AT ETNE A KO B R RIS SR E
& 2018 E55 1 FRMRE

2018 £ 03 A 31 H

HEEEHEAN: BHESEHERMDERAT
EELEAN: PEIHRITBROERAHR
WMEEHEHR: 2018404 A 21 H



P 738 X PO K PR EE RIS BB 4 2018 S5 1 TR,

§1 HERR

R EHAREF S LE R REAR S TR SR EIC . R B E R,
FERT BRI B S VR A T B AR AN ) BB ST
B FEE N b E LA IRAT IR A IR A AR AT S-S FME, T 20184E 4 H 18 H &% 7 Akt
RN 5 FE bR HER IR T GRS SN, (RIEEZNEAEEICE . R FIERRR e =
it =
F B BN LSRG . B 5T SR 0 A B A I8 2 < 937, (EANDRAIE R 4 — 2 B A
e B AN BUF AR AT o £ A WU, $508 2 7 L 15058 Tk SR LA 40 ) B AN 4 )
AV .
At il 55 BERER A T
AREHIE 201845 1 H 1 HZ % 2018 4F 3 A 31 Hik.

§ 2 E& MmN

2. 1 FSFAFFEN

B 4 fRTAR P 77 R0 T B K o R

By A fITHR F 751 2%

B FAY 160127

HegriafE =\ bR RFFE (LOF)

FeaERARH 2012 4£ 03 H 13 H

A5 AR B 4 A 3 S 965, 743, 006. 49 {7

B H bz A TR N BIF S ] 2 M 228 T 22 ) P By Tl ALK R a3, i 4%
BB P B B A R AT LS, B SRIE BT K
fi

T SR RIEGIE R E B AE T T B WEMBUOR. K55, ik
F3 T M B4 55 7 THUA 7 8 24 31D 28 G e XU AR AT 90 RL P oS e
S P % 2 B A T RURS: N TR AL 2 SR REAT 23 TP A 448 b 45 28 )
P R S N AE U iU RN SN TP 7 R Sy i e N W

%20 gt 12




P 738 X PO K PR EE RIS BB 4 2018 S5 1 TR,

FEORFF SR UL AT A g O kAt b F7 4 BT &5 55 1A
W fE .

[ats

A& b e R HHAIE P 3t 9% TR X 80%-+ L IE [ 5t 4 X 20%

DB YA 2 4 AR AR ORI G TR TR T RS AN I WA 2 AROAIE F3 45 9 3
Ean il U R AL KT TR AR G fordk e bm
e,

HEEHEAN BT R E B A IR A F

REEN o ] e ARAT A A BR 24 7

T IE o R B AR

FE TV B AR | R 5T SR EEE a5 1H Pl

& P Hk 37 N TR

P 7 TH 2 TH PR TH Pt

NGRS S AN E

160127 150050 150049

& P H B TR AL S A

& e R AL S A

IR N R 7 R EE A

BS¥

920, 157, 518. 49 | 22,792, 744. 00 1 | 22, 792, 744. 00 17

fr

T AIEEAES T PIATIE RGUHER R EHAGE S G T, RPNy “rIE .

§3 B F IR AR S IFERI

3.1 TEMEINR

AL NIRRT

T E 55 1R bR

AR (20184201 H 01 H —20184F 03 H 31 H)

L A eI i

45, 161, 368. 52

2. AIYIA

-59, 124, 427. 71

3. DL~ ¥232 <y BUAS JA A

-0. 0767

4. IR I B 1HE

904, 620, 590. 89

5. IR I S AlHE

0.937

tEEE L A Cse B e Fia 2k AL SN . BB aT . AN (AN A SefivE A2 shiias)
TBRAR S S Y AR E, AR A O SEI e in A2 Se a2 sh et - 2.

%3l gt 12




P 738 X P K RO SRR i ik

2018 4E%5 1 =R

i e SHR PR AR AW B 5 2 &1 S5, th A3 AR sEbriliat

HIBF
3.2 B #ERI

S/KP BT

3. 2. 1 AR 5 ARG hr B I 1 2 K J0 5 RV 5% b B v i 2 R ) LR

T ‘
N wmke | )

o | e | TR oo
; jig@ P j; g R | O—0 @@

® @

®

-
"
= =5.40% 1.43% -2.97% 1.27% -2.43% 0. 16%
A
A

3.2.2 BEE A RAERDKRES R BUMENE K223 KI5 RN 5 LB 4

ez R 2R Zh ) L AR

FA 77 PR BRI R 5 1R 4 b AR R A R 35 B [ S RE B U

175.00%

150.00%

125.00%

100.00%

75.00%

50.00%

25.00% |

S S R R AR R

25.00%

0.00% wr “‘y”q/‘ K.

[
Aw%

A 1Y

2012-07-07

2012-03-13
2012-10-31

T ARkg@elvEEE

oy
FE o

2013-02-24

7 | 2013-10-14

o | 20140207

= | 20140803
=% | 201400-27

| |2015.0121

| 2015-05-17
2015-09-10
2016-01-04
2016-04-29

—— 2013-06-20

=

PG |

2016-08-23

2018-12-17

2017-04-12

2017-08-06
2017-11-30
2018-03-26

BRAEMZHEG6 ANH, s R I A E IR & S R 2

§4BHEARE
4.1 B4&23 (RESZHNMLD) BN

e | W

|

EAE R 2 PR

| EHAAER | B

%400 gt 12




P 738 X PO K PR EE RIS BB 4 2018 S5 1 TR,

IR H 3]

#AEH

4
HiF
i

NP
st

2016 £ 8 H 5
H

54

5% [ b
K4 T
R+, ¥
Wt 4 il 43 By
Jifi (CFA),
H A H 4 M
W B .
2012 4 8 H
PN
&, 1EHE
1 # B5 5 A
FL s 2015
£ 5 A&
2016 8 H,
fEE
ZBLIN LI
2016 £ 8 H
24, (1w
R R
23 2016
11 AR
L, fEFE T
FRE 500 14
L S 2
. 2016 4F
12 Ax%,
1T 5 7 4 %)
W es
., 2017 4F
4 Q&4 AT
e 77 R AN A
& 7 M,
2017 4F 11 H
245, f£XR
B¥E 100, kK
& 300,
77 B4 K

S,

S A

& 3
B op
= b

=

2014 4F 12 A
18 H

9 4

1, HEKR
6 TR
wit, HfA
B Ml %
. 2008 4E
7 AN




P 738 X PO K PR EE RIS BB 4 2018 S5 1 TR,

e,
7= i IF K
T AN
Wt 55 35 ot 91
- R
R, 5t
AT R AL
AT M HF 7% 5
2014 4 3 H
%2014 412
H, f£877
T e 2
OB M,
2014 4 6 H
20144 12
H, £
Hh [ A 4
ZBLN LI
2014 4F 12 H
24, £
R R
ZH; 2015
FeHES,
£/ 77 Rt
HeEgH,
2015 4£ 7 H
45, f£H
JrBETC. M
U7 BE 7
M & &
. 2017 4F
5 AZ%, 1T
A 7 LR IR
&k & a8
H,

Al
2
Jt

E: L e EEEeLE, K RRENT e S RAENH, “EEEHN” iRE A A R
SE R E IRES E ), xF b AR SRR e B, AR A0 “BAER Y 2 FERYE & 7 kg

B 5 (RIS L STAE RS 301

2. UEFF AN 2 ST 2y CGIEZRAL A N A BEAE B M) ROAH S E -

#

b=
=

=




B 70T DT BRI A R SRR S PR 2k 4 2018 4EER 1 ZREHRGE

4. 2 EI NG R A I S AE A A5 0L AR
AN, AREEEHNRIET (PN RSO ENES 53 &0k) S50 RIEaE M.

HERE RS (R8T S R SR IR R B R e R G A F) IHE, AB WSS
B ST JE S BN FH R 0, AT R P U AL L, DB AR AR A

o AN, HEBIFBRESEGN, BAMEEEMIRA AN L. EerRsuE. %
LG R R HEFF & A RIFEE I & & FRE .

4.3 AR HEFHH

4. 3. 1 AR 5 B HHAT RO
RGN, ARESEENHHAT GEFREREEHAR AT SHERTEL) , 5%

BAAR I S AE, i RGN AR A7 AR 2L 55 AT AR F 58 o) AT AT, 2 X £
B E BT e AR B A A .
4.3.2 REZ BT AR RN

ARG T ARG AR EZ AT N AMREHAREEHNERNARRAES
SHI5Z 5 B ATF SN IR H S RIAE 5y A3 1) 30 58 By B AR AZAIE S 24 H SR 5%,
4. 4 5 A EE S BRI SR I U B

4. 4.1 REFNE SR FERAIBIES T
2018 4F 1 Ff, WIHLPIKIRAE, LESNHAMB: YL T O EE BT 2 A

HRIVUE, SSNTTBE R, R ST, E N T KSR R AR, BRI
B KR A OB R R, JEOR BRQTHT R A IMEAT B AR U B Bk S5, Bl R, e
WF M . AT BB AR AET PR R P ERER T a3y, A KU AL (L A%
T, RS A E MR B . RIE R T B AT & A S A AN KURK TR TR R R T, XA At
TR, DASRIURSE (R A ok -

4.4. 2 REBAES SR
WA, B MBI K2 -5, 40%, RIS MG K% H-2. 97% .

4.5 MEHINEERFA ANBERE S F = ETE
o

/



P 7378 %

S PO K BRI

2018 “F55 1 FF R

5. 1 |EMIREE K HEH I

§5 MEALSME

T TiH & (ARt ) 54 BB ] (%)
1 S EhER e 781, 880, 991. 75 84. 20
Hop: RS 781, 880, 991. 75 84. 20
2 HE R - -
3 ERE - -
Hp: gz - -
AR R s
iT% ) )
4 Dt s gty - -
5 ST AR SR - -
6 SENIREE SRl % B B
}—\_‘z
Forp: W]
T ) S N IR 5 4 - -
Fil gt e
BRATAE 3R 45
7 Y 129, 824, 420. 99 13.98
8 HoAh BE /= 16, 915, 263. 63 1.82
- At 928, 620, 676. 37 100. 00
5. 2 MEPIRIIT WA R R ERTHE
5. 2. 1 REMREAT WA RAIBARERRAE
g AT ARME G i 3 & W P Ve A (%)
A Y3 NN S| 4 11, 355, 711. 73 1. 26
B KA 5,829, 513. 41 0. 64
C il ik 515, 743, 755. 82 57.01
b CIVANEE VAN /S W3
IKAE PR 8, 792, 064. 00 0.97
E et 4 42, 811, 580. 00 4.73
F it FZE SN 56, 023, 027. 76 6. 19
C ZiBIE k. G AR
Bl 11, 375, 993. 06 1.26
H fE1E Aol - -
: SN N LI
BEARMR S 48,103, 486. 44 5. 32
J Gl 2,318.92 -
K i Hiu = 21, 243, 650. 54 2.35
L FE BT R 25 M 55l 11, 596, 410. 07 1.28
M BLEEW TR AR SS - -




B 70T DT BRI A R SRR S PR 2k 4 2018 4EER 1 ZREHRGE

I

N KA PRESFIA I
it B BEAL 21, 349, 086. 00 2.36

0 Ja R RSS  ABREAIIL
AR 55k - -

A - -

TPA A2 TAE 19, 574, 142. 00 2.16

A ARERR R 8, 080, 252. 00 0. 89

»n|=|o |

G - -

ait 781, 880, 991. 75 86. 43

5. 2. 2 MEBIREAT W REPERB R BRI A S
T ATE SRR AR R R A BB RS

5. 3 WA HARIL A SOMME i 2 B 15E Hi ] K/ HEFF BB+ 48 R B R A 4

o - . o 4 B
e | RERE | BRELK | #HE B | ARhE o EHH] (%)

1 | 600887 RFRIBA | 1, 322,400 | 37,675, 176. 00 4.16
2 | 000651 ¥ HAE | 784,781 | 36, 806, 228.90 4. 07
3 |000333 EREEHR | 633,650 | 34,552, 934. 50 3.82
4 | 600690 FIWER | 1,945, 481 | 34,279, 375. 22 3.79
5 | 000895 ML KJE | 933,819 23, 905, 766. 40 2.64
6 | 002024 TR 5| 1,438,100 | 20, 234, 067. 00 2.24
7 | 000069 AR A | 2,451,011 | 20, 196, 330. 64 2.23
8 |601933 AOHERETH | 2,049, 761 | 20, 169, 648. 24 2.23
9 | 300244 iz W | 758,100 | 19, 574, 142. 00 2.16
10 | 300199 sl | 1,199, 300 | 18, 948, 940. 00 2.09

5. 4 MEREL T WP R RF R R A S
E: AREEAIREARRIA GIFBE

5. 5 A FAARIE A SO A o 2B B 758 HU P K/ HE R BB T 42 B3 B A 4
T ARREEAREHIRARFFA TR

5. 6 1R & BRI A RME 5 E ST E B DR IR+ B SCRAES B R
e

T AT GAIR T IR ARRFAT B SHFIE TR -

57ﬁiﬁiﬁAﬁﬁﬁE%ﬁﬁ##ﬁ%%k¢#?%%£@ﬁﬁ%&ﬁ%%
: AREARMEWIRARFFA &

5. 8 I H HIRIZ A SOMME o5 F S B 7= E LU RN HRF BB T 44 BUE R K BA 40

s

%9 3L 1271




B 70T DT BRI A R SRR S PR 2k 4 2018 4EER 1 ZREHRGE

T ARG AR R BGLE

5.9 MG HIRAEET T HRB B 5 B O Vi
5. 9. 1 R E IR ATE S4B B 0 B2 Kp oA 52 2 B 4

o 4o 75 %@%(%/ égﬁﬁ %ﬁﬁ@% U
32) (7o) g (o)
1C1804 1C1804 53 | 64,439, 520. | -1, 591, 369. -
00 85

ARMEZ S AET o) -1, 591, 369.
85
e Ae B TR R A M (o) 537, 024. 71
e te B TR R AR I A RIMERS) (6 -1, 880, 889.
85

5.9. 2 REGT BB B FIBBBEUR

ARFEGAEBAT AR BRI BE, R GE RE BR N, DLEMIRME A EE A1, RS IE
oy ZHIERIIIOL G2, B HIETR T A ST iz is AT S R 7L, 45 SRR B i sE it
BTG RIAH MK, ST HEATILAS, W2 kel kB W R E S5 R 34T E W R
Befb.  FESEBR T BRI R TE . A S S IERE, 18 TR I BERT v &
GEPE RS S O R R 00 AR SN I KU, R D e e 485 P <R T A A AT AT, B
1 B PR B BT 2 A R B RSz ) AT

5. 10 & HIRAE BB B AR 2 B OL 5 A
VE: ARG A P AR AR R 0 O

5. 11 R A ARG MHE

5.11.1

ARFE GBI AT+ A UES I RAT EARAWIA I B B T L SR B, BAE R 2] H AT
—ENZINITETT. A TTHIEE.
5.11.2

A A B R 4 P S 0 R 4 TR ) A o R S
5.11. 3 HAMBEF=HI B

FS e e (NRITIT)

AR 13, 712, 272. 80

O YSCUEZ73 SR -

nLseirgll -

NYCF R, 89, 739. 01

AT HA D R 3,113, 251. 82

Ho A SYGR -

iR -

HoAth -

O |0 || |0k |wW| | —

P} 16, 915, 263. 63

o107 312

=




B 70T DT BRI A R SRR S PR 2k 4 2018 4EER 1 ZREHRGE

5. 11. 4 A WIRFFA B4 THBOR 8 w HHe i A 40
T ASFEGAR T IR ARRFAT A+ F B T e 557

5. 11. 5 & B AT 148 B 5= o A A 0 388 52 PR 17 L A 1 B
T ATE SR 44 1 2 A EAE B 2 IR L

§6 JT I AE S HES)
S f
i e 7 PR 77 1 B 77 1 Bl
A T 4

RIS

615, 735, 729. 20

21,807, 873.00

21,807, 873.00

e Y13 18] 3
e H 4

369, 894, 677. 48

I8 - 3 7 3 300 1)
B < i B [ 47

262, 795, 902. 72

e ot 300 1) 2 <
I¥ 73 A2 3 fr B
C A 509k 20 BA
"THEB)D

197, 323, 014. 53

984, 871. 00

984, 871. 00

e WA S
LS

920, 157, 518. 49

22,792, 744.00

22,792, 744.00

E: BEEHARFFAARZEEHH

7.2 B¢ BHENZHBERREFREEST S VH
T AREWA, SEEEENAAERM . 8 B S AT S O

Teo

8. 2 B HE R RHI HAMEEER

Teo

§7 HRE&EHNZHEARSRALESHIL
7.1 BREEHAFH AR SMH BRI ENR

§8 RMBEE RN HMEEFR
8. 1 MEMINE—BRREFEESHFLFILBIEGET 20589155

FOILT O3 o127




B 70T DT BRI A R SRR S PR 2k 4 2018 4EER 1 ZREHRGE

— O
P

Do
P2

w
Pl

©

©

§9 BAENMHFER
1 BB ER

. 2 TRl S
TRYIT G XA P AT A — B S BB % K 31-33 2.

S BEREATR

M. http://www. nffund. com

o127 312

=



	§1 重要提示
	§2 基金产品概况
	2.1 基金基本情况

	§3 主要财务指标和基金净值表现
	3.1 主要财务指标
	3.2 基金净值表现

	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 管理人对报告期内基金运作遵规守信情况的说明
	4.3 公平交易专项说明
	4.4 报告期内基金的投资策略和业绩表现说明
	4.5 报告期内基金持有人数或基金资产净值预警说明

	§5 投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.3 报告期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	5.4 报告期末按债券品种分类的债券投资组合
	5.5 报告期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	5.6 报告期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	5.7 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	5.8 报告期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	5.9 报告期末本基金投资的股指期货交易情况说明
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 投资组合报告附注

	§6 开放式基金份额变动
	§7 基金管理人运用固有资金投资本基金情况
	7.1 基金管理人持有本基金份额变动情况
	7.2 基金管理人运用固有资金投资本基金交易明细

	§8 影响投资者决策的其他重要信息
	8.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况
	8.2 影响投资者决策的其他重要信息

	§9 备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式




