377 HIE 500ETF B2(LOF)2013 £E48 3 Z 4R 15

B 4 IR 500 A8 5 B IR FE BOE 5 $%
R4ABEEEEE4 (LOF) 2013 4E5 3 TEFRE

20139 H 30 H

EEEHN: MHFESEEFRATF
EELEN: PERIBITROERAT
WEXHHE: 2013410 524 H

%1 7 10 m



377 HIE 500ETF B2(LOF)2013 £E48 3 Z 4R 15

§1 EERR

S B AN 2 RO BRAEA 5 TR (IR REC A U P sk A,
JEAFHCPY AR EUS P MERIPERISE AL B A S .

S B A OSG4I RS A G R, T 2013 42 10 J 21 FIALK T &
R (I SR VI AIUR LA AL S, RS PY BA LR B 1 S P

o AR

He A B RVE USRS T S iS5t (0 s UAE BRI R 587, (AN DRAIEFE B — € &)
Fe RN SOFACRIEARANGE I BT WU, BETEEAEAE H BT PSR N 0 1 B A S

EAIEEE AR LB

A WM 55 B REAR L A 1T
AREWH 201347 H 1 HilZ% 2013 429 H 30 Hik.

§ 2 HEr M

2.1 E&-mIE0n

K4 TR B3 7 FiiE 500ETF B4 (LOF)
Yy W iR ®iJ5 500

AR 160119

TS AZ Sy A 160119

Je 3 AT Gy A 160120

Y (N TR (LOF)
A RABH 200949 H 25 H

T SR A7 B0 A

4, 860, 241, 227. 80 7

Bt H bx

AFEGIA T T HAR ETF, S ERERMV G U HEAE, 3B SRR i 125
JEAERER R 72 e ME o

ATy e s IR EEE S, BLIE 500ETF 0 3 S B bR .
A BB TE H bR, AL GoRE AT 2E G B8 1$+{H 90% B #5058 T
HAR BTF . LR B I B0 TR Eus o i, 2L metnbe. il

P TR T S IR 2 ARV R S B i A i TR, SLH MR TR
FEGAE AT PRI RIS, SEAFHbERERbR R A . 5 IEH T A1
WU, KRS S 1 KR 5 LU REvE 2 18] 1) H 2 B B s 25 5
AN 0. 3%, FERERRZEARIT 4%,

N&G R iz HHIE 500 FRE0IC AT 2 X 95% + AT A 3R R (BUE) X 5%

A 2 R AE AEEG RIS, WS s TIRG RS keSS kinmy

%2 7T 3610 0T




377 HIE 500ETF B2(LOF)2013 £E48 3 Z 4R 15

o ARGNTRENEE, BATSARITEEG DURBSIFR R ER
(1 [l 22 1T S AHBLER) DA AL 2 AT

FEEHA P 7 R AT BR 2 7
HEFE AN Hh AR NVARAT B 3 A7 R 22 )

T AFEEAEAL T AT RGAHE IR S HAE BRI a T, ATy “riJs 5007 .

2.1.1 BEiREESEARFER

FEe K HHIES004E 7y B I TR AR HOUE 7743 7 e
F 4 ARG 510500

Y (Y A5 TP IR

BAeAFERH 201342 -6

BE B T (R UE SR A Sy P IRFIESRAE 5 B

i H 20134E3 15 H

L YN i P 7 FE 4 AT PR A W

S NA rh LAV ARAT A A BR A 7]

2.1.2 HixEL= S

£t Hbw B IRERbR AR R, I8 SRR 29 A ER R R 22 MK

Pt s I P IR, RN E R RN, A AR bR I 50 (2
BCERSER B B AL A, TR AR (K95 Bt 1B S B I AR HEA T AR Y. 1
b

WG A | AT B RS U HE N R IR 2. AR AR IR EON FFIES 0055 4L

WESHCRRRFAE | AL B A, S e i PR G PR S IRtk e. K
B R e R BAIRERbR TR R I, BAT SARISR L LLAAR IR0
ARER I B S T AR AL A R 2 R AE

T AILGAEAL T AT T R G a7 S5 A S B 5, aTFKh “500ETF”

§ 3 FEMFIHIPAESHERI

3.1 FEME&IER

Bpr: ARt
FEW S Fabs MW C 201347 H1H — 201349 H30H )
L AW O S s 9, 190, 639. 02
2. AR 753, 237, 083. 35
3. IIASP R KL 4 B AS SR 0. 1490
4. IREE S W8 7 15 E 4, 638, 669, 981. 42
5. WA IE G A 0. 9544

e L AW OSBRI AR R« $eilican . AN OR & 2 sepirERshliat) 1
BRARSC O TR AR A, AR D A3 s B st n_E A 28 Se i (B A2 s i »

% 3 7 4£10 7




Fa 77 HHiiE 500ETF 64 (LOF)2013 4E45 3 Z= Tl

2+ i e b S b AN BT FAT NN BT 5 3 4 1) 45 T 2t
IS Rpdl- e

3.2 &R EERN
3.2.1 ARG B SOFREE KR RIS RS LB IR R K

TR A SEFr it K- 2

BB

ELIEELES
O

ERIERRS
FARUEZE
@

b g b ek
KRG

NGansE "
e 2 s
HE®

Oa©)

@—-®

HE=AH

18. 40%

1.31%

18. 65%

1.31%

=0. 25%

0. 00%

3.2.2 BES A FEMDRE SR THFEN KRS &S R L5 R
m BRI LB

BB T TSR

3 [vi) 3905k 48 L A8 KL HE B 2 40 1K) By S L onk Lh

55.16% A

47.28% -

359.40% -

31.52% -

23.64% -

15.76% -

2008-09-25

1 1 TR0 X S S S -

POADOT- A bt e

BT TR T 11 T . S R S,

20

FE T T o [ s S

20

2012-02-18 |}t T
e n B Pl T w [ S—
e R A T L R T———

| Mo WL G DAL K — N B0 L M 2K |

e B [ T T [ A S———_

2012-12-0G 4 |---

20130217 b T ey T

B AR T o [ S S R

2013-07-13
s RN = R I SRS S

W 1. 2013452 H 6 H, MR (B L 500 FEGEFF B RS (LOP) 451D MHRL4 €,
REEHNE SIS N 3, BEAIEL AT ok 500 28 5 BT GRIR AT F 45 W 3 4
MIBEEIE G, ATLG I ZARAI N AR T “ 5 77 FhaIE 500 38 5 BT T8 B0 2 0 i S e 4>

(LOF) 7,

ANl — 4

e

4 7T

10 0

RS O IR A S, H 2013 4E 2 H 22 HgA R, A%H B ik




377 HIE 500ETF B2(LOF)2013 £E48 3 Z 4R 15

2 ARSI OWINRERFAERZ T 3N A, @ OHIARAIEE ST BE ik 3|54
BIRIZIE .

§4 BHEHARE
41 E&BH (HELSLEND HH

EARFEESHFGRMY] | IE5
w4 A% F MLl VLW
AREHE | BEHY | FR

, %%ﬂnﬂli%ﬁz%fﬁ%ﬁﬁ
j% 5 B MR 2= A LR
+, BAg T ERES MR
S A AR BR T € B Open Link
Financial /A#]. EEMITIHA] 2y
Al, MFH ST TAE. 2008
9 MR A, ER T
- 8 SHEAAR T S A P
2013 4 4 A&4, {FMJ7 500
L2, 2013 44 HEA, £
W77 H00ETF L4281 ; 2013 4
5 H&4, AFF ) 300 HE4 4011
2013 5 5 H&4, ATM i oo
R 300ETF S48 ; 2013 4F 5
H&A4, ATm 7 R A,

H4 1y | 20134F 4 H

L7 &N *
e 22 H

4.2 BENSHRE HA R E S EERTE B A
AN, AR B RS (PN RIEFERE R B AR5« QIR otk s Ak
EEINED M QUESF B IR G 5 A BLINE) S5 A SVR AR A L S TS AE ], I A% 42 I (g
77 HIE 500 A Zy B FF IR CFRHOIE 77 43 08 B B I LG (LOF) e 1)) 25 TR 5 , A RS ~F £
LT S U BEMIIE LB 55 7, 70 AR 2 ) XU O RE AL, D RE i AR S hn 4 £k
IR o AR I, FE ISV E AR SV E T, T G AR AT o a4 BE Va |
BEE L S B B AT 5 AT AR S I 4 R R RE
4.3 A AL 5 Wi
4.3.1 AV 5 B RPATIE B
AR WA, AFESE NPT QEFRBREGE A7 A PSR TEL)
AN AR, 3B RGN AR &R 7 s S MV 50 1 A2 5 AT, AP Ay

% 5 7 4£10 7T



377 HIE 500ETF B2(LOF)2013 £E48 3 Z 4R 15

JEE T B AT HE e R B AL
4.3.2 RERXHIT AR LA

ARG T AR E NIRRT LT A ARG PINEGE I NE KA R A GS Y
(RIAZ 3 B 8 FE a0 I8 H B 1) A8 By AT 8L/ 0 (R BRI AT By el 12Uk 27 24 H RS B 1K) 5% A8 20 B
3, S THREIY AL S AR bR 4R EUR A I S5 F R 3 B T S
4.4 MEH N ES KB RIS SR Y
4.4.1 REF A ESER KBNS EL T

A5, T H 25 T2 B bn 1) R LL [RT1B2 , 28 5% PR S T3 AU ik 500 $5%k ik 19. 68%.

IR FRA T AR “IREBE ) REE”  CHNBEIN SRR “ERESRZE AR ST &R
g7 A, KATEG IR R ZE SRR BB P s 0 XU AR, AR T AR
)2 axisff .

FATDOATE S 45 S A SRR 8 22 A DR A3 A T

©  F3Z R Bz [A] ity A 1R e SO A 20, O I AT Tl st T P R ) 22 5 4 R B o 2 e /MK 5

@ AHER KA H bR ETF Jrs e i) i B EE A 25, 0 bR R T ARAL IR P14
BRAEREAT X 5

@ 6 JEHIE, FAVREFEECRE A5 B2 pl R #E 30 AT T 28 G, FaiA1fle 71
7T %, TS AR I TRV X & A, ISERt S SRR, RO RAF, R
IR ZEFETIAE BEARYE R N

4.4.2 REHF N ES KSR

H AL G 5g B SR IR SEALERER R 254 0. 366 %, BRUFIISER T 344 M i Hl L
PREFRZEANEIS 4% HE% HAx.

BRMAE WK, AEESMHIFEN 0. 9544 0, AN, HEUFEIGKEA 18.40%, [F1H]
W SHEHERE 0 18. 65% .

§5 BHASTME

5.1 REWIRESH~AGHN
R 5 H | SH D) | SR () |

%6 7 $£10 7T



377 HIE 500ETF B2(LOF)2013 £E48 3 Z 4R 15

Bt 5 5

1, 209, 463. 00

0. 03

Hrr: 5

1, 209, 463. 00

0. 03

FLg Rt

4, 388, 416, 910. 02

94. 33

[ 5 WAL A3

b %

PSRRI

<SRRI A TR

TNIRA Gl 9

Forbre G IR i SR
ERlpE

BT AL S it

241, 434, 335. 68

5.19

Hob ™

21,070, 496. 62

0. 45

it

4,652, 131, 205. 32

100. 00

5.2 WEHIRZBATIL A RPBE BB A S

AR eS| A S o) oy B 0 L L 481 (%)
ARG RR B - -
B | Rk 242, 580. 00 0.01
c | il 866, 554. 00 0. 02
HIJT. #. BVRROK A= R
D gl ) )
E | 23 - -
Foo| ERAEE - -
G | sk, GiEMmsEY - -
Ho | ErE ARGl - _
' Eﬁﬁﬁ\ﬁ#%ﬁﬁﬁﬁ%% B B
T | R - E
K | ik 87, 129. 00 0. 00
L | MG 55k 13, 200. 00 0. 00
M| BEFERFURIECA RS - _
N | KR ERBERI A S B A E - -
0 | FERRS BHEAIHALRS - -
P Ha - -
Q PAFIAS T AE - -
R A RE IR - -
S ey - -

b

=




377 HIE 500ETF B2(LOF)2013 £E48 3 Z 4R 15

&1t 1, 209, 463. 00 0.03

5.3 MEHIREA AME G ES R =13 E A K /MR T4 B 5% B 40
= . e _ S A SRR 5

Fa | B | REEARR e (B wRfE o) %1y)

0
1 600458 A HT#A 51, 500 572, 680. 00 0.01
2 600139 (iR 887 26, 000 242, 580. 00 0.01
3 603077 FFR Ay 12, 400 187, 984. 00 0. 00
4 600759 R 18, 900 87, 129. 00 0. 00
5 600112 KAF A 2,400 28, 536. 00 0. 00
6 600685 I B 1, 800 20, 178. 00 0. 00
7 002004 A 2R 1, 100 19, 470. 00 0. 00
8 000050 RS A 1, 300 16, 874. 00 0. 00
9 000698 oA T 3, 800 15, 200. 00 0. 00
10 002181 AL 1, 200 13, 200. 00 0. 00

5.4 MEYREF S PR GFRRAS

T AEEEAR I WIRARFHAT 657

5.5 REWIARZEA AP E G EETIHE O NES R ET LA S SR A A

e ARG IARRFFA T

5.6 R EFARIEL A RYHE 5 2 ST 7= 13E ELBI R/ HEA BB +42 B SCRFIES B0 R A

21

TE s ANFEERAR G WA AT 9™ SCRFIESF
5.7 MEFARIE A RHE G ZE ST 15E LI K/ RS BT 42 BGIES B8 B 41

T AFEGAR AR RFFATBGIE

5.8 MEFARIE A AIHE S ZEES R = 1HE AR/ M PRI R+ 2 2S8R A4

oy T
VAN 7
z Wesdk | Hadom | Efrd | EEA ‘“m‘fw(*%m VL L
(%)
LTI | W E
1 500ETF yESi -~ 4, 388, 416, 910. 02 94. 61
e = AT PR 7

=




377 HIE 500ETF B2(LOF)2013 £E48 3 Z 4R 15

5.9 RERFE ST R KIBHEII B A5 18 5L i B
T AFEGARE WA AR BB IBHRIYI BT .
5.10 MEFARFEG TR K BB 53 5 15 5L i B

T ASLG AR WA AR BCTE [ 01T .

5.11 FFRH A& S HE
5.11.1
ARFEER R T+ AR RAT BRI B IR T I =i, alE 2 gm il H air
—HENZ R ATETT. TS
5.11.2
AFEGPETEIAT44 B S B B HH 3L 4 A TR o 1 2% S R S P
5.11.3 HARE =Mk
75 ZFR S (6D
1 A AR S 558, 555. 83
2 PRCIE F5 5 Sk 17, 798, 908. 75
3 INEAEil 1,691. 14
4 IV 43, 941. 91
5 VA YAE 2, 667, 398. 99
6 oAt S UK -
7 R 2 -
8 HiAthy -
9 fann 21, 070, 496. 62

5.11.4 G HIRKFA KILETHe B AT 384057 B 4
Vs A AR WA AT A T4 IR U T e 55
5.11.5 REGHKET+ 2 BER P IAAERUE S PR 1R LT A

. TR A | HEETT | s RO
AT | RERE e RUMECD) | e 0 | B
1 600458 I AHT A 572, 680. 00 0.01 I A4 it
2 600139 (R85 9 242, 580. 00 0.01 I ] £ it
3 603077 FHS 7y 187, 984. 00 0. 00 I ] £ it
4 600759 IEA A 87, 129. 00 0. 00 I s 2 gt
5 600112 KAEHLS, 28, 536. 00 0. 00 1 P 45 it

%09 U1 3L10 0T




377 HIE 500ETF B2(LOF)2013 £E48 3 Z 4R 15

6 600685 i 20, 178. 00 0.00 I P4 st
7 002004 CEIETEN 19, 470. 00 0. 00 I IR 52 i
8 000050 WKL A 16, 874. 00 0. 00 I IR 52 i
9 000698 TRBHA T 15, 200. 00 0. 00 115 452 gt
10 002181 A U 13, 200. 00 0. 00 I IR
§ 6 FHBXESEHHES)

AL
A5 SIS 4 4 0 5,121,339, 717. 26
5 S 30 [ 4 HR N 493 00 277, 801, 834. 01
U 0 SO 30 TR i <o 5 s [ - 538, 900, 323. 47
i SO0 1) 4 73 AR B 47 400 -
5 ST R e 47 A0 A0 4, 860, 241, 227. 80

§7 ZEBENEHERTREBRA AT EEESFN

AN, FEG B AL R e SRS A I S T DL o

§8 #AEXFEZR
8.1 ZEXMHER
1. FJ7 PE 500 58 5 ROIT G IR BAE 4 S HE S (LOP) B8 &
2. BT 500 A2 5 TGRS S5 B v M ST I (LOP) TS BN
3+ BT HIE 500 A8 5 B IFTR SR BOIE S5 Bt B SRS (LOF) 2013 415 3 ZR LR 5 JR 3.

8.2 fiHh &
GEDITT AR H Oy X AR — % 6 S 9B 45 K JE 31-33 1%
8.3 &H AR

k. http://www. nffund. com

010 v 10 W



	重要提示
	基金产品概况
	基金产品情况

	主要财务指标和基金净值表现
	主要财务指标
	基金净值表现

	管理人报告
	基金经理（或基金经理小组）简介
	管理人对报告期内本基金运作遵规守信情况的说明
	公平交易专项说明
	报告期内基金的投资策略和业绩表现说明

	投资组合报告
	报告期末基金资产组合情况
	报告期末按行业分类的股票投资组合
	报告期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	报告期末按债券品种分类的债券投资组合
	报告期末按公允价值占基金资产净值比例大小排名的前五名债券投资明细
	报告期末按公允价值占基金资产净值比例大小排名的前十名资产支持证券投资明细
	报告期末按公允价值占基金资产净值比例大小排名的前五名权证投资明细
	报告期末按公允价值占基金资产净值比例大小排序的前十名基金投资明细
	报告期末本基金投资的股指期货交易情况说明
	报告期末本基金投资的国债期货交易情况说明
	投资组合报告附注

	开放式基金份额变动
	基金管理人运用固有资金投资本公司管理基金情况
	备查文件目录
	备查文件目录
	存放地点
	查阅方式


