HEES T /NEFEN AR B BT R BOIE SR
BEELSEERES 2017 8 1 =ERE

20174 12 A 31 H

HEBEN: BHFESEERLFRAE
EERXBAN: TEHIERBRITROERAT
WEXHHE: 2018401 H 22 H



HhIE 7 /N LA S RO TR BOIE 7 #5058 R I R < 2017 458 4 s

§1 EERR

HEEHANESE S LEFRIEAR S Prgt AR R R R S VERRER B E KN,

FERTH A LS L VR VAT e B M R A
F I N B TR HRAT Bt A7 PR 2 R RS AR & & FAE
TR S5 AR bR 1HE RPN 5

A A BT
, T 20184F 1 H 18 HE K T A4
RPAIEENE, RIEEZ A BN ICE. 3= SRR

B R -
SE BN LSS L B ST SR S BT IS FI 2 6 50, (EAPRIESE & — 2 B A
H RSO ACRIARARE I BT WUSE, BB A $ 58 PR SRR B A G ] 1 A S

EAIDEEE AR

A TR 45 RR L # 1T
AR WIE 2017 4210 H 1 HEESE 2017 £ 12 A 31 H k.

§2 FE7 L
2. 1 HESFAFM
F G RIFR 75 75 /N ETF Bz
B FAUY 202021
e SR (e FATIFF IR
He AR 2010 4 08 A 27 H

0T IR I A7 AL A

612, 078, 655. 51 1

Bt H AR LA TN ETF, SR ERER ML ST B, I8 SRR R
i 125 FE AN BR B R 72 /M o
BT AIE e e et &, DU BTF /R 3 24y

AR, D7 S E (0% P B AL A B /N R ETF. A
BEIHASE/NEETF BRIy s, A5
ERE AANMIG T 4 B 7= 14 90%1 B 7= # 95 T-/INFE ETF
HART AT B0t TARMITE RO I ik A I ARt
a1 N e N €= A R T s WA ke g ]
Hopt b TR, HH AR T A G AE BAT I ] )
HIER T, SAFERERbR e S  EIEFTHELT, K
B SR EIG R G ST L B e 2 R H 2 PR i

%200 k11|




HhIE 7 /N LA S RO TR BOIE 7 #5058 R I R < 2017 458 4 s

BEEEANHERL 0. 3%, FIRERRZEAET 4%. 40w
SR U PR 2 B At DR 3 5 SSOPR B A 28 JE R ER B i 2 e
R, JE G N R A B Bt IR O B R
BRI K.

N Ease i HIE g 77 /N M I 7 2R X 95% 4 SRAT I FAE R 2
(Bif5) X5%

JRI; WA 2 AT GRS, PO St KF e TR A 6.
iR S miisiEe. FRARES NRIES, A
B EFRIIAREL LURR AR B AR B R T S AR ALL A X
S A ARFAE

BEEEA P 7 B R A BR A

HEHEAN Hh [ TRIARAT Bt A IR A

&I A B G T RR FA 7 /IR A BT /MR C

MR P 3L 5 202021 004346

NE S RIS 5 A 202021 004346

IR e A A 202022

75 IR T I 7 G 3 S A AL A

610, 936, 720. 95

1, 141, 934. 56

T ARG T AT R GBI RS BRERI G T, AIRMOY “R R
2.2 BtrESHAHL

Fe 4 24 HK 7 /NRE ETF
Her FAAY 510160
FaEfEr 5 oy BT TR
HEeHRARH 2010 %8 H 27 H
BEE&ME ETREREZ S | RIS 5

b H 201011 A 1 H
B k=B PN MRS B HE A A PR A A
FHEFE NAHK P TR ARAT I A BR A ]

T ARG T AT IE RSB R SEHAGE BHERI G T, AIRFCOY “/NEE ETF”
2.3 BAREE M

BB A bR SHIRERARAOTR R JB SR BRI O 2 AN ER B R 72 e /MK
BB A RIS S WS o RZIBAW = B | /19 5 BTt o0y AT (9198 A i e AN EOE £

Hoh i EMER M SR B R AL S, JFIRYE AR B B0sun I A IR 1224k

%3k 11




HhIE 7 /N LA S RO TR BOIE 7 #5058 R I R < 2017 458 4 s

AT ARRL IR . ACKE Gl 5 BRI SN e fth e rp I M 2 TR VR IOAT2E e ™
di, QIR BGIE VA K A S5 (0 i A mlibs 1O 4 Bl o i 98 ade Jl A AH 9% )
TR TR o ARG HTRBR I BOR AR P U B A S50, A I OR B H 10,
R BARII B RATATAE I, FRARIER O AP SR B 52 ) A FIER B R 22, &
BUA EREAAR 800 H 1.

b &7 B I

AT oV B LB E AR AR . AT S hR T Oy e R Ty /D R AR5
TR /N REFE B SR K ) P A B B A ok v e R 7 /I M B i )
RATEAZA, B ERE T3/ e LA i HAB R B AR B a5 i U ik
Py KA B 45 S I BOA S 8 BN HPIE R 5 /D B AR B B4R AR
PREIVIERL,  BUIEZR T3 HARACRYE S o S SRR iR, AR
BN DMARYS 4 55 BBt R, RSB AT E M e A AR G
PREVIEEL VST U BRI B A PR

RS YA 2 R AL

AE R EE, NESlRmmTREEe. ke Smiigie. K
G NIREON I G, FECRA R AL BRI EAAR TR BRI, B SRR
A ARSI B AR B IR T 37 A A RS Wi ot R AL

§ 3 FEMFHRIHENESHERN

3. 1 EEMFtx

AL ARG
T EW 55 bR A A (2017 £ 10 H 01 H - 2017 4 12 A 31 H)

P 75 7N A P 75 7R C
L A sl a -2, 799, 032. 32 -22, 288. 48
2. A HIA 17,273, 268. 73 195, 740. 59
3. ALY P43 < A SR ) 0. 0266 0. 0631
4. WIRIE G587 826, 402, 307. 04 1, 540, 743. 21
5. JIARIE A #lAHE 1. 3527 1. 3492

e 1 A SIS e R e AR RN . 83 . HABION (A& A et a2 s ) 40
BRAEISC I TG A, AR 9 A 1 CLSe LI a8 hn b AHI A S ARSI s 20 Tk 4l 45t
TR AR R NN 5 3 4 & 0 A, TN BT SERR I s K P B TR 57 3 A
H4r 2017 4E 2 H 20 HRATAS, B C KUk, Al RBiRiin A 4.

3.2 HEHERIN

3. 2. 1 AR E WIS M BUFE K FH S FHINY St b A 28 28 1 H

R 57N A
N FEBK | PEEKER | St | gt R _ _
i 250 | Wz | daEe | smmeze | 00 | @@
HE=4H 1. 74% 0. 62% 1. 75% 0. 63% -0.01% | —0.01%

%470 11




HHAIE G 77 /B ML AE 5 AT T R BOIE 77 £ 08 0 e Pl i < 2017 4R 5 4 TR

Fa 5/ C

WK
#0

KR
)

L BRHCBE
el %®

NZ=a58 i
mFIREED

O-B

@—®

HE=MH

1.63%

0. 62% 1. 75%

0. 63%

=0. 12%

=0.01%

3.2.2 HES A FAMURES RHEBUHEE KRR K5 RS L 4
Wi 2 FR AR i LL R

FA 77 N BREA B B G 3 5 1) 30 M 4058 L o WA 2 =58 £ 5 Sk A 945 L

100.00% ‘
5 ]’l
i ml
T 7500% ‘/
Y
LGS | \
= 50.00% f 7N
e ”
o | {‘ Jf ﬂhﬂ“ /‘WM\’N/‘”\A
= 25.00% mﬂ( '\';\ v .WNV
S i Iy ¥ W/ /
N ,JI'M\ ‘Y fN }N ”','Av . Wiw J
0 ‘? W hlﬁ I k d er;dv
= 000% W Wy T
‘:r: ur hb\n "\ I\‘J\/i' 4{'\%“‘“ l’J‘
_— \‘fl ™ 7 \"‘u‘ »\\f (J/\, ! M o
25 00% N M\ D Aty Ao
St hﬂ,.)‘“u o
£ 2 8 & © 5 8 2 & ® 5 & © g § © 8 8 8 &
@ 5 8§ B o4& @ o4 Wy ik & ow® = 0§ & &£ 0§ D% o8 g9
o - - = o I o ™ ) <+ < <+ O [ © © © ~ ~ ~
8 &8 &8 8 &8 &8 8 &8 &8 ®8 B B & B & & & & & =8
|— it dsUEREE — BN E |
B 7 7D EEC Bt E 9K 2R 5 [R) b 45 bl a3 Bt i AL 25 2R 1 ) S E A EE B
15.00%
(l
3 12.50% Jﬁ
¥4 |.f \ 1\‘.
&£ 10.00% H xﬁ’;ﬁvq‘
;\? \/,‘“ ‘ll\:l"A«\"-v.‘
= 750%
= 500%
s
%7 4
e 2.50%
s
= 000%
B
22.50%
5 @ 5 © § e g @& 8 & 8 § 5 & 8 & o § o g
g9 8 % e B @ @ K A @ @ @ g o o g oz oM od
~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~
S &8 &8 &8 &% &8 &8 & & & & ® 8 & &% & &8 &8 &8 8§

Bl SR AR — BRI R |

T AL H 2017 4 2 H 27 Hikgshn ¢ Bk =, R s A RO A 25




HhIE 7 /N LA S RO TR BOIE 7 #5058 R I R < 2017 458 4 s

§4 EEAMRE

4.1 B2 (REGZLE/NA)

a4 B 5%

EAREEREEL IR

EZEM

EREE

BAEEH | bR

Wi

2016 £ 8 A 19
LT H

Jil 5%

9%

e K% TR+, BE
R ML ZEHs . 2008 4E 7 HAINAES
T RGeS BHEAM, KMF Ttk
R4 e BTF B MR RS HF
TAE; 20154E 6 H, {F¥Eh
EE R R, 2016 4E 4 HE S,
£ 500 Tk ETF. 500 J5A4 K} ETF %
&4 B; 2016 £ 8 H&ES, T
380ETF. Fd77 380, /INEEETF. BT
NEE. BERESHEEZI; 2016 4
9 H&E4, {F 1000ETF J422 3,
2017 FF 8 H&4, M AtLEE
ReLM; 2017 F9 HE4, TH
PR ) P2 S 2 LI

VE: LRSI EERES

B, KRB e sRANA,

“CEAEHMY JURE A F e

B E RIS H Y e AR R e B, AR A “ AR H 0 70 BRI YE 2 =] D

SE MHSAE H RIS H 3

2. UEFF ML & SGEMATIE 22 GIEZRAE AR 5

4. 2 EE NSRS N EEIZEEMFE B3N
AIREYIN, AESEHN T (PRI EREZF B R E1R) 54 R HEM.

HERIEI A (R IERg T /N e L AS 5 RO G TR BOIE - S Bk S IR Ak &

AR BT ME) HIAHRHE o

HFD) HIRE,

AEWSAGH . BRSNS BN IS B 507, B/ AR i KU R Bt D93k S AR

ANVER SRR et . ARG A, S EBARSEGI, BAHRE
ANFgE. FEERIBTER S8 L BIRF

4.3 A GE DA
4. 3.1 AR G BERHRATER

B IIEREI ST

RN IR EE]
& FHIE -

AN, ARESEHENRHAT GEFRRESERAR A TESHERTEL) ,» 5%
HAAR I B S AE, il RGN AR AN 7 s AR 2k S5 3R 5 ) A S 5 A F AT, TR Ay

TN B BT 2 e AR BT A
4.3.2 RERZZIT RO E U

ARG T ARG AR EZ TN AREHAESEENERNARRAESS

Foem o111




HhIE 7 /N LA S RO TR BOIE 7 #5058 R I R < 2017 458 4 s

(152 55 B AT SEA A H ) 52 53 BRSZ /0 1) B 7 oy B A I i IE S 24 H BSZ &1 5%
4. 4 15N E S HIER RIS AL SR I Ui

4. 4.1 |EH AR ST FE R FIZES YT
A B /N e e 2 Hik 1.83%.

WIRBA BN A& “FaBb s 5 RG7, “ HNERZZ G, “IRERRZ AR T R4
5, KARFES IR ER R ZE R RITE RO KT, I R X AR, BIIR T AR S %
LigfE,

TRATTS AT 4R At 1 P BR R R 22 IR 3 B

(L)% FRGSE [a] iy SR P B S 67 i 125, %ot bR AT Tad sk I Ay 3 58 5 4 BB 2 d /M5

(2) ABESHE H bR ETF By e 1 sty A (25, T ERATREL T HRAGI “ PP 4
VEREAT RN o

(3) HRHEFEHCY: A L AR R B AT (B 6, FERTIRATHIE T A&7 R, 7252
AR I 7 BRI B Y8 R R AR, SRR R 22 4t /SR ARY L Y
4. 4.2 |EFAESHFNLSERN

BREME AR, BI/NEABBUSER 1. 3527 76, HPUHERK RN 1. 74%, RS
HERE KRN 1. 75%, F7/NEE CARBIIAHEDA 1. 3492 7o, MAFEIIK RN 1.63%, RS
WERRKR N 1. 75%

4.5 MEHINEETA ANHEE & F ™3 E T 3
o

§ 5 BEAGIME
5. 1 MEMKREER~AGHFR

F5

i H

e (ANRME )

GRS R BRI (6

1

R it 555

6, 308, 185. 01

0.76

Hrr: R

6, 308, 185. 01

0.76

FE R

779, 139, 449. 95

93.78

[ 5 WALl 45 B

Hrp. figp

B SRS

iR AR

T A A 4R B8

| B | =

NIBAR il B

L SEWr SR ) 3K

\

BT 11w




HhIE 7 /N LA S RO TR BOIE 7 #5058 R I R < 2017 458 4 s

IR S5t

AT AR S A5 A

7 bt 43, 815, 301. 59 5.27
8 | HAhwt 1, 556, 559. 00 0.19
ait 830, 819, 495. 55 100. 00
5.2 |EMRIAT WA KRR ERFEAE
5. 2. 1 MEMRBATIWARNBEABRERRES
R il ARAME GE) Eg/ﬁ’ﬁigﬁm
A VSO N -1 - -
B KA 404, 736. 40 0.05
C il Mk 2,239, 224. 00 0.27
b B, #J1. A&
IKAE =R R 579, 704. 17 0.07
E et 4 603, 386. 60 0.07
F R AN 370, 151. 18 0. 04
c ZIIEH . BRI
Bl 335, 202. 00 0. 04
H Aol - -
. =R AR
BEANRS 402, 908. 42 0.05
J A4 949, 849. 44 0.11
K S5 Hi =l 379, 632. 80 0.05
L FR G AN 25 M 55l 43, 390. 00 0.01
BEER TR A RS
M o ) )
N K]S A A %
Jiti B A, - -
0 JE R RS B
fl i 55 - -
P BE - -
Q PARSTAE - -
R A AR E AR R - -
S ey - -
it 6, 308, 185. 01 0.76
5. 2. 2 MEFARBATU A RB B ER TR ER TS
e RGN WA KRR A W e 0t .
5. 3 MEBIRIEARME HEEFT = HEWH XD HEF KT T2 R E S A
Fe | mEmRE | WELK | R GD | ARiE Go '%/ﬁ\%; {f‘ﬁ“ﬁ‘z’“
1 600050 Hh [ R 57, 084 361, 341. 72 0. 04

o8 T o 11




ik 7 /N A S BT IR BOIE R 5 5%

BG4 2017 4E5E 4 BIER Y

2 600019 FENAY 33, 288 287, 608. 32 0.03
3 600795 HLHL ) 69, 400 216, 528. 00 0.03
4 600887 R R Ay 6, 100 196, 359. 00 0. 02
5 601600 Hh [ £5 L 28, 100 187, 427. 00 0. 02
6 600741 HIRIR A 5, 798 172, 142. 62 0. 02
7 601186 Hh [ 2k 15, 200 169, 328. 00 0. 02
8 600690 H IR 8, 000 150, 720. 00 0.02
9 600886 ESES 2] 19, 300 141, 662. 00 0. 02
10 601169 L ERAT 19, 800 141, 570. 00 0. 02

5. 4 MEWARE G M RN BB A S
E: ARSAMEWIRRFF G 65

5.5 I FHIRIL A SMHE o5 F G T3 E LB RN HE P R B T4 R 27 B 5t A 4
T AREEAREWIRARIA 557

5. 6 MEHARIE A RMME b 2 & 5™ 15E ELI R/ HEFF B BT+ 48 B SCRAESR IR

Gk

T ARG AR A WA RS A B SFFES
5. T WHFHRIL A SMHE o5 E G T 3E LB /NP IR T4 57 & R 85 4

e AREARREPIARRFH ST EE.

5. 8 W EHFHIRIE A A 52 S T ™ 13E HBI K/ HEFF R BT 42 BUE R 5 B4
E: ARSAREHIARRFABGLE

5. 9 MEHARIE A RME 5 2 & F ™ 1E LI R/ HEF R BT+ 2 B S 3 B B 40

b " PAPZY 7N HA R
me | mesk | o [wfrt | gma | AUNE | SEEEFERE
K &) Ebl (%)
B 7 HIE/N 5 I 779, 139, 44
H ) 1A974AN
1 B ETF J SE R st fiﬂz?%ﬁﬁﬁ 9 o5 94. 11

5. 10 R H AR A2 S F BB A AL 5 1B L v A

5.10. 1 R EIIARA T S BB AL 91 B 45 SR8 2 B 4
Pie A G A A AV 0 O

5.10. 2 AE SRR AR BB R BUOR
AHE AR IR W DT3B P 1 B A A B BN, AR XU B BN, DA ERAE D

HI, EERMFSIEL . OISR &4, B0 IR 58 i i AT B w7,

= VAN
e

P 1 BE B A SOR LS AR, BB BR BT VLIS, 81 2 Skl Sk ) OR i S5 Sems
BEAT BRI AT

5. 11 B PR AR S BB B FUH R 2 1F O v B
T ARG I AR5 G0

Foom o 11




HhIE 7 /N LA S RO TR BOIE 7 #5058 R I R < 2017 458 4 s

5. 12 BEHASWMEME

5.12. 1 FHARESHR R TZIERRIRT AR S UG ERF LR
&, ARG RS HI—FEANZBIATER. ANHER. WL, ERXHE
Zr ML B SRR i H A
A BB AR AT B RAT BRI A BB T LR A A, SRR T g ) H AT

—EANZ B AT LT

5.12. 2 FHEZ SR AN T BRERTRBUES S FAMENELEREE. WL, &
LR AR IEER BB B R SRAR PP 44t i B
ARSI S BB AT A4 IR SR B0 HE e B R 1) e JB S

5.12. 3 HARBE =R,

P R & (NRfmo
1| FAHARIES 111, 773.12
2 | MYGEHEHE K 1, 210, 054. 90
3| RS -
4 | RfcRLE 8, 856. 35
5 | MG 225, 874. 63
6 | HABRIBGK -
7| RS -
8 | HAh -
it 1, 556, 559. 00

5. 12. 4 MEWIRFFA B4 T 5 B B T R B 557 A 20
T ARG AR T WIRARITFA T H B0 T 55

5. 12. 5 A AR AT 144 B 22 - AP AE Uil 52 PR 1 00 ) 4 A

} \ OB SRy . IR
e | BEAN | REAK BIAf i B S R IE L (%) -
. Tt BH
My o)
1 601600 S RIESEEEN4 187, 427. 00 0. 02 HOKH I
§ 6 FFHAEE M)
AL 1
I H FA T 7INRE A B 77 /INREC
i AT A A A 713, 445, 672. 89 6, 469, 443. 06
e A S0 1) 4 A R ) 47 80 39, 505, 815. 34 2, 244, 808. 31
U3 - R HT A ) 2 48 A U [R1 403 00 142, 014, 767. 28 7,572, 316. 81
s AR SR AL B 8 (&b BL” =" 841D - -
i 5 AR I A0 AL A 610, 936, 720. 95 1, 141, 934. 56

o100 4k 11 51




HhIE 7 /N LA S RO TR BOIE 7 #5058 R I R < 2017 458 4 s

$ 7T EREEEANCHEERERBAESEIL

1.1 BEEHEAREEESHTENHIL

T SRS AR A SR

7.2 ZRSBEBENBHERRESTRE RS 5 N4

s ARSI, S AR I B K S A S L

§8 HAENMHFAR

8.1 H#EXMFER
Ly (R NRE Mk A 5 B GRAR B 4% e kP S 5 D)

2« CHIER T AN R AZ 5 RO TR BOIE I 35 B8 2 e i R e 0 30D
3+ FERE T NEET AT 5 BT TR MO T S B 3k I 6 2017 4R 27 4 TR J5SC

8. 2 T K
TR T AR DX AR AT AR e — B N S B 25 K 31-33 2
8.3 &R

M%5E: http://www. nffund. com

o11o 3L 11 |



