MR R RS 2017 FF 4 2

HE 500 15 BHEARTEEA 5 RLF

=5

20174 12 A 31 H

HEBHAN: SHFESEEBROGARA
EEFEN: PERIVBITRHARA
REZEH ER: 20184801 A 22 H

A
=]

TR

8=



HiIE 500 15 BB TR ESE 2 T TG BOIE Y7 B0t k< 2017 455 4 FR 4y

§1 BEERR

HE G PN 2 RO ARAE AR T PR AEE R S8, 1R S HERRIR B K,
TR HL P A LS L R I AN 58 BV AR AR AN Sl SO AT

FGFEE A EAO AT A A IR A R IRIE AR A FIE, T 2018 4E 1 /] 18 HE 7 A4k
P S5 AR AR HE R IURBER H SRS N A, RAE RN A A EE R BOCE. BT rERRR e
KR -

SR PLSEAE . SR 51 0 SR U AE B R < 58, (HANBRIE R — 2 £

FEG I A S AR H AR I BB KUK, 08 7E 1 BB DR A0 R AR 4H bl B Ak
EANEEE SR

ARG 55 BORR 2 H T

AIREWIE 2017 45 10 A 1 Hig % 2017 4F 12 A 31 Hik.

§2 FE MmN
2. 1 HESEAIFM
He AR A J7 HIE 500 {5 B AR ETF
W TR 500 15 &
LV 512330
e S (e &G FF IR
HeHRERH 2015 4 06 A 29 H

A AR B GBS AT | 123, 188, 000. 00 £y

BB A AR B IRERR AR EL, 18R EREA i 2 R AT ER B R 22 i MK

BB MG AN AT O &, RS ERHE, %R e 3R
(S HER AL AR B B R AL, TR b 1R FE R0t e S FLA R A2
REATH R 5

NZod=R 58 2 NI (L S AN RR TR E . A TR R AOFREON FIE 500 15 2 4%
ARIEEL

IR W 2 A AE BRI e, RS W s TREEE. forke SRk

o AKEER AT AR HNEREAR IR BRI, B SR U
Lebm IR RO AR AR T 370 R (DA RS WA 2 R AL o

A FUN P 7 2 BB A PR ]

Fo2u o 11w




HiIE 500 15 BB TR ESE 2 T TG BOIE Y7 B0t k< 2017 455 4 FR 4y

HEEAN Hh AR MV ARAT i 347 FR 22 )

T AR GAEA T AT R G HE RS S A B EE &, ATRARON “500 /58 ETF”,

§3 EEW St ME S ERI

3.1 EEMERR
Bpr: NIt
B S Ha PR WEHCQOITHEI0 A0 H - 2017412 A 31 H)
1 A C sl s 1,232, 584. 15
2. A AR -5, 006, 719. 54
3. MR- 1) 32 4 4y BAS i) -0. 0341
4. AR & H = iE 100, 741, 684. 06
5. BARFE S B E 0.8178

v AW CSEPLRR R A AL RO . BB . HephlN (NS R et EAR SR ) 1
BRAHSR B Y R, AR A O sepidie s n A 2 se (B A shiiat; 2. Bkl st
TR A AR RAT NG EEE 5 2 e 1S5 TR, TF N B SEPriias KT 2R T o ey

3.2 BEBERI
321¢ﬁ%%%ﬁﬁﬁ#ﬁﬁ&$&ﬁ5ﬁ%ﬂ%&ﬁ%&%ﬁ%%%ﬁ

EIEK | ENKER | gt | g R HEIR
Art o | e | e | e | € | @6
HE=4H -5.43% 1.43% —6. 28% 1. 44% 0. 85% -0.01%

3.2.2 BEE & RAMUNRES RIHHBUHER KE23) KL SRS B4
W 28 FR AR BN B LR

RUHPEIG KRS RIS s A 2 38 659 5 5256 $4 50k He B

10.00% {| | ‘

Z ‘{ \4

¥ fl 4 \

2 5.00% 1 [| A x\' \

£ |

3 0.00% |- PﬂI’J [ .

it W Wl 1S

F:b -5.00% , 1\ ' Jj‘q 3 |

Z _1000% |1 W " l) ] . ; ] : —

v ‘ b e | And A, i ‘Iv(.“ 4 / 1"

& -15.00% [} I Mg AT T Y i LT A

. L) w%w%J\‘ ey 1) | "

N /. 11! ' ¥

w5 * Wnasd Wl . W\ |

@25 00% ‘lu / \f / U ! |

T 25.00% JM)‘ | ?"lt. lrl J J \ \ A ( f M\ h

= -30.00% (I [ ! . R - s

e ou. 70 Vil N P A A |V £y

‘ i ’ :

-35.00% ’
@ © @ o ~ + o o ~ @ — @ o + - @ o o @ ~
& 2 8 § § & ¢ 8 = 8 &§ 8 & = 5 2 8 & 3 4
o o o - - o~ <+ w0 ~ @ o o~ - [ w0 ©o o« @ - o~
5 8 # © &5 § § 88 55 & =2 ¢ 5 & 8 &8 8 & % ¢
w0 w0 w0 w0 o o ©o o o o L= o ~ ~ ~ ~ ~ ~ ~ ~
1=y =Y =Y 1=y =Y =y =Y o =y =y 1=y =y =Y =Y o =y 1=y o =y 1=y
o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~
— Rk EFEE R — BN K%

©
=
S
=



HiIE 500 15 BB TR ESE 2 T TG BOIE Y7 B0t k< 2017 455 4 FR 4y

§4 BEAWBE
4.1 #&2E (RESZEND fif

HEHEeL N iE%5
Wy | s EAFEEH ;*E%W EZEM .

BN | EAERM | MR
EHEsad, BAREMLTIE. e

SrHTIW (CFA) k& M2 THIm (CPAD
PR . EATHR TS B A PR A 7 5t
FEES . pE B K 2 125 PRI 4y
Jre . 2010 4E 2 AN 734,
JiEiE R ORI I o ih s B E
ﬂg%ﬁﬁﬁnkamﬁﬁmﬁimw
£ 5 H, AL JEAE ETF (3448
BhEE; 2015 45 H & 2016 4E 7 H, 1T/

P
;¢%ji2m5$7ﬁ J5 500 Tk ETF. FJ7 500 JE#1El ETF
IME | & & & 74
@ 10 H HEZW, 2015 F 7 AES, (Toiest

& RS 500 5 BEREELH; 2016
5 HES, AL ADR ETF. 5541
MVAR BTF BAIEIE 4207, 2016 4E 8 H &
4, AT 500 15 BIeEE . URIL ETF. B /7R
WSS 2017 43 HES, TR
AARIES: ETF Bz, M HiE & iRiEss
ETF &4, 2017 £ 6 AES, 11
77 HUEERAT ETF. M T RATIER &4
i

T LR EEEEEH, K EPRHY AREERAERH, “BERNT RYE A R RE
B SE RIS Y e AR R e B, AR A “ AR H 0 70 BRI S 2 =] D
SE MHSAT H RIS H 3

2. AEFF ML & SGEMATIE P2 CIEZRAL PN R BEAR A BINE D BIAHSCHIE «
4. 2 BE AN E A E S FE B3

ARG AN, AEEEE BN RIET (RN RIS BN BR A ik S8 SGEHEM.
RENER AT (I 500 5 B BORTEECL 5 AT IR EGE R i B A F) e, &%
VSR B ST RN BEAIE SR B, PR R R R 2L 1, MR B A AN
VORI AR A, ESIBEBAR GG, BAMFEREMIEA NG, el
TR B ] AR A ST & A A A A & A R RRUE -

4.3 AP HERUHA

4. 3. 1 AR G BRPAT B
RGN, ARSI ATEHRIIT GESRBRSEIAR A TS HERSEL) , %
% AT 4 11T



HiIE 500 15 BB TR ESE 2 T TG BOIE Y7 B0t k< 2017 455 4 FR 4y

AR S AE i RGN A B ANy AR 2 b SR A 158 5 VAT, AP
MM EBE TR eI A .
4.3.2 RERZ BTN E T

A TAREWNAAEREZHIT N AMREWINESEENEH AR RA G2
(152 53 B A JF a4 A F ) 52 53 BRSZ /0 1) A 758 oy A A I i IE S 24 H BRSZ &1 5%
4. 4 5N E SRR RIS AL SR I B

4. 4. 1 EP AR SH T REMIZES T
AZEFEFIE 500 15 SR ECT Ik 6. 28%.

W PAEL B BB S RG” « CHNFEN G | “ERERRZE IR T R
47 . “ETF WEREHARG” &, HARESHIRESR ZRIA IR KT, Rl ™ # 1 X
BB R, WTR 1A ETF L2 2iaft.

FRATS AT ety S0 N PR B AR Z2 ARl e B 2

L) R F U B [ 17 A FRD 8 AL B i 22 » 0 S 3RAT T3 L [ P B 52 5 S BCER B R 22 A /MK 5

(2) EHINAREUR O e COFEE B RE O AT RR, 515 1 R IO B Ml 125 e
SRR .

4. 4.2 MEHAES NSRRI

BEMREIIR, RIS HBUHEY 0. 8178 T8, MAMN, M BUHEIG KA Y-5. 43%, FHML

GUEMEIE KA N-6. 28%.

4.5 ME AR ERE ANBEEE T ETE Y

T
§5 MAAAHRE
5. 1 REBIRBEEHHEHMR
s T H & (NRfix ) b B S BRI EL A (%)
1 P a8 #% 100, 715, 335. 64 99. 41
Horp: ISR 100, 715, 335. 64 99. 41
2 FEGHTE - -
] 5 Wi 2 5 % 12, 900. 00 0.01
Hrep: iz 12, 900. 00 0.01
e S FRIESR - -
4 Dk L driy - -
ST A SR T - -

Fo5T O 11




HiIE 500 15 BB TR ESE 2 T TG BOIE Y7 B0t k< 2017 455 4 FR 4y

KNIRE il 5
H

e SRR

KNIRE Gl 5

HRAT A M E A5 A

et

496, 831. 32

0.49

St

87, 747.99

0.09

it

101, 312, 814. 95

100. 00

e BRI SRR IS R B AR ERSE, 5. 2 A TIPS AR B A E A R

5.2 MEWIRLAT WA RPBRERFAS

5. 2. 1 REHIREATW O RKBARER R HE
WEREBATI A REIEABRE R R A S GRBEBH D)

g AT ARHE o) i 32 4 B P VAR L A (%)

A e RS B vk - -

B P4 - -

C il g Mk 53, 307, 496. 26 52.92

b HI. #77. BS ~ -
Je AR A R R,

E jessin4 - -

F LR FZ 1, 187, 784. 00 1.18

c Ll g - -
HB O

H {E75 F Ol - -
EisSi NG

I o R R 45, 675, 039. 73 45. 34

J a4 - -

K s =l - -

L FEL BT R 55 MR 55l - -

y Bl FE AN AR ~ ~
k.

\ IKF R ASL ~ ~

Tt B
0 JE R RS AN - -
FHoAt 55l

P BE - -

Q BARMSTAE - -

R A RE MG - -

N4
S L - -
it 100, 170, 319. 99 99. 43

MEARB TS ROBARERRA S BRBEETT)

NG RESl KReME G i 2 e B B EL B (%)
A AR MR MG - -

Foem I 11




HiIE 500 15 BB TR ESE 2 T TG BOIE Y7 B0t k< 2017 455 4 FR 4y

R

il gl

510, 903. 10

0.51

SN VN S
LKA PRI R,

I

R AT

pralibe TNIREN T
MBI

A IOl

Ei=XEE NS
5 R BARAR S

34, 112. 55

Rl

R4

AL G AN 55 R 55l

FBHERT SO R
5k

UGNy 1A S
Y EEEN 4

JE R MRS BEAN
FoAt A 55k

A

PAF 2 TAE

A REMGRIR
i

gia

aif

545, 015. 65

0.54

5. 2. 2 WEHIRIBATW A RIOBERER R ERRAS

T ARG AR WA RS A B E

‘{/‘—'
o

5. 3 MEHIRIE A RMHE G E ST E A RN HEFRIRT 22 BRI 40
TEEBHEE A RIME S E ST HE IR/ N R BRI+ 42 R SR 2

=]

3
o

e

P AR

i

o (B

~IHHE o)

G TR E

il (%)

002405 MRz Epen

155, 730

4,109, 714. 70

. 08

600584 K HRHY

143, 875

3, 068, 853. 75

05

603019 HHRHEE Y

67, 600

2,720, 224. 00

70

002049 I E

55, 100

2,644, 249. 00

62

300383 FEIRHT

197, 600

2,606, 344. 00

.99

000050 RRE A

127,700

2,516, 967.00

50

002179 HRRTLG

60, 112

2,367, 210. 56

.35

DN [O1 | |W( N+~

002410 JBRA

118, 300

2, 318, 680. 00

. 30

8Tk 11




HiIE 500 15 BB TR ESE 2 T TG BOIE Y7 B0t k< 2017 455 4 FR 4y

9 000977 MESCIE PSS 115, 400 2,294, 152. 00 2.28
10 300088 KAERHY 279, 200 2, 186, 136. 00 2.17
TR B A RMHE 52 S T2 E LB R /NVEER BT 42 R S B R B 4
. i _ HEEF1HEL
rE | mEmrm | mEsm | wE 0B | AciEGH | 5 WJ(Z f”ﬁ
1 002916 TR LS 2,148 187, 370. 04 0.19
2 002920 1188 3% 7 B, 4,569 178, 784. 97 0.18
3 002915 RS 1,085 38, 181. 15 0. 04
4 300730 BHIE R 821 34, 112. 55 0.03
5 002919 % o fid 821 28, 948. 46 0.03

5. 4 EMAREFF BT RORERFTAE

K

7% ol

KAReME Go

GRS R HHER] (%)

1

[E X 5155

2

RATZEYE

3

s

Horp: BURTEGRRT

Mk iz

A b R S R 9 5

TS

A (ATAZ D

12, 900. 00

[F M A7 H.

O |0 | | O | O | >

Hofth

#it

12, 900. 00

0.01

5. 5 MEARIE A RME 5 2 & B 7138 LI R/ HEFF BB 142 3 57 3 52 A 40

e

DA

77 K

Heg (5K)

~RME Go

P A AR E )
e (%)

1

128027

SIL R

129

12, 900. 00

0.01

5. 6 MEHARIEL A RAME L H & F13E LI R/ HEFF BRI+ 48 B SRR IR
R

T ARG AR I AR RS A 5 SFFIESF

5. T MEHIRIEL A RMME HEE T 3E LB M EFRIBT L2 &R Y4
T AREEAREYRRIFASTEIR-

5. 8 MEHHIRIL A RMME HEE T 3B HBI /M HEF R BT T2 BGER R B4
T RIS WIRRFFABGLE.

5.9 MEMRFE ST R MBI 5 1B 0L it
5.9. 1 R EHIRAZE S BB HRIE R R R AR 35 A4

% 87 k11




HiIE 500 15 BB TR ESE 2 T TG BOIE Y7 B0t k< 2017 455 4 FR 4y

T AT AR T A RSB ISR I Bt

592¢§$ﬁ§%%@ﬁ%ﬁﬁﬂﬁ

AT R T i BA DR H At 22 IR S 22 Ao VR AT AR il e ARIE S BT IR /I%TE
I PRI A (1) SR klé%ﬁﬁﬁ%ﬁiﬁ]ﬁﬂﬁﬁ XTWP%ééﬁﬂff\ﬁl*ﬂ§§¢3¢?5*fﬁﬁ%gFEﬁmeUkEf\B&
BRI L jif%ﬁ%ﬁﬁﬁﬁﬂﬁ? MR A2, il 2 ke J<§§Hﬂﬁ%ﬁij§ﬁ§ﬂ§ﬂiff§§ﬂﬁﬂ%ﬁﬁiﬁfﬁ
AT 1A R AR IR AR, BRI SR O I B B 158 Z A R ER R 22, IR B 4K
FRESARIFRE H EI/JO

5. 10 R EHIRAZSHH 1 H UK 7 F 5 i 9
T AT AR N AR5 5L E 0

5. 11 HBAESWE MHE

5.11. 1 FHAREESEHE NI TR IESFRRT EEELI R E HIH IR E IR IR R
B, SEREREH Hil—FENZRATER. &TKEE. 0, ERFTHER
UES5 ()45 B8 e SR A2 P 1 13 B
ARFEGHF AT A UETF BRAT AR IR E TR LS, ek & g i) H Al

—FENZBATH T ATTHTEE.

5.11. 2 FHREESHF N+ L RERTE B ESSAME N LERBEE. W, &
JSEOF SR B TR RO BT R SRR e A8 i B
I AR TR I 44 BRSO T < B TR RLE AR 8 e JBE S

5.11. 3 HAMEFZHIR

75 AR & (NRMIo)

17 HPRIUES: 23, 840. 38
JREACIE 7797 S K 63, 786. 93
AR -
FESCRE, 120. 68
AL R R -
FoAth R -
Ry ol -
oAt -
it 87, 747. 99

5. 11. 4 REIARKFER B4 T 5 BOW B T R 85t FA 40
T AEEEAR G AR AT T H BN TR 67

5. 11. 5 HEHRET 4 R =P A EREZ R LA A
BRI 142 I B AP A7 AE I 2 PR 15 100 ) i B

[©ol N I eI N I e INGORN I GG I e

RIS IR —
Fo | REAT | BELHK | KA | SESRPESELE % rE e
- i B
E o)
1 (300383 FEFRHM | 2, 606, 344. 00 2.59 ORI
AR PR 7 A 142 B 5= AR YL i 52 FR 15 1 1Y) 154 B

*: L.
Foom o 11




HiIE 500 15 BB TR ESE 2 T TG BOIE Y7 B0t k< 2017 455 4 FR 4y

§6 A ZE S M HERS)
BT Ay
5 B BAA) I 4 00 AU A5 169, 688, 000. 00
A5 HA HA 1] 5 4 5 HA D 7 40 9, 000, 000. 00

Uk - 1 o ST 1) ik < L B ] 73 5

55, 500, 000. 00

5 I R 5 g v 0 AR A (4 Ak B =" 3551

T S AR 5t B 0

123, 188, 000. 00

7.1 R&EEAFHAESHTRINER
E: REEHANRFAGARES 0.

7.2 BR&EHENZRHERRERRFE S5 WA

T ARSI, SBR[ B A S 5L

§8 MM HEE PRPMEESR

8. 1 IREHIN BB REHFEESHF LA B EGET 205891550

§7 EEEENZHBERAREREEEEHIL

A ==
I I AT e Gy AL REI AR
GHE
BRI | gy | HEESHBE | | e | e | O
L | Bk R R fioe e e, o G
5] 00% 7 HF i [X [i] i 77801 77 %801 I )
[ ALk R AT
13 PR A
—Fg )7 ik 500
RS \Ei=E A . 20171001-20171 | 143, 010, | 42,000, | 101,010 82 00
5 o B IF i 231 000. 00 000. 00 | , 000. 00
& BOIE 5 %
5 4 R ke Bk
R4
P AR R

I GAFAERF A S AL 20010 S BT A N, FERFE RE R L) R i 26 AF T, A2k

ST LAY S BDIE G,

A B
a5

Bl I RS AN P b sl MG o

e IO BUE S LR AR R A AT

o100 4k 11 51




HiIE 500 15 BB TR ESE 2 T TG BOIE Y7 B0t k< 2017 455 4 FR 4y

§9 BEMFER
9.1 H#EXMHER
1 E 500 15 BHARSRHCE S A BRI RO A B 2 S 2 S A
2, HHIE 500 {55 BRI 55 R MR BOIE S 8 VI 4 B4 il
3+ FHIE 500 {5 8 BRI 5 I ORI MR 507 4 2017 4628 4 RREHS IR

9. 2 FEHE &R
SR YI T 48 FH X 4 A TR e — B S BB 45 K F 31-33 |2
9.3 &R

Wk http://www. nffund. com

o11o 3L o1 |



