R H Rk R R A RIS B 2
4 2017 5 2 BEERE

20174206 A 30 H

HEEEN: BHRESEHARAH
HEEFTEN: FEIHSEITROGERAT
WEXEHEHBE: 2017407 H 20 H



5 W%k RS L B G RUE SR BB 4 2017 4R35 2 AR,

§ 1 EERR

HEEHEANNEFS LEFRIEAR S st AR BIC . R SRR R B E K,
T FL A R R FCSEAE L AE PEAN SE B AR AR AN ) S TUE

BEEFEE N E TR RAT B A IR A RIREA R & G FME, T 2017 457 A 18 HEM 7 Ak
T SRR AR R A SR FENE, RERN B AR RRICE. R IUERE

B KRR

e H RV LSBT S0 51 i B A8 BERE T 2 < 97, (EANIRAE R B — 2 &L

SRS ARIAMREZI . BT X, BB EAF H 5B AT AT 4 e A,

EAIUEEE VIR e

AT P o5 SRR H
A ERAA 2017 44 H 1 HAZE 2017 4£ 6 H 30 H 1k

2.1 EEHERFM

§2 EE&F RN

3 fRIAK

Fa T W%k RETC B IR &

B4 F A0S 002577

S (Y EESRPID G
o FEMH 2016 4£ 05 H 03 H
T IR s 4 0 A0 653, 585, 981. 92 £

FEAT AR AL U O R AU s PR RT3 1, Jlad L ALt
FEoINT, DI SR B B AR AR e A

ARHE il i E 1 5 5 AR G BT IR M B A B ANIE S T3 %
JEaH, WFIESF T8 24 0 B0 2R e IRUIS: A 7T AL A SR e 391 P
B RIETE I TG RS AN PPN 2 A AT 0 T VAt I e i)
ARG 555 W7 2 M KACE g 7R A
TR, AE ORRE A KU AT AR A A2t b, 7 3R st 4
EIRESE. HAh, AT ER R T E WS A I 51
e B PR M 47, T Nt R R

% 250 3k 10T




5 W%k RS L B G RUE SR BB 4 2017 4R35 2 AR,

Ak &% HL B R YR 300 FEHOI RS 2 X 60%+ I [F £ 45 Kl 25 % X 40%

JRB I 2 5 E RIEG IR G TS, HACHISF 3 KU AN U 5 /KPR T 1%
RIS, WT RIS, RMTiniks.

EEEHA BT R A TR A A

EEIEEAN Hh [ LR ARAT A BRA 7

TE: RIS G AT RGUHER S EHLME S BEDE T, RO “BIDIXREE”

§ 3 EEMFERNESHERI
3.1 EEMFHER

. N
S
EEI 5 ehs A (2017 4204 H 01 H - 2017 £ 06 A 30 H)

L A O s s -18, 610, 960. 45
2. A AR -50, 239, 149. 74
3. AL 34) 3 4 A B A A A 31 -0.0714
4, AR R G %= E 567, 232, 033. 51
5. HR I 4 B E 0. 868

- A C B R fE A S A ALERON © BB . AN (ANE A fe i (EAR SR D
FBRA G B AL S A4, AR A s B s in_EA I 2 s i A2 sh il i
2 ikt SHR bR A OIEFEA NNWEEE 5 2 e 5 I M, TN 3 A SEBRIR R 7K T 241K
ToEey

3.2 BREHERI
&21ﬁﬁ%%%ﬁﬁﬁ#ﬁﬁ&%&%%@%ﬂﬁ%ﬁ%@%ﬁ%%wﬁ

: ‘ b 257 A
AR | IHEMRKER | SR
bir Bt ol @W 1y | 0-0 | ©@-®
@ i@ | HEREHRE W@
HE=AH 6. 87% 1. 06% 3. 70% 0.37% | -10.57% |  0.69%

1. A O SEHEEfR R A AR O #eBtihas . Hofbilo N OS2 fedir e shiieasd
TR S AL S O A, AR A C s B s i _E A 2 e (i A sh i

2+ ik B SHE IR A OISR A NNWEEE 5 2 e S s A, TN 9 A SERRIS s 7K1 22
T HroET.

H
w
=
H
=
=



5 W%k RS L B G RUE SR BB 4 2017 4R35 2 AR,

3.2.2 HESAFEMRES RIHH AU EN KRR K5 R ML H B
Wi 8 FRAR B B LR

§4 BEAWRE
4.1 &2 (RESZEND) BN

S B R i Pl el = = 7 L e 2w e = Y
SR E N R 5 [R) JY b 25 LU 8 o A e =52 ) [ Sk RE 5 5 LU P
10 .00%
7.50% p_— 2
) |'/."/."r\l A
5.00% AT A 1k A b
. | A N WA >,
1 A La —
2.50% . .KJU' “r"ll._ A \
\ / S la~ w
0.00% {f—d ot ) ol s |-
| | (WP
-2.50% {{ beam AL
| A e
-5 00% '. Pl
| WV II.-"’ \
-7.50% | r-y
i
-10.00% W “,\
-12.50% \ A
VA Y
-15.00% i
| I
-17.50% |/
i
-20.00% /
M w w o (=] - o =+ w - o — [y ] ™ = o [=] (3] o w0
Q L 5 Q 0 L o Q Ly i £ o . 47 B, r Ly T Q L
2 & g8 5 5 ® g g2 2 = & & F & g g F 8 & B
] =) =) o ] =] =) =) ] ] =] =) [ " " " [ [ " "
ZE &5 & & & & & & & § ©§ © & § & & B &8 & =B
o o o4 ¥} 3] 3] o o4 ¥} 3] o o o4 ¥} o o o o ¥} o
|_ Fiblb A — B R

g4

%5

FEAS T G 5k < 22 T A IR

IR H 3 A AT H

ESF Al 47
FR

WL

AR

2016 45 H
3H

9 4

JeatkEmit, BHEEEMN
N4 3 Ry =LA B
HTAERERAR. 5Ae
Ml B3 A PR 2 =) R0 i ) Bl
A ERRA R . 2008 4F 4 A
£ 2015 4 8 HARHR T ¥kt
FEEHRENARAR, JoE
ELER SR ANIE "8 S 2B
%, H 2011 4 6 HiEE sy
SR % 4 1 1) i 52
B . 2015 4F 8 AN
JH4; 2016 5E 5 AES,
R BRI Sa
2016 £ 7 H&E 4, {Tr R
FRG S S,

e LR EEEesE, K RRANT dEeERANA,
SR E BORRIS F s b fs AR AR e B,

SE T E IS H A0 IS H 391
2. UEZF MK A& SGEMAT I B2 GIEZRAL A AN AT BRI 0D AUAR ISR E

% 4ut k10130

CEAEHM MR A R

EEHREI” R BOEFLN 4 SR IS 4 7 e




5 W%k RS L B G RUE SR BB 4 2017 4R35 2 AR,

4.2 BEAXNREHINE S EENTE B3
AIREHIA, ARG E NSRS (PN RV ENET B 0k) S50 Rk

FPENE NS SR (R Sk RS L B IR A RIE S B S S B [ IR, ASH WS P
BRI U BEAIZ PR 7, AE TR R KR IR b, 3 S B AR 5 KA
Ao AIMEWIN, HEBERASEAM, BAREEREMPEEE ARG, RENHERTEE, #
TG SR B A TR A B EE L R A TR

4.3 NP 5T

4.3.1 NG ERHATE R
RIERP, AEESEH AT GEARREESEHAT AL SR ERSEL) , 5%

BAARLA P S i Re, B R GE N LA 5 sUAE 2 b S5 30 49 A S A 5 A 3T, AP xS
N EE A R MBS
4.3.2 REZHITARIETHR Y

KIS T ARG AR EZ TN AREHAEEEHNERNIARRAGSE
(I3 53 BT AT 50 IR H S 71 58 5 FRAS /0 K BRI 58 oy B I AZAIE I3 24 H RS B 5% I 32 5 1AL
N T BR A G BR A F B s ek 6 A Ha SO S el JBE R BE T
4.4 WMEHIAEE RBR RIAL SR U

4. 4.1 MEHAESKTREMISEST
TR, ELWIEATHE, PESFIET AT, ZFEMARTEERA: PR

PR Higdkiass; NRMEMPLFIZED N, NRMIZETEC. ARrdsE A, i
RO I AN Y T A B B R 5 1) BRSO HERE, 5 ORSR R A SR B AT ML AR
IR RS = AT AP BOR IR R . R, EEFRAEE 1, ARMX
ANEREE B JAARATE, SEEBLRR LK BEJE AR SEE B B G Z R T5IRAE T 1% & 5 30
Xt PR BRI AR

TR, ERETIET I, PERTER SR, T L 9% CFEmatEE R
[ N THSA TR AR g S i g om, LRSS B S BUTAS AL AR SR o b O A e Bl
REFERIFEN, TkilEs, ST ERE. HBE. JFRIT SR & W UoR &7
RIS, ERTE T RMBGaM I ST R . L, ERBERm 1T3ms iy
I, R RS imETs, Bk 0. 14%.

TEFRE, ERGRERAEITI, ARIE SRR AT Sk AR DT AT T A AR, EAS
57 ARMRTERl . BT WA BB MR AN, BT SO 2 S AR,

% 571 3t 107



5 W%k RS L B G RUE SR BB 4 2017 4R35 2 AR,

TE A R AR B AR B ECR, 78 3G K T 3 UG RR

JRE =Y, EAVIBITT, BATUAERI SR E AT, E PR35
PPRAER: E NS FRBRNEGE, KU ES R K, SRR, S5
PR, 5AEREEAR AL, FEAHTERBN L, EHHETm, RITANZE
WRZEBFIBAT TR Al R St 0 s PR B A8 2 P 38 0 55 5K 6 (0 5, XU fi 47 A T 30 15 45 1
WS PERIIN, WS AT N IUE G AT AT . AR, RO RAT SRS TSI, BOR
@AM G LRG0, FIAEREY PSP itREsS 2. EROSEmEKR
KR 4RIV A8 85 2 20 AT Sk A R IR BB, FROBIR 132 10, S BUATRE A
ARG AT S -
4. 4.2 REBAESFWSRIN

TEPE, TSR A A HEIN K 2-6.87%.

4.5 REBAZE ST ABRES T HETE A
.

§5 BEHAEAMSE

5.1 MEBREESE B ZHABM
j=2=1 =] & (ARt )

2 4 B A LA
(%)
1 R af #% 5% 537, 633, 306. 35 94. 24
Hpe R 537, 633, 306. 35 94, 24
2 BeH% - -
fi] 52 WA 2 $ % - -
Hep: gz - -
BEPE S RFUE SR - -
4 el L dny - -
S AT SR - -
SENIREE 4 il gt - -
FHorre S = R0 (1 B NGB 8
& Rl
7 BAT ARG & E 1 31, 979, 061. 68 5.61
- At %7 904, 031. 89 0.16
it 570, 516, 399. 92 100. 00

5.2 MEHRBATW A RKBERRAE

5.2.1 MEMIRIET W RKFEABRERHA S
| A | 175 | AnfE Go | SRS RELEIG) |

% o611 4L 107

o> e |




5 W%k RS L B G RUE SR BB 4 2017 4R35 2 AR,

VO 7 N O N | 2 - -
KAk - -
C plbea4 326, 715, 462. 97 57. 60
HL. T SRR KA = L
D W B )
E jEisstn4 - -
F fe R E 1, 654, 258. 72 .29
G paliibe e ] a4 5, 359, 200. 00 .94
H | ArEAEE Ol - -
I AR A AE BRI 79, 602, 951. 00 14. 03
J SRl 100, 553, 958. 28 17.73
K S b=l - -
L FH GRS 25 I 55k - -
M| BEEETR AR RS - -
N IKFI FREERI 2 e B 5 - -
0 JE RS« A FRANH AR 55 - -
p HE - -
Q TPA A2 TAE 4, 450, 475. 36 .78
R At ARE AER R 13, 820, 152. 02 .44
S LA 5, 476, 848. 00 0.97
&it 537, 633, 306. 35 94. 78
5. 2.2 MEMREAT A RBRER T BT THE
e ARG AR AR R R W Il I S 8
5.3 MEBIREARNE SEES T = HEFIR DR+ R SRR A
FE | omEmem | mmen | HE B | AnkE G | v B
tefs (%)
1 600109 ] B iiE 7 2,721, 600 31, 897, 152. 00 5. 62
2 600999 AR UESF 1, 500, 000 25, 830, 000. 00 4. 55
3 002807 TLFARAT 2, 000, 100 25, 061, 253. 00 4. 42
4 600718 REAEH 1, 500, 000 23, 325, 000. 00 4.11
5 601989 HEET 3, 689, 598 22,912, 403. 58 4. 04
6 000901 WL R B 840, 941 22, 839, 957. 56 4. 03
7 600893 ik sh 800, 086 21, 842, 347. 80 3.85
8 300017 W1 R 1, 802, 366 21, 754, 557. 62 3. 84
9 002709 RIGHA L 524, 993 21,613, 961. 81 3.81
10 | 600366 TUHT 1, 129, 866 19, 930, 836. 24 3.51

5.4 WMEMIREFS: MM RNBEFRRAS

T ARG WIRRFA 557

5.5 MEFRIRIEA SOME o He & B 1B A5 R/ HEF B AT T B 8 B A 4

T ARG WIRRFFA 557

o7 4t o10m




5 W%k RS L B G RUE SR BB 4 2017 4R35 2 AR,

5.6 REWIRIE A FOME G E B E H B /N R BB+ 48 B SORRESF R R
B4

T ARG WIRARFFA 57 SCHRALESR .

5.7 MEHIRIEA SOMME oG He & H7™ 8 H 5 K/ HEFP RO R T 48 5t R4 T B 4
E: AREGAMEHIRRFFA LR

5.8 MEHIRIEA FOMHE oG 2 & H 7™ E HF K/ HEFP AU RT LA BUE R 3 B 40
E: ARG WIRARFFABGLE.

5.9 MEWIRAESHR MR BRI 2 FH LA
T ASE AN WA KRB R IR 1T

5.9.1 AEEEHEBISHIT IR T BUR

RFEATE BT IR FE I SR BRI, AR R A R N, DB A EEH I, SRR
I R GIERIOHT A2, B HIE S T A I8 B TS R T, 454 e 5% 1 8
GRS, SR PSATICHE, i 2 Skl 2 3 28 (R0 25 S 14 47 22 1A (A
PR, AT )T R IR A TR (R 2 e . TSl R RS MR AE, 32 B4 A 15 ok R 4
PR o R 0 R B B R, i AT R TR (1 25, R AT AR R AT AEVE ], LAk
PR ARE A 5 22 T A IR 1 £
5.10 MEMREZEE TR PEGHHRRZ S B HIH
VE: ACHEGACHR A BTN R E G 12
5.11 BBEHEWEME
5.11.1

REEA BRI AT TG 10 RAT FARA AT B W 3 IS VAT, s e g H
—EWN B AT, T,
5.11.2

AR R4 B R IR AT 1 42 I B A A R L i 4 [ 0 S 1 % 30 i 2
5.11.3 FHARBE =R,

¥ B & (AR

1| fFHRIES 394, 582. 89
2 | BISCIESRTE K 438, 000. 50
3| RO -
4 | BfRLE 6, 871. 80
5 | Mg 64, 576. 70
6 | FHABSIWGK -
7| FrEgEH -
g | Hdth -
9 | &t 904, 031. 89

5.11. 4 REFIRFEH KA TH B BT #8675 B 40

8T 3 107

AN




5 W%k RS L B G RUE SR BB 4 2017 4R35 2 AR,

TE: ARG AR T AR A A 5 B AT S i

5.11.5 HEBRET 2 R E P AR 2R A3
N . — TEZIRE I A | HEETERE T 3Z PR 1B 50
B | i | i WE Ge Htsl (%) 5
1 601989 W EE T 22,912, 403. 58 4. 04 N AT

§ 6 JFAE SRR

<Ry
i
i HH A ) 2 4 0 i 750, 346, 045. 85
o SO A 1) 2 4 PR 7 0 7,016, 486. 97
U - AR5 J 1A ) 4 D [m] 473 50 103, 776, 550. 90
A5 HAMA ) L SR s A (O A LU =" 351D -
A S A AR 3 4 4y i 653, 585, 981. 92
§7 BEBENCHEARERBLAESIFMN
7.1 REBEBAFAIERESHIEINBM
e REEHNKREFA AL M.
7.2 REBTENCHBERARERERTEER 5 HH
W ARSI, ESEEAANGFERG. R al KSEAR I M.
§8 MR EHE R EMMEBEEFS
8.1 MEHWAN BB REFEESHHLFIER BT 20%8)F
/;I:/E d: %‘ =
25 0P 4 B A ﬁmﬂ*gﬁ i
£y
N SR Al H o
T esma | | w | me i |
LT i 2onkomt 0 | THEE
] X ] G (k)
IR 20170401- 191,021,012.41 55,000,000.00 | 136,021,012.41 | 20.81
1 20170630 e i T e '
7 R AU

I GAFERFA B DU IL 20% 10 M AF A N, FERFE LR L] R i 2k ih T, HiE
EHRAECLE BN M S B @ 0™, K S BRSPS AT I g (B B XU

o914t 10m



5 W%k RS L B G RUE SR BB 4 2017 4R35 2 AR,

Vs HGG AL & LORL R R T
§9 ZFEXMFHER

9.1 BEXHHEHZF
1. BTNk R G I B IR A RF A R I 41 4 &
2. BTN RG L E RS AN R
3. BT R B IR A AN S IR 4 2017 4F 2 FRBFIRAS JF S0

9.2 RS
TRYIT AR H X AR F AT AR A — B N2 Bl 2 K E 31-33 2.
9.3 EFEA

M. http://www. nffund. com

=
ps
=
=

#0010



