2 b 2,224.00 0.00
8 |110043 T 981.90 0.00
9 127006 FUR A5 972.60 0.00
10 | 128033 AT 951.00 0.00
11 | 128032 KU AT 949.20 0.00

5.11.5 #E R 42 B AR R TR 52 BR 1 ol Ui BA

ARG AR AR BT+ 44 B ZE R AR IR IE 2 PR 1 I

§ 6 FFRARELSHEEZ)

B
s B 3 4 47 A0 A0 156,521,785.98
R A A 1] 5 4 50 HA D 7 40 480,575.10
Poli: i HH 30 R 2 4 e [ 43 0 49,049,682.43

e IR PR A2 sh i B (o Bl b BL-" 385D

T YA AR <ty L 0

107,952,678.65

§7 ZEBBEANCHEARERFAEERHK

Ed

9 T 310 W




P 5 ARG AR BB 6 2018 4R 3 RS

-

-

o

&

©

©

1 BEEEAREAESHTRINENR

AR, EEEEARRFAAIEE M.

2 ZeBEANGHEATRERRAESR 5 WA

ARG, S BN 8 0] RS AR G 1T

§8 MR ERRNHAMERSFE
1 |ERAB—RBEEREESHBELFIEBIEGET 20%8 550

0 S P B AR TR A A 0 A O B AN AR A B B I 20% 5 L

2 MR RE VSR EEGER
p

§9 ZEHFHEZF

1 BEXHEF

Lo (T ZERE IR e e S F)
2. (F7 ZRRE NS B SITE D
3. PN BHRIRG IS5 4 2018 4F 3 MR L.

.2 FFHCHE AR

PRI AR FH X AR H i As e — BN 5 Bl 95 KE 31-33 )=,

.3 BRERAR

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

10 T 310 BT



