TS B R 610 RUE SR BB 2017 44 BER 5 i

B & Rk R ISR R E S
2017 EREFREHE
2017 £ 6 A 30 H

HEEHN: Bk e S EE M A R A
EEeEN: TRARITBRO AR
FiEHHM: —O—tF/\H =1+ JLH



RS B R 0 RS B 2017 4E 4R R 5 4

1 BEERR

1.1 BEEHRR

IESEMANME RS HERIEAR S BRI EEE BIC 8. R PP B R, Jf
ST WP SE B AR AN ) SO VAR BT . ARG LA =2 2k
WorERR TR, FFHERRER.

FGAEE NP ZRAT IR A IR A BIRIE AT S FME, T 2017 4 8 H 28 HE 7 Ak
IS5 Fahn . ERDL. FHESEEL . W 2THRE . BRHAGMESEAR, RIEEZNERF
FERBICE. SRR S B R

FEE AR OSBRSS R 0 B E B 0, (ORI & — e J

SISO AT AR BB AR, BV #7EAE B PSR AT LT 40 Dl 15 A

CAE AL IR Y & ISR TN
AR FEAR S T B R AR RS IR0, BTTE AR TR TR A A, B R B R A 1R ST
AR IS R RER G T
AREWIE 201741 H 1 Hi2% 6 A 30 Hik.



RS B R 0 RS B 2017 4E 4R R 5 4

2 HE&MN

2.1 BEEHERFEMN

Fo L THFR BT I A A5
3R 000973
T A 000973
e s LTI
HEAHFAEMH 201541 H 16 H
HEEHN TR S R A TR A A
HEFEN FRBRAT IR AR AT
s BRI S B A0 1,866,394,288.54 15}
Fe A FAF 52 A

2.2 BE& RN

B Hbr

AH G AEA RAEHI RS, ERA S LRI, S gEd R 350
BB EE, NI S AT SR AL i 0 2 3 s DA K YIREE 35 BE
[ 3 o

AT G BB SRS S JERBUT I E SRS [ e B B
S DL R G R I B SRG . E oG, AT B R R ] g 5
ARUEARZE G RSB Mo B, 8k e R L2 (5 % AP el PA)
SERRKB ML E LS. MR b, — T LRG0 A SR |
e R g 24 SRS LKA SRS EAT [ e U 2 2R B B AL S M s
— 7R B R R RS BORS R s, Rk BT R S o v EL A A AR X
SR, [ RO BATE S R B R R R B R AL, LR
A BRI R KT

b £ bk v

rb A5 A Ao S A5 B 2 2 < 60%-+ 1 35 [ £ s A M 48 Bl 2 %
x30%+I % 300 F8EI A F x10%.

RS AT 2 5 I

AT I AR G, AR X TOU XU AN T 2 F AR TR A B 3
& BEMEE, sTRIHSEE.

23 EEHEEANESTEEAN

TiH FHEEHA HEETEN

AR eI G T A A PR A A P ERAT A A TR A F
N w4 F J7 Fi
BNk

e R H1E 010-68779688 0755-22160168
iSO

HL - IR 4G giyan@ncfund.com.cn FANGQI275@pingan.com.cn
B RS HE 4008198866 95511-3
fE R 010-68779528 0755-82080387

E3TTFE28TT




RS B R 0 RS B 2017 4E 4R R 5 4

24 ERHEBEHR

B A A T A O BN LI R

www.ncfund.com.cn

H GRS R B

SEEEEN HEeIEE NN A

3.1 FELSHBHENM &g

3 EEMSEIRMESIFERI

SRRAL: NIRRT

3.1.1 HBEEEEATEAR

WER 201741 H1HE 201746 A 30 H)

AHA O S 2 60,652,108.25
AIRFIE 84,699,197.63
TASF 3 38 4 4y BUAS A 1 0.0456
A HAEE G A K 4.04%
3.1.2 BIREEMEAR WEHIAR (2017 £ 6 A 30 H)

HHR AT 7 T I 5 3 200 0.1156
HIR 4 B8 7= 1E 2,164,374,036.91
HR B S A BB 1.160

e 1. AW C B ER fEE S AR N« BB RS

THBRAR R SRS AR A, AR DA Cse i as in B4 2 se v fE AR i e
2. LA EPrdFE elb SR IR AN R A NN BT 5 FE 1) % T3k F 3] B ik < i D0 21 e [ 2
) AR R SR R AT EAR T T A
3. RHIARF B BRI, SRAHIR B it oo 73 BO R -5 oK 23 B A H 2 SEBILES 23 RO A
R OMIRREL AR BMRELD

HAbN AN 2 SR EAR S

3.2 EEHERH
3.2 EEHFREH KR KL SRS SRR R R LR
. | R X M 45 b A
N gt | DD g |
i B KD KR IriE 2 T HERL 25 R b OEE) @—®
= Tl =~ N
@) HEZE@D
T —1H 1.58% 0.13% 1.07% 0.08% 0.51% 0.05%
FE=EMH 2.38% 0.12% -2.04% 0.13% 4.42% -0.01%
TFEANH 4.04% 0.11% -4.09% 0.12% 8.13% -0.01%
HEk—4F 5.65% 0.13% -6.62% 0.14% 12.27% -0.01%
HIE e A FE
N 16.00% 0.21% -7.51% 0.21% 23.51% 0.00%

T 1o TG HME ST By o 5 Al A A U PR B0 T <60 %0+ 5T 1 52 4= 4 45 Bl

28R X30%+HE 300 FEBUNEE R x10%




RS B R 0 RS B 2017 4E 4R R 5 4

2 AT GRS A AR Y A H HP A 55

3.2.2 BESEFEMURESHHR THHMEN KR 23 K H 5 RIS B AR 25 RARZ ) EL
L3
AR iR (R A5 7 RIE TR B Bk &

AR THE G R 5 M 5 AR M 2 5 ) S Honf L I
(201541 H 16 HE 2017 4 6 A 30 HD

14, 77% o
12,31% e an

9.85%

7.39% | M/ \

4.92%

2.46%

0.00%

-2, 46%

-4.92%

-7.39%

-0.85%
2015-01-16 2015-06-15 2015-11-12 2016-04-09 2016-09-05 2017-02-01 2017-06-30

|— FimB oty —ERE|
e ARIEET 2015 1 7 16 HIEEEFAEK.

4 BHEARE

41 EEEEARESLEIEN
411 ZEEEARLEEEENLLK

WL G B A PR A R b ERE R B PR e tt &2, T 2004 4F 12 F 9 HIEMAGE.
NN B IR, IR E VRS RS E A .

A 2017 4 6 H 30 H, Bkt & BB A PRA RN EEE LGS, B
P 2R S RAEZF B i BRI R IR S ROER R & Bz BRI RIS AR &
RUEZF BB B R AT W T VR S RUE SR BB i B AT W R IR 4R 5 R IE SR B BT 2 4
Friet /N A LR G IR R R R G Bt RS AR G IR s R . B R i PR & 7
EF R WAl A R RURGR AIEZF BB A . B AT ML e 40 RO IC B TR & ROIE S 4303

FESTIHE28TT



RS B R 0 RS B 2017 4E 4R R 5 4

B BB IPURERIEF RS e 2 S S E WP R R R A & B RS
ERMMEE. BrieE A E O IR P & e B0 RIE R it E (LOF) .
g R R AR IR R R Bl L — S RAREGRIE R RS, SN REIE
RETERREEES . S A — TIRG BRI  HrEiEA R A8 80U JHIE S
WA — S ORAR S RIE R & BN Mgk &, Bt &k 6
ROEZF BB A . B R SRR IR I SR IR SR I B 2 i T PR 7 R 22 T Sk RS C LR 5 BRI 430 Bt
B FrERaf R A BRSO UEI R R G . Hre i og ™ R s i B IR A AR
B EEE . BrEERERR S RIEF IS A & . WS S RAR G ISR A G OB R
ERIEH BR A ANEF R R R . TR A RS e BB & IR R BB . Bt 4 it
DR BRI . BT HaEs) ) R E R & BUIE R IR R . W e A nl ik i o AL IR SR 45 ot ik
B BT AR TS R TR BR A BRI B R . TR IR SRR R R B R AR R
A ZF RIS BB A . B R E RO RUIE TR R i W R BUR S RIS 5B i & iR ag L
RIGHCE RS ISR R R G Rl R R S AU IR B e & . e am RS e B R A 1Y
UEFFR B kG . B R AME G R T IC B R S BUIE SR R . TR 20 A0 ol iR 5 B IR S 4R Bt ik
& R RERERGHIE RS, HESEFERERERGHIE AR REESMHEERR
TG E RS I R B

ﬁ%é\

412 EGEE (RESGELHE/PNE) RESLEBEKIF N

EARGNESAE |
B4, 1% (B MR EzE AL o
wom | mEnm | R

PRSI P R TN
W, B PAE S E BARATL T AT
B AR IR RTIE . PE TR
AR P B S S
5P #5750 . 2014 4 4 HMABHEEEE
Wl BN R AIR AT, BUEH IS
moBlkR | PR W A L P

i | amipsn | 00 - 8 | B TR
A, N e Tyew
S L B R R O T 2 R
SRS SIS . HEERRIRAT
e IS G AT, FEN]
SRS 5 B AR AR
RA A WAL, BRI R
SHTIE I RS ST, BRI




RS B R 0 RS B 2017 4E 4R R 5 4

A, Wik RIRABE I BT R SR S AT,
F= R 53 77 LR

IR BT 4 Ak
A, Wik
ARSI EIE T $rasy
RE S 7 3
SRESEH,

1. HERGZA, FRAYRESERAENH, BEAMHEARELREZH.
2. FEMEESSHE, TR IAEE R ARMEH R EZH.
3. EFF MY SGEMATIE P2 GIEZR ML N G BRSNS RIE -

B AR G N A S IE A T A5  BLAR U

AR, H R B AT PR 2w AR i e i [l 55 TR 55 5 B8 O e R B A%
(e NRICMEREZ RS E) - CHortEg R R For MIE R IR B ek e e ) UARESR
FAKEEIIIE , AT WSAE M B ST SR N BEAE R B 7=, 787 R 42 1] XU PO B il
EORRA ANESR R IBE BRI E ML, EIRE A AR TN,

4.3 BEANREPA AP S EREE T
4.3.1 AP G H EHRIPATRE R

MR P EE M 2 A ) GEF R R B GEH AR A TS HERSEL) 2011 £21) ,
NAEHE T Rtk B B A R AR AP A S E BRI o il B AVE AR A T SR
FI— R R RIS 5 A A R BE S, RN G RAL BT, BB
GyPAT S BB BIE SR OG I N AT

WA Gy, BRIELG MR HETIE, HFHRENZH RGN TR HES. WRIEAFHE, ™
WEEIEA R Z B B XEFI5 A8 5, A A RIS 46 2 18] 1 R H A 5E 5

WA Gy, W TR TR R AE AT RATIEE RIS 5y, 28 5 MR 5 R 4
22 T BRI AN RS SR R B BT LU 0 . A SR, A AR R R L B, Sl

NS SAERZES, F BT IR A LA R . IR E RN AL E, WTRLHETF RS

EHERRRZW MRS REATIHENE . W TRITETIZZS . WElRs e, 25
FNRORAE S, BERA G LB OB AL & 14 LS 5 0 MIE IR B RS, S o AR IFARAT 1] i 37 858
Gyxt P BRAZHA, FARIEITRIOLSE . AL SE iR N GRE S SR A G 3RS AT A bl =

=
=l

S



RS B R 0 RS B 2017 4E 4R R 5 4

432 RER ST ARERUH

A, A FD AN R A AN RIS T8 B[R] 58 55 i 223047 T i REEAS RS, i T4
Py SRN/SE MR 3 DL A 2 418 e BAE 2 A R TR WA R 35 58 416 2 TR — I (] BOE 75
AR R AT G N S H AR DL, RABE RS HERFOL, ARSI A SRR 5250
5E 55 BT FE a0 [R] S5 15058 5 A 5 ) BR300 Fl S B i IR 27 24 H SR 1 5% A1 L

4.4 BB NG N E S BB R AL SR I3
4.4.1 REFNE ST R R AIBES

2017 4F LA, H BRI K AU (B 2o U B HORLE K KT AR 28 5 5 e A BTl
kAP R R AT BT T R F 0 IR 0 A R R AR A IR, S A A
N RIS AN I S RIS (RS a5 T — P

F ST, FRATIX £ T 3 RS 5 S50 W O A AT RS X e ) R S PR T
JE£ [ 3B SRS s FRATTIE 2 BEIC T — Sl 32 T 7 50 v B IR AEL R R T Sy Lk s T R R R 1
BAVFA AT G BATIE I 2845, TR AT 8 BN E SR R BRI, W R Tii 3 WUk
AN I A 3 g TR, DM S R AT 5 B i R B AT SR AL

BRI, BATE LR T HE AW, ERHEE MBI R BT AT, (R XU 2 55 7554
Bohe BEBEAFREFIIRIEN, RATH G MG A LB AEAE 1-3 4. Fefidimm, T Ium
PRIOFRGR . F0 537 LT KRS R G i I SR B, BAIMNZ 5 T — Wi, KARA S
St QI g

4.4.2 HEHAESALSRAR
BME20174F6 H30 H, KESHERMEN 1.160 70, ARG BIH 8 E 6K %N 4.04%, [F
T EL B U P 1 KR N-4.09%

4.5 EEANERLT BT EATVES K ERE

JEB 2017 ST H4E, LTS RIIETAREAE, e, REEMNRaFmRPIELE &, #
2 MBS R (RS AR R R AR R A S 2 5 AT — € ok, EARREIRHE 2, WA W e TE
FN BN RN RS KA S, BETIHE CPL. DRIt =25 2 DU B {7y ] g 2 3 22 1) S R Fe
FUATI () B, B2 T BGR AT REAS ST BRI S B R IE O IR AT BEVEAR /I o RIS DL, S i 30 Je 3]
AR K- LA U PO 55 e ) 47 P58 P RE > A4 L 2 i, o PR SISO (38 4 IS T PT RE v »
EH A S RBECRE P IR — 5, R2EEMMARE HEsrh ik aE ity RS HE

ZE8TTFE28TT



RS B R 0 RS B 2017 4E 4R R 5 4

s S UL T RS O SL IR, IR OE S b R I Pudg A, (HX R K T R L
RIS 55—, i — B, B R s 2 TSl Bk s M 5 2 M
HETTFEAC B, AT S S B IR, A0 2007 FEF1 2015 AR N T0RT AP B AL AR
T AR EIXFERI TG, BRATREEE R i s AT RS AT R, S ) iR i 4 1
2%t F S B THRIEMRE I, WA EAT T PR E AR A B2 5 7R M i L 5 1 5 T AR A
I SR AT WRE S SR R, R R AT LA 2 ] PR AR T AR AT # U SRE

SEFTT,  H AT 2K C& R T 7 5P K, (ISR SR AR B 1 A o 21 T LA 2208 A 5
M DR 2 T ) SRR PR 0. E 0% TSI AN I A A R A T BT, K A B R B2 R
WA, (G B S A RS DR B35 TR X THef, R RS KR icE, WA AT
AR RN 2, SERE 6T T I BB BN AT I E B B

4.6 BEEANHREHANESGEEFSFEIHIHY

ARZEMERESTT LN G (BUNMLD RS0 T

= AEE AR N IR 5T T

A E) EESAE TAE NG E 5T A E TR DN BRI A Tt AL et &5
RS, O MRS AR B G HRT AR E — i I RN B

it TAR NS

@ il R Bl BE A b BB

@ W TRAG B 7 54T & BUTIE

@ HLAEUESR (5 E 1P BT

@ x5 DU R

BRI AR 5T R A E TARNHII A, ISR ORBE AR5 DT AR G 20 v i oA i Al (E /)
ARG EBCT, TR S E AR N2

B PR A AR /N 2/3 BUL 2 HE it .

. BEESERTT T
SR ATTHE ISR R M EH . e T Fl RS B FLANT o £ 2 A (i ] B A
MRERG RS, e THEPRER G ER A E TR S, 20H K.

B it

@© BRI, EERHEIF NS S

s



RS B R 0 RS B 2017 4E 4R R 5 4

@ B HUEZFfh1E:

© KA I HEAT — BAEPE DA 5

@ 5 o) GBS G e B S M S BBl JFAE I ) A T A /N AR 7 5
© Xf&E HAUETF A5 B A (B 45 R AT IE 3%

© Xt E M A A EEATIE R

@ b TAR N RIE H B EAR S -

HE 2T E, AT DR AT TAE N2

=L BRE IR ST T

@ 532 I FEREAL AR X P B BEUE TR M 572 BB K T L

@ XHERHETE. kg I EESE . BT IEZR3R A E
© W IFEIASE G S THR SR E R

@ TG B A /N A A e A/ e A N T R A A 22

0. 25 R BA 5T T

@O SRS A 15 2 7 SR A L B (] N5

@ HERFEERTER T IR H Bl B EE
© W IFEIAEE G S THR B E R .

iy MR DT T

@© HEESR R AT

@ HAORAGAE AR /N E Al (ELBOR AT B ST 5

@ W TR A E A B A INERF & BATIRE . TR ER

@ PO BT B T T4 2 SO SEAIE T3 2 SR AN RS 1R DU 5

© XA B A% 5 I 0 R E 23 R 5 % 8 ) T

©® T IAAEESEE A HEIENIMNEERZME TR MR,

4.7 EEANHREHAZE SN B REL KA
AN, AT ARBEAT R 7 B o

10712811



RS B R 0 RS B 2017 4E 4R R 5 4

4.8 MEHINEEANFEERFH ANBBRE SR HEREHRKIHHA
AR A R B SE A AR H SR i diiia NN — 0 A BCE 2 e B 1A I
e bl

5 EEARS

51 HEHNFEESTEENERTERBOLE

AN, PRRATIRMARA T (RUNFRATTE N X 0 & el 5 73 RAE T 4B
Fg (LUFPMRAREE) RITERT, Mgy (ERRBHEReE) LA RSN, &e
G FAFEE AT R, AR F RS MR AM KT8, EaRPURSTEAT TR
HIPE

5.2 FEEANREHAXESBRESEEMTRE. #ETHE. FESESERKHH

AARE I, AFEE AR GEFBRBHEGE) NG EREM ., 2 ea FAFEE 1
Mg, XARE SRR ISIFIEAT VR WE, X B A E R TR S 0y A DG [ 474
THR LRI e B T SR AT TN E R, RRIIASE &8 B AR IR S S A A A F
AT . 123k AR T 0 A R EAT A 23

03

53 FAEANFLFEREREFMFEEENFNRSE. HEHAZELREL
AN, ORI e BB AT IR A R G AT N AR AR T I S5 AR AR
Bl W5ttty Qe W55 vh AR op i TR XU A8 B8 70 RAESE R N BAZTERID

BRA GG FNA L. . e

S AT IR 34 TR A 7 8 P
2017 4£ 8 A 28 H

6 FFEEMFHRE CREHH)

6.1 BFEHMHR
St B B R B R R R R R R 4
WEEIEH: 2017446 H30H

11713528

=

~



RS B R 0 RS B 2017 4E 4R R 5 4

Bhr: ARt
_— AR HEEER
201746 H 30 H 2016 £ 12 A 31 H
B - -
AT 10,088,113.89 9,850,282.81
G AT 69,034.05 994,059.26
17 HARIE S 247,130.62 187,992.23
TSR e 2,123,116,298.97 2,427,987,850.26

285,188,261.77

375,416,017.60

figr 4 ot 1,837,928,037.20 2,052,571,832.66

PP SRR - -
FTHE A o e - -
SENIR A G gt e 6,400,000.00 2,200,000.00
TR 25975 5K 3,845.26 2,569,665.37
FESCRI 26,030,727.20 26,748,784.45
RSB ) - -
JEYAT ER g 3 5,483.65 9.94
A AR B - -
Fopth = - -
B R 2,165,960,633.64 2,470,538,644.32

SRR 2 RS A LFER
20176 H30H 2016 5212 A 31 H

Wil - -
i HAfE K - -
28 5 P G il 67 f5 - -
7 HE 4 £ 3t - -
S HH [0 ) < ik % 7 K - 80,839,758.74
AT UE 27 Sk - 2,386,607.19
JREAST 8 [B] 3¢ 3,660.68 1,017.84
A ER N Fi T 876,185.38 1,035,569.82
AT HEE B 175,237.07 207,113.93
JRLASY A 5 A 25 9 - -
RATAE 5 B 303,403.96 212,675.21
2 Tt B - -
LA ) JEL - 32,030.92
AR - -
186 ZE P43 8 47 £t - -
HoAth A7 fiit 228,109.64 260,000.00
AT 1,586,596.73 84,974,773.65
PR E A : - -
S 4 1,866,394,288.54 2,140,429,969.90

12512871



RS B R 0 RS B 2017 4E 4R R 5 4

ey A 297,979,748.37 245,133,900.77
A EN R A 2,164,374,036.91 2,385,563,870.67
SRR FTA B B 2,165,960,633.64 2,470,538,644.32

VE: IR AEUEH 2017 6 H 30 H, EEMEIFE 1.160 7T, HEMEE5

1,866,394,288.54 i1

6.2 FlEE
Stk B R PR AR R S

AR 20174F 1 H 1 HE 201746 A 30 H
Bhr: ARG
A5 A RE AT B
T H 20171 H1HE 20161 H1 HE
20176 A 30 H 2016 % 6 A 30 H

—. A 92,106,057.91 20,359,863.45
LALE N 34,029,733.35 23,828.416.10
Hep: fFFERA 55,052.81 65,514.83
e IISUYON 33,819,467.28 23,103,502.13
PP S RRIE SRR - -
SEN IR Gt = Il N 155,213.26 659,399.14
HAbF BN - -
2485 (AR LA 1)) 34,028,678.79 1,060,221.68
Horpe RERFEIE 31,035,486.47 -2,580,749.89
FeH B - -
(esErand &l 493,275.85 147,065.33
BE7 CFRRUE SR R A - -
Diad Erand &l - -
frE T H k2 - -
JE AW 2 2,499,916.47 3,493,906.24
3 RMEAE S A (5 LA« 5 3HA)D 24,047,089.38 -4,631,481.59
45 ER (H R A« — "5 4531 - -
SHABWN (R PL<-5 381D 556.39 102,707.26
B —. %A 7,406,860.28 4,722,911.64
1. R 5,222,461.34 3,174,978.46
2. FEER 1,044,492.19 634,995.65
3. BERS - -
4. 5 HHA 614,533.32 488,287.99
5. FIESCH 278,664.56 174,283.71
Forbre S [R] D) 4 Rl % 77 S 278,664.56 174,283.71
6. HAhkH 246,708.87 250,365.83
=, FAEEH (GHREHLA-SEHT)D 84,699,197.63 15,636,951.81
e S 2 - -

137132811




RS B R 0 RS B 2017 4E 4R R 5 4

NI T Pt i) | 84,699,197.63 15,636,951.81

6.3 FTAENZE (E&HE) BEhER
SR B B R R R B SR R B A 4
AR 201741 H1HE201746 H30H

Bfr: ARt
A3
W EH 20171 H1HE2017 6 H30H
S S R4 B E B &N R AT

. SRR AR (B 2,140,429,969.90 245,133,900.77 2,385,563,870.67
L iE)
= AW E S AN
B HER N (AR IF] - 84,699,197.63 84,699,197.63
i)
= RS EL 5
A S E AR B AL -274,035,681.36 -31,853,350.03 -305,889,031.39
IR DL 5 3H 1)
Hrp: 1.8k 26,415,959.83 3,913,992.06 30,329,951.89

2. 48R 3K -300,451,641.19 -35,767,342.09 -336,218,983.28
VO, AHA A RS AR
NG BRI = AR ) e 4 i
HAE3) (EHE D LLe- ) ) )
=2:-v71D)
ﬂf FRPHERE (B 1,866,394,288.54 297,979,748.37 2,164,374,036.91
EAFED

_AERE T HLHATE
WiH 2001651 H1 HE 201646 A 30 H
WS R4 BLF)HE B &N R AT

i‘ AR (B 520,178,965.88 46,596,629.99 566,775,595.87
SAFED
=L AW E RS AN
FE i ER N (AR IR - 15,636,951.81 15,636,951.81
Vi)
=\ BIREE S ML T
A S IER S E (F 1,176,112,449.09 103,602,766.90 1,279,715,215.99
B LA 5 H 1))
Hrp: 1.4k 1,220,308,514.80 106,877,455.46 1,327,185,970.26

2 FE G Ak -44,196,065.71 -3,274,688.56 -47,470,754.27
VY. AHA ) B S AR
NG EC R 7= AR ) B 4 i
HAZS) GFE R DL ) ) )
=2-v71D)
Fv HIRATE B (5 1,696,291,414.97 165,836,348.70 1,862,127,763.67

147132871



RS B R 0 RS B 2017 4E 4R R 5 4

| &) |

TR PR NI 55 AR I A B 2
A 6.1 2 6.4, WMEIREH NI HTINEE:
HEEFHEANGIN: BE, X TERSIA: 5K, SRS Rins

6.4 HREME
6.4.1 FEFKEM

HAEIG B [ R A BUE S R R A B (L R IR AR ) RA T EIEF I B R i e (BUT
Freh RN 227 F M VF AT [2014]1346 5 SCAF R TR AE BT B3 B [FIR 5 AUIE SR 4 0T I 8 524 1
R e, BT R S PR A IR AR REN, T 201541 5 HE 1 H 13 Hiutt&ATF
SR, HIREER B 201,622,718,.53 75,  HP ST G AR 4,058.60 70, FFA TGN
55 PTG AR F[2015]37100001 558 B4Rk 5 T LSS UE. 2015 4F 1 H 16 H S/ RF L, 54
T EIERAER . AREEGARARIT IR T IS, FERPARE, AESEHE N EReE
BIRM AR AT, FEETE AN FLZRITRMD AR A A

FRAE CBr #3201 i 51 77 BAIE - 45 B 2 Al S U I 1) K CRr e & [ml 4 151 77 BLIE F- 5 B A <
FEAFD) M RHE, ARG R PEE Y BA RIFRaIE M Emm TR, AHEE N KERT BT
MR CRLEE MR QDA S A2 b EE R e LRSS | fige. temmig LA, K
UE LA S 8 0 I M 2 SO VP B B 10 HoAth b T R (H AR5 & oh EHE I A O ). AR
SFRERRTENKERAT ETMEZRGE. S0 K&, P Rir . akfis. &+
NV RAEE SR ARIGTE. PSR IR SR S AR R BT SCRRHIES R . AT
i (BTG o R HGS R AER BRI b
F 2 RS RE NS TR (EARFE P EIFR ST o aEAE s S YA DL
Ja RVF R B R HA i A, JESE I ASEBEATIE SRS, W LUK NS BEEE

AW 5510 A SE G 3L & B BT B B BRI A PR =1 F 2017 4 8 H 28 HtkE R

6.4.2 TR IS il Al

AREE4Gr DLRFEEEE B, AR SRR AR RSE B AR, 2 M EGH T 2006 4F 2 15 HAAG
W2 THE(CL T fRiRR Aol 2 v ey Hr B2 T 2007 45 5 H 15 HAAR 1 GIEFH%
GoTZEN SRS« CHrAE R R G5 BUE 4 B R S R G A R A0k [E S5 e B i 2
SRAT T HESAT WS S5 B A @ AT BN . TR NG ) I 5540 R

¥

YR
R
Ay

QA

~

1
5

155132871



RS B R 0 RS B 2017 4E 4R R 5 4

6.4.3 BEOEAMMY S vHEN B oAt SR e i 75 B
ARSI G ) K W S5 AR R AT B ol 2 THENI A ZESR, FOSe, e B Rk 1 AL G W 55 IRDL . 48
B RN EE G AR E LR R .

6.4.4 STFBURFISTHE TS DA KR 245 IE L HE
6.4.4.1 2V BURZE 5 ) BH
AFE ARG AR KA S BURAR

6.4.42 2 THETH R E KU
AR IR B A TG TR

6.4.43Z 5 FIEHIULEH
RIS W AR R A ZEZE T IE.

6.4.5 Bl

1. ENAERL

S S peattdl, WEGE . EXBLS SR YUE N 2008 49 H 19 Hilg, WMEIFS (RS 5
TERAEWOT 2, BT SE32 . k. WS PTBAL A . B BB LEF 4% 0.1% MBI Z X0 XU 4
HMNEWGES: JRE) L5 EERL, BN RDMERL, BIXFSESE, dhK. WS5HBrm AR, B
FBUEAE A5 98 0 k42 0.1%BIBERAENGIES: (SR L HEERL, X321k 77 A LR .

2. B, HERL. LS

RGBS . X% SR A [2004]78 5 (R TEF 4R BT AL G AU I Ay« W8
[2016]36 5 (CRT A eI ENL A A (E R LR IE A W Ei[2016]46 5 CRTit— D4
TR T8 s s L AT GBI AN M FL[2016170 5 (5T Sl LAL [R1 b A R 55 14 (B A
FEBCRRERN) KIME: 2016 £ 5 1 HAl, MIAATHERESTT AGFEREA R T ELBIEITEE,
AERCE LA . X UEFF R BT G BN I B SR R L Bior I Z N e LB . H
2016 £ 5 H 1 Hig, Rl iy E VBSOS . XHIESF 505 e A8 PN 3 ) 6 < 31
PSR R A LN S AESE(E B, S el R AT SR A SN IR S ARG B

MR ECES . E R B SR [2008]1 530 (TR B T OB BEE @A) IHE -
XFUESF R BT G MIE S T 7 P BSOSO, 48 KSR B ZEMON, AR . ZEA
N AR RLERN SR ISON B AEY LTS8 .

1671328



RS B R 0 RS B 2017 4E 4R R 5 4

3. MNP

WAV BE . B XSS SR B[1998]55 5 (& TAUES % Bk G SR BUUR R i a0y AR
[2012]85 5 (R TsLhti i A R LA ZE LA NPT BB A R DB ) « WBL [2015]
101 5 (ORT LT o m) S LRI 2 A AT FBLECR A R I @A) IR : xR EIUe 1
A BFFRRMON R H R AT 5 55 1 il 78 17 56 4 SAS RS AR AREE 20% K9 AT B Xk E
B AR ELRMTR, FRBROHIRE 1AM FUAGE 1A DR, RE ARS8t AR
INBLATAFA0: FRIIIBRAE 1 M H A EE LEE 1), Bd% 50% T AN AABLITR A Rl R
M 1R, R ANER. BT ARRKR SR, AR TEUA & 18 1,
EH AR EAMGA NFEBL. LRFTRSE G 20%MBE HEAN A8

6.4.6 KEEFKR
6.4.6.1 A5 HAFEAE I 2 R A B KR FE R RIKRBOT RAEZHITE I
ARG I, A S RAEERH 5 R F R 356 RSB K AER LRI L.

6.4.6.2 AEREHE RERBER B 5 RETT

KI5 447K SAEEE IR AR
P HRAT AR AT BR 22 7] HEEAN
BT B MR AR HEEHN, EEREAN

6.4.7 A& K HEETT AR IR 5
6.4.7.1 BILKREHT A H B TTHITRR 5
6.4.7.1.1 BERX G

AN AR ] K B AT LI, P8I SRR 58 B FRICHEAT SR AL B

6.4.7.1.2 BUEA 5
AFEE ARG A S FEFE AT L E], el it SRk 7 38 5 B T HEAT BLGIERE 5 o

6.4.7.1.3 B S
A FE G AR A ) B EAERE T LU A), B TCE I B TAE B T T R AL B

6.4.7.1.4 R&EEIE 5
A FE G AR 0 B EAE R T LU BA], B TCE I SR T AL 5 B AT R AL 5 .

175132811



RS B R 0 RS B 2017 4E 4R R 5 4

6.4.7.1.5 PIZAFREETT K&
A FE G AR W R _EAERE AT OIA], ¥ TR S A SR T A 4

6.4.7.2 RBX7 RN
6.4.7.2.1 HEEHH

B NRMIG
A ESEEEyiel e ]
i H 201741 H1HZ20174E6 H | 20164F1 H1HZ20164F6 A
30H 30H
R A R R B S A A 5,222.461.34 3,174,978.46
by ORI B2 P 4Ed 9% 488.54 367.62

T B B NIRIAZ AT — H 3 G5 E 0.5% A4 348 H THE, 12 H 3.
HAt S A0 HAE BRI =T — H B 519 B }0.5%/ 4 R .

6.4.7.2.2 BHEHER

h: NRM
N ] R AT B 3]
i H 201741 H1H & 20174E6 H | 201641 H 1 H £20164F6 H
30H 30H
IR AR R A A B S AT AR A B 1,044,492.19 634,995.65
T BREFE R — B E T 1E 0.1%MERRZH I, % H 2.
HAt 8 A 2O H AL AN IRE=5T— H 3E 4 ¥ = 13 < 0.1%/ 24 FE R EL
6.4.7.3 5RBF#ATRITEIFEML TGS (E E W 5
AR AE WK 5 eIy AT AT 8] R ML T 3 O 45155 (5 IR B 32 5 o
6.4.7.4 HFRBFRERREEKIHFR
6.4.7.4.1 MEHNELSBTEAGHBEEREBRERZLSKIBHN
WA AN FE & BN R R RS A RSB AL S5 .
6.4.7.4.2 MEHRBREESEEAZ SN RBF B RAREERIB MR
WA AN, BRIEEE BN 2 M HAD BT R T AL 4.
6.4.7.5 HRBTRE KRIT KRB L8874 R BN
A NRM

18712811




RS B R 0 RS B 2017 4E 4R R 5 4

EN AR AT LG TR
K TT 44 FR 20171 1TH 220174F6 H30H | 20164F1H 1H %2016%:6 30 H
IR AR B EPERIFSUION AR R 1 GEIISYION
L ARAT AR A PR A 10.088.1 13'3 50,776.84 | 8,229,550.31 60,746.15

6.4.7.6 ZEESFEAHPNS 5REBTAFIERHHL
AR EWINR S 5 RIET R EIES .

6.4.8 K (20174 6 A 30 H) AEESFHRREBEZRIESR

6.4.8.1 BIRMH IEEMEZZ 5 H/ENIEIT KIf 25
6.4.8.1.1 RAT R EEIE
ARFE S AR IR TCARAT I T 3 1055 1E [0 I A 40

6.4.8.1.2 A5 Friii iz IE B
RIS ARG MR TEAZ 5 B 30555 15 18] T 42 4

7 BRAGRE

7.1 BIRESBEAEH R

EHAL: NRMT

N 534 M PR B

Fr5 B gE| &5 Wl (%)
1 &L St 285,188,261.77 13.17
Horpe 5 285,188,261.77 13.17
2 Ii] 5 WAL s FRE E 1,837,928,037.20 84.86
Hrp: fiizz 1,837,928,037.20 84.86

B SRR SR
3 piscrI LS 4y
4 S RbfT A R
5 KNI SRl 6,400,000.00 0.30
Horre SR R0 i SR 4

19712811



RS B R 0 RS B 2017 4E 4R R 5 4

RlBE

AT NG F A it

10,157,147.94

0.47

HoAh 45 T 58 7

26,287,186.73

1.21

it

2,165,960,633.64

100.00

7.2 WEPREITW SR B ERTAS
7.21 EBREITI D KB NRERELAS

(e

Ak

~feiE Go

ik

BB EHE
(%)

A

VSN NN N1

B

R

b a4

60,502,304.38

2.80

B B0 RSOKAE AR

e

13,660,470.54

0.63

LR FE

38,203,420.50

1.77

g iibes e oy e 4

2,256,717.03

0.10

T Q|1

ERRIE VS|4

—

SRR AR AE BRI RS

—

SRl

64,964,808.50

3.00

B =l

105,600,540.82

4.88

AT AR 55 i 55l

BRETF SR A2l

IR PN LB B

JE R SS < AEEAIE A IR 55

#H

TARSTAE

A R E AR R

wn |m |0 |= 0|z |2 | |R

T AN
ZE

it

285,188,261.77

13.18

7.3 BRI A SME G E ST EHE BN ERR BT+ 2 BRI E B

207132811

SRRAL: AR TIT



RS B R 0 RS B 2017 4E 4R R 5 4

R T
e | REAE Ji AR (%) A E
H A1 (%)

1 001979 AR O 1,546,774 33,039,092.64 1.53
2 601601 ERIES NS 934,046 31,636,138.02 1.46
3 002285 HEAT 3,491,813 28,004,340.26 1.29
4 000028 [ 24— 342,645 27,719,980.50 1.28
5 600048 FRF M= 2,613,700 26,058,589.00 1.20
6 600036 AT 844,248 20,185,969.68 0.93
7 000090 RAELE 1,209,797 13,428,746.70 0.62
8 600867 BWARE 628,700 11,467,488.00 0.53
9 601607 iRy 363,000 10,483,440.00 0.48
10 600196 SEEY 328,000 10,164,720.00 0.47

VE: BEREN T ARG RSB E R AT B SE0AN, N 50 8 4 T 28 4 BN
(www.ncfund.com.cn) HJ3-4FE 45 1E 3.

TAR G RN B ERE A G E RS
7.4.1 RiFSEASHUE H VI S H 7 5E 2%B0HET 20 4 KRR 4
SHERA: ARTIT

o R 4 Bt
e Ji AR Ji S A4 R EN N N F=HE LA
(%)
1 000028 25 —3K 20,190,564.62 0.85
2 600048 LRF) = 14,027,805.00 0.59
3 000090 RAESE A 13,516,976.83 0.57
4 601601 Hh [ R PR 12,523,722.18 0.52
5 002285 HEAT 12,357,966.05 0.52
6 600521 kg2l 10,471,983.57 0.44
7 000732 ZRAREEH] 8,722,137.00 0.37
8 600266 Je i 6,278,513.00 0.26
9 600036 FRRAT 6,237,916.16 0.26
10 601607 iz 5,323,450.50 0.22
11 600867 BUARE 4,687,856.00 0.20
12 600062 M R 4,185,688.00 0.18
13 300436 ] 3,940,225.80 0.17
14 603180 S W s AR 2,953,620.00 0.12
15 600196 HERZ 1,450,000.00 0.06
16 300054 Sy 83,747.00 0.00

TE: ARITSRN I KL A il QA BN IR LR 351, B REHRA S T .

7.4.2 RIS B8 HPIE S T 5E 2%B0ET 20 4 KRR B4

21512811


http://www.ncfund.com.cn/

RS B R 0 RS B 2017 4E 4R R 5 4

SHRAL: NIRRT

o R 4 Bt
¥ Ji AR Ji AR AHA RS S F= A L
(%)

1 601588 JeREIk 70,571,755.98 2.96
2 601166 MAVARAT 55,079,444.00 231
3 600036 FARRAT 45,253,956.00 1.90
4 601601 Hh [ K fR 22,072,882.15 0.93
5 601006 Rz 12,034,000.00 0.50
6 000797 Hh ] 3 11,058,901.00 0.46
7 600266 Je i 8,105,867.00 0.34
8 600048 PR = 6,737,000.00 0.28
9 001979 e O 6,485,600.00 0.27
10 000807 PAGE] 6,217,309.00 0.26
11 002146 REE KR 5,805,000.00 0.24
12 002001 O Rk 3,987,363.59 0.17
13 600196 SRR 3,450,550.00 0.14
14 600062 K R 2,419,639.00 0.10
15 601607 iRz 2,332,453.00 0.10
16 002422 BHE 25k 2,251,490.54 0.09
17 600683 KR 1,826,168.00 0.08
18 600067 e wNliil 1,801,360.00 0.08
19 000776 I RAES 1,787,000.00 0.07
20 600325 Rty 1,392,000.00 0.06

TE: ANTSE WU 4% LR A e (RS e LKD) 381, AHIEMRL 5 P

7.4.3 SRR A S8R SE B AR B8R
SHEh: NRMT

SENEERI A (A R 126,952,171.71
SEH R EERRON (38 R 274,370,721.46

s AT RABERRRRA A BHCE 2 HBERRON (BRAD) A P15 RS2 A & 8
ORAZ AN IR LR 351, AR S .

7.5 WIARE G BF O ROMFERAE
s AR
L TR E

B(%)

Fe % B AR

1 E K i - 3

2 AT - -
221281




RS B R 0 RS B 2017 4E 4R R 5 4

3 LRI 109,948,000.00 5.08
Horr: BURME SR 109,948,000.00 5.08
4 R4 494,199,500.00 22.83
5 Ak I F B o5 1,202,649,000.00 55.57
6 HOH AR - -
7 AR ORI A #f5i) 1,473,537.20 0.07
8 [ Ml A7 29,658,000.00 1.37
9 Hop - -
10 | &it 1,837,928,037.20 84.92

7RI A SOHME o5 B &7 LB R/ N R O R A48 35 3 B8 B 4
SEURLL: NIRRT

3G B
F5 gAY 555 44 Fx (k) Ny I TIRIEN
{8 BB (%)
17 2558 i
1 011758047 72 1,200,000 | 120,072,000.00 5.55
SCP008
16 HLREYR
2 041652018 1,000,000 | 100,430,000.00 4.64
CP002
17 H 5
3 011751026 1,000,000 | 100,260,000.00 4.63
SCP001
16 #EH
4 011698883 1,000,000 | 100,170,000.00 4.63
SCP018
16 7%
5 011698575 600,000 60,210,000.00 2.78
SCP006

7.7 WEBRE R RNE S ES B HE RS R MR LA SRR R A
RIS A IRRFTA SR

7.8 WEHREFE ST MBI 5 H DL i 3
7.8.1 REHIRAZESE B KB Bt R @28 B 40

ARSI AR IR R B 0

7.8.2 FESEFBIHRAROBEBOR
ARF B IR o TS BB R I S S BB

23512811



RS B R 0 RS B 2017 4E 4R R 5 4

7.9 WG FARAZ S BT K E BRI 5B LU
7.9.1 AHE G RBRBUR

RIEARIE I G AR, A AR TE G
7.9.2 G WK A ST ) B G 5 15 A4 B 4
AT G AR IR AR R E G0

7.10 BeHAAHH G M

7.10.1 ARG AN, ABESHTEAT T IR R AT R IR IS R A, s RS
it H AT — 4N Z R A TP 5T KT .

7.10.2 ARG AP, ARG HTE T 14 BRI S TR P A I SR R AR
7.10.3 3R FAt 2 T 72 4 B

Bfr: NRMIT

5 2 Fx KX

1 17 ORI 247,130.62

2 R HSCHIE 23 77 Bk 3,845.26

3 32T B )

4 IVL @RI PSS 26,030,727.20

5 JRZHA HR 5,483.65

6 FoAth 2K

7 Re e 9% H

8 FoAl

9 ait 26,287,186.73

7.10.4 BB ARG IR FEA ST HR )
HI P& TN R L, B A5 &I R A REAFAE R 22

8 EE&EMFRFANGE

8.1 MIARESHBRA N BEFANGH

frageie:

24712811



RS B R 0 RS B 2017 4E 4R R 5 4

ESREPNE A
PR IR AR e e N =0
ESEEDNIRE ((Ua))
F LAy R 7 A A
ES SR ES SR
Eb ] Bl
278 6,713,648.52 | 1,865,302,440.94 99.94% 1,091,847.60 0.06%
8.2 HiIRELSEFHEAMMNEAN RFERELES BN
WiH A mmmags 7 3k 4 B A5 EL 5]
FHEEAFITA M RFEFEARFE S 971.30 0.00%

8.3 AIRESEEANMUARFEETFRAE S A EXEHIFERL

T H FiAT e M alE B ECEX ] (56D

0

AIe g S ARG ATA I &

01 ZAREHIGRIFFAIZA RS M EREEXEDY 0 7.

9 FBAESHHR

0
E: RARFESPEBRAN G REBBFURR T 0T N A iz R e HUs B 1B X1

AL

HEEFAME (20154 1 H 16 H) e a4

201,622,718.53

AR it SR A < 4 AL A

2,140,429,969.90

AT 75 I <5 B R W4

26,415,959.83

Pl AR S < i TR ] 43 20

300,451,641.19

At A e AR SR A

AN T R I e A LU

1,866,394,288.54

10 EXFHER

10.1 EEBHFRFEARZRY
ARt W AT R H TR S AR A AR 2

102 ZSEHEAN, ESTEANTNESTERITHNERASES)
2017 4F 2 317 H, MHEI5 oL BE AR S TR ek A BB A PR A m] B 2 2

25713528

=

~




RS B R 0 RS B 2017 4E 4R R 5 4

103 BRESEEAN. M. E&FREWFHVRL

ARG WNATES R AW SEEGEIN . B, REIEE SRR,
10.4 HEHFHRIAILE

AR 3 PN A R S S R T S (R R
1058 531 P B ST 5 il O

AN I A AR B R AT SRS S I S5 P S O
10.6 BEAN. TEAAARBREENRZBERLTFHR

AR A AR S AFEE N F0E NS U BN 51 52 W8 A0 T RE A s T s
10.7 EEMESRA R 5 ETHIARE L
10.7.1 EEH A A 7 3L 5 BT AT BER SR KRS B i

EHURLL: AR

. BB 5 R 3 %5 76 1O 4
T U B I e
. AL G SERAE 4 SR E
- i H ol ke i
K ITIES 2 - - -
HKAFEFR 2 305,665,233.67 76.16% 223,532.89 76.16%
IEIESR 2 95,657,659.50 23.84% 69,954.41 23.84%

VE: ARFESAUE R EIES I EEE RS OCT INSRUES B0 54 A 0 M i@ m) - GIF
Wi 7[1998129 5) LUK (R T 5E b4 W H &7 5 Jie ol FEAS DG ) R @ ) UEME 345
[2007]48 5) A KHE, AFEEIE WAL 6 Mo AL,

=\ AL 7 FAR A

A8 50 L (4 43 TS LA 1 52 00 B HL TR A IO USRS R, B 4

1. ZEAT AR, Pyl 4.

2. AEBESBIENTR R ZeRBNEME, 25 REH 2R ITIER LS MFHE.

3. BA ORI AT bR 25 Be 1 FKF

N7 R A 1B & =

L BIFFE AR b b 25 5 J 0 108 P 58 5 TS R PRI 5 78

2. Sk U2 E WU RET T AL AL Pl

= ZH MR

A8 G B A3 C A T TR A 1 IR 45 B E S R A ikt R B R A

1. ZFR R ML i 8 =TT B ok i IR SS, BIREMATE AT, AR, Timk

265132811



RS B R 0 RS B 2017 4E 4R R 5 4

. WMAER AT Aaatrikft. S0 Ihts. Gt ER. Wb, SR
BB

2. DN SAIN 2wl v 7 ST B, G A, WH RN 5 A BT oy
R A8 20 20 P 25 BB R A G ELRF A8 5 T IO HE A2

RN BOSE L —FRRLZHPATHN S iR s 8o, ikl BEM e, %
IR RB AR BN R AOR S . B AR AN BIZ H E I IR, o RN
AVE 7y i IR I B

N

3. AT LAy B SEFR o B AR

10.7.2 EEHAUESF A R 5 B Iu#AT AMIESF SR K H
GRS ARTT

A5 B BULIEAE 5
‘ b7 24 HA 224 3 ] 7 24 AL
F 7 AR N N N N N N
WA EA | WAL | A | RS RS 4 HERRAL
A He il A EE A A
31,500,00
e KAF S5 8,438,614.67 96.91% 0.00 42.92% - -
R 41,900,00
J7 1IEIFS 269,000.00 3.09% 0.00 57.08% - -

11 B EE RR A ERE B

11 1 REYINE—BRERE E SO0 8 L BIE I S0l 13 20%H 15 50

W FE Ml Gy B TS B e W £ R
v FAESHEIL |,
t Al
ka9 | e | s %g“ $g“ MEEGE | HERE | BE
20% 1S} 7] [X 8] ; ;
20170101- 661, 17 661, 176, 699
Bk 1 6, 699. - - T 35. 43%
20170630 .83
83
642, 70
20170101- 642, 706, 399
2 6, 399. - - 34. 44%
20170630 .23
23
R A
L W T R
HUH B 5 0 1 53 A A e LML, s/ S8 20 T AT BRI, b MR %

27512811



RS B R 0 RS B 2017 4E 4R R 5 4

T FE T /0 U (2] P 7 410 5 22 55 LA 35 58 4% [ L 451 36 70 a8 390 7 A2 010 XU 5

2~ S E MR BN 1 XU

WUR BB AL R I ik BN EAT 3 G U 7 AR BT i 2 o 36 < 7 4 i BRI 50
3. PEATZAERE G A A KU

UK R H RS, PTRE I 4 B i AR T-5000 5 Je TG T, LN TAEH LS
FHFEART 50005 Tt B, BEE BT RERATA LR S G, MRt TiEsH;

4 BRI/ T B X

MU B E e 0], W) AE P B GRS /. BT RE S T IR B BTARAT M 2 . S50 B it 52
5 WHERIE I -

11. 2 Mg PR M ERE R
AR I AR B R AT R BB R IR A L EAE

FHESEHEBHARAF
—O—t#EN\AZT+/LH

28512811



