"HE 500 JFEAPRHEEE 5 2T i BOE
FHBRESE 2017 4£55 A FHERE

20174£ 12 H 31 H

HEBHEN: BHFESEERGERAE
EEFEN: PERILVBITRGERAF
WEXHHE: 2018401 H 22 H



HiIE 500 JEBTEHE B 5 RITTR U TE BOIE SR 5T R 2017 4R 55 4 TR

§1 EERR

HE G PN 2 RO ARAE AR T PR AEE R S8, 1R S HERRIR B K,
TR FL PN A LS L R I A 58 B 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 ZEEXIFNR

B G FIFR Fg 77 HIE 500 SRR ETR

W TR 500 Jii kel

LV 512340

e S (e & 5 BT I

HeHRERH 20154 04 A 16 H

0 S A B < 4 A A 62, 734, 000. 00 3

BBt HbR S BREEAR I TREL, SR BRI Ml 2 PR AN R R /M

BT M REEG N B S, RATEEEHNE, &R RTEAR
TRECT M IEME B A IR B BER AL &, IR AR 4R s I
S AR (R AR AN AT AH SR 52

NZ G ase3 AREE G 2 LU BEME AR I F R . ATEEFR IR ECA HIE 500
JEARHEEL

JRS AL 2 AL ARESRPESES, WSS m TRGHES. frEe 5
M He . AREERMTERHNERERNHESIRN, AE5
PRAIFRE DA AR HE T AR (R B T I AR B Py X A AR AL -

HEEEHN P 7 R R 5 PR A )

%200 k11




HiIE 500 JEBTEHE B 5 RITTR U TE BOIE SR 5T R 2017 4R 55 4 TR

HEEAN

Hh AR MV ARAT B A7 BR 22 W

T AR GAEA T AT R G HE RS S A B EE ST, ATRAON “500 JEL ETF”,

3.1 EEMEIR

§3 L EM FHtrE S ERI

. NRToT

BRIV BRI

WAEH (20174 10 H 0L H - 20174F 12 A 31 H)

L A C eI i

1, 866, 306. 60
2. A AR -3, 788, 128. 49
3. AT ¥ 5 4 4y

-0. 0603
RAS HH A1

4 IR & B
{1

59, 404, 056. 66

5. IR 3 & 0 B

{1

0. 9469

T L A OSBRSS RSN . Bestilieas . AR ORE 2 seprE2shlias) 0

BRAH G2 I R A, A 9 A 3] O SRzt n_E A 2 Fe (AR sh Wi it

2 Frid e b SR P AN IR NNWEAE 5 2 & IS8 T3, TG SE Rt K22

T A
3.2 &I ERH
3. 2. 1 A EHHE SR EI KR K HS RS B I R 2 R )
NZ&5{s4 .
| sk C | s
748 y i . 7 Y, . —
o) BN e | B gt | 0-0 @@
B | K20 sz | D
® @
®
-
5
= | —5.88% 1.22% -6. 06% 1.23% 0. 18% -0.01%
A~
A

3.2.2 HES A FAEMURE S RIHBUHEN KR 23 L5 RS B4

e 2 FR 2R B ) LR

FO3u o 11




HiIE 500 JEBTEHE B 5 RITTR U TE BOIE SR 5T R 2017 4R 55 4 TR

FHPE I A R 5 [7) Y]l 2% b 5 o AL i 38 1 75 12 R B L P

40.00%
\[“
% 30.00%{
S \“
= 20.00% il i
5 I
¥ 10.00% { 3
; ] A \"a""-’
K 0.00% (M) ' YA U P
o @ ;f " J%‘“Wm
& -10.00% : RIIA . A e Wi
£ s PP Y Lo
5 _30.00% a %.’w L""vw JV "I
-40.00%
|-— Fib G E A F — B RE
§4 BEEARE
4.1 RE&EZHE (BEESLHE/NH) FHN
FAREEREZHBR | FH
44 il . Motk Tt
{EERH EAEH
IR
b R TRt H
HERE M FER . 2008 £ 7 B0
N5 BT, KM
FAG RIS N ETF 4 (R0t )%
RY S TAE; 20154E 6 H, T
BE WG =S B 7T s 2016
PN 2016 4F 4 f F 4 H&E4, £ 500 Lk ETF.
Ji 5% HE&EL "t 94 | 500 JEAFRL ETF 3L4243; 2016
7 F 8 HE4, {F 380ETF. FdJy
380, /INEEETF. B 7 /M. HEE
HEH L2, 2016 4F9 HES,
{F 1000ETF JE 4247, 2017 4F 8
HZ4%, T tsEtes
M 201749 ARS, AT H
RS e e L L

E: L

R E AR e, L RREM e S RAERH, BT R A w ®

SERE HIARIS 30, X oes AR BRI e B, “ARERE I A0 “ AR E I 20 fa AR o A w) kg
B 52 RS AE H SUTA RIS 30
2. AEFF ML) & SGEMATIE P2y CIEZRAL PN R SR FLINE D BIARSCHE «

%4703 11




HiIE 500 JEBTEHE B 5 RITTR U TE BOIE SR 5T R 2017 4R 55 4 TR

4.2 BEANHREHAZESBEEMFE B R A
AN, ARESEHNET (he N RICEREZF SR ER) 54 RIEHEM,

FERER AT CFRIE 500 JRAEHE B 5 RO BGIREGEF BB R GG G F) RE, AH W
A YRR ST SR B S YR e W, AR AR P UL IR 2ty b, O S A A T
R KM ate ARG, e FRAGESH, BHREREMHIHTAE AN . EerRs
T PR R A AT A RIE A S e A R RUE .

4.3 PR ZHER B

4.3.1 AP G HIERPATIENR
RGN, AREEEENHRIAT QEFRRESEHEAF AT S EHRTEL) » 5%

AN DL S AE, B RGN TAE Py SRS S5 I AR AZ IR 5 A T AT, AT X e
N EH BT ARSI HE .
4.3.2 REZ BT ANETUHA

ARG TAME AR ELZ TN AREHAEREEENERNTARRAESS
(U5 5 BT A DT a4 R I 11 32 5y A e/ (1 B 28 oy I AR R 27 24 H S & 1 5%

4. 4 W EHIN RSB SRS AL SR LU

4. 4. 1 REFAE SR T REMIZIES T
AHRAE WA FIE 500 JERHE R R 2 6. 06%.

WaEATEY @R BB S RE” . CHAFNZSEN” | “IRESREZEHRR TR
“ETF LGRS H ARG 55, KATES IR R ZIAR 2 H R A, I ks i XU 2R
WRE, WP T A ETF e 12 ek,
FATH AT G4 5 N BREZ R Z VAR 70 Bt F
(1) HGIBE ] 7 ok () P P B A 2, %ok AT TEB I A 38 e 52 % 4 BB B8 2 B /M
(2) AN FRES I CEIFE R AR BRI IO AR, 51 ) 1y RO 2 i 2 N 2 <
A ALHI M .
(3) MR EC A FE oy A B AT B B R, HATIRA T E T4 IA T R, fEkid %
ST 2 RSB R R A, A R 5 2 bl /2 FEAR VS TR Y
4. 4. 2 MEWARES KNSRI

BB WIR, RESHBUFEN 0. 9469 J, REMIN,  OEFEIE -5, 88%, [FH]
M B HEHE K TY-6. 06%
4.5 REHNESRE NBERE &R =3 E A

Fo5T O 11



HiIE 500 JEBTEHE B 5 RITTR U TE BOIE SR 5T R 2017 4R 55 4 TR

§5 BFAESHME
5. 1 MERIKRESHF=H AR

Fits

T3 H

e (AR )

GRS BRI (%)

1

Bt #5538

59, 124, 562. 52

99. 19

Hrep: BE

59, 124, 562. 52

99. 19

FERB

i 5 Wi 5 %

58, 100. 00

0.10

;H\:EP: 1'71#

58, 100. 00

0.10

VAR

F_.‘_,(

%

ikl B d

T

SRATAE R

\

%

SRNIRE = fifh B

<

Fobt: WA
TIHY SR 4
e

BRATAE ARG
%’11_\ EI'HL

413, 697. 18

0.69

H A5

9, 889. 19

0.02

At

59, 606, 248. 89

100. 00

T ERAPE SRR IE R BAGR A ESE, 5. 2 G

5.2 MEHIRIBAT WA R B ER R A S

5. 2. 1 EHIREAT W RHH AR ER T A S
MEARZET L REEANRERRA S GEEERETD)

o R AR

B AR A EHE{E -

45 1751 ARME o) iy B 4 R P v E L A5 (%)

A e RS B il 828, 575. 00 1. 39

B PRI 5,513, 367. 42 9.28

C il i Ml 52, 303, 870. 10 88. 05

b B #01. A ~ ~
SR A 77 R R

E e 4 - -

F R A E - -

. sk, B B B
IS,

H Aol - -

, EsN i N L B B
EisSs % NIl &4

Foem I 11




HiIE 500 JEBTEHE B 5 RITTR U TE BOIE SR 5T R 2017 4R 55 4 TR

J Sl - -
K S il - -
L FH G5 IR 55 AR 55 - -
y BB TR AN - -
2k
\ KA BRI A S - -
Tt B
0 JERARS . B3R B B
HoAt AR 55l
BE - -
PARSTAE - -
R Ak R E AR R - -
N4
S oty - -
it 58, 645, 812. 52 98. 72

WEAREBATI A REIE AR R RTA S BRIREB D)

RAG AT ARHE o) i 35 & W PR VR L BT (%)
s MRy e - -
KAk 478, 750. 00 0.81
il 1l - -

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

E jeigsin4 - -

F bR AT - -

c LIEIsK . GBI
HB O - -

H Ry IE L4 - -

. AL A
ERSEs# NI &4 - -

J Ltk - -

K st - -

L FEL BT FH T 55 MR 55l - -

y Bl FE AN AR
Al - -

N IKF]S A3

Vit A B - -

0 RS B

FHoAt AR5l - -

P BE - -

Q DA TAE - -

R Ak RE R R

j_k _ _

S oE - -

it 478, 750. 00 0.81

BT 11w




HiIE 500 JEBTEHE B 5 RITTR U TE BOIE SR 5T R 2017 4R 55 4 TR

5. 2. 2 MEHIREAT I REB BB R B E R R A&
T AT GAR T WIAR T BB R 55

5. 3 MEWIRIE A RHE S HE ST 1#E LLHIR/ M HEFRIET+ 2 BEE R R 4
TR FIE A RIHME GRS T E HBI N R R0+ 4% B BRI 48

. = . o 4 T

e | REAE | KELR ) VAVIRINXIET) EHH (%)
1 600516 JiRIRE | 87,400 | 2,524,112.00 4,25
2 | 600176 mEER | 142,572 | 2,322,497. 88 3.91
3 | 002271 KITTRET | 43,062 | 1,720, 757.52 2. 90
4 | 000786 JbErEss | 72,800 | 1,638, 000. 00 2. 76
5 | 002340 KR E 217,446 | 1,563, 436. 74 2.63
6 | 600426 EfETE | 92,268 | 1,468, 906. 56 2. 47
7 | 002092 24k | 104, 800 | 1, 394, 888. 00 2.35
8 | 000830 @ik T | 83,500 | 1,329, 320.00 2.24
9 |601168 PaEsH ML | 155,200 | 1, 272, 640. 00 2. 14
10 | 600392 BEAIBIR | 65,900 | 1,252, 100.00 2. 11

BRI T HE A FOME o B & B 7148 LB R/ N HE PP O B A2 BB 4 A 4

. e i HE T MELL
Fe | RERE | BRELSH | HE B | AcfEGH | D WQZfE
1 000693 *ST HE5E 38, 300 478, 750. 00 0.81

5. 4 MEIREF MM RN GHFEBR R A

75 7 dn A ARMME G RS T EHE LG (%)
1 |EXR6iFF - _
2 |JUTEE - _
3 |&Rfi - -
Hor: BURM: 4R - -
4 |k - -
5 Aol o A Rk % 27 - -
6 |TIHES - -
T AR CRIASHRAD 58, 100. 00 0.10
8  |FENLAFH - -
9 |HAik - -
10 |&iF 58, 100. 00 0. 10
5. 5 WM HARIRA YA SFEEF = E AR/ HE P BB L4 s 35 A
| s i 485 sk [anhin ol
1 [128029 X BH 5 581 58, 100. 00 0.10

5. 6 METARIE A RAME L2 & F ™= 13E LI R/ R BRI+ 48 B SCRAESR IR

8T o111




HiIE 500 JEBTEHE B 5 RITTR U TE BOIE SR 5T R 2017 4R 55 4 TR

K
T AT AR AR IR B SHFIL TR

5. T MEWIRIZ A RMHE G S F ™+ E LI/ N EF BRI T4 St BB B4
E: ARGARERARIFA SR

5. 8 MEARIZ A RMME o 2 & 713 E Le I R/ HEFF B BT T2 BUIE S BA 40
T ARGAMREHIRARFFARGLE.

5.9 MEMARAR SR BENRBH X Z B LU

5.9. 1 IR EHIRAE BB IR M B RF o045 25 B 40
T ARIEEAR T WIN R F AR

5.9. 2 AFEESH B RIS B R IR B BUR

R TR 0 SR B 28 o FEIIE M £ SO VP ROAT A el = o AT R M 0T S A
SRR BTN, DA BRI 0, b 2R G U RIS RS b L R Hv s e R %,
TR FIVANELT . 50 5 IR LM S A 24, ST 5 Sk o7 S A 3 4 5 M A7 2 R 1
AR Sy R RS TS HOAL AT M, WG o B S TR 1 3 5 A R 2%, A3 4
BRERFRATE RN H .

5. 10 & WIARFE BB K H KR H 1B 0L A
VE: ARG AR S AR ARt R 5

5. 11 |EHSHREME

5.11. 1 FHFEERREHE RIS AT EAEHRE HIR R ERI LKA
&, RAERGHEH HI—ENREATTES. LHKER. W, EXNHER
RS HI BB S SRR PP H 1 B
AF BB HIRT+ ZAETF A RAT BARBR 2L (002092) , AIHBA I B I 1157 5

#, BRI G H AT —E N 2B ATTEDT. AT . ARG 2017 5 9 A 29 HFsEh &L+

e B IR AR CRRRP 2R, BEEEARES: 002092) (i b 284k 2 B A B2 =) 6 T IS8 [ 5K K

JER R G 2ATBUE T2 B A S ), PRAZIEHWE T GTBUETTE ) CREUMI R

AETF2017]11 5D, MRAE (hHe NRILME R ZERE) SEAEM, EFRREMEER AL INE

R SATE 2016 SFAE R A LI M IR IR T A7 AR IK B S (A% 2B W DR i S, DE 514

Al S I 1 FR AT Jy, FRARLATIER T111. 45 J5o0. FEEEE AN Rk B SR BT R

FE A5 A A VB AN 20 7] 1 B2 AR K

5.11. 2 FHESHE N L RERTHEHESSFAME N EEREE. W, &
JSE o SR R RIS 3 R SRR P8 e i B
AN ST AT A4 ISR B T Hh A < B TRDALRE 1) 5 e JBE S

5.11. 3 HARE =R

5 R & (NRho

1| A RIES 9,795. 33
2 | MUSCESREE K -
3| RS -
4| MRS, 93. 86

Foom o 11




HiIE 500 JEBTEHE B 5 RITTR U TE BOIE SR 5T R 2017 4R 55 4 TR

5 | BiUSCHIAER -
6 | HAth SR -
T | R _
8 | HAth _
9 | &it 9, 889. 19
5. 11. 4 HEHRFFA KA TR B T 365257 40
T RIS A FIR AR T AT 5 B I v 5 #5105
5. 11. 5 i & BAR B 142 B 22 W A 7R Tt il 32 PR 1% 15 Y 156 BH
BRI B B 142 B P A 8 52 BR A% 1 i) 4 B
VE: RERSAMREWIRIG BT/ T4 K S AR A 2 PR AE O
BAARBUR B 5 B T 42 B B2 P AT 38 52 BR AR 1 i) 4 B
o o e o o |[VRESZREB M SO G E|  AUESZREI
Y| BESE | BEES | o e () B
1 000693 *ST 1B 478, 750. 00 0.81 SN0
§6 FFIE S M FHZ )
BT Ay
o WA 4 0 0 s 00 63, 734, 000. 00
o5 3T 1) 5 4 FR 47 2, 500, 000. 00
Uk - e I A [ 22 4 S B2 [m] 43 0 3, 500, 000. 00

0 SR 3 < A5 0 AR B B (A A2 BL” ="

YD)

T SR B 5 B A0

62, 734, 000. 00

T

§7 BRSEHENSHEARSRHFEERR
7.1 HSEEANFHEESHPENEI

REEHENARFAARE SN

7.2 G BENZHETRERRAE ST H AL
T AN, SR, R B S AT S DL

E: T

§8 M EE PSR HEMEERFR
8. 1 &N BB R F ARSI AL BIEGE T 2055915 5L

8.2 MR EE RN HMERGER

T

o100 L 110




HiIE 500 JEBTEHE B 5 RITTR U TE BOIE SR 5T R 2017 4R 55 4 TR

§9 REXMHHEFR
9.1 BEXHHT
L. HiE 500 JE AT EHEECE 5 BT TR BOE R B R SRS G .
2+ THIE 500 FRA BHE B 5 BT TSR HOIE T+ 4% B B ML
3+ "R 500 JEAEHEHCE 2 B GRIRBOIE - 5 0 B 4 2017 AR5 4 FRREMRE )55

9. 2 FEHE &R
TRYITH A8 FH X 4 H A AR e — B S SR 4 K 31-33 )2,
9.3 &R

Wk http://www. nffund. com

o11o 3L o1 |



