EAMERGRERSHIEFRRES

2017 4

b,
[
|—a

542

=R G

2017 12 A 31 H

HEEFEN: EHRESEHRRMNFRAH
HEFTEN: ILEBITRBERAH
WEXHHER: 2018401 A 22 H



P g Ak R s i B G RUE S 35 k< 2017 4R 57 4 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

HEFE N AT R A PR A FIARYEA S &S FRUE, T 2018 4F 1 A 18 HER 17 A
HI S5 H AR PRI R A ARG FNE, ERZNEMAERRICR. RIFUEMRRSE

/S ui/ P

He S BNR U DO T . B2 5T R BEAE P B 07, (HANVRIESRE & — € & Ao
BRSO AR AR I BB WU, BB 1M 158 SR SRl LA 41 ] 1 AR Sk

B S AS

AAR T M 55 SRR A I

AREIIE 2017 4 10 A 1 Hi#EE 2017 4 12 A 31 Hik.

2.1 EEHERFM

§2 EE& RN

B fER B A RIERC B IR A
B4 F A0S 001566

S (B SR G
EE&ERARHE 2015 4£ 07 H 08 H
T B R s 4 0 A0 99, 795, 583. 77 43

FEA R I A RS I F R R an E R AT I T, 8Ll Aemt 5t
MM BARTR e S AE  B ASIAR A

AN il I e 1 5 5 B I DT I M R A B MNIE S T 37 ¢ Jé
%, VR T ARG KR AN SR B R T e 5 KU,
R E MR B ICER . B RSR B LU, AR DR R BRI K
A AR E B FEA b, IR IRBTH A R E N E . A, AR
FRE AT 52 315 AN S ST B 7 C B KRS, A%, I A R A ML)
.

b £t b B i

ARG RS EIEMEDY: NR T =FHEMERME B

+2%

IS HAC 2 5 i

AT SR A TR G, A2 XURG AN PRI i A AR T R

2w 4t 11

b=l




P g Ak R s i B G RUE S 35 k< 2017 4R 57 4 AR,

e, mTRAENES. Hhlinks.
St UN P 7 5L R AT BR A 7]
HEFEE AN JEHURAT R A7 BR 2 )
TR HFEEWIES TR | BRI A B 7 I €
MBS RFE RIS B A 001566 001567
IR T JE 0 BRI | 99, 795, 583. 77 14 0. 00 1
BB

T RIS G AT RGUHER R EHLME S REZ ST, RO “FITAE” .

§ 3 EEM GBS IFERI
3.1 EEMSHHT

AL AR
n

M SRR A5 (2017 4210 H 01 H - 2017 45 12 7 31 H)
BRIk A g5 )ik C
L AW C eI it 348, 025. 35 -
2. WA -96, 637. 34 -
3. AL 5 0 4 BUAS I ) -0. 0008 -
4. WIRFE G BT 108, 256, 802. 71 -
5. JIRFE G 03 BB 1. 085 -

Ee L AWCSRB R AR E O . BB HARIRN CRE A i shiiat)
TUBRA RS AL AR DA C SEEl e in EASI 2 Se i E AR Sl ad s

2. Frid e EHEAR AN B NN B 5 e & T3, TP G SRl K-
LT sy

3.2 EERERN
3.2.1 M EHES HBIHEN KR K H 5 F RS R A R A e
R FIE A
" WER | FEMKER | SRR | SRR _ .
At KR | Rz | pkaxe | axmeze |0 9|©@7¢
TE=ZAH| -0.18% 0.13% 1. 08% 0.02% | -1.26% | 0.11%

3.2.2 HESAFEMRES RN ER KRR KIS RIS B

% 30 k11T



P g Ak R s i B G RUE S 35 k< 2017 4R 57 4 AR,

Wi 28 R AR B B EL R

B 75 AL A S E 1 3 5 [R) Bk S LU A0k A 258 () T 2 A 5 5 LU P

12 00%
o 11.00% -
3 10.00%
= .
& 5
I 9.00% A
= b 7 = M._u. wv\‘,fb
g0 /
i SRR il
= 700% .
= et .
i 6.00% et HrﬂW%f
'_—.1 "-” M
% 5.00% A
o 400% o o
£r e P il s
= -~ hy
@ 300% o jetae
b — _/\.—-v\—"vj
= 2.00% ; f/f
o o
o 1.00% e eae
0.00% |~
[ o =] w - - =+ - - (v} o w — o wr - o Ly o w0
o ('] (=] ™ — %] — (3] — [=] — o (3] [=] ™ — [ — (] —
[ fui) =] - = ol =+ ') [ o o 5] - [~ < =] [ i [=] %]
[=] [=] — — o [=] o (=] [=] [=] — — [=] {=] (=] (=] [=] [=] — —
uw uw u w o o = = o =) =) =) = = = [ ~ ~ = =
5 & & & § & © & © & © & & & &8 © 8 =© & =&
o o o Y] 3] o o o (%] 3] 3] o o o o o o o o ¥
|— it b Ei A AT — B |.-i--ﬁ"-i|
e A1 I ) e S L 2R e S : =y o o b s
A 7 0K C B H i (18 1< 3 5 (R 251 bl e 35 o A 2 38 0 T 5 E 34 0 L B
8.00%
e 7.00% =
e
et -~
et
I 6.00% o ;
i o )
:\E‘I I 0 x"’/ B e
= 5.00% o = T
+ o M rf‘
s R
5 4.00% i e
_'.' g e
¥4 3.00% A
£ - =
ol -~ o N
s - P s
F 2.00% o /
i " g
.{:_ /// JJ\'\IL‘.-"_I\AI v
1.00% - A
i ’/ .-|~|—
g
0.00% 1Lt *
— o™ — ™ o™ o™ =+ b =+ =+ wr =+ - - [ o oo oo o o
— (3] o — (3] o - (3] o — ™ o = (3] o — [} (=] — (']
- 5] o o] =+ o - o o - o ¥} o < @ [ i) [=] - o
— - [=] [=] (=] (=] [=] o - — — {= [=] (=] (=] [=] [=] - — —
[t=) =) =) & =) o =) =) o = = = [ [ = = = = = =
T & © & © & =& &§ & ©8 & & &§ & © & & & & &
3] o o (3] o 3] 3] 3] 3] %] o ¥ ¥} ¥} ¥ o (%] Y] Y] o
|_ bl AR — B R

T RGN, R ANRFFAAIL S C RMH

§4 BEAMRE
4.1 B&2E (RESSEND) BN

o | R FEAFE I H S 2 PR
ki FEERH 3 BAEH

EFF AL EEFR

YL

20157 H8 H 9 4

GRS, A
HEEG M.
2009 & 7 A IINFE 5 A




BT RIS RIS E TR & BNE R B 5 42 2017 4R350 4 TRy

&, TSR HE
RIAT VAT s 2012 4F
SHE2014F7H, #
{ERG T8RS BT PRAIE
S, 2014 4
THZES, EM A EuHE
GZM, 201545 HE
L, AR TT R AT 22 3
2015 F 7T H&4, 1T/
PaRilbre - S i

2015 9 H&ES, 1TF
TI G 1 e A
2015 4 10 A &4, £/
T3 RIS Js 4 5 B

2015 4F 11 A#4, £/
TRl w7 I 4
. 2016 4E 12 H &4,
{EFE J7 BT R e B
2017 8 H&E S, 1Tr
T RGeS
2017 4F 11 %4, £/
TR E e,

2 = o
OO OB B R B M

o LRGN EEEeaE, LRI ARESRAERH, “BEH” RYE S = R
SERIE RN H W, IR RAEE RG2S, “AEIRE” M “BEAER Y 2Rl a2 wl
SE T E S AE H AR S H 39 .

2. UEZF MK & SGEMAT I B2 GIEZRAML A N AR BRI M) AIAH G E
4.2 BEANREHNESBEENTE R

AIMEWA, AREEHNET (e NRICREREZF B S aik) S50 RIEHERL
FENER A (R TAIE RS B R G RIE R IR B el e e ) WHUE, AEWSEM. i
ST SR N BT IS 2R e B, R AR ] XU A28t B, D3 e B AT N SR R KM 2
AN, BB SEGN, RAMBEESOIRA ARG BERuE. 2R
B R BER A E TG RIEANE I S e A R E -

4.3 AP HERHHA

4.3.1 AP GH ERPATE R
AIAEN, ARIESEINEPAT QEHFRERSEHEAR AP ERSEL)

AR R BE S RE I RGN AR 7 sUAE B S5 AT AR FE 0058 5 A P HAT . A X fs
TR BT S AR B 4L

W
(@]
=
*
=



P g Ak R s i B G RUE S 35 k< 2017 4R 57 4 AR,

4.3.2 BREZSHITANETHRHA
AEE G T AW N AR H TN AREW LS EEAN GBI TREAASE

HI5Z 23 BT A TE5E A H 1 58 5y BS503R L AZIE S 24 H RS & 5%
4.4 WMEHIAE S PBE RIS SR U

4.4.1 MEBNESR T RERSIESHT
2017 4F 4 2=, EHNAETFREAAERR S MY, 2= PMI $91E 51. 83%, CES: 17 MHAA

TH KX, 4kE:4iRFH 2016 4 FRFEIHBMEES . HbrJrm, MEE. BRooX. HARSE
FREAGENERE, SREFEHBREHEE LT,

T, BT BAARYER X ARG ATH, (R0 BRI, 7E SRR il 52
THEECEREN T, Aok KA RIRI T, ME L. L. LSRR SHE R
R A EHIN EUEZEHE N 1. 25%, X IEHRE 5. 86%, GIMLARIE TEE 6. 12%, X IAHRIE
9.96%, VIR 300 FEHL Bk 5. 07%, [X[AIRME 10. 56%.

5 J0 P AR A A U AR ZE X UCRE 9 F AR, SR CPPT S M ) 1R 1 dpe K R iU 32
FERLRTIR T, SEAMBAC TS B E RN BOF R S5 MERNA . FIR S5 5 BT 6
I ARG B S s o [ e AR 4 BT D7 1T, 2 B AR [T UAC % 7= T B A7 AR HURE A o 2

JEEE 2018 4F, ABRAIRAL T IR IR e, Bl Al 78 ) () 5 A 7 S i 11 2t
— B E B D IR EATF L, Xt 2018 SEIA TR IETEHES) . T T, 2017 413
T AT S AR KRS L T P2 EE A0k, 2018 SEARBEE B AN T 7 /0 A B S 25, S e AR T i 2
WBREGE AT SR S IR A R 4k 222 B F bk, /R FRATTHE SR 5 2 U R AN A )
(K177 17 o

JEHET, BATHESEE=ATRANS . — I E. maaish, A RHEE 4
(msci) FELEMARITT M. —RFSERMAT, ORI RTH. BEAHT. EREES. =&
W2 KK SR R 0 R N T R 22, R 18 SR A DL 3h, 1T R th B A oy R AN i
4.4.2 REWAESHSRIA

AR WG 5 AIK A A B EI K R -0, 18%, RIS L Sk KRN 1. 08%, A%
WA, B R AR LB RA A R4S C Kai.

4.5 MEWNESTFE NBEE ST #ERE R
.

§5 BEASHRE

W
»
=
H
=



P g Ak R s i B G RUE S 35 k< 2017 4R 57 4 AR,

5.1 MEBREEEZHERBMN

e it H & (NRMIG D RS ST (o)
1 & X e 12, 199, 582. 76 11. 15
Hope 12, 199, 582. 76 11. 15
2 B ey - -
3 I 5 WAL i $E % 85, 704, 726. 20 78. 34
Hrp: iz 85, 704, 726. 20 78. 34
BErE CHFUESF - -
Dit L iy - -
SRbATAE AR - -
SN IR 4 il ot 7 - -
Fodre MR 1)
SENIR B G R ) ]
7 AT SRE S G 9, 196, 485. 61 8. 41
racaan T '
8 Hoph g 2,294, 661. 89 2.10
9 it 109, 395, 456. 46 100. 00
5.2 MEBRBITWARIBRERTZHE
5.2.1 MEBRBATWGRHBEABREREALAES
A5 1725 ARME o) o 5 4 R P 1 E L A (%)
A . RS B alk - _
B PRI 4 458, 346. 00 0. 42
C il 8l 5, 609, 120. 13 5.18
) B, #J1. A
oK A R R - _
E jEiitn|4 488, 768. 00 0.45
F AR EN 435, 810. 00 0. 40
AZiIEH . AR
¢ SO 348, 612. 00 0.32
H i ol - -
. &R AR
RS - -
J o |4 3, 188, 292. 63 2.95
K S Hb b 719, 629. 00 0. 66
FHL BT RN 55 MR 25k 841, 373. 00 0.78
’ FFEEH TR AR
%l - -
N VIS INEEZ Sy /A
Vit A B - -
0 JE BB S 1B EEA
HoAl R 55 - -
p BE - -
Q PAERE 2 TAE - -




P g Ak R s i B G RUE S 35 k< 2017 4R 57 4 AR,

R AL R E R R
1% 109, 632. 00 0. 10
S ey - -
it 12, 199, 582. 76 11.27

5.2.2 REWIRELATILA KRB R BRI R A S
VE: ARG AR A AR R A Y RO IR AR

5.3 G HARIE A SE o & B B A5 K /N HRFP BB 42 B4 Bt A 4

. . ARMME o) | HEESE=FERE] (%)
B | BRERD PREZRR | B (B e ’
1 002344 7 B3 106, 100 841, 373. 00 0.78
2 | 600600 T I MELR 12, 956 509, 559. 48 0.47
3 600015 B EARAT 56, 180 505, 620. 00 0. 47
4 | 600223 EriE 129, 500 501, 165. 00 0. 46
5 600837 B IES 36, 900 474, 903. 00 0. 44
6 600016 RAESRAT 56, 600 474, 874. 00 0. 44
7 000932 HESZ N 58, 200 472, 002. 00 0. 44
8 601788 HRKAUES 35, 100 471, 393. 00 0. 44
9 600109 E 4k d5 49, 000 467, 460. 00 0. 43
10 | 600000 TH R ERAT 36, 757 462, 770. 63 0. 43
5.4 5 BRIEMS: MM RS RA S
7 5375 A wRME o) oS T E ] (%)
1 H R i - N
2 PATEEHE - -
3 SRl 14, 930, 000. 00 13.79
Horp: Bk 4Rl 9, 970, 000. 00 9.21
4 b5 51, 709, 585. 40 47.77
5 Al A R R - -
6 Hh A S 4 - -
7 AR (AT AZ Hefoi) 1, 140. 80 -
8 [F] MY A7 19, 064, 000. 00 17. 61
9 HoAh - -
10 |&it 85, 704, 726. 20 79. 17
5.5 A HIRIEA UME 5 F & B =B B K /AN EER AT T 42 35 B B 4
o s " e ARMME GO | HESEZIRE
Fe | sk i 4 71 HE () o
Eeil (%)
1 [111781456 17 B 5 ERAT CD143 200, 000| 19, 064, 000. 00 17.61
2 122287 13 [E#% 01 100, 000| 10, 098, 000. 00 9.33
3 (122229 12 E$% 01 100, 000| 9, 974, 000. 00 9.21
4 170408 17 42 ) 08 100, 000| 9, 970, 000. 00 9.21

W
co
=
*
=




7 73 A R e B 5 TR 3 B k4 2017 457 4 AR,

| 5 |136256 |16 F 01 | 100,000| 9,751,000.oo| 9.01|

5.6 IREHARIE A SE 2 & B B LA R/ BRI +42 B SCRAES B3
e

s ARG WIRARFFA 557 SCHRALESR .
5.7 EHARIE A SME S T FE I KD AT T4 St SR BB 4
E: ARGAMEHRRIFA SR

5.8 REWIRIZA SOAME 5 2 S B 5 E H B R/ HEFP TR 48 BUIE R 3 B 40
E: ARG WIRARFFABGLE.

5.9 MEMRAESEHNBHEBIHZ ZIFLRA
VE: ARG AR T PO AR AL B IR 1

5.10 MEHAEE ST R HEGRR BB A
T AR AHE BN AR BTE G 0T
5.11 ¥HRHAEWMEME
5.11.1 FHARSBBERNEI +LIEFRMEITEEAHZE HIH EE T TV LRAE,
BRAERSHRHE HiT—ENZRATER. LTHEE. &, ERFTHEESRK
B PSR AR R H i B
AFEE TR WA+ ZAEZR ) RAT EARBR B S (600837) , AHA AT B G 4811 37 %
o, SRS RE I —FENZEAFET. TSR, B4E 2017 45 B 24 HEFEIEH KD
BHRAT CRAREEEIES, RIS 600837) (HFEIUFS KM A PR A 7 5 T U s b H1E s 247
BT e B A ), EHEIES T HURE] T A EHIE R B S B B AT UL S e 1
H b [2017) 59 5) , KHE GEFHRA R W EEHLE)) HHE, FEIER SR E T
FEUETFME, AT EE, BloEEATE 509, 653. 15 g6, AL TiEK 2, 548, 265. 75 TG, A4
PR N L G S PR 5 T R SRR P R A AR Sy RN 2 0 1) FEE ) 25K

5.11.2 FHESRENN+ERELRTBEHESSFMENEERERE. W, &
ISERF A SR B B A B B R SRR PP 1 B

ASFE BB VT RT A0 RS2 AT B < 1 TR AR 1) R IR SR P
5.11. 3 FHAWHE=HI K

e SR & (AR

1| FHRRIES 67,518. 49
2 | BIBCIESTE K 182, 320. 29
3 | R _
4 | MYCRE 2,044, 823. 11
5 | SUCHIEEK _
6 | HABRIEK _

W
Ne
=
H
=



P g Ak R s i B G RUE S 35 k< 2017 4R 57 4 AR,

R 2 _
HoAh _
&t 2,294, 661. 89
5.11. 4 MEHIRFEHE WAL T3 B AR T B fi 35 B 40
T RIS AR BIR ARG AT FE A I nT e 557
5.11.5 HEMRET+ 2R EHHFAERIESZIRE R K3
B Z PR N .
N %,uz, =
e | REAR | BEAK FFAI 5 HE G W A E Le ] (%) W‘\y‘”wg%
— |
ME (o)
1 1002344 T I 841, 373. 00 0.78 N AT
§ 6 FFHREES AT EN
ER
#y
T H BRIk A T FIE C
i HH AR 22 4 0 0 i 161, 574, 813. 72 -
A5 ST 1) 5 4 B 47 31, 963. 12 -
U - A5 5 3 1A R) 4 O [m] 473 50 61,811, 193. 07 -
75 A R 3 S 4R B S B (O Bd 2> BL7 =" 3151 ) )
A S A AR 2 4 4 0 i 99, 795, 583. 77 -
87 BREBHENCHEBEERESERRLESFNR
7.1 REEBANFFERESHTEZINBMR
E: AREYIR, HEEH AR ARILE .
7.2 ZEBENCHEAREREAEER 5 HA
W ARG, REEFHANFERIE. B[R 8 TS AR S .
§8 MR EHE R EMEBEEFS
8.1 MEMAN BB EEFFESHHLFIERSHET 20 F
H AR ERA 54
A N RE A R B s Hﬁ%ﬁ &
Hr H L
> P Al X N
HR | REREOBL s e | mm | mEe | ee
bl P | BliA R I o e e 5 . (%)
0wt | e dha " '

e

%10

=
ps

=




BT RIS RIS E TR & BNE R B 5 42 2017 4R350 4 TRy

20171001~ 60, 214, 6 60, 214, 6
B 1 0. 00 0. 00 0. 00
20171026 21.09 21.09
97, 218
20171001 97,218, 9
ML 2 0.00 0.00 | ,958.1 97. 42
20171231 58. 19 9
P R AU

iﬁ%ﬁf%ﬁﬁ%ﬁﬁthmmﬁ%ﬁﬁ%ﬁA FERFE I B L) S T ok A T 3
R EHACRBE LA BN RS SN AR G 5™, g o T B S P XU AT 22 e 3 EL IR Bl U

TE: HA G AR 5 £0R BB A BT 5

8.2 R HFH KA HAME R B
.

§9 BAEXMFEZ

9.1 FEXMFHF
L (R ANE RIS B IR A T B SRS A )

2. (FE AL RIERL B VR A MIE AR SR L) .
3+ B AIE RIGH B IR & BIE SR 34 2017 R385 4 MR A R .

9.2 FEtHh N
RN T AR X A F AT AR A — B8 S B Bi i %% KJE 31-33 2.
9.3 EFEF

MiL: http://www. nffund. com

=
piez
=

311



