B5 4 ik 500 A2 5 BB IE BUEF B %
FEBEEE S (LOF) 2017 4R 58 2 =G

2017206 A 30 H

HEEEN: BHRESEHARAH
HETLEN: FERWRITRSLERAT
WEXEHEHBE: 2017407 H 20 H



B HIE 500 A2 5 B i s He BOIE 25 1% T L S e 3 42 (LOF)2017 4F56 2 RS

§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
FEGFEE AN BEAR AT I A R A " ARYE A ZL &G RIFE, T 2017 £ 7 H 18 HE# 1 Ak
S TabR . ER AR T H GRS ENE, RIEEZNBENAERERICE. #FERR
By H RN -
B G PR UE DO SAE F . B iR 57 (1 i A RS B 2R 4 97, (EANMRIIE R & — e F A

S AL SO RISV SR, B0 15 (e R N0 574010
S LIE

AR P 5 B R R G 8 1

AREWHE 201744 H 1 HilgZ 201746 H 30 Hik.

§ 2 EE W

2.1 EEREKFNR

Fe G RIFR 7 FFAIE 500BTF B4 (LOF)

Py N IR 477 500

B 3D 160119

He4IE eI bR (LOF)

Fea FAEMH 2009 £ 09 H 25 H

A A B 4 3 AL A0 2,908, 318, 251. 54

BB H AR ARG T HAR ETF, S IREAL S B, I8
SRR B A 85 R PR B 1% 2 /MK

RN ARHL e e IR HE S, PLAIE 500ETF fE R H 3

TBARI . NSRER B B, AR UAME T4
BEPHHE 90% K B R Bt T H AR BTF . HoR B A8t T
PREVTEEURA B B AnE BT R i Ao BRI
DAV R R AR SR T H, JLHRRN AR
SeAENLAT WIS [ AT S R, E AR AR R . fE
IEHTHOT, ARG EIE KRS S B

% 20 k11




B HIE 500 A2 5 B i s He BOIE 25 1% T L S e 3 42 (LOF)2017 4F56 2 RS

2 18] ) H 25 R R i 125 P2 AN 0. 3%, SFERERIR Z2 AN

i 4%,

b & b A HiiIE 500 FEHUI A 2 X 95% + HATIH HITER A Z (i)
X 5%

JRU AL 28 A E REEG B EIES, W 5T TRA RS, ek
S5 MMgHES. RES RIS, BA 5N
FREC. LLRRR AR BT AR 1 J 2 117 I AR AL XU i 2
FFAE

HEEEA P 5 3 4 AT PR )

HEEEN Hh [ RO ERAT R A BR A ]

N R I TR A7 FFIE 500ETF B4 (LOF) A | 7§ J7 HHIE 500ETF B4 (LOF) C

B 53 PR 4 (4 3 TRT AR i J7 500

TBA RIS LSRG 160119 004348

B S G 1 i BLAE 5 AR 160119

R 5 R4 1 J i 28 5 AR 160120

T HIA T Jg 0 0 3 < (0 4y 9 i

2,907, 529, 150. 16 7

789, 101. 38 #»

TE: ARIEESAERZ G AT R G HER R EHME BRI &, WIRMCOY “FJr 5007 .

2.2 BWEEFEARBEN

Fe G 2R B 77 HIE 500ETF

H4 FA 510500

e (Y 55 BIF TR

BEEA AR H 201342 A6 H

BEE&EmH LR L | BB S

i H 201343 H 15 H

R &EH NG MRS EHAA R A A
FEE NAK Hh [ LMV ARAT B A PR 2 7]

TE: ARIEESAEZ G AT R GUHER S FHMME S BEES G, IRy “500ETF”

2.3 BtrEE™

B Hbx SOHIRERRROTR R B SR BRI (i B A FR B R 7 fe /MU o
et s AN ARG B, RS R HIL, TR AR

TRECH SR B R A B R AL, PRSI 4R s fr

LR AR BEAT AR L

#0371 4L 11T




P 7 HHIE 500 22 55 RF TSGR Bl 77 3 0 ik e DR 2 (LOF)2017 £E5 2 /4R 7

b &5 L A i v AL FL G L FEHE N FRIOFE B A FE S FRIFR BN IE
500 F5 %0,
PRUBSSEUAL i AR AIE AESEREIRLS, NESKREETRERESE. fiFEes5R
T s . ARG RS HERERfRE R, BAYS
FRIGFEEL. DL AR I $8 BT A 3R 110 11 22 11 37 AR 1) IXURSE WAL 2 AR AE o
§3 FEMFHRIFNESIHERI
3.1 EEMEHER
Bfr. N
&
EEI e bn AW (2017404 A 01 H - 2017 £ 06 A 30 H)
Fg 77 HRiIF 500ETF Btd%
F5 77 HiE 500ETF B2 (LOF) C
(LOF) A
1 AR 2 sl -2, 299, 128. 91 -99. 22
2. AIHF -135, 752, 276. 93 13, 949. 74
3. IR 25 3 4 47y A #AF) 1 -0. 0484 0. 0569
4. BRI & T E 4,391, 838, 967. 37 1, 196, 038. 25
5. FARIE & B E 1.5105 1.5157

e 1L A E s

R SAIRLE N . BB . AR ONE 2 fe i (EAR )

TOBRA R E AR AR A 2 SEl e in =AY 2 Fe i E AR Sl e s
2+ ik SHE IR A OIS A NNWEEE 5 3 e 1S Bg T 38R SERRISas KT 24

T
3.2 BEEHERI

3.2. 1 AREWIESHIHEN KR LHE RS B4R R K R

B4 77 HIE 500ETF B4 (LOF) A

N FER | FEBKR | SRR | SRR B _
B vxo | meze | miaxe | axkmeze | O0© | @70
TE=ANH | -3.41% 0.97% -3.90% 0.97% 0. 49% 0. 00%
R 77 HiiE 500ETF B4 (LOF) C
N FER | FEBKER | SRR | SRR Rk . _
e k2D | Wze | miane | sxmeze | OO | @790
dE=ENA| -3.27% 0. 96% -3.90% 0.97% 0.63% | -0.01%

3.2.2 BEEEFEMUKRES R HIUHEN KRAZ) KIS RS 4

%4t k110




B HIE 500 A2 5 B i s He BOIE 25 1% T L S e 3 42 (LOF)2017 4F56 2 RS

Wi 28 R AR B B EL R

Fi 77 FFUESOOE TR (LOF)A S i 1 (M9 1< 32 55 [R) 3 b 25 LU 8¢k v AC a 352 640 ) 2 7 5

e

< 200.00% }
B 175.00%
t_l 150.00%
5 12500% |
= i
= 100.00%
He | |
i -
I 75.00% f-H %ﬂw;ﬂh 4
2 50 00% ol .
= Mo on s
T 25.00% 1y o . 7
_: 0.00% ll&n : .H%"""‘ o M%:znl%
B RV W, o
-25.00%
§ 5 8 © § ¢ § 8§ B & & § & ¥ &8 ® & 7 8 §
=} o [ 5] '] [=] [~ =) o ['s] o o] @ - =] - =+ =] - i)
o [= [=] - [=] - o o = [=] - [=] [=] [=] [=] - (=] [=] (=] o
= =1 =1 =] - - o o o o o + =+ uw w u =) o ~ =
=] o o =1 =1 =1 o = = =1 =1 =1 o = o o =1 =1 o =
o o o o~ o~ o o o o o™ o~ o o o o o o~ o~ o o
|— Bib b SUE RO — Rl E |

P77 FHUESOO0ETFIEG%(LOF)C 32 i1 R MY 1< 32 55 [R) B oLk 49 b 5 3 o WA s 3 1 g B2 5
P He

A o

.. 2.50% A

i = — ¥}

s /4

a ___,/\/- ~\ V4 \

T 0.00% \/ N

3

= -2.50%

G

=

- -5.00%

N

nd

£

ar -7.50%

=

#

e -10.00%
[ w — - o™ =] h o (=] w0 o o =+ o o Ix] o o™ o W -
£ =] = = L L o = = o o =] 5 = A . =] = = L)
o o o [u] ol o + + + + + Ly 1 [la} ls] [ts] I} [~ is] s}
=2 = = 2 = = 2 g g8 2 g = L . = L = B = =
- - - - - - - - - - - - - - - - - - - -
o o o o o o o o o o o o o o o o o o o o
(2] (] o o (] o o (] 2} o (2] o o (] 2} o (] 2} o (2]

B s W [hr 3% 22 B 2L v A | e
Sk SRR R A R EIE R

§4 BHEAMRE

4.1 LW (REELENH) FH

ARG HE LR
FEER H 3 AT H

EZF A
A AERR

i

201344 H
22 H

P R
R RE g =

12 4

2, EEBMM R e R i, £
FE M R LR L, BAT
B M TR . 8 EAEIRT 35 H Open
Link Financial A FEERRIIAF] A A,

=i
P

b=l




R 5 HHIE 500 32 5 BRI TR BOE SR B R A & B 4(LOF)2017 558 2 FE s

& MBS TAE. 2008 4F 9 NN
% Jidkdr, WARR A G BRI
i eI, PERASREE. SRl

BRI A TN 2013 4E 5 A & 2015 4F
6 H, 1T/ i RugIEEL 8, 2013 4F

4 &4, 1R 500 HE240 2

2013 4 4 H#4%, {ERJ7 S00ETF A4
23 2013 4F 5 H&E S, (LR 300 4t
2 201345 A®R4, (M
VAR 300ETF #4243, 2014 £ 10 HE
4, AE 500 BRAIEEATE; 2015422 H
%A,EﬁﬁmiEwﬁé%ﬂ

2016 4 12 H &4, T/ 7 =40
A 7 A0 A o e R B

e 1 RS EEEReLE, H EREM vEReaRAMH, “EEHT R AR
POE i E RIS R, Wb R AR RS a8, “ARERE I M BRI 2 RIRIRE A
TRE T R HOHEAE HSUVRT A S 351

2. UEZF K& SCEMAT I B2 GIEZRAML A N AR BRI M) AIAH G E
4.2 BEANREHAESBEENTE R

AMEWA, AREEHNET (i NRICREREZF B S aik) S50 RIEHERL
T ERERE A (RE 5 IR 500 52 5 BT FRGRAR BOiE 7 #5582 ke ik & (LOF) S & [F) (R
AEWSEAE M R ST SRS BN P B e 087, A R XS (At b, DA SE G i R
ANBEREBAN 2R RGN, RIS ERASEGI, BAREREH TG AR
MIBCHE L vt bl R R AL G 1 S A7 IR S 5 R E -

4.3 AP HERHHA

4.3.1 AP GH ERPATE R
AIAEN, ARESEINEPAT QEHFRERSEHAFT AN PS5 ERSFEL)

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 AN ETUH

ARG T ARG AR T LT N ARGEHARSEHENTRNARRAGSE
152 53 BT A TE5E0 R H ) 58 5y A 800 i B3 52 oy B AZAIE I 24 H BRAZ B 5% 52 53 8
NIRRT IRGHH G BT IR B3 9867 DA 3 AR B < pe 0 JBE R B P 2

4.4 WEHINEE PR E RIS SR A

#5601 L 1178



B HIE 500 A2 5 B i s He BOIE 25 1% T L S e 3 42 (LOF)2017 4F56 2 RS

4.4.1 MEBNESR T RERSIESHT
WA, FHE 500 TEE 4. 12%.

P EATEL B ER “RBUZHRG” « CHANERZSER” | “ERERERRE T R
g7 2%, ARG MIREGR ZIRPME R RO, IR 0 XS R B, iR ARk
{D-S= oo Y (B

FRATTNS AR e < i 7 S A BR AR 22 AR 0 AT 0 T

(O 32 FA B 0] B SRR B S A 5, X B 3RAT T3 L Y P N 52 5 S BUER % 72 e /MK 5

QAT KA H AR ETF Jr R BAn B A 25, L FATRI AR “ P45 7 #
VEREAT BLXS 5

O E WINFREUS O I CEFE R AR BRI IR, 51 I B A7 AN T i 125 A 4
AR I 2 5

@6 b, FATVHRIE T HCE -4 B By OR A 04T 7RG, HETIRATHE 7 rE G
Ti%, AESEHEE R SIS T RER LRI BIE X A, WSS R, AR R, BRERRZE
1) 75 P AR B A
4. 4.2 MEPAEESHNSEI

ARG #0508 R R IR A RERIR 20 0. 642% (3% A KBH0) ,  BEFI5ER T
B A v 5 I AE A BR R R 22 AN 496 B 4% B H A

BEWREWR, AL A RMBPUREN 1.5105 70, WMEHN, HHIIHEE K A-3. 41%,
A Y S E RS K 2R 09-3. 90% . ATEG: C B BUFE N 1. 5157 Jo, k&N, MAuFEEKER
N=3.27%, RN SEHEAERL KR Y-8, 90%,

4.5 REMAZESHFT ANBERES T HEE RN

o
§5 BEAEGHE
5.1 REFRESHHEHMN
75 i H &/ (NRMt D i 3G S BT L] (%)

1 & Xy 193, 190, 740. 32 4. 39
Hpe SR 193, 190, 740. 32 4. 39
FHWTE 3, 965, 840, 491. 39 90. 02
fi] 52 AL 25 45 - -
Hr: figz - -

B CHFUESF - -

#
=
H
=)



P 7 HHIE 500 22 55 RF TSGR Bl 77 3 0 ik e DR 2 (LOF)2017 £E5 2 /4R 7

4 P BT - -
5 SR AT SR - -
SEON IR 4 i % - -
Horpre SEWr R Y
SENIR B SRl j j
7 AT SRS 4 1 240, 903, 832. 07 5.47
&Hit P '
8 HoAh gt 5, 695, 473. 60 0.13
- it 4, 405, 630, 537. 38 100. 00
5.2 |EBRET WS RIIREREHE
5.2.1 MEBKRBITIWSGEROBEABREREAS
o KR ARt GO 'fff*%ﬁ# AR
A Y-S 7/ NN NN | 4 2,432, 846. 00 0. 06
B KA 6, 220, 634. 56 0. 14
C il M. 120, 773, 183. 06 2.75
HL7. #7. BRRK A PRI R
D N4 6, 683, 410. 41 0.15
E jEistn 4 4,422, 288. 13 0. 10
F bR F 9, 150, 048. 98 0.21
G palibet NI ey il a4 5, 032, 155. 84 0.11
H {E 75 AE DO 205, 960. 00 -
I R AR BRI 13, 364, 759. 00 0. 30
J SRl 2,624, 601. 12 0. 06
K s =l 12, 779, 689. 66 0. 29
L R BT R 55 MR 25l 3, 637, 750. 59 0.08
M =2 W IES N & N 445, 049. 00 0.01
N IR BRI 2 He i it i B 1,716, 794. 02 0. 04
0 JERR S B FERI At AR 55l - -
p HE 214, 263. 00 -
Q A2 TAE 518, 366. 42 0.01
R A AR E R R 2, 111, 435. 83 0. 05
S ZiE 857, 504. 70 0. 02
it 193, 190, 740. 32 4. 40

5. 2.2 MERIRET L REBRER R R FRRAS

AT G AR WIRARFF A A OB R

e
5.

5.3 MEHIARIE A SO E o F G B B B R/ HEFP BT+ A2 IR B R A 4

. i _ d AL TR E LR (%)
Fe | REARR | RELRK | e (R NRME (B 7 ’
1 300136 SYEETE | 39, 400 1,576, 788. 00 0.04
2 002168 WINEFRE | 84, 400 1, 433, 956. 00 0.03

e

81U I 1171




B 7 FIE 500 28 &) BT TR AR EOIE - 350 05 B S BB AR 4 (LOF)2017 428 2 ZRE RS

3 | 000656 SRHES | 219, 100 1,432,914. 00 0.03
4 | 002460 A | 26, 600 1, 230, 250. 00 0.03
5 | 600487 FIHIGH | 40, 300 1, 130, 415. 00 0.03
6 | 002572 EE 2 27, 500 1, 127, 500. 00 0.03
7 | 600201 W | 28, 650 1, 019, 080. 50 0. 02
8 | 300156 MEIR | 30, 300 992, 628. 00 0. 02
9 | 002271 ARITRIML | 26, 712 991, 015. 20 0. 02
10 | 601012 FERLetn | 55,877 955, 496. 70 0. 02

5.4 MEWIRILMSF P RAGIF R R A S
AT AR WIAR KA 1% -

5.5 MEWIRIEA SME 52 S B 1#+E BB R/ HEFF RT LA2 B B R B 40
I GRS WIRAR A 77

5.6 MEHIRIEA SOMME &2 & B 18 L R/ M HEFP VAT 48 B SCRRIES 3UR
e

ARFE AR IR ARFFA 5™ SRS

5.7 MEWIRIE A SME 5 ZE T #E LB RN AT L2 SR B 4
AEEERIREIIRAR A&

5.8 MEWIRIEA FME 52 S B 1#+E H B R/ HEFF BT LA BGIER R B 40
AT AR IR AR R BUIE

5.9 MEWIRIEA FYE 2 S B 1F+E LB R/ HEFF TET + 2 2 S B R B4

s o N RE HEESEFIFE
= | HELK N il = .
75 SR | Fegeskm | BELR EELIPN (5%) sl (%)
X P77 Pk g - FJTREE | 3,965, 840, 49 90, 28
500ETF - HAT PR 2 7 1.39 '

5.10 MEMREAEE BRI 5 H oL BB
ARFEEAR T R BT AR L

5.11 MEMIRAZE ST E M E R 5 1B 0L A
AT AR I N AR BB G B
5.12 HEAEMEME

5.12.1
ST S ICBT AT A2 AETF R AT ERAACA B e E A1 R A A, BRI ] AT
—HEENRZBIATHEST. ATTEE.

5.12.2
AN I AR AT A ISR R 3 G TR R E 0 2 R SR

8 97T 4t 117

#




B HIE 500 A2 5 B i s He BOIE 25 1% T L S e 3 42 (LOF)2017 4F56 2 RS

5.12. 3 HARTE = B

T 2R SH (AR
1| AR 377, 493. 63
2 | MIBGIESE B 678, 733. 21
3 | MR 1,691. 14
4 | BRI 43,773.13
5 | MRCHIEER 3,902, 206. 99
6 | HABMUEK 691, 575. 50
7 | FERESR A -
g | HAth -
9 | &t 5, 695, 473. 60
5.12. 4 MEWRFFA BT H R ] 8 f5 35 H 40
AFE G AR A TR R B A T3 I A R vl #4635 55

5.12.5 EHARAT42 R A7 A8 52 BRI i 6 B

VLI 52 PR 4y _

v %P—‘A Y

o | REnE | BEam | mAR | SEGEPSELE o | TR

e ]

wE o)

1 1002168 RYNEFE | 1,433, 956. 00 0.03 EKZE/~HA
2 1000656 SR | 1,432, 914. 00 0.03 HEKHE/EHA
§ 6 FHARESHHES)

BT
1y
i H 77 HE 500ETE B4 (LOF) A B 77 HiE 500ETF B4 (LOF) C
s BA ) 3 4 4 A A 2,686, 178, 392. 23 27, 829. 32
5 B 1) 3 4 R R D
i 435, 267, 838. 55 926, 705. 26
- A5 J 1A ) 4 D [
o 213,917, 080. 62 165, 433. 20
hE
A HA M R) 5 4w 2 AR 5
B (A& L =738 51) - -
e W R I 4 1y A 2,907, 529, 150. 16 789, 101. 38
87 EEEHANCHBEBRERELESE N
7.1 ZEEBAFHEELESNTZIHER
BT A

A I E B A SE G 3

52,873,972.73

T I TR] RN/ F i 4 5

o J U 1) 52 H /e [m] iy 2

#0010

=
piez
=




B 7 FIE 500 28 &) BT TR AR EOIE - 350 05 B S BB AR 4 (LOF)2017 428 2 ZRE RS

s AR S R AL 204 52, 873, 972. 73

T ST AR A7 AR ik < 03 0 o 2k < A 1 L 451

%) 1.82

7.2 ZREBENCHERREHEAR ST 7 YA
AN, FEE BRI 8 0] B S SR A I B O

§ 8 BB H PRI M ERF R
8.1 MEHA B —RHEFRHESHBULHIER BT 2055155

o
8.2 MBBEH RKHMEEFR
o
§9 FEXMHER
9.1 HAEXMHEX

1. BJ7HIE 500 52 5 ROFTEGNIR BUE SR B85t R e e (LOF) ea .
2+ FE 5 HIE 500 22 5 BT AT BOE S R A G IR & (LOF) FEE ML
3+ FaJTHIIE 500 A2 5 ROF MG IE BOESF BB Ak kR AL 6 (LOF) 2017 £ 2 AR5 IR

.
9.2 FRUHh S

SRYIT A8 P [X 4 H AT AR A — B N BB 4 K 31-33 2.
9.3 EFEFR

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

e

5011

=
piez
=



