B 5 HIER TR 5 B A AR BOEHF B &
& 2017 F£F I E=ZEWRE

2017 # 09 A 30 H

BEEEHEN: MAESEHEARAF
EEAEEN: PELIHRITRBERAR
HWEEHHBE: 20174610 A 25 H



B 77 HEARAT A2 5 BT TR IR BOIE F7 50 B Fk 4 2017 4F 55 3 ZR AR is

§1 EEHRR

RS EHNNE SRS LEERRIEAIR G I GTRAAERBOCE . R T IR IR B K,
Fx FEA AR FL S L AR PR S8 AR AN ) S DT

REENHE TRRIT RO ARARAREARESS

FRLE, T 2017 4 10 A 23 HEE T A

W AW S5 AR bR IHERIMB R A SIS S WA, RIER N EAFAEREICE. R FIERRE

o AR

it

B HE N LRSS Y B 5 (0 SR U A8 BRN IS F 2 e 987, (B IRAIE S < — e &L

F e I GIFAACRILARRR I - BEBAT USE, B LM 5T PSR R4 ] 13 A5

EAINEEE RV e

A& TR RS # 1.
A EHAE 2017 4E 7 A 1 Hig % 2017 49 H 30 H ik,

§2 F& ™ AL

2. 1 FEEFAKEN

He < TP FA 7 HHIEERAT ETF

52 oA 512700

HeiafEr & 5 TAFF IR

FeaFAESH 2017 4£ 06 H 28 H

et AT S AL A0 73,981, 000. 00 {3

Rt HAx SR REFRRIOFRA, A R R O 55 P AT R AR 2 /M

PSRN AEEG A e HE 4, RASEAEHNE, HE R RIEARK
FREC P HE A M AR B R G, AR AR I 48 B
e HAT EL AR AR AT HH N 1 52

NZ5 e 7e i REEG LS B AR R B 5 . A SRR ECy
EHRATFR 4

JRE AL 28 A AT AESBERERES, NRSKEmTREES., firkes5im
WndEsr . ARFE R AT HIEREA RN EN, AFS
PRIGTREL. LLEAR 48 BT AR I IR S T A AR AL XSS YA 2 RS

EEEHAN MRS E AR A

HEEEEN o [ R HRAT e A PR A 7

Fo2T Lt 11w




B 77 HEARAT A2 5 BT TR IR BOIE F7 50 B Fk 4 2017 4F 55 3 ZR AR is

T AIESIEZ G AT R GRS EHME SRS E T, ROy “BRITHEE".

§3 EE S HEIr AR SI#ERI
3.1 EEMFHEH

A NRMIT

FEI e b AR (2017 £ 07 H 01 H - 2017 £ 09 A 30 H)

1. A L sl 28 1, 861, 245. 49
2. AHHF 1, 365, 260. 42
3. IR 151 35 4 47y B0A BAF) 1 0. 0084
4. WARFE G 5= i E 73, 768, 018. 31
5. AR G & e 0.9971

A 1. AMCRIGGEE RS AR RN BB . HARIRN CRE A R EA S D
IBRASC T AL AR A AR A Qe i s in_ EA A seir A2l 2. priddEe
W GHE R AR RAA NN EAE 5 3G R, T A B 5 e Pl s A 2R T o 8y

3.2 e FERIN
3. 2. 1 ARG RS HBUHEE KR LI R 57 bR e Wi 2 1t

wse | I
f | | N
| R e | PR ppan | 0-0 @@
B | k% bz | O

@ 2D
®

-
5
=1 -0.29% 0. 70% 4. 23% 0. 88% -4. 52% -0. 18%
A
A

3.2.2 HESHRARURE S Rt PP EM KR L5 RS LB
i 2 R AR B B HL AR



B 77 HEARAT A2 5 BT TR IR BOIE F7 50 B Fk 4 2017 4F 55 3 ZR AR is

e

b
£

R IR

1 )

1. Fee & F A X0N [A] 2 2017 4 6 H 28 H.
AIEEE WU INH, B OIS RIS i & A& S RIZE .
SA R PR TR LB 2058, AT SRt A i BT A B0 i 2 < 2 7 T T BRER AR A 1 4

ph
s

3.
R,

4.1 LW (RESZHNA &GN

9.00%
8.00%
7.00%
5.00%
5.00%
4.00%
3.00%
2.00%

1.00%

0.00% {}2
-1.00%
-2.00%
-3.00%

-4.00%

ST EN R 5 [R) 3 2 LU A Ak 52 04 3 S B 3556 LU B
Vo A
A < f Al
1 | 1 \'..
II'. |I II"\ / I'~— L ) -,
N Lt | A\
‘u | \\'- T
| 5
1
\' "
'|I A e
& 8 3 iy = B4 & 8 5 i = & & o 3 = 2 & &
5T 5§ 5 & 5 5 5 & g g g & g & g g g 4 g
" " [ [ [ " " " [ [ " " " [ [ [ e " [
§E &% B B R B B ® B B R 8 R B &5 B & B B
[— RitksiEmR R — Ribp ]

IEHREOLN, ARG R B AT T3 G 5 E T 90%.

§4 BEEARE

w4

HA S5

EAEE MRS
2 H IR

EFR A

£IRE | B4EH
B L

AR

!

FME

ZINES
& 2
& %

2017
F6 H -
28 H

7

EHESt, BAEEMTER . &P (CFA)
Vbt VEME T (CPA) ¥idg. BATHERTHE AR
BB 2 A BT TR L A S K 2 THITEE 55 BRI o
Frefihif. 2010 4 2 AMMAR HES, TMEEER
PR o it BE B s E A R A R 2014
12 H& 2015 4 5 H, LM 7 H4A ETF 44
FHENFE, 2015 45 A % 2016 4 7 A, {7 500 L.
Mk ETF. B 500 JER1 R} ETF B4 45, 2015 4E 7 H
24, RS, mEES. 500 (5 BRESEH;
2016 4 5 H&4, (ErTANAR ETF. 7 AR
ETF BAEEAE &4 3 2016 4F 8 H &4, 1T 500 15 25K
. VR ETE, B IR &4 HE; 2017 4 3 H&ES,
{EFE J7 A48 1E S ETF B 7 RiE &35 IE SR ETF 5
&M, 2017 4 6 H &4, AER 7T HUERAT ETF. 7
TRATRE R S 2 8

% o4T0 Sk 11




B 77 HEARAT A2 5 BT TR IR BOIE F7 50 B Fk 4 2017 4F 55 3 ZR AR is

e Lo XEREREEEe2E, KRR NEReERAMH, CEEHT RS
SEME NS H 0 Xt e AR EERE G2 B, AR A0 “ AR 720 R 2 = g
B 5 (S AR H TR S H 30

2. UEFF AL 5 SGEMAT I B2 GIEZRAL A N I BE AR A BRI AIAR ISR E
4.2 EEARHRE B B AE AL F RR H B

AN, ARGEHNRET (BRI ENEF SR &7k) S RIEEE M.
HEHIE R S0 (R 75 PIEARAT A2 5 PTG R BOIE S S B R A R L, A IS
B R ST S BRE PR, AR PR RS (AR R b, RS i B A AR KA
fo AREMIN, HSBFEBREGEEM, RAMEERSHERA AN, SRR, %
BB AR A S 77 B A RGNS IR A R R RLE «
4.3 AT E UL
4.3.1 AT S B NHATHER

N EER A R MBS
4.3.2 RERZ ST RN ETULH

AEEET ARG AR ELZ TN AREHAEEEENERNTARRAGSS
(152 53 BT A T 5E0 R H 171 58 55 AT B/ K B30 58 oy B AZAIE 97 24 H A B 5% 58 53 AL
N3, W TR AR AT 85 Bl I U o L R F B0 3 < B IBE R BE TR
4. 4 175 31 9 B S I BB SRS AL SR B Ui

4. 4.1 HREHI N EESBFRIEAZEDHr
A RIS O BN B R, WEREHIR, AEe el ek,

EEEME, BATEL BER ‘B H RS « “HNERNZHEM” | “IREHRZEHF
Pr&Rg” - “ETF LR ARG &, KA ERIRESRZ T RE R ERU AT, s ™
RS BRIALRE , W OR U A BTF S %2 4xistt.

FRA IS A B G IRIER R 22 H R 0 A

(1) KA D T 1] 7 A AR IR F A 22, %o L FRAT T AL I PN I 58 5 S BRUER B R 22 B /M5
(2) it WA TR B B CERUAEE H R EUR I O BRI RAL, 1B AR 3 RO ASL o i 12 S ik 4
A L i 5

4. 4.2 H|EHAREE R FRI



B 77 HEARAT A2 5 BT TR IR BOIE F7 50 B Fk 4 2017 4F 55 3 ZR AR is

TR PO AT A K3 -0, 20%,  IHNL SR MERY K3 g 4. 23,
4.5 MEMNESTFAABRES T THETE RN

Te.

5.1 REMARESHHERIL

§6 REHAIWE

F5

i H

e (ARMIE )

R B BRI (o)

1

A i L

73,594, 613. 81

99. 47

Horpe R

73,594, 613. 81

99. 47

F B

[ 5 WAt $5 %

Horp: it

B SR
ES7

R

N

ERLAT A ST

h)

TN IR Gk
}—\‘_z:

o

'~

b 3K a(e]
TSR NGB A <

N
il %

7

BT 17 B T
i

288, 746. 63

0.39

8

HAb g™

102, 573. 22

0.14

it

73, 985, 933. 66

100. 00

T ERA MR BB IR AHAG E RS, 110 5. 2 (& THIt A AN AR B AR A E

5. 2 WA IRILT W R R

RHEE

5.2. 1 iREMIREAT W RKE N E R T HE
MEARZATIL P REE A B ERRAE GEEEREH D)

(%] RES AfehE Go) o < B E L (%)

A AR MR Bl - -

B | KA - -

C | i - -

D VAN AN S - -
LKA APERLY,

E | #30l - -

Foo| iR - -

G AL A REA - -
I Bk




B 77 HEARAT A2 5 BT TR IR BOIE F7 50 B Fk 4 2017 4F 55 3 ZR AR is

H g Ol - -
: SN TN gL B B
15 BHEARNMRSS
J Sl 73, 028, 558. 00 99. 00
K J72E: Y|4 - -
FRL SR AN RS 55 MR 55l - -
y I E= 2T IE S N4 - -
2l
\ KRS BB 3 - -
Wit EE
0 JE RS 1R B B
Hopt i 55l
P HE - -
Q PAERR S TAE - -
R A ARE R R - -
N4
S ZiE - -
At 73, 028, 558. 00 99. 00

MEIARZATI S REBABERRA S BRRBEE)

g 1725 ARME GO 5 5 4 PR E B A (%)
A VSO N O X 4 - -
B KAk - -
C &k 386, 299. 41 0.52
b . #0. A
SKAE 7= AL R - -
E fEiiN |4 - -
F ek A EEN 26, 385. 45 0. 04
G pliibet IR EN i
ML 25,571. 91 0.03
H {E 75 A - -
. &R AR
RS - -
J EaAriN 4 - -
K [ =l - -
L R BT AR 45 Mk 25k - -
y REERIEFEANELA R
b - -
N IKFL FREEAN AL
B E B - -
0 JE RS BB
FoAh AR5l - -
P HE - -
Q A2 TAE 115, 299. 99 0.16
R A ARE R R 12, 499. 05 0. 02

% TSk 11




B 77 HEARAT A2 5 BT TR IR BOIE F7 50 B Fk 4 2017 4F 55 3 ZR AR is

w2
UbF

op
=

566, 055. 81 0.77

5. 2. 2 EHIRIEAT W/ KRB OBEBR B M ERRAE
T TGN IR AR A BB B R 5

5.3 MEHIRE A RMHE S HE ST #ELGIR/NHEF RRT+ 42 BRI R A4
PRI R I SOUME o B S B AE LU R/NER P IO BT+ 42 R R W 4

o . i . o R B
Fe | REAE | RELK | HE B | aniME o EHH] (%)
1 | 600036 FHRAAT | 403, 500 10, 309, 425. 00 13.97
2 | 601166 MAARAT | 487, 600 8, 430, 604. 00 11. 43
3 | 600016 AT | 927,400 7,437, 748. 00 10. 08
4 1601328 ZEAAT | 1,074,900 | 6,793, 368. 00 9.21
5 | 601288 ANVERAT | 1,495,500 | 5,712, 810.00 7.74
6 | 600000 TARARIT | 439, 800 5, 660, 226. 00 7.67
7 |601398 TR4RAT | 843,900 5, 063, 400. 00 6. 86
8 | 601169 LR 4T | 570, 700 4,257, 422.00 5. 77
9 | 000001 4T | 334, 800 3,719, 628. 00 5.04
10 | 601988 rHERAT | 824, 500 3, 396, 940. 00 4. 60

BRI B 45 2 SOHHE o e B 7P 1B U B R/ N HE e B B T 42 BB SR B 3% A 4

e | mEem | mEsE | 5E 0D | ackEce | D e ik
B (%)

1 603882 SRR 2,763 115, 299. 99 0.16

2 603106 TH AR 4 il 2, 786 84, 025. 76 0.11

3 603321 % HUB 2,725 54, 309. 25 0. 07

4 603055 S 2, 047 48, 124. 97 0.07

5 603386 JTARRE 1, 644 41, 823. 36 0. 06

5. 4 MEHIRE T MM T RO BHFRRAS
VE: AESAMRE A RSTE G

5.5 MEHIREL A RME 5 RS TP 1#E LGIR/NHEFF B ET 14 57 508 A 40
T AREEAMREWIRRFA 557

5. 6 & HIRIL A FRMME 52 & BB BB RN AT+ 48 3™ SCRFES 308
LR

T ARG HIRARFFA 5™ SCRHIESR

57ﬁiﬁiﬁﬂﬁmﬁﬁﬁéﬁﬁﬁﬁ%Mﬁ¢ﬂﬁﬁﬁﬂﬁﬁéﬁﬁﬁ%%
o REEAREWIRARFFA SR

5. 8 MEHIRE A ARMME 2 & B 1#E L FIR/NHEFF B BT 1044 BGIE 1 B2 B 240

8Tl Lt 11



B 77 HEARAT A2 5 BT TR IR BOIE F7 50 B Fk 4 2017 4F 55 3 ZR AR is

T ARG WRRFFAPGLE,

5. 9 & HIRAZ S H B RIS I B3 5 1 00 Ui B

5.9. 1 RE RS E S 1 00 B8 WA L 17 R4 2 B 40
T ARG AR Y AR BRI I

5.9.2 AR EHB BT KB R BUR

ANHE G R G AR S DR AR RS B A SN, DL R BN H IR, X ok R Gk XU AT ey
IRIG DL T I I XG5, EEERATRAIELF . ARt &4, Wil 2 kel LB W
TRAB S SRS HEAT B DR (B4R A o ASIE B 0 4 R BRI B OATATAE T, R AR B 2 S A I 2 1Y
A Gy IRAMRER R %, 8B BUERERFR 4R £ H

5. 10 R & MR A HSHB 10 E G 5232 H ROl v A
TE: AFEGAR G I AR E G 6T

5. 11 R HAREIIE
5.11.1
ARSI BB IR+ AR TR A RAT EARA A IO A I R A, sAE R T il H Al
—HENZBAIHEDT. TS
5.11.2
A FE AR A A0 ISR R 3 e 5 TR R E 0 28 R RS

5. 11. 3 HA# F=H# 5k

e 3% P RN

FHARES 98, 416. 64

ISCUE F5 7 Sk 3, 979. 87

IDLigeil -

KRR, 176. 71

SR _

oYK -

Frb 2T -

[coll BN I N eI o) I S NOLRN I NI

HoAt -

it 102, 573. 22

5. 11. 4 RAEWIRFFA BAL T 5 B B AT e B 5557 FA 40

T AFEG AR HIARARFFA A T F B K v #4557

5. 11. 5 AWK HI + 4 B = A7 AE R I8 52 PR 1 DL B Bl B
SPARTE BB B A+ 44 B R AR AE YR 52 PR A% DL U BA

T AT AR WIRSR RSB AT -1 44 B S A A ARSI 32 PR e -
SHARBR BB Al 1144 B 22 A7 AE I 52 BRAE L 1 Ui

TE: ANFE AR IR BE 1l 044 B -p AN A I 32 BRA L o



B 77 HEARAT A2 5 BT TR IR BOIE F7 50 B Fk 4 2017 4F 55 3 ZR AR is

§6 FFI\ZE & i HAZ 5)

AL )

0 ST < 00 i

343, 781, 000. 00

5 T3 18] ik < A FH DY 0

24, 600, 000. 00

9l - ¢ ST ] e < A B ] £ 20

294, 400, 000. 00

e IR 3 Pr 22 sh i B (o wits b BL7-"381))

T AT & 0 AU B

73, 981, 000. 00

7.1 RSEHANFHAESMBENHER
T SRS ARTAAIEE M.

7.2 ZEEHENZHEARERRAR ST H YIH
T AN, SEEE PR I B[] B R S A T B R L

§8 MR EH RKPILMERSFE
8. 1 IREHIN B — BB A E S M LI BT 20%81F 5

§7T R EBENGHERR&REALAESFN

R 2
2 A A e R L ﬁmﬂgiﬁ &
Vit 5 A 4 ‘ .
Bogwoo o EERGBE g | m | e | e
FE | BRREESEE e e | B | o
20% S [E] [X. ] ; X ) ;
R AT
N 1) T
)L%%?;?Tﬁyfﬁ 20170926-20170 15, 936, 2 15, 936,
TRALIE T £L5T ! 930 00. 00 200,00 | 1%
R ' '
PS4
e AT A

RIEGAFAEFA B S AL 200 B G A A N, (R ERERILLG R i 26 AF N, EREEHA
ARAECLE BN M I AR B 00, 5 2 S BOR B XU A e E e Bl XU

T R B & £0R) BRI BT 5

§9 FEXMFAXR

o107 £ 11|




B 77 HEARAT A2 5 BT TR IR BOIE F7 50 B Fk 4 2017 4F 55 3 ZR AR is

— O

\]

w

O

O

S v

1728
ﬁc

S v

1728

1 EEXMHHR
« BT PR
~ FEJTHIEERAT
< BT PR

2 TR R

Gy ROT ISR HOE R R R G R e E .
A2 5 BT I H R HOIE TR B R B T U0
Gy R TARBOIE 7 5% B 4 2017 4R 58 3 FRT4R 5 R 3.

TR T AR H X AR BRSNS 0Pl S AE 31-33 2.

L3 ERTTRA

Pak: http://www. nffund. com

o115 F 11

=



