M RBEFRZREHIESFREES

2017 5E35 4 Z

=R G

2017 12 A 31 H

HEBEN: IESEERMFRAF
HEFTLEN: FERERBITROERAF

wEZHHERE: 2018 £ 01

H22H



P 7 AR EIRG S BB < 2017 457 4 AR,

§ 1 EERR

SEHENNEFE S KEFRIEAR S P AR BOC . RS PERR R B E K,

I I YA IR SR

e SN W ik

SE BRI LSS B RS T 0 B U A a2

SRS BTFACRILARAREI . BT KB, BB H M H B R SR

e S AINEEE IR

v HERR PR AN S8 A AR AN Sl B T SAE:
S FEE N B BARAT B A IR A FHRSE AL & & R
R PRI S AR bR . RIS R A AR

B, T 2018 1 H1ISHEMK T A
FENE, RIEREEN BN ERCE 7S

BB, EARIES: G —E & A .

HI A0 ] 1 A

Attt s 55 BORER 2 H it
A ERAA 2017 4E 10 A 1 HAZE 2017 4F 12 A 31 Hik.

§ 2 EE W

2.1 ZEEAFN

He 4 R M %R IR LR

B4 F A0S 003161

HegriafE AT

Fea FAENH 2016 409 H 22 H

e AR B G ) B A 999, 769, 286. 86 £

H 5 Hibx AEEG FERE T O FEE GRS TR, fhHBR Tk
FIRSE, i RIGHI B IR 5 R R B, RS 6
WP RRR AT, AR A R R IR 2 Y T A,

P S AN F G 1 B P B 7 TR AR A A 8145 % 20 45 R S s

(A CPPI) o CPPI S & [F Bid@ AT i) — AP 45 0t 4 & (R S,
PLALHT CPPT SREMg/EXT CPPT SRMGH— A iiil, & EE R &
b TR AR RIBCER A TS T R, RS 1 ISR s A5 P X6
B SRME SRR A S PO E, DRI RS — B
8] LS A E A T S 5e e i — BRI, DU SR &
AR B ROR o SRS 1 B ARSI R B LU R B BB, e

% 20 k11




P 7 AR EIRG S BB < 2017 457 4 AR,

B PR . RIEBBA S IR BAR B ARMEM & E TR
BOE AN A 5 8, R4l a i E R, it
B DU L HE R R OB 5 0, W R 5877
R 24 T 44 (R e PR 2 AR BRI 52 15 B R B < 8058 T XU 9%
77 , DLSEEURAR B AR E I (. 25 =20, HEEX
Bz e S B BC B LU B o AN S AR T 37 3 (s ) DL R T
AR XU S5 ALl R DL C 5% 2% S B0 XU Bfe e L R 0k sz s IRz
FRREAT M2, — ELSZ P USSR ik i 2 XU sfe i BRI 5
SRTPIAS D BRI R, X RS e it i J 4K 5 7 IiC L LL B3t AT 30

S,
Ak G FL i A VPR 300 FEHUS AT 2 X 15%+ b iIE [ 5 4 £l 75 % X 85%
RS AT 2 5 I ARG N E NERRE RIS, B TR, plliat

TUSYIFC) et A, XU AL T vt B T T 3 2k < A il A
& T RENEE.

HEEHAN P 7 F < BB A PR A
HEFLEN S B ARAT B AT R A W

e ARG T FAT I R GUMHEE RS MG SRS G, TR R LERE”

§3 FEMEZEHRNEESHERI
3.1 XEMEHER

Bfr. NEM
JG
B g LAY (2017 410 A 01 H - 2017 412 A 31 H)
1 AR sl s 11, 773, 683. 39
2. A HHF 12, 229, 375. 42
3. AT 32) 3 4 3 BAS HAF
0.0101
T
4. FARFE & T2l 1, 048, 879, 327. 39
5. ARG A E 1. 0491

e L AW s fa 2 e A IALEON . estdicas . HAtloN OR 5 2 se (A2 shiieas) $kr
FHOR 9% B UG BRI, AR A 30 C sE B i in B A3 2 e (B AR 3l e

#0371 4L 11T




P 7 AR EIRG S BB < 2017 457 4 AR,

2. ik 3k N SHEAR A BRI NN 5 2 G A I, T AP e Pl i AT 28T

IRl

3.2 BREHERI
3.2.1 AREHESHFREH KT RS FHN S B R K

=

1F{E Y
KERO

s

FEI K
Hb %
@

V25454

LHE 2

ez 2
®

NEr=r 58
HEUS 2 FE AR
HE®

O-6

@-®

0. 88%

an - |l B

0. 15%

0. 85%

0. 13%

0. 03%

0. 02%

3.2.2 BHESAFEMRES RN ER KRR KIS RS B
Wi 3 ZR A2 ) L8

STH PRI R 5 Rl 25 s i v AL i 258 11 70 SR RE 50t EE B

5.50% |
f |

.. 5.00% W i

3 Al ]

2q 4.50% [N

S, Pl NS

I 400% - Ammm— b Y

o g f

35095 o e

g 90UY AN

= 3.00% A .

2

¥ 250% {

% 2.00% 7

* :

b 509% Fho - |

£r 1.50% e /\_,,_,\

i o \ o LY

= 00% ! ) [T \\

o i A0 I} \ o -

:“'T:" \ ...f_,-.n/\/n

= 0.50% A M

o s~ — Tl =

e o |k L w1

0.00% {}:# o
v In'
-0.50% '
— w0 [xx] (') (=] (=] ™ [} - W (=1} ™ [=] o [y w0 o o P~ —
o = Q Q o = 35 Q o o 5 o, Q o o = iy Q o o
=3 =] - o o - o] o =+ =+ u o [ [ o =] =] - - ol
2 I iy b7 iEs L= L= L=} = () 82 = =2 = =2 = = Ey T T
5 & B & & e OE B E e B R e B RE R I B, D Ok
(=1 (=1 [=1 o =] =] [=1 [=1 [=] [=] o =] =] [=1 (=1 [=] o o =] =]
&) (3] (3] o o™ o™ [¥] 3] o o o o™ o™ &) (3] (¥} o o o™ o™
|_ il S REAEEE . — B eI KR

§4 BEAMRE

4.1 BE2E (RESELE/PH) FH

w4

R %%

EAZER
ettt

0 UEZF M

!

= MR

EE:i

B
EE

#
N
I\EH
H




P 7 AR EIRG S BB < 2017 457 4 AR,

[CPiPNE S EIEZE 2 (e by K| S N2 s
s, BRAEESM TR SRR E ] E bR R
ITHEIN AT, 2003 4F 4 A INANF RS EHARA ],
JHEATMEA5C 51« a5 v 384 A0 R o e 1) i 4 42 PR B L
L P E T R B R, PR R

. 2016 2007 5 12 A% 2010 4 10 A, /L 73 e FE 4

b | o i ML REHE, 201146 HZE 201747 H, 11

W | s 9 H 144 | TRAFESLT, 2010 4E 12 HES, ERT#RES
- 22 2P, 2015 4F 4 &4, (w7 FlE a2,

H 2015 4F 5 H &4, (FMTREERESLR; 20155 HE

L, R EGREZTE, 20154 12 HES, Fi)
AR AT 2T, 2016 45 1 HEA, (Er 7 s A4
BELH; 2016 9 AZRS, M RRITEHEEZI,;
2016 4% 11 A&R4, {EM I ZMImEEREEEE,; 2017 4F
TRAZES, T RERAEEEH.

e 1 RS EEERESR, HEREMT vEReaRAMH, “EEHT RE AR
POE i E RIS R, Wb E AR RS A8, “ARERE I A BRI 2 RIRIRE A
YUTE B SE IS AE WA S Y

2. UEZF MK SGEMAT I B2 GIEZRAML A N AR BRI M%) AIAH G E -
4.2 BEANREHAESBEENTE R

AAREHIN, ARGEHN T (PENRICAEIESR R L) S RIEEERL.
FENER M (R ZRFREREGHIEFRE R EF) BHE, REMELEMH. SR
0 i U BN P A 4 B0, AR AR I I KBS Bk At B, Sy B N RER R KR 2. A4
TN, e FRASESIN, BARERSMIEA AN . BeRRTHEH . RETHdlk
WRAERTEH RIEEEN LI &S FIRIIUE -
4.3 AP HERHHA

4.3.1 AV H B ERIPITEDR
ARG, AESEEATHIIT GEFRBESERARATLZHHERFEL) » 5%

AR R BE S RE I RGN AR A7 sUAE B S5 AT AR F 000 58 5 A P HAT . A X fs
TN BT S AR B 4L
4.3.2 REZHIT AT

AEET ARG HANMAERE LT N AREHAREERANERRTAREAESS
132 53 BT A I 5 R B I 170 58 5 AT 350 ¥ B30 58 oy B P AR iR 5 24 H S 5%

4.4 5B A S R SRR SR BB
4.4.1 WEHAESE R RIENIZIEDHT

5 O5m 11




P 7 AR EIRG S BB < 2017 457 4 AR,

2017 SEDUZRRE, FouBMoEss. NRMER, K. BREEFIINTIESI M. it
RN 12 A48 PMT £di N 51.6, mifiiid; SUbFr, SeE. B, HARS U8 T
09 FELLRKIB S AL B, SFREDFD EI5 )R, WKahhE DR

W TR . FIEZRIRICT 3307, BCEZREARTRE 1. 2% GLBRIRUR T 1752, %
EFETER 6. 1%, X% L, SFERILORKI AT IH RSS2 a THPTH SE9s R e 1
A MR SR T I

WEEGZZT RS M7 —FWEG. AA GR350 5% R EER BT 30bp.
70bp.

VU= FEA T AR MR VE SR, FEIE G EARTH. T R R AT HRIEIL T, MEsET T
SR AR RS AR (% O R R AR =L BT PR E L, [
BT HRAATEH AN A DI Grs b, ARESUEAN. mmshiE. mirdn)
U I8 2 DA AT BEAT BC BRI € O RR A IR s, 7E DR as 2 TR oL A M b b

JEH 2018 SE— R, WAV THRFETURMIOAIE. &6, PRSI0 E TR IR . 2
AFRE G, ORI S RO E 7y, BiIE, MSCT g9 A B4, #809 A By ki &
W R, BRI E TR ST X PR RO IR, b R R
BRI, FORBEHECRSS, FP= R TR, AT H o R B 5 0 L)
FRWTE. BHIRE, BATUNDPEATIE VPR ES:, BEAT A BB G50, SMBER DA
YRPU AR T E I, LUR R L . ARG TR 3, A IR R S5 % 1 5 (04 A 415
A S

(R 2017 4EFEBUBEIF AT WA SE, BRATTR DU I Hr E Bk F B B RIBRE, 4% 2016 4
O E IS, M. WL R, BEAE ALY GDP T, ek 265 i 5l
JESARTE, BT E, RATARARR A B A T B RATUN, 2400 A B A
AR, WA T M aE e T . BEORE, AT T — B Bot i R Ak 3 0
S WPAGIZ 25 AL L T AN BT AT o

B, BATNN, EFAFMERT, ROEBGELE RS, —FEARS O
B LU R A
4.4.2 REJAEESHLSRI

BEIREHIR, AIEGHBUFE 1. 0491 Jo; WA, SSMHBIFEIEKEN 0. 88%,
7SN S 4K 9 0. 85%.

W
»
=
*
=



P 7 AR EIRG S BB < 2017 457 4 AR,

4.5 MEWNESTFE NBERE ST HEE R
.

§5 BEAEWE

5.1 MEMRESHHEIFMR

e i S8 NRTT ) 5%@%§fmwm

1| B 174, 340, 494. 82 14. 81

Hrp: R 174, 340, 494. 82 14. 81

2 | HEWH - -

3 | BEhER T 901, 149, 081. 62 76. 54

Hp: fiize 901, 149, 081. 62 76. 54

B FFUE SR - -

4 | REBEHRE - _

5 | &RbATA IR - _

6 | ENREERTI™ 1, 000, 000. 00 0. 08
Forre S R0 1) S NGR Rh BE

- _ _

AT MG E &M A1 80, 561, 444. 83 6. 84

HoAh g 20, 272, 423. 03 1.72

9 | &t 1,177, 323, 444. 30 100. 00

5.2 MEBIRBTVSRARERBHE
5.2.1 MEWRATIHRIIENRERTHE

RAG k5 ARME (o) i 3 4 R P 4 LR o) (%)
A VN NN O N4 - -
B PRI - -
C il 3g b 94, 306, 606. 69 8. 99
D B, T R SOKAE =R R 3, 842, 396. 56 0. 37
E fESiIN 4 4, 765, 840. 00 0. 45
F RN EE 15, 598, 283. 00 1. 49
G paliibe RN a4 10, 036, 015. 89 0. 96
H fEE Aol - -
I 5 ARG AR RS 1,075, 712. 55 0.10
J SRl 37, 642, 753. 25 3. 59
K S b=l 3, 306, 686. 88 0. 32
L FH BT FA R 45 MR 25k 563, 200. 00 0. 05
M BHEHFFEANE AR S5 817, 000. 00 0. 08
N IKFS IREEA A i B 580, 300. 00 0. 06
0 R RS« IBERANH A AR 55l - -
p HE - -
Q DA TAE - -

o7 3R 11




P 7 AR EIRG S BB < 2017 457 4 AR,

R A AR E AR R 1, 805, 700. 00 0.17
S e - _
ann 174, 340, 494. 82 16. 62

5.2.2 REBIRELATIA REEROER 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 A K /N HRFP OB +42 B4 Bt FA 4

o e - HaE B | ARME o) | HEETEG
e | REAE | RELRK EHA (%)

1 601166 POlVERAT | 683, 200 11, 607, 568. 00 1.11
2 | 601009 B RUARAT | 1,490, 695 | 11, 537, 979. 30 1. 10
3 002511 B | 548, 300 8, 926, 324. 00 0. 85
4 | 600741 IRV | 300, 000 8,907, 000. 00 0.85
5 | 000333 EHER | 150, 324 8, 332, 459. 32 0.79
6 | 601169 JERURAT | 1,140,913 | 8,157, 527.95 0.78
7 | 000786 ¥ | 330, 500 7,436, 250. 00 0.71
8 | 600511 FE 2554 | 232, 700 6, 469, 060. 00 0. 62
9 |603368 MIPMEEZ | 130, 000 6, 223, 100. 00 0. 59
10 | 000651 IR A | 140, 794 6, 152, 697. 80 0. 59

5.4 WMEMIREFS: MM RN BEFRREAS

5 iz i ARME GO BB ] (%)
1 |ExRfis - -
2 | JATES - -
3 |ERfiE 88, 752, 000. 00 8. 46
Horp: BURME &R 59, 898, 000. 00 5.71
4 lkfiFE 391, 682, 247. 20 37.34
5 |AMkAE IR BT SR - -
6 |HIESE 217, 027, 000. 00 20. 69
T AR (CRIAZHAD 2,198, 834. 42 0.21
8  |[FNLAFH 201, 489, 000. 00 19.21
9 |HAh - -
10 |&it 901, 149, 081. 62 85. 92

5.5 MEHIRILA RME G ESF > #HE I R HEF BT LA fsr R R
e | s i 447 CETON Bl B
1 150409 15 4K 09 600, 000| 59, 898, 000. 00 5.71
2 [136434 16 &5 03 630, 000[ 59, 182, 200. 00 5. 64
3 |111783984 17 HiIHER4T CD181 600, 00057, 804, 000. 00 5.51
4 |101454034 14 H1E§ 77 MTNOO1 500, 000| 50, 345, 000. 00 4. 80
5 8T Jt 110




) G IR LIRS IS B 5k 4 2017 457 4 AR

| 5 |101469017 |14 ] ZX 1% FiL MTNOO2 | 500,000|50, 155,000.00| 4.78|

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 MEMARSESHB MBI B F L

5.9. 1 MEWIRAE SR T IR SRR Ao 2 BA 40
VE: A AR WP R BB R 55

5.9.2 AFEESHBEBIFIR BT BOR

RS AE AT R I SR I, AR KU R, DL E A R EH, SRR
I SIS A, B RHE S i AU 18 B AT R S I 5T, G5 TR B 1 s A
B FRELAFMNEAT, SRR ZHHATINES, i 2 kel 2 Sk B A 25 5K g 34T B RE
IR,
5.10 &G HIRAZ SR K EMR R BB
VE: A4 AR A P SR B T [ 0 5
5.11 RHAEREMHE

5.11. 1 FHAESEBEIM+RIEF AT EGANRE WA E RN LRAE,
BAER ST BT —FAZBATTER. LTRIER. MR, ERXHRESRK
BB AR P B
ACHE G LR (AT 48 UE 2 (0 AT AT U A 8 T T S 2, SV 5 ol

—HENRZBIATHEST. TSR

5.11.2 FHESRRNI T ERERTBHESSAMENEERERE. W, &
JSEoF 5% 1 B HA B B R SRORE P4 HH 4 B

AR HE A B VR IR AT 1 42 I S A R L 4 [ 0 S 1 % 30 i 2
5.11. 3 HARTE =B}

¥ EA i & (AR
1| Al RIESE 42, 070. 53
2 | MUWIEFEH K 2,133, 227.67
3| MR -
4 | MYCHE 18, 043, 329. 44
5 | MWCHRIEER 53, 795. 39

o9 o117



P 7 AR EIRG S BB < 2017 457 4 AR,

6 | HAd KGR _
7 | RS A _
g | Hith _
9 | A 20, 272, 423. 03
5.11. 4 #HEBRFFA KT 5 BB BT ¥ 8l A 40
o 3 o 3 4 2 AN E e s .
s (e AR E] 73 R AR5 IS B E ) (%)
1 128015 AFLHAG 1,722,191. 46 0.16
5.11.5 MEHRET+ 42 B E P AR IE ZRRE DL U BH
T REESAHAE IR+ 2R E P AR IESZ RS
§ 6 FBARELSLHEF)
A
¥y
At AT 3 4 40 i 1, 482, 073, 995. 20

e 0101 ) e < A5 D £ 0

59, 824, 865. 15

R - T 7 0300 17 2 < D [ 47 4

542,129, 573. 49

0 S B0 R < R 0 AR S A (i g A7 =" 385D

0 I AL 0y i

999, 769, 286. 86

§7 Z¢EHEACHEAREREFTESHE R

7.1 RETBANFAELREESHTEZNBM
VR REeEEAREE AL,

7.2 ZREEBEANCHERTREREAE ST WA
T ARG, SEEE B AT R I8 0] B LS A S R O

§8 HENMHFEXR
&1%&1#5%
\ R R A S A S S A
2. FIJTRAEFE A RS BV ST B ML
3. M5 HAFEMA USRS 2017 4F 4 B IR

8.2 FFUHE R
DRI T A H X AR AT E AR e — B /S 5 Bl i %5 K2 31-33 )=

8.3 EFEHAR

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

#0010

=
piez
=




) G IR LIRS IS B 5k 4 2017 457 4 AR




