A RABSEIEFRAES

2017 4

b,
[
|—a

542

=R G

2017 12 A 31 H

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



P 7 UK RAIR & TUE S B k< 2017 45 4 AR

§1 EEHRR
HEEEHANERS LEFRIEAIR G R AR EIL R ®= YRR B E RstE,
FEXT LN 2 B S AR AT ST B M AR AN ) R T T AT
FESFEE AN E TR AT IR G IR A " RYE AL &G R, T 2018 4 1 H 18 HE# 1 Ak
S TabR . ER AR T H GRS ENE, RIEEZNBENAERERICE. #FERR
By H RN -
B BN GRIE O SAE F . B iR 57 () iR A ERTE B 2R 8 57, (EANMRIIE R & — e LA

HEG AN GO A RE AR I . BT A, 3508 38 7E (it 4558 Dl SR LA 44 D] 3 A e
AR SR

AR I 55 BRER S

AAREHIA 2017 4 10 7 1 HEA 2017 48 12 7 31 H ik,

W
A}
=
H
=



P 7 UK RAIR & TUE S B k< 2017 45 4 AR

§ 2 EE W

2.1 ZEEAFN

He 4 R P 7 LS AR AR VR A
B4 F A0S 000326

HeeiafEr FL TP
FeaFAENH 2015 4 10 H 28 H
B IR T < 3 B 0 1,703, 577, 978. 58 {4

FEA R 4L a S FORFF RAFRENTERI TSR T, 8 Lk At
FEIHT A TE S 1 SEBE B KRR AR g

Eta S ANHE 4 R FH A s L9 48 5 20 & ORIS: i (Constant—
ProportionPortfoliolnsurance, CPPT) SZHL{FA AN (1) H
bro TEE LA B 20 B DRI HEms AN B AR R A5 B I B 1Y 2
T A3 4 ORAS A 2030 H B S (B AR T A& A e/ Mb, 17 HL
IERETE— & PR AT ARANTE 452 25 T B S T A 7E h K31 B 1 1k
NIRRT

N5 7E i AR IR S Y 240, 5%

JRUB AL B R AIE RFELNRATE S, &8 T I3 P08 5 4 b R XU ol o

e SoLEIUN 7 7 4 A BB A PR A 7]

HEFEN [ TR RAT B A R A 7

FEELRIEN PR = 0B PRAE B4 A PR )

T RIS 5 PATR R GUHER S HAME S ED SN, WIRFOy “FIE” .

3.1 FEMEHER

§3 EEMFIEINESIHERI

A KR
TG

EEW SRR

WAER (2017410 B 01 H - 2017 4F 12 H 31 H)

L AW 2SI e

19, 831, 085. 43

2. AN

-8, 078, 756. 60

H
w
=
H
=




BT AR AR A BN 35 B 4 2017 4R 268 4 REHE

3. AL T2 3 <y BUAS TR )

-0. 0044

4. WIREL G T 1HE

1,772,787, 373. 84

5. WIR I S #E

1.041

v A C B R FE Ak S A RS SON L BRI

BN P S NIET S T

3.2 BEEHERI

AR A S S se B R I _E A e B A s as s 2.
WEHEFR A BAERA NN EAL 5 2 e 1S TP, v N3 s Sebriiead

HAN (ARE 2 S E2 s
frig
KT EAR T T

i)
R 5

3.2. 1 AREWESHIHEN KR FHE FRM 5T B Al 2 1 LR

N4
| i | 0 s
| i | IR g
MR e | 25 s | 0-0 @-®
& | k%O wisk |
® %@
®
-
%
= | -0.38% 0. 12% 0. 82% 0.01% -1.20% 0.11%
i
A

3.2.2 BESEFEMRES RIHH AU E KRR K H 5 R RNt B

e 28 ZR AR BY ) HE R

3
=
)
&

H

.
S

Sl |

7.00%
6.00%
I 5.00%
4.00%
- 3.00%
2.00%
1.00%

0.00%

S E R R 5 (R b 4 s i A 25 11 ) S e L P

kY
W\
S
¢
1

- %
— |
- )
4 \
. \

A

L
)
1

2015-10-28

2015-12-08

2016-01-18 =\
-3
1

2018-02-28

2018-04-09

o
17
[i=]}
o
=}
[=]
o

2018-09-20

2018-10-31

2018-12-11

2017-01-21

2017-03-03

oo | 2016-05-20

Liolk

o
i)
=1
]
[=]
3]
|

Bl At 2

[EE NIy SRR e
B E IS

T AR H)H

AT 3%

1171

2017-0413

2017-05-24

2017-07-04

2017-08-14

2017-09-24

—AMEAIN=4E, H 2015 4 10 H 28 HE 2018 4F 10 A 28 Hik.

2017-11-04

2017-12.15



P 7 UK RAIR & TUE S B k< 2017 45 4 AR

§4 BEARE
4.1 B&2E (RESSEND) BN

w4

HA S5

EAZEENE LR

FEER H 4

B A H

ESF Ak 4F
B

i

REIR

2015 4F
10 H 28 H

9 4

TBEHER SR,
AAHS N
2009 5 7 H I T
He4, (TR RS
FUES & AT AT 5 075
201243 A&

2014 7 H, H4EwH
Ty ERS: . A T PR AN
SLFBH; 2014 4F
TH&ES, ERETET
HELH,; 2015

5 H&4, LR FIAR
HEL,; 2015
TH&ES, ERETFIE
HEL,; 2015 4
9H&ES, {EFETHT
W1 A,

2015 4 10 H& 4, {E
A 7 A 5 4 2 3
2015 4F 11 H&4, 1
RN
HELH,; 2016 F
12 A&4, AEMT%
Ei7R & e e P
2017 £ 8 A& 4, 1F
MhASRIRERES
B 2017 11 AES,
LR T AR & A 4
R,

e L R EER e, ORI e S RN,
TRAE T E FIMES H0: b/ AF R S,

TRE B E A A H VAT A RS H 39
2. EZF MV )& SGEMAT W B2 GIEZRAL A N AR BRI M%) BIAH G E

4.2 BEEANREHINE SEEEINTFE BRI

“EAERMT R A
CAEBUET AN BRI Bl EE R YE A

AR, A N TR (A RIS RIS S Yk L
HERERS S (HTIRAR AR & BHE R S S A ) MoMlE, B, B

#5501 4L 1178




P 7 UK RAIR & TUE S B k< 2017 45 4 AR

[ SR N B FFI B G 877, E AR i U (0, s e TR B KR 25 AR4R
BN, ESIBERASIEAM, BEREESHIIEE AR . REMBRIEE. BRI &
WG KL AR LR S S FE .

4.3 AP 5 EMHHA

4.3.1 AP 5H B RPATHLR

N EE A MBS
4.3.2 REZHITARIETHR Y
KIS T ARG AR EZ TN AREHAEEEHNERNIARRAGSE
W15 53 BT AT 5E 0 R H 71 58 5y BAZ 30 (K B3 58 By P AR AZIE S 24 H RS & T 5%
4. 4 AR5 A HE S AT SR AL SR BB

4.4.1 MEHAE SR REBIED T
2017 4F 4 =%, ENEFREAGERF R RS, 5 PMIE 51.83%, C&ESE 17 AL

TH ORI, 4kE4EREE 2016 5 FRETFAIE A . Ebrorim, MEE. RooX. HA%
FEEFRMENE, SEREFE SRR

Wi Tiih, SR I B AR AR X% AT IS, (Ha i B iR, b S KAt (E 12
THORECIRBN T, iR, KA B RIEH RN, M%E L. HENL. BESRICZ L SHE R
TR A WEN _EUELEE N 1.25%, XIEIRIE 5.86%, BDVARIE Tk 6.12%, XIA4RIE
9.96%, R 300 $EEL LTk 5.07%, XIAIFRME 10.56%.

WA, AIELIUAE CPPI g, FEFEHILF AR RT3 P E R a0 IR, IR
o7 RS B TN AR T & BAME B R SR I A . e R 5T, B DREGS
B AE, FEICE T PRSI B, B LA A S F AR R A AR T AC o

JEHE 2018 4F, A BRIKARAL TR INILIRM KR Wb, Bt Al 280 R 1) e N 8 7 47 4R 1
— B BEANIELZ MK E AT, X 2018 LB BOE RS . 117771, 2017 1 H
AT R AEAG I SR I T P2 E oAk, 2018 AFEAREEE BRI T3 /0 A B A 5, RSB A R A
BREGE  ATECSE S R A FATRE 4k 222 BT Bk, R BRA TR K 75 ZE % V) RS A R
(K77 1] o

JERET, WATESEE=AFTARINSE, —RAEE. S, thRRRMERE
(msci) FESHRAMI T Al —REVEMIATL, AR RT . RO BRI %E. ==

650 k110



P 7 UK RAIR & TUE S B k< 2017 45 4 AR

W32 MG SR R A TN B BCSE KR 18 SR A A IL S, T Rt LA A A I

4.4.2 MEBNESFNGERIR

BEWEAR, AIESMHIREN 1. 041 76, ARG MO HEEIEK R AN-0. 38%, RIS
P AR KR 0. 82%.

4.5 REMAZESHFT ANBEREE T HEE RN

.

§5 BEHAME
5.1 MEFREEHE=HEBMN

e it H & (NRMt D i 3G S BT L] (%)
1 & X e 234, 446, 700. 32 13. 00
Hope 234, 446, 700. 32 13. 00
2 B ey - -
3 I 5 WAL s $ % 1,411, 376, 583. 70 78.27
Hr: fiizr 1,411, 376, 583. 70 78. 27
BEE SR
s } }
R BT - -
SRhATAE I - -
SN IR 4 il %
6 . 115, 032, 270. 05 6. 38
I
Horr: L=
TP SN IR 85 4 - -
% 7
BATAEF MG H
7 YO 7,113, 520. 42 0. 39
8 Hop g 35, 170, 173. 53 1.95
9 it 1, 803, 139, 248. 02 100. 00

5.2 MEBRBATWA RKBERRA S

5.2. 1 MEMRIEITILI RN BEER T A S

A5 F7lk 25 NRME o o 5 4 R 1 E L A (%)
A . RS B alk - -
B PRI 4 8,711,257. 11 0. 49
C il 38l 92, 700, 572. 24 5.23
) B #J1. RS

oK A R R 5, 818, 194. 20 0.33
E jEiitn|4 1,711, 552.00 0.10
F AR EN 14, 017, 665. 48 0. 79
G ZiWEk. SiEmM 17, 942. 76 -

%7l k11




P 7 UK RAIR & TUE S B k< 2017 45 4 AR

HE B,
H A 1E ol - -
. 5 AR AR
FEBAR MRS 5, 195, 380. 55 0. 29
J a4 57,671, 001. 55 3.25
K S il 24, 488, 960. 35 1.38
L FH G 25 M 55l 16, 583, 413. 08 0. 94
FFEAIT TR AR
R - .
N IS IINEEZ Sy /NS
Wit EE 5, 802, 915. 00 0.33
0 JE RS BRI
HoAh R 5 - -
HE - -
PR TAE - -
R Ak RE R IR
N4 1,727, 846. 00 0.10
S ey - -
it 234, 446, 700. 32 13.22

5.2.2 MEWIREATILA RAEROER R BRI R A A
VE ARG AR A AR R A VRO IR A

5.3 MEFARIE A SHE o 2 & B (B LA R/ HRFF BRI 42 B4 Bt A 4

e | memim | meman | B apmm e | TR HERE OO
1 | 600015 AT | 1, 383, 480 12, 451, 320. 00 0. 70
2 | 600223 EHEN | 3,164, 200 12, 245, 454. 00 0. 69
3 | 002344 T R | 1,489, 937 11, 815, 200. 41 0.67
4 | 002029 LIULR 1, 294, 200 10, 690, 092. 00 0. 60
5 | 000540 ORI | 1, 436, 341 10, 557, 106. 35 0. 60
6 | 601788 JGRIES | 676, 600 9, 086, 738. 00 0.51
7 | 600016 RAERRAT | 1, 041, 200 8, 735, 668. 00 0.49
8 | 600600 T MY | 194, 372 7,644, 650. 76 0. 43
9 | 600109 FEiES: | 743, 200 7,090, 128. 00 0. 40
10 | 000069 A | 683,500 5,802, 915. 00 0.33
5.4 MEBKREMFSMFRWHRFERRAE
e fiie 75 i A ANRME o o B B E ] (%)
1 K i3 54, 923, 000. 00 3.10
2 AT - -
3 |ERfig 183, 462, 927. 40 10. 35
Horp: BURMES R 157, 063, 000. 00 8. 86
4 kfiER 360, 740, 656. 30 20. 35

% 8ul k11T




FJi

IR PRAS TR A BUIE S5 #9342 2017 52258 4 T

5 |k A AR B SR - -
6 | HHESE 49, 485, 000. 00 2. 79
T | Ol RS 5D - -
8  |FEDLAFH 762, 765, 000. 00 43.03
9 | Hdih - -
10 |&if 1,411, 376, 583. 70 79. 61
5.5 MEMRIEARYE HEESF = HE HIRD R R BT 2 R 5 5 4
e | R s WG |AbrE Go |T )
tesl (%)
1 [111793765 17 ¥ 5UERAT CDO50 2, 000, 000{191, 000, 000. 00 10. 77
2 [136039 15 F1k 01 1, 134, 100[111, 561, 417. 00 6. 29
3 [127292 15 [H % 03 1, 000, 000| 98, 730, 000. 00 5.57
4 160210 16 [EJF 10 900, 000| 79, 209, 000. 00 4. 47
5 111714119 17 {LF34RAT CD119 800, 000| 76, 328, 000. 00 4.31
5 [111793802 17 M /RVEERAT CD062 800, 000| 76, 328, 000. 00 4. 31

5.6 REWIRIE A SME 52 ST r#E LB RN HEF RET 42 B SCRRER R R
R

T ARG AHR S ARSI 5™ SRR

5.7 MEWIRIEL A MME S ZE ST #E BN HFRRT LA R SRR A
T ARG EWIRRFAT SR

5.8 MEFRIRIE A SOME o 2 & B 1B A5 R/ HEF B AT LA BUIE S Bt A 48
T AR SAR G ARFFEBOLE.

5.9 ﬁi%$¢%$&§%%#%ﬁﬁﬂﬁﬁﬁﬁ
VE: ARG AR A R BB

5.10 REMIARSEEHT HE G 5 F L i B
TE: ATEGAR S I AR SR E ] 6t

5.11 BEABWMEMIE
5.11.1

ARH BB AT A4 UETR BRAT EARAIIBEAT B

—ENZBAIHEDT. TSR .

ST
En

KA, BAER g H AT

5.11.2
RS RIAT+ 42 I WA R A S R e A% e I S
5.11. 3 HAMTE = BR
F5 LR SH (AR
1| fFHARES 40, 035. 16
2 | MIBGESRE F K 3,720, 981. 77
o9 ot 11




P 7 UK RAIR & TUE S B k< 2017 45 4 AR

A

A JE

31, 409, 156. 60

IDALGEN

Hopb RGR

2

HoAth

O [CO [ [O |01 | |W

it

35,170, 173. 53

5.11. 4 EHIRFFAE KL TR B BT Fe e fii 2 A 40
TE s ARG IR AR R AT Fe B w] #4557

5.11. 5 EHIRAT 4B P A AETUERZ IR 1B LKA

I Z BRI 4 -
FE | REAT | RELKR | AR ISR P E B (%) ‘“;%ﬁ
WE ()
1 1002344 TR |11, 815, 200. 41 0.67 N AT
2 (000540 HHORIEAE |10, 557, 106. 35 0.60] HERZTE~HMA
§ 6 FFRARES LIS
FAA

)

A I S U

1, 986, 599, 883. 79

e 0T 01 ) e < A5 D £ 0

9k - 1 5 ST ] i < B ] 4 00

283, 021, 905. 21

T WAL PR A2 B B (o ats b BL =" 341

T AR & BUE

1,703, 577, 978. 58

7.1 ZEEBEANFEFESHFRIIHL

$7 ZEEHEACHEARERESEEHENR

T BEEEENREFA A S0

7.2 ZEEBEANCHERTRERHAE ST 5 HAH
T ARG, SEEE ARG I8 0] B LS A 1 O

§8 WS HH IR MEERE
8.1 MAEMNA—RFHREAESOLHLABISRIT 20%H515

VE: R I B AR A S S A L A AR I B B 20% L .

§9 £EEXMHEF

2100 & 11




P 7 UK RAIR & TUE S B k< 2017 45 4 AR

9.1 FEXHHEHZF
1. (R 75 s (A VR T 25 38
£

2. (P IEARATRE & TR R RS E )
3+ BT A RAIR & TR B 3 4 2017 G220 4 R i Ji S

9.2 RS
TRYIT AR H XA F AT AR A — B N2 B 2 K 31-33 2.
9.3 EFEF

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

311

=
piez
=



