I mMREBS ISR RAES

2017 4

b,
[
|—a

542

=R G

2017 12 A 31 H

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



7w ARATR & TR SR 5 k< 2017 457 4 AR

§1 EERR

SEHEANEE S REEREA RS PR B RBIC . 5% SR s s,

X I A SR

HERF TN e B AR AH A1) S 9T A

B S N EE BT B A IR A FRE AR G S FPUE, T 2018 £ 1 7 18 HEM T AR
TR SRS AR R A GG F WA, RER N AN RERILE. R FIEMRE

B H I -

S B BRI LRSS L B 5 (0 B U0 A8 BRI P 2 e 987, (BN IRAIE S < — e &L

HERR SO AREARERIL . BB WU, $5 8 MR BB R

B SRS

AAR I 55 SRR A I

I IS 4 8] 15 A Sk

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

2.1 EEHERFM

§2 EE& RN

HA IR 74 77 i FR A

e 1 AHD 002293

- heen (M L) RTF I
Fea FAENH 2016 £ 01 H 11 H

0t JA R I 3 A0S 0

2,372,687, 736. 22 {1

B Hbw AH G AE ORI ORAS R I BN AN 2 2 W RTIR T, A R il XU
BRI e B RS E B {H -
PR R A FE G R B 72 L5 B3 & PRI MG (Constant-

Proportion Portfolio Insurance, CPPT) RSZE{RA A1 {E [
F bR fEE L) 45 55 241 & DR IS s AN BE AR B3 21 & B8 e EL Y
JEI AR R ATARIA B B S E AT AR S M M, T
HIBRELE— B PP AEORAEE 32 25 F IR ST 37 7 o K0 1y e A

% 20 k11




7w ARATR & TR SR 5 k< 2017 457 4 AR

P _E TR AR R

AV £ e AR ARF GV SR HEAE Dy = SR I A OB A i 240, 5%,

IR HAC 2 45 i AIEGIRAR G RIS, BT UETR 58 3 6 BOAR XU ot
ToSAST AT RS v T 0 BT i R, AR T R R A — R
GE =4

e A ELUN P 7 2 BB A PR A

HEFEN o ] A BEERAT e AT BR 22 7

e RIEAN BRI B S AT R A 7

s ARSI G PATH RGUFEERFIAE SWER G T, IR “BETmMRAe” .

§3 FEMFZHEHNESHERI
3.1 FEMFHIR

B NERM

JG

EEI e b SR (2017 4210 H 01 H - 2017 4£ 12 A 31 H)
L AR S Sk s 24, 579, 046. 59
2. A HHF 22,303, 111.98
3. IR £5) 3 440 %A B 1 0. 0092
4, AR FE G %= e 2, 547, 217, 359. 66
5. AR ZE S B E 1. 074

T 1 RO SEHGE R A RO . 1Bt o OS2 e E e sl
THBRA R R JE AR AR DA C el e in A 2 Se i E AR sl s

2 PridEE W ESHR bR A I FEA NINWEEE 5 28 G 5T M, TH N9 LR SE R 2 7K 221K
T

3.2 B&IHERI
3. 2. 1 AR EHES VAU E I I K I [R5l 57 Hh e A Wi o R 1 L
B | | ERK | SR | gk O @-@

% 30 k11T



7w ARATR & TR SR 5 k< 2017 457 4 AR

o

KRO | RipEE

&)

&S

HE R AR
HZ®

0. 94% 0.11%

an - |l B

0. 78%

0.01% 0. 16% 0. 10%

3.2.2 BESAFEMRES RIHAUHER KRR KIS RN ST B

e 2 AR B B EL

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

5.00%

7.00%

6.00%

5.00%

4.00%

3.00%

2.00%

1.00%

0.00% {= g Vo

2016-01-08
2016-02-15
2016-03-24
2016-05-01
2016-06-08
o 2016-07-16
2016-08-23
2016-09-30
20161107
2016-12-15
2017-01-22
201703
2017-05-16
2017-08-23
2017-07-1

| 20170402

b SR AR . — Bhig eI e

W L AREENECHIANDNH, BOY RN & TUE I8 L &-a F25E .
2. AIAEWE—MERA=E, 201641 A 11 HZE20194 1 H 11 Hik.

§4 EEAME
4.1 RERTE (FESEIIM) Fif

2017-09-07

2017-10-18

2017-11-22

2017-12-30

EAEENEES

R

EZR A

gh4n | BASS

IR H
it

BAEH
i

=i
VAR Bl

A H
Ee
5
H

2016 4
1A
1A

NG

L

FJT KA R 2 0 e RO 0 e
IREREER AL, BB . EAEIR
TETTEFRRATREM 7347, 2003 4 4 H ARG T3
HEEHEBRMARAR, PETHIFR R #s

14 4

%4t k110




7w ARATR & TR SR 5 k< 2017 457 4 AR

AR T TS S A H B, L s
S BN, B AR B E L, A G IR
HRFEFHMATE, 2007 4F 12 H & 2010 4F 10 H,
C{E R S o | A Bt L el N A 2B L1
2011 4E 6 HE 2017 £ 7 H, i RAZRESSL
;2010 4F 12 H &4, fERTlERE S22,
2015 4F 4 H &4, (M A S L,

2015 4F 5 H &4, (Em T FEEELH,;

2015 4F 5 H& 4, (EFM T Fakean;

2015 4 12 A &4, AT/ 7 i f R4 L 4 2 3
2016 4F 1 H &4, (Fm 7 m AR A S 20 2
2016 F 9 H &4, (FM T LRFFEIEL T,
2016 47 11 A &4, (TM 7 e ie 2,
2017 7T H&S, FMITLBEREGESEH,

E: L NMESEEESSE, H CEREE MEEEFRAMH, “BEHE RE A
POE i E RIS R, Wb R AR RS a8, “ARERE I M BRI 2 RIRIRE A
YUTE B E IS AE WA S Y
2. UEZF K& SCEMAT I B2 GIEZRAML A N AR BRI M) AIAH G E
4.2 TR 2 G A L B

RGN, ARSEHNREET (hEANRISNBERESF SR 7)) ST RIEHE
FENER A (R T st AR AR A RO BB R R G B R IRE, AFWSEE . B 5t
0 i U BN P A 4 B0, AR AR I I KBS Bt B, 93k B N RER R KR 2. A4
TN, B FBAGEGMN, BAMFESMBEAAMG . EERHEEHEHE . SRk
BRAL G ST KRB S & & R ME -

4.3 AP HERHHA

4.3.1 AV H B ERIPITEDR
ARG, AHESEEATHEIIT GEFRBESERARATZHHERFEL) » 5%

AR R BE S RE I RGN AR & A7 sUAE B S5 AT AR FE 005 5 A 3T, A X fs
N BRI S AR B 4L
4.3.2 REZHIT AT

AEET ARG HANMAERE LT N AREHARSERANERENTAREAESS
132 53 BT A I 5 R B I 171 58 5 AT 350 0 B3 58 oy B P AR L iR 5 24 H S 5%

4.4 R A S R SRR SR BB

4. 4.1 REHAE ST T KRB IES T
2017 EDUZRRE, FouBMEss. NRMER, K. BRERITMES M. St

5 O5m 11



7w ARATR & TR SR 5 k< 2017 457 4 AR

BRI 12 A4 P B4 51. 6, mifriEd: SUbFER, SEE. B, HARSSHEEIL T
09 FELIRIVEGS AL E, SREIFELEIHE, JK3h b E O mL.

PR T E G . FUESERUCT 3307, B RZRBEERTFEE 1. 2% BDARIRICT 1752, % B
FEFER6. 1% RUIG L, ERILORIMOATIEG SIS, 22 TR R 554 R BeE 4T

I SRR L
WEEGHFETSES FT. —FHEG. AAA {5 H 5 2 I 2 20 55 EZE R B 7 30bp.
70bp.

VU AT AR MR R R SR, FEREGEHERTH. T R RS T E G T, MMEsRT T
BRI, XM EAR G RO S RIARME . M. BA2aelbriiEk, R
BT IR EATEH AN A DT GO b, ARSI AN., mimshiE. mirgi
UG 2 IALAT BEAT BC R SRIURS € I RFAT YR e, A2 DUZR IS 2 & TR Ot 8 b e B o

JEB 2018 4E %, AT E i ORaF RIS . E o, MU B R B R R . 5%
AFREG AT, ORI TS Sl A B 0, FEMEIE. MSCT I A eSS, HN A It ki &
P R, BRI E TR W ERE IS, o R
B IO RRIG, ARKRBEEBCES T, B 5wk T, BATH0E o EE RECE R R L]
Friedt. BERE, FAOTVONEMIETRHEUIES:. BEE A B A SR, SMRIZEDHEN
R G HAC, DU R . ARRGBR TR R &, A IR BB A0 e
A2 N o

[t 2017 FERIVBIF AT WANBESS , A TR DHES i L3k i 3= 2R BRI 9KE), #2016 4F
M B ILSE, RREMERSR. MATFEMIMERE, BEE A GDP §27t, 95t 4l
TBAHRTE, BRI L, BATIONARK A B Bsh R A 8 T . AT, il A B AG
EEH, WEhR TR RAEERERFTRE. SIRE, AT —§rBO 37 XU AE 1)
FIWPEE 12 5L T XA Bl SRR 5T

i T7 1, AT, EEFATRERT, RMBOC LR R ESS, —FRAR G
PAFF A N

4.4.2 MEHHES KSR
2017 WL, AREEIFEIEKFY 0. 94%.

4.5 REMAZESHFT ANBEREE T HEE RN
To

W
»
=
H
=



7w ARATR & TR SR 5 k< 2017 457 4 AR

5.1 MEMRESHHEIFM

§5 BEAEWE

e it H & (NRfx ) AL BB ()

1 & XS e 292,011, 621. 47 10. 88
Hrp: IS 292,011, 621. 47 10. 88
Rt - _
[i] 5 AL 7 FE % 2, 189, 569, 718. 64 81.59
Hrp: fizr 2, 189, 569, 718. 64 81.59

AR & 3
% } }
Dkl E 5 iy - -
G AT A L R - -
SENIR 5 4 Rl %

6 . 2,000, 000. 00 0.07
I
Hodr: i E
TP SEN IR 5 4 - -
Rt
BT AR N4

7 St it 150, 025, 203. 42 5. 59

8 Hoh ot 50, 182, 442. 77 1.87

- it 2, 683, 788, 986. 30 100. 00

5.2 MEBRBTUVSRARERBHE
5.2.1 MEWRATIHRIIENRERTHE

] (&3] ARME GO o 5 & R P I E L B (%)

A VSO NN QX[ - -
B KAk _ _
C il 3 Ml 164, 474, 001. 18 6. 46
) B, #J1. A

SR A= R R 4, 940, 587. 59 0.19
E et 9, 765, 617. 80 0.38
F R AEEN 21, 391, 892. 94 0. 84
. B liibet IR e

MR 14, 034, 401. 43 0. 55
H fErg Aol - -
. &R A

RS 1, 828, 655. 43 0. 07
J SRl 61, 022, 910. 03 2. 40
K S ol 5,997, 834. 00 0. 24
L TR ST 25 R 55l 889, 856. 00 0.03

%7l k11




7 B AR AR A NI 3 B 4 2017 4R 26 4 REH S

’ RE AR A AN AR
2l 1, 143, 800. 00 0. 04

N IKFLS BRI 3
Wit FY, 754, 390. 00 0.03

0 &R RS 1BEA
HoAth IR 551 - -
p BE - -
Q DA TAE - -

R A ARE IR R
N4 5, 767, 675. 07 0.23
S ZRE - -
&it 292, 011, 621. 47 11. 46

5.2.2 MEMRET WL KIBRERRBERTAS

T ARG AR WIRAR R BB R 5
5.3 REIARIEA SOHE & 2 G B 15+{E Bl RN HEF BT+ 42 BER B R A 4

o - HE B | ARME Oo | HEETE
T | BREAARN | RELK GEHBL (%)

1 | 601009 B RUARAT | 2,589, 750 | 20, 044, 665. 00 0. 79
2 | 601166 POl ERAT | 1, 065, 200 | 18, 097, 748. 00 0.71
3 | 000333 EHIER] | 325,666 | 18,051, 666. 38 0.71
4 | 002511 BTSSR | 988,450 | 16, 091, 966. 00 0. 63
5 | 600741 IR | 454,800 | 13,503, 012. 00 0.53
6 | 000786 e @M | 550,000 | 12, 375, 000. 00 0. 49
7 | 601169 JE5RUERAT | 1,691, 215 | 12,092, 187. 25 0.47
8 | 600068 S A 1,190,929 | 9,765,617.80 0.38
9 | 000651 IR A | 208, 152 9, 096, 242. 40 0. 36
10 | 603368 MIMHEEZS | 180, 062 8, 619, 567. 94 0. 34

5.4 MEMAREGS MR BEFRRAS

5 i3 ARME GO i B4 B HE L) (%)
1 |EEfSE 1, 491, 000. 00 0. 06
2 |HATEHE - -
3 |ERfidE 260, 171, 912. 00 10. 21
Horpe BRI SR 139, 382, 000. 00 5.47
4 |k 574, 514, 605. 90 22. 55
5 |AMbAT AR B R - -
6 |THIEE 395, 975, 000. 00 15. 55
T TR AT RS H o) 978, 200. 74 0. 04
8  |FhkAFH 956, 439, 000. 00 37.55
9 |FHAh - -

H
o
=
H
=




7w ARATR & TR SR 5 k< 2017 457 4 AR

- et

2, 189, 569, 718. 64

85. 96

5.5 IREHARIE A SE o & B B A5 K /N HRFP BB 42 B35 4 Bt A 4

B | R ik 447K B GO [ Goy | R
el (%)

1 [101551100 15 i@ MTNOO3 1, 300, 000127, 998, 000. 00 5.03

2 111712190 17 Jb 5UERAT CD190 1, 200, 000|115, 716, 000. 00 4. 54

3 [111794564 17 7 IHAAS B IR AT CDO61| 1, 200, 000[114, 372, 000. 00 4. 49

4 170207 17 [E T 07 1, 100, 000[109, 472, 000. 00 4. 30

5 (111783984 17 B AT CD181 1, 000, 000| 96, 340, 000. 00 3.78

5.6 IREHARIE A SOAE o He & B 1B O K/ HRF BB 42 B SCRAES B3

Gk

s ARG WIRARFFA 57 SCHRALETR .

5.7 REWIRIL A AAME 5 ZE G T H B RN R RO AT 4 3R B A
E: AREAMENRRIFA SR

5.8 REWIRIZA SOAME 5 E S B 5 E H A K/ HEFP BB TLA2 BUIE R 3 B 40
E: ARG WIRRFFABGLE.

5.9 IMEMRFESEI KB 5 F L

TE: ARG AHR T N RSB B 1 0

5.10 MEWRAZE SR HEHIBHEM L 5 H LU

AR AR AN R BT E AR
5.11 BRHAESMEE

5.11.1

ASFE A AT+ A4 RS IR AT BRSO 1LY

—HENRZBINIHETT. TSR

5.11.2

FHRIISL S A, BAEAR T g H AT

ARH BB AT+ A4 BEERBOA T B RUE 1 i IR 5
5.11. 3 HARBE=H

Fs

YK

X RON W)

7 R &

44, 877. 30

ESCIE S i 5K

2, 646, 140. 62

YA

WA

47,491, 424. 85

JSZ VAT H K

FoAt NHGK

IR

HoAth

O [ |O |O1 | [N [+

it

50, 182, 442. 77

#

=i
P

b=l




7 B AR AR A NI 3 B 4 2017 4R 26 4 REH S

5.11. 4 MEWRFEE AT 5 B T i 5 B 40
VE: ARIESAE AR KFA LT 5 BIH AT #3057 75 .

5.11. 5 REBIRET+ L BE P ERERZ RIFOL AR A
VE: A AR WA AT 144 IS AL A2 PR

§ 6 FBAEEH BRI
i
G

At JH AT 3 4 4 A i 2,447, 453, 549. 08

e 5 JYT A Ta) 2 H DI 0 -

ol - ¥ 30 30 ) 3 4 R S [m] 4 74,765, 812. 86

e IR 2 S 17 0 BN A (s b BL” -
"HAD

5 BA A A 3 4 47 B A0 2,372, 687, 736. 22

§7 Z¢EHEACHERRERELTESHR

7.1 BEEBEAFAAREH TR HL
e SESE AR AL

7.2 REEBENCHBERREREFEST 54
T AR IR, SRR TELE RO B K A e

§ 8 MR EE SR HMERRFR
8.1 MEHAN B —RHERFEZSH PR BB 205651 F 5L

R H 4
i e R Il AR e R S A TR Y A - ) ﬁmﬂiﬁﬁ &
> Sy e A il , N
BRO | REERSBGB e g | wm | mee | e
7l Fa5 | BlikF| e s it fhos i e, - b o)
ZO%H@Eﬂ’I‘E—HZ[‘Eﬂ SN ESNS DS Y\ 0
20171001~ 667, 321 067, 32
WL 1 P 1, 760. 28. 16
20171231 760. 00
00
21070 F 117




7 B AR AR A NI 3 B 4 2017 4R 26 4 REH S

77 i REAT S

RIS AR S G ATH 2001 e MERFa N, R E BB Lp K iim &t T, &
B H ARG LA BN RS S ASIE G 5™, g o T B S P XU AT I8 e EL IR Bl U

Ve FRIER AL 2L R B AT 5

8.2 MBBEHRKIHMEEFER
o

§9 BAEXMFEZF

9.1 FEXMFHF
1. FE7 BRI A RO SR v 2

&
2+ R mAVRASIR & RUIE SR B0 3k L LB X
s

3. BN AR AR G RIE S R 3 4 3 4 2017 4 4 TR IR 5L
9.2 FFHHL R

PRI AE H X AR HATIE AR e — BN 5 Sl 45 KJE 31-33 2.
9.3 ERFEHAR

PiL: http://www. nffund. com

311

=
piez
=



