B9 77 1 F 500ETF B4 (LOF)2014 4F 2245 B 4R 15 ik 22

B 4 IR 500 A8 5 B IR FE BOE 5 $%
R4 BHER 4 (LOF) 2014 E14EERE T
L

2014 £ 6 H 30 H

REEHAN: MARSEHEARAF
HESFTEEN: PERIVBRITRGHRAA
ZEHHHR: 201448 A 26 H

201 7 JL2g m



Fg /7 HiiE 5O0ETF WE4%(LOF)2014 4F -4 FE 3 4 4 22

§1 EERR

1.1 BERR

SEE TN S W RE AR AR IR A M R R PER B T,
FERT IR ZLSENE S HEGVE AN SE AR ) R AV AT . AR D =y —
DAL R A, HFHEFRER,

SEGATE NP A ARAT IR O RS TR AL S A M, T 2014 4E 8 H 21 AT A
T R ST bR . HHERBL. AR BRI, WS AR . BRI ARSI, (RE R
AR BT P PERRR B TR

S TR LIRS T o e RS 1SS DAY BRI FTI e, (RS (I B 5 R

BB AN GOFARRILRK R I . BBt R, BT AEAE BBt PR SR AT A A7 40 B 1 A
HE 4 O FA SE I 15 B LR

ACPAE AR T 10 LA B AR AR IESC, PR T MRVEAN A, I B AR AR 1

ARAR A TP 4 BB R B I

ARG HIE 2014 46 1 H 1 FHEE 6 H 30 Hik.



B9 77 1 F 500ETF B4 (LOF)2014 4F 2245 B 4R 15 ik 22

§2 EEHN
2.1 EEHEKBFR
B TR 5 HIE 500 A8 5y BT TS e A 2545 08 L 4 e L 4 (LOF)
LA TRTRK B4 77 iE 500ETF 14 (LOF)
5 M TRIRR /5 500
4 ARG 160119
TS AZ oy A 160119
J 3 A8 oy A 160120
Y (TN R R IF I (LOF)
RaA A 2009 4£ 9 H 25 H
A= UN TS B R A A
BEFEN rh L ARV ARAT A A PR A )
A WIARFE S AR B A 4, 650, 667, 836. 59 {7
B A AT S AN W]
B BT IUESRAZ S | ERYINEZRAL B i
T H 2009-11-11

T AEEEAEAL T TS RG2S ARG BRI, ARy “rJs 5007 .
2.1.1 B SRR FIL

Fe 4 A4 FR HHIE 500 A2 5 B FF G FR B IE S vt 4
Hegr TG 510500

A (Y AT TATFF IR

AR H 201342 H6 H

FE G BT RRIE SRS S B ERIESRAS S

i H 20134F 3 H 15 H

4 N 4R R A S AT B A 7

L NAFR AN ARAT A A R A ]

M RIS T AT KRG HE /RS IALE B EE &, ATRFRh “500ETF”
2.2 FEE&r= R

P Hbr | B $0% T Hbs BTF, 'SRVt LA e, 36 SR BRI O 25 5 R0 IR iR 2 e /M

Pt

ARHEEA VL HAR ETF AE N B PARI, 7 (4R 1% ) B A L 4 8 98 H A
ETF. by S S % PR ERAR I FR B3 78 HAR, ARS8 DAV A4 0 =14 H 90% 1)
BErERR T H AR ETF. SLR 98 7= n B ThR AR EURA I« Ak s e AR i
Wi BOE. iR W= FrEds BE Wi s =, Wew =, "Bimhm T
B i T H R rp ERES 2 VPR SR s i S Sl T H, JEH &N TAREAIE S
TENAST H e (Bl R AT T, B Gt R R AR IR FR 2

TEIEE TG OUT , ANKES ) i (G K 55 b LU 2 TR PR 1 12 SR A2 v 1245 52
AN 0. 3%, FRRERRZEARIT 4%,

03 UL 28 0




B9 77 1 F 500ETF B4 (LOF)2014 4F 2245 B 4R 15 ik 22

NZTgERs
HLE

HAIE 500 FEEc a3 X 95%+ AT WIAE AR (Bl)E) X 5%

PRI WAL 2
FFAIE

ARG RS, MRSl TRGES. forEe S M. A%
ATEEORIES, FEERITEBOE BRI R MR BRI, B SRS Uk
B AR BT AR BRI AT LU B i R R AT

2.2.1 BREEF Wi

BBt Hbw

SR IREAAR IR EG G SRER R 12 FEAN RS R d Mo

BT SR

AFEE PN I HE G, RN RN, B A AR R80T (SRR
PR B TR AL, IR bR 0 5 S0 I S R 1R A AT A IR

b 5 BE A
Lk

AL ST L ECEEAE N R FE8. ABEEFRIFEECA Tk 500 FE4L.

PRI A 2
FFAIE

ARG BRI, NSt TREG RS forke L itmiinie. A%
K SE R BITAREbR TR R L, AT SAsR L LRI SR BT AR 1k
S5 T I AABLAR) DA e AL

23 ZEFHEANESTEA

i H HEEHA HEFREA

K

P 7 R B PR A 7 AR ARAT et A R 2 )

f

ol

ez 11

i fifg S E R

TN | BRRHTE 0755-82763888 010-66060069

=h

HL 1 IBAF

manager@southernfund. com | lifangfei@abchina. com

RS L

400-889-8899 95599

1

0755-82763889 010-63201816

2.4 15 BB

ik

RGP R IS BN

http://www. nffund. com

B VA AR TS A B

AN i PN P Lb

§ 3 EEWMSHEIRMEEHERI

3.1 ZESTTHIRNY 51845

GAAL: NRMoc

3.1.1 I EdE A br

(2014 4 1 F 1 H - 2014 4E 6 J 30 H )

A C S A

132, 379, 663. 29

ATYIAE

165, 256, 343. 30

IR < 403 A TR

0. 0327




B9 77 1 F 500ETF B4 (LOF)2014 4F 2245 B 4R 15 ik 22

AIREE A B G K 1. 98%
3.1.2 WIREAR MRS AWK (201446 H 30 H )

SR ATt 73 P 5 <0 3 29T 3 -0. 0384
WIR LG 98 = 1 4,472,010, 611.07
AR LS A B 0.9616

e LAY C I IR AR SN . $e8tlieas . SN (N8 2 Sefir A shiicas) 1Bk
HHSR B S RO AR, A IR D A © S B i in_EA I 2 se i A2 s i

2. AR TS EEAE ,  SRATIIA B8 7 05t Hh R 23 BE A 5 AR 23 B A Fh 2 S B 20 (R SRR
K CYIIARRE, AR,

3. Pkt SR bR AR NGBS 5 FE G i & T 2 1, VAN B S B i K1 2
T Procy.

3.2 & HERI
3.2.1 E S HEEN K & &I 5 F RS LRI R I ELE

B @ﬁ@@ w&w% yﬁgﬁ%
B Bt i 2(D) %%%W S AR @&@%ﬁ O—® @—@
2@ 46 HEZ®
kN 2. 68% 0. 93% 2. 38% 0. 93% 0. 30% 0. 00%
g =AH 2. 53% 1.01% 2. 11% 1.01% 0. 42% 0. 00%
TR H 1. 98% 1. 20% 2. 43% 1. 19% -0. 45% 0.01%
ot R4 19. 29% 1. 26% 20. 27% 1. 26% -0. 98% 0. 00%
E=4 ~14. 44% 1.40% | —13.25% 1. 40% ~1.19% 0. 00%
ziiiizéiﬁi 2. 26% 1. 48% 11. 26% 1. 50% -9. 00% -0. 02%

5 U1 28 0




B9 77 1 F 500ETF B4 (LOF)2014 4F 2245 B 4R 15 ik 22

3.2.2 BEE A FIEMDRES B R THFERE K 222350 &5 FL S AR
m BT LR

He B T I T R G Bl D B L A A R i 2 3R 1 Dy S Hon L

331[,% .................... T O S e e B Fr- T -

m%.;; ...... ...... ...... ;;g ______ ______ @;Q@M;;; _______ _______ _______ ;;;; _______ ______ ______ ______ ;;; ______ ______ ______ ;
30.40% e ...... ...... ...... W"Iﬁ‘Ml ....... ....... ....... ....... ...... ...... ...... ...... ...... ......
31 529 | ; : : : : E : : E : : E : : E

23.64% {1 A - | :
— . ;?NM”; ...... 1 JTHQWQ ....... AN R O N Y

T . P
7.089% | - |r-! ______ ______

0.00% K- ...... ...... ...... ...... IR T S & | T ELE (TN

7 88% | e

R | - ...... ...... N ...... ....... ....... 1

223,68 {foeob b

12.07-23 {}------

20140317 { -
2014-08-11

2013-09-26 -
FETN T T T B 1 T [ SO S S A ——"—

2013-0407 {}----
2013-07-02 { -

2013-01-11 -

so1z-0428 ||
2012-10-17 {F------

2010-03-18 { -
0100810 | b T
2010-09-04 {f------

2010-11-28 {f---

T L LT s e ocic | | U S SN SRS SRS S
011-05-20 { | ------

011-08-14 | ------

2011-11-08 {f---

2012-02-02 {f------

2008-09-25
2009-12-20 -~

2
2
20

[ 0 L 0L — N0 A 28 |
e AEESE OGS RAEMZ TR 3 AN H, @ OHIRAIE 24 005 1B LBk 2 &
[FIHIZE -

§4 BEARE

41 EEFEARESLBEN
411 EEEEAKLEHEESHNELE

1998 453 H 6 H, 2o [EE M e tentt, ma Uy B i 2 A W VR Ay [l P o RS 1 B 4 5 2
AFNEABAL, BOATRE SRR ri bR,

7 3 BRI, T EEA 1.5 ALC NIRRT . RAREM N RIS AR IR A+
(45%); YT BB EERABRA A (30%); I TEBRMEFARA ] (15%); MoliEZE R A R
" (10%). HEr, AR b, A Sl WIS A AR, A EHERRINEE ¥
B AR AR IE R P A BRA R R A D R 77 AR B R A A GRYIFAFD.
o, BT AR P RBE N R A TR IR B — BT A o3 SN o

% 6 L $k28 it




B9 77 1 F 500ETF B4 (LOF)2014 4F 2245 B 4R 15 ik 22

B HIAR, MRS HEARAR (A Fan) BN 2,800 1478, BN
B51 FURSAIE S, 1 REMAEEE, SAeEER AFEEML BI85 414,
4.1.2 BE&ZH (REEZHPH) RESZHEBBEFN

EAEGMEGHR |

k47 4% (B3 HIFR Mol A
EEREW | B(EHY | FR

2, JEE NN OR A L 5%
B0 PR 27 o SN LR, BAT o [
R MM B o B e e AT IR T 36
Open Link Financial %], FEARHRIH
M), WFHEAI T TAE. 2008 4 9

PNIE 8 . .
HINNF T334, AT T e 8sm e i
P3| 4| 201344 1) | s . N
% D P 9 AL P, 2013 4E 4 H R4,

{77 500 F:42 8, 2013 4F 4 A%
A, AFBdJ7 500ETF JL4x 2B, 2013 4F
5 AEA, fErJ7 300 Fe4:24074, 2013
5 &4, AEM I ICiP A 300ETF
e, 2013 4F 5 A24, fFmMdi
1S S

e 1L ORI EER e, O RBEIN e G R, “CEER T R A F R
SEE IR E 0] S AR AT e B, AR A0 “ AT 0 23 il e 2 w) vk
ST 2 FRTHSAT: IR 300

2. UEFF WA & SGEMATIE P2 CIEZRME MNP B BEAR A BEINE D IIAHSCHIE «
4.2 EE AN E A R EEERR T EH K3

I, AT B R  (h A N RIS IS B 6900 . QUIEFR BBtk et
BIMEY A QIEFFSCRERE AN 58 BLIME) S5 AT SGE A SIS TS eI, Jf ™ A% 121 (g
77 HE 500 FEBOESF SRS (LOF) FEEGG1RD & WE, AB WS 5 B o i Je e
BUANE AL G B8, A5/ A2 i RS (K A b, G NBOR S AR IR AT (R s . Al
WA, e AR SIE G, M FE SR AN RN A o SES TVl Bt b et
N ERTEAH RIEHEN S FE S A FRIUE .
4.3 BEASRE A A5 H IR L T
4.3.1 AP S HERPITED

AR A, AR E AR IAT GEFBIBHEEE B AR AP o R R R, 588
FARZHIRE A tRe, AL RGO APy sUAE S b 55 A P R A S A AT, PR A e

Z

97 B dt28 W



B9 77 1 F 500ETF B4 (LOF)2014 4F 2245 B 4R 15 ik 22

NEHRPAT A S .
4.3.2 RERL BT AR LI

ARG TAME WNAMEAESRF AT N AN NN daS s
(RIAZ Ty BT 2 TE 50 18] S 1) A8 2 AT /0 1 0088 B Bl i A UE 27 24 H A R 5% A8 5 IR KL
A e 1 G TR BOR A S S B HOBR S AL T 3 O i TR AU
SR b B TR SO Tl £ R e B T BT 2

\|

4.4 G NSRS 0 A H S HB SR AL SR I L B
4.4.1 REHAZESBR RRAEE0HT

WA, REZGHE K EAPTISE,  HEARER P RRE . [RIIHIE 500 F% ik
2. 50%.

SRR TE R B “FRBUAC H RS “ H NS 7 “ERERR 72 A Db R 48
S, REAIE B I BRI R ZE SRR P BIE RS AT, IR I ™A 0 WU 5 B AR, IR AL i) &
fiaff.

FRAT TR A KL A 157 I A BRI R 22 I R AT

(O 52 FH TR [ o A P 2 A i 2, X R FRAT T 3o I A B A 5 4 BB R 22 e /M 5

OARTEG BN H bR ETE Frte K A 12, X AR T AL “ -4 3%
VEREAT X 5

@IS RUESR 5 R (14 B IS T i 18 M i < A B S PR Al N i 245

@6 Hr, FATRIGFRECEE 4R R B AT TR, ST IRATHE T A i G
Ji %, AESERE R SIAZ I IR LHIBI X A A, WSS R, RORRAF, BRERIR 7R
TilAE BEARE A o

4.4.2 REFNES KGRI

HAS S A O E R R S AR EMIRESR 220 0. 398%, AT T i & R Hl4E10
PREFRZEANEIS 4% #E9 HAx.

BARRE IR, AREESMAFEA 0.9616 JC, & HIN, METHEIGICREK 1.98%, [F]]
N SGHERERE AT 2. 43%



Fg /7 HiiE 5O0ETF WE4%(LOF)2014 4F -4 FE 3 4 4 22

4.5 BEANEMEH . EFNHFATWES IR RE

AT, P ESTEEARKEE RN AN ACHA T, 2D R, it
BTy A e A, O e Y BOR gl iEAN5 T, RTINS, SR AT stiash H
Wilel T, xS 25 Z IR A LT 7 PREE

FHE AP DB M BAARG T, KRR PRI BUE S sl 2y, DA A e T A2 S (14
[, AT U o — S8 A K 5t R A AR R .

AFE G TR, ARG BN, FRAT PRI ™ (B 03 BAURE . RS I R TT B
FERSRRG I TAES L AT IR AL B 5 SRR I FR BT RS, O AR5 22
I G o B8 T LIRS B 53 0UESR 1173 (K T S 5058 XUk, A B BEBE AR &5 ST

4.6 EEANREHAZEMHERFEFRR BN

AR IR 2 AR DG E NI B A3 [R5, AN e BN ™ A 42 SRR HE U o [ S e AT
RIE ML B3 [ G A ELIN A E s XSG PTFEAT (B B8 A AR BEAT Al (. AL SFE R AMRVEA
TESR IBA AN SAHE T S R AR DU . VI 55 I e B 8 3 B 08 1 I AR A A
0. 25% A LIS R A AAH A (R A2 | ABBE M S BUad M A R WA R O F T R o e S5
U IR A R A SR AUE M RS . b, ARG B TR TR S IOTRE, dar
T RS E AR RFPAT I L TIHN, 4RO SRR, SR B e G 55t B Mo
ML TE B M L XSG B M R s A DR i 5. b, R =202 A BN B RAT 10
FLLEREER MR, HARARIE., . Sl as. a2 ) 2 54 (i R A
JRERTE, HAZLHSEM R R A& RE . RSN, S 5ERRE S 7 2 18 B 2

e

4.7 BN 5 AL S RE 4 Be R 00 A 1 B

ARG FALE, AR BN R RS M= AT ARG 3 (ke i
PERAN 3 A H I TR S s R eI 20 il Ja R BUAHE AN AR T (e, B: REeiias
3 BCHEAE FT PR B0 B0 (1 25 o B i e A B it 70 e BUR ANREAR T, Sk ol 70 Ml
#EH R AT AL UM SO E H s FERF AT RIS LA PRI AT s SRl 2 o e
% 6 I BEHRIERE 70 BC BB AR T2k el ot 0 MO FEAE H AT 4E 23 ORI Y 10%;  BEgiieai 70
BT Aoy Wl BLE AL S LM A BT . LR S IL RS S B NI GEEEIK ™ B
MIBEG OB, TR 20 s DL 20 A 2 SR I AR e 0 e 1 S e Dby ik e Oy kA T P4

=

9 Tl 28 0



B9 77 1 F 500ETF B4 (LOF)2014 4F 2245 B 4R 15 ik 22

P ABRE LR, ALEIOAR a0 By US40 SRR Sl g ARG E 0
WA NRYIRESR ™ RIS, R R EEI e 2007 30, BARRLRE 70 BORE fy S A7 R 0
EARRYIRIESFAZ 5y Bt 1 FAIE SR AL 85 A IR DT 2 W AR SR RILE s BB 2R R H B izt 7y
PHCSEHE I AN 15 A TAE H s SAAREREGRE HLC A E R, MWIERE .

MR L3 3 i Js M LR B (K S B ag AR 1 DL, AR i IR AT et 20 e 2000

§5 EEARE

5.1 ME AN AR SFEE N FE 1B 0L~

FEFEAE B 5 IR 500 A8 5y B TFIRGE R BOiE 77 B8 3 G DR 6 (LOF) Ul R b, AJEBFEE A
— P E AR MV HRAT B A R A F RS RESY CUEZRPBEREGED) A SRIEHNE I E LA, (R U7 e
500 A2 &y B PR AR I3 B DAL G I 4 (LOF) JE 4 5 R (Rg U7 P IE 500 A8 & B F I U da £
UEZF BT G D 45 (LOF) FEE P30 IIZ95E, X RE 7 ik 500 A8 &) BB IR EOiE 27 5ot F4x
P4 (LOF) B RN —g 7 S F A PR A /] 2014 4F 1 H 1 HA 2014 4F 6 H 30 HIAL &%
BAE, BT TR, MOLR ST BT R, IAEEAT TR A SS, B AT
T3 T R R AR AR A AR AT A o
5.2 fEE ANRE A LESRBSEEMFE . FETE. FAESRER SR

AFCE NNy, B4 AT PR 2 ) 7E R 5 IR 500 A8 5 BT BGR IR HOIE J2 45 % L G e
BE4 (LOF) BB AR . HEB B 1B A V5. BEB 00 400 D B2 [ A s g T B30 e 98 P S 56 )
L, AR IS R AR IAT s FEE P, PRGN T QESR R IEETR) 45
A A, A6 T BT T R A b 4 BRE 5 [R) IR E AT
5.3 L E AWK FEEREPMEEEEHENESE. ERTNZERERRL

AFCE NN, TR A R W 5 B R 45 15 6 USSR A4 1 R B e i B 7
250 B ABA RIEAE AR E R BN I g i R 2 1) B 75 ik 500 A8 5 R T I H R ik
PRI R IE G (LOF) P AFE BER 5 T A 554005 BRI, W52 thHit o ot A S i &5
i RVELSE, WA, 8%, RRIG B ISR AR I01T .

% 10 uL 28 1T



B9 77 1 F 500ETF B4 (LOF)2014 4F 2245 B 4R 15 ik 22

§ 6 FEREMFIHRE CREFH )

6.1 FrEAfRE
P B HIE 500 A2 2 RTFISG FR HoiE 2R v S e ik 4 (LOF)

WA #IEH: 201446 H 30 H
Bfr: NRMoo
% = ARHIR R
20144£6 H30 H 2013412 31 H
% 7
BT 230, 896, 589. 88 222, 842, 478. 79
SR 6, 740. 28 341, 911. 29
17 H RS 922, 964. 11 505, 684. 42
A oy 4 Rkt 4,241,538, 218. 17 4,157,992, 925. 20
Hrpe RS 15, 651, 117. 30 595, 391. 00
HERE 4,225, 887, 100. 87 4,157,397, 534. 20
(e = ans - -
PSRRI - -
DAt L dAs - -
Rtk 4R vt - -
JENIR A il gt 7 - -
IVIRCUE Z397 55K 15, 092, 457. 10 15, 038, 010. 37
VIR JEL 39, 228. 87 43, 268. 91
INAedjias] 1,691. 14 1,691. 14
I IAT HR ) 1, 165, 501. 14 2,949, 389. 16
T LE AR B - -
oAl % - 5, 367, 66. 67
AR T 4, 489, 663, 390. 69 4, 400, 252, 125. 95
AR RS itk EEBx
20144£6 H30 H 2013412 H31 H
B 5
T K - -
KT 5y 14 47 £ - -
Rk A f A5 - -
S H [T <5 i % 77 - -
AR 579 K - 40, 344. 6
INZRYSAEIE: 17,081, 109. 58 7,139, 490. 43
A N i 106, 569. 48 94, 868. 37
P ATFEE B 21, 313.93 18, 973. 67
PAST Y 5 T 55 ot - -
NATAL 5 9 174, 341. 20 871, 658. 10
N AT R B - -
JVEAS A S - -

11 328



B9 77 1 F 500ETF B4 (LOF)2014 4F 2245 B 4R 15 ik 22

VA A - -
18 JE T A3 B 47 £t - -
oA A7 fod 269, 445. 43 232,991. 81
At 17, 652, 779. 62 8, 357, 982. 38
Fra R

S 4 4, 650, 667, 836. 59 4, 657, 868, 889. 39
R ECAE -178, 657, 225. 52 -266, 015, 090. 42
RCE R Enkennn 4,472,010, 611. 07 4,391, 853, 798. 97
TR A & B A s 4, 489, 663, 390. 69 4, 400, 252, 125. 95

Ve kiU H 2014 5 6 H 30 H, R #idE 0. 9616 JT, FEE LR A 4, 650, 667, 836. 59

e

6.2 FliEFE
LAl ke BT 500 38 5 AP MRS EIES $507 46 e 6 (LOF)

fr: KRG

AW 20144E1 1 HE 20144E6 J 30 H

A3 BT HG TR
% H 201441 H1HZE | 201341 H1H&

20144£6 H30 H 20134£6 H 30 H
— A 170, 081, 819. 13 70, 595, 813. 67
LA 963, 962. 56 979, 736. 05
b AFERL RN 963, 962. 56 978, 862. 98
(e I BSE PN - 873.07
PP SCRRIER A RN - -
PNIRE SRl I - -
BNV IFSRCOAN - -

2.8l as (HKREL “-7 D

133, 480, 153. 77

-328, 253, 605. 39

Horprs SRR 19,517, 323. 18 -325, 869, 813. 21
Sy & 113, 670, 980. 30 -4, 488, 241. 68
(e =sang & - 279, 056. 19
P S RIS PR R - -
Disd Erangd &l - -
frE T HW S - -
JE A i 2 291, 850. 29 1, 825, 393. 31

3. et sicas (kL “-7
D

32, 876, 680. 01

396, 052, 829. 88

A3 5k CBUREL “-7 538D

S5IARC AN (KL “-” FIHAD 2,761, 022. 79 1,816, 853. 13
W = B®’H 4, 825, 475. 83 13, 591, 962. 95
1. BRI 859, 631. 45 7,042, 576. 82
2. FEN 171, 926. 39 1, 408, 515. 40
3. RS - -

¥ 12 U1 28 1T




B9 77 1 F 500ETF B4 (LOF)2014 4F 2245 B 4R 15 ik 22

4. oo 3,555, 172. 44 4,362, 771. 59
5. FESZH - -
b Sz [0 4 Rl s 7= S H - -
6. HoAth % 238, 745. 55 778, 099. 14

|

N

SHID

AEEH CTREBUA -7

165, 256, 343. 30

57,003, 850. 72

fil: PR

PO, I Gl “-” S1

F

165, 256, 343. 30

57,003, 850. 72

6.3 FTAEM R (E&HE) XK
Sk Eebe FTRE 500 28 SRR HE S B R B G (LOF)

ZSi'seR iR

20144F1 H1 HE 201446 H 30 H

fz: NRTHIT

B H

73]

20141 H1H&E 20146 H30 H

Sl S

AR5 BEFIHE

P& AT

— WIpT A (5
SEAFED

4, 657, 868, 889. 39

-266, 015, 090. 42

4, 391, 853, 798. 97

AR E IR E A - 165, 256, 343. 30 165, 256, 343. 30
B RS (AR

D)

= ARIHEE S AL S -7, 201, 052. 80 ~77, 898, 478. 40 -85, 099, 531. 20
AR S E AR B L

CEIRD L “=7 530
A1)

b 1R HIBEK

2,672,138, 605. 81

-132, 832, 707. 43

2, 539, 305, 898. 38

2. Fe IR InlK

-2, 679, 339, 658. 61

54,934, 229. 03

-2, 624, 405, 429. 58

P AR 2 e U A7
BRI 2 3
AR D
“r )

T WIRPHATE M 2 (K
SAFHED

4, 650, 667, 836. 59

—-178, 657, 225. 52

4,472,010, 611. 07

=
m

2013 4F

AR )
1H1HZE20134F6 A

30 H

TS

AR B

FraERm At

% 13 Ul 28 1T




B9 77 1 F 500ETF B4 (LOF)2014 4F 2245 B 4R 15 ik 22

s WA AR (S
SEAHED

6, 205, 579, 059. 16

-1, 163, 346, 449. 63

5, 042, 232, 609. 53

T AW ZE SRR
B AR B B CAIYIR
1)

57,003, 850. 72

57,003, 850. 72

= AW B S
A AR B
DL “=7 53
1)

-1, 084, 239, 341. 90

113, 538, 689. 56

-970, 700, 652. 34

Horpre 1R IR

877,214, 493. 69

—-121, 787, 072. 43

755,427, 421. 26

2. T I8 InlK

-1, 961, 453, 835. 59

235, 325, 761. 99

-1, 726, 128, 073. 60

VU A G B R
NS B 103 4
A D D)
“" B

T WIRPHT B (O
SHFHED

5,121, 339, 717. 26

-992, 803, 909. 35

4,128, 535, 807. 91

TR A W 55 4R (AL A 7
ARt 6.1 2 6. 4 WS RE R 5Dt A&

LZANYS
EEE AT

6.4 REMHE

X HLHE X8 L3
FE S TERTIA EIRIR AN

6. 4. 1 ERSITBUEN ST
AR YIRS BOR . vt Ao 5 il — W R & e — 2

6.4.2 ST BURMISTHE TR TE DL R 248 B IE I3

6.4.2.1 S VHBURAR T Ui B
AR E TS T BUERAL .

6.4.2.2 £Vl vH AR B Ui B
AR E TS TG TR .

6.4.2.3 Z55 5 IE A

AR WITCH R S vk 2 0 PN AR B I

6.4.3 BiIR

MY BER KBS BRI B [2002]128 5 (T IT IR TR 98 5k A7 SR IR

% 14y 28 11




B9 77 1 F 500ETF B4 (LOF)2014 4F 2245 B 4R 15 ik 22

F) MBE2008]1 5 TN TR TR B F@ ) W (2012185 5 (O T3t b1
23w B SRR ZE A NIT A BB AT oK i) /A A S HABAH G BVE UM SE 5484, 2480
AN

(1) DARAT R T7 N SHE R AN S T8 WWBIEWE ], AEBCE AT . FeG SR iR
ZP A TALCE L -

(2) RHEE MAESF 3 TP AT OO, BFE SRR S BidF I ZE N, BB R 20l
A R R BN AN, A IE A BT3B

(3) R B HAT VAT A RSO, H AAT 50257 R A A ) 4 SRR R IR AR 20% K
MNP B 20134 1 H 1 Hil, 0EES Bl Al B S LA AR, RRBOWRRAE 1 A~ H
A (& 1A HD 1), RS LOR A3 28t A ABLIT S8 RO RAE 1> HBL RS 14 (F 1
), BFRAE 50T AN ANBLITAREL ROV 1 AR, BREE 25% T A ANBE T A, X
BRI B AR RER, ARSI RN, R EIREUE TR, KRB )
AR RV AT AR ZDRION SRS Fid% 50%TH ARG BLIT 4. LIk Pif 4
& 20%0BE AT HEA AT B

(4) B2 B A% 0. 16 B RSN ERAT Sy B, SR RER AU SR A 5 ENER «
6.4.4 }ET R ER
6.4.4.1 AR & WAFFLEIE I 5C R BRH A BRI 20 RIS R A2 2R AL R 5L

AR A YA A 42 1 O 2R LA F R T 5 AR R ORI R A2
6.4.4.2 AR & W5 2GR A RERAL 5y 45 SRR TS

RIKTT K HARREENRAR

T REEEHARAR (MRS A | ESEHA EEHEIM
")

ot

PR AR e AT 7] (o
AT )

ot

SIEEAL YUY

CIHNRIBAR . S U ALY

HRRUETF BT IR ) ( “BZRUESR” ) 5t
BT HIE 500 A2 5 BT IFRHGIE #4058 | A
34 (“HARETF” )

A
Fh K S B BIIK A 4

FE: NIRRT S $5AE I b 55105 i A 4% — LR b 4k T 37
6.4.5 AR &3 K b4 R AT HOIAIRI K KER T AL 5
6.4.5.1 I KRELT7 3 5 B ILHAT IR 5

6.4.5.1.1 REXR 5

AL NRMIT
% 15 U1 328 W



B9 77 1 F 500ETF B4 (LOF)2014 4F 2245 B 4R 15 ik 22

ZS i EAERE AT LI
20141 H 1 HAR 201446 H 30 H 201341 H1H £20134E6 H30H
RIKTT 44 FK SEpil)iied Pl
JRAZ 0 JRAT A FRAT 4 JRAZ A
ELA5 L 451
ST 27, 660, 953. 55 1. 25% 170, 173, 386. 97 4.12%

6.4.5.1.2 N ATRBE T I &
S g NI
A
N . 20144F1 H1H 2201446 FH30H
AT oy T I 7 TE
4 SR & AR M L
RN 24, 477. 26 1. 22% - -
AR AT LY A
20134E1 H1H £201346 H30H
S RS
0] TS ‘ o R A
B: WA /\A’ﬁ
14 wltp | ORMNEEREL L s
HRIRIE SR 150, 587. 74 3. 87% - -

e Lo BRIl A 5, DUNER i EREZR Sl 45 5 IR ST 2 wWCIRIE S 2 2
TG BTN o

2. IZRAN B UL AR 55 Y LI B AR AR < O D AR S B A R SR B BE T R A T 5 6
5545

6.4.5.2 KRBT R
6.4.5.2.1 Z&E R
Hfr: AR
N A AT L R
T H 20144F 1 1 HE 2014 4F 6 | 20134E 1 F 1 H% 2013 4F 6 H 30
H30H H
2 300 R AR T 4 Y S A 859, 631. 45 7,042, 576. 82
R 2 3
b SRR ) 2% 2, 847, 264. 29 3, 141, 453. 50
ki i iak

TE: AIEGIEE T BT H s ETF AR AU PR, SORHRE G N 7 2k 6y BEAT R
O3 ARG BRI AL BT — H R 08 HE AN ER PR A F AR ETF R B0 20 (038 888 I (K48
CEOA L WIHCE) 1 0. 5%FE SR T2, BH R BT AK, A3 LA 0.

FUE BRI = (A H R 084 E - 00— H T HAR ETF S B 20 (13 8 %8™) X 0. 5%

% 16 Ul 28 1T



B9 77 1 F 500ETF B4 (LOF)2014 4F 2245 B 4R 15 ik 22

/ MAERHL
6.4.5.2.2 EE&FEDH
dpfrs ARG
A b4 BE AT EE ]
i H 2014F 1 A1 HAE 2014 6 20134FE 1 H 1 H&E 2013 4F 6 H 30
30 1 H
YK A A 4 N S A 171, 926. 39 1, 408, 515. 40
RS =7
VE: LG IEA A T H bR ETF (R AT 2, SOAHE 408 A b B LR AT 14E

%
BT D ISR P EIN R BT R H bR ETF RS 438 o0 (4 % 77 I B A0 (7 h 1, )
W) 0. 1% E R R, B H B2 H A, #%H 3T HitEAA .
HFEE 2= (iT— H B0 @ - Ar— H P Has ETF BEGr @it 7 i 2EE58™) X 0.1% /
HHFEREL
6.4.5.3 53RB 7 AT RAT I FNL T S MR35 (B RIE) A 5
e ARSI WA o ST BT O RAT 18] RN T 2 i 2 G 1Rll) 28 5
6.4.5.4 % KRBT BRAZESHIFR
6.4.5.4.1 EHNEESEHENZHET RSB BARELLSHFR
e ATEGARHRE WA OB BN AZ FY [ A7 98 S 4 mE AL B L
6.4.10.4.2 MEFIRRESE A Z SMOHABRE T B AL E M B
e ATEGARIE N ToR AL BN Z MR LA IR 7 $ 8 AIE B IR 00 o
6.4.5.5 HIRECH RE K RAT KRB 23 7= £ KA BN

fr: AR
Sy ZS A REET LRSI
i 20144F1 H1 H% 201446 H30H| 201341 H 1 HE 201346 A 30 H
WARRH ELILISYON AR RW ELIISTON
A AR AT 230, 896, 589. 88 922, 137. 38 195, 904, 489. 47 949, 383. 31

s AT HATAE K IE ST AT BAM AT ARG BT MR
6.4.5.6 AEEEAHMNS 5RO AHIETFHIF L

Vi ACHEGA IR TP AR AE AR P 2 5 DRIy AR RS o

6.4.5.7 FAtSCERAT 5 S0 Y Ui B

FAMREWIAR, AFESFEA 3,835,787, 511 iy Hin ETF JESh%0, b 04 ) Le il ok

¥ 17 Ul 28 W1



B9 77 1 F 500ETF B4 (LOF)2014 4F 2245 B 4R 15 ik 22

94. 50%.
6.4.6 FJE D ECIE MR
o

6.4.7 HiK ( 201446 A 30 H ) AE&FHHWREZBIES
6.4.7.1 FHATGHT & /38 K AES5 T TR FEA KTE 52 Rk

k

6.4.7.2 SR FFH B 5 R S T 52 FR B 3=
SAURA: NIRTIT

e | IR
Mo | MR 5 | R |t it . =1 =Y B R R HAARANE g
. N H s \
b5 | 2 Fk | HE A " HIA | FFEL sy A R SR
2014 4F
i I s
002252 |6 13| 63. 30 - - 4, 600 294, 217. 601291, 180. 00| -
¥+ i 1521
- 2014 4F - 2014 4F
601012 |6 /119 T 15.50 |7 H1 15. 60 10, 200 139, 172. 00|158, 100. 00| -
liFe iy {5 hi
H H
- 2014 4F - 2014 4
600490 (4 A 1| 6.1 |7 A 15 6.11 25,170 155, 896. 32[153, 788. 70| -
A 158 L
H H
W 2014 4F - 2014 4
600755 |6 H 27| 4.85 |7THT 4. 74 30, 200 156, 322. 20146, 470. 00| -
A 158 L
H H
- 2014 4F - 2014 4F
002340 6 A 26 f 11.19 |7 B 24 11. 77 12, 700 138, 923. 04142, 113. 00 -
% 158 L
H H
2014 4F.
I [fin]
600685 |4 HT| 17.13 - - 7,470 124, 212. 20127, 961. 10| -
Il B q {5
2014 4F.
Kb It Bt
600582 6 H26 7.97 - - 15, 300 140, 202. 00121, 941. 00| -
PR q 155
2014 4F
KT [iN)
600757 6 517 8.85 - - 11, 600 100, 255. 64]102, 660. 00 -
FEUE q 15 L
- 2014 4F it 2014 4
600418 |4 A 14| 10.20 |7 A 11 11.22 9, 300 95,127. 43 94,860.00] -
PaD 152 L
H H
000762| P53t 2014 4F| IR | 10.54  |2014 4F 11.59 8, 200 92,935. 20| 86,428.00| -

% 18 Ul 28 1T



B9 77 1 F 500ETF B4 (LOF)2014 4F 2245 B 4R 15 ik 22

Bk |4 H 29| =4 7 H 28
H H
2014 4F.
HEfE [etin)
000612 |4 A3 | 6.08 - - 12,900 81, 657.00 78,432.00, -
Vi) q 15
2014 4F.
LR I s
600260 6 9| | 6.59 - - 11, 500 78, 752.19| 75,785.00] -
Bl q 15
i 2014 4F - 2014 4
600864 4 {711l 8.68 |7 H 15 8. 30 8, 300 70, 101. 35| 72,044.00 -
iy 155 it
H H
2014 4F
VLAY I st
000852 528 15. 80 - - 4, 400 71,015. 29| 69,520.00 -
iy a 158 it
- 2014 4F - 2014 4
" 14.15 |7 A 15 14.75 4, 800 57,782.76| 67,920.00 -
002638 6 H 10|
JeHL 155 it
H H
- 2014 4F - 2014 4F
601777 6 H 24 T 6.39 |7 H8 6. 70 10, 200 69, 226. 73| 65, 178.00| -
liFe iy {5 hi
H H
wx 2014 4F - 2014 4F
600850 /; 44 T 19.56 |7 A 11 21.52 3, 000 58, 795. 50| 58, 680.00] -
FEL i {5 hi
H H
" 2014 4F - 2014 4F
600059 |6 30 T 7.97 |7TH1 7.83 5, 700 45,167. 94| 45,429.00] -
Jeili 158 L
H H
. 2014 4F - 2014 4F
002635 |6 7 30| 31.99 |8 A5 35.19 1,100 36, 502. 76| 35, 189.00 -
B 158 L
H H
. 2014 4F. - 2014 4F
600507 " {6 J1 30 T 3.16 |7H2 3.03 8, 300 27,544. 16| 26,228.00] -
RN q {5 hi q

VE: AJEGHE 2014 4 6 J1 30 H b4 LA b DR A PR EE KR I0TRT 7™ A RS I 45 27 £ ot
MIeER, RIS AE P A A I G MR A, AL Pt R

6.4.7.3 BRI IEFIEAS 5 H4E IR 6%
6.4.7.3.1 AT EI T S5 1E R

x

6.4.7.3.2 AL 5 fr W37 557 1E A
ot

% 19 U1 28 11



B9 77 1 F 500ETF B4 (LOF)2014 4F 2245 B 4R 15 ik 22

§7 BIHASWE

7.1 HRESH=HEHN
SEEAL: MR
Sy N Tl
= Iﬁ\ Hﬁ
7 i H S L ()
1| BEa et 15, 651, 117. 30, 0.35
i R 5E 15, 651, 117. 30 0.35
FEL Pt 4,295, 887, 100. 87 94. 13
3| [l s B R - -
Hrr, ik | N
e S FRIESE - N
4 | SraEH - -
SrRbAT A PR - -
6 | LNIRELR . -
o, }Lﬁﬁlﬁlﬁ'ﬁﬁﬁ})\k’%ﬁ; fl g = - -
’%Eﬁﬁ? KFNGE AT e E 230, 903, 330. 16 5.14
HoAth 25 1008 = 17, 221, 842. 36 0. 38
&t 4, 489, 663, 390. 69 100. 00
7.2 HARFAT A R ER R A S
SEiEfr: NRMoc
e AP0 NRE ) 7 FE 4 8 PR i Ee ) (%)
A | RS MRS B L 267, 862. 02 0.01
B | KMk 488, 452. 86 0.01
c | ik 9, 823, 524. 66 0. 22
. #7. RAE BoK A= F it
384, 178. 40 0.01
Dl mily
E | &3k 385, 246. 00 0.01
F | HERFIEE 1,115, 502. 71 0. 02
¢ | ilisk. A Bk 397, 946. 70 0.01
Ho| HEE RO 21, 333. 00 0. 00
= I~ [P %%
' B USMEE . AER S BB SS 766, 398. 10 0,02
N
4 227, 164. 00 0.01
K | ik 974, 370. 85 0. 02
L | AR S5 S 218, 557. 00 0.00

% 20 UL 28 1T




B9 77 1 F 500ETF B4 (LOF)2014 4F 2245 B 4R 15 ik 22

M| BHEARFFURIH AR R S5 58, 275. 00 0.00
N IKA PRI LB A R 131, 482. 00 0. 00
0 | JERIRS. BEFILALIRS - -
P Eas] - -
Q PR S T A - -
R A AAE R 220, 256. 00 0.00
S gty 170, 568. 00 0.00

&t 15, 651, 117. 30 0.35

7.3 FIRLE A RIE S EER =R E BN PRI R+ 2 B R BRI 4
SARAL: NIRRT

s | | e | R O AR AR e
el (%)
1 002252 | _hifEsE+t 4, 600 291, 180. 00 0.01
2 601012 | FEIEK 10, 200 158, 100. 00 0. 00
3 600490 | ik YA 25,170 153, 788. 70 0. 00
4 600755 | JE[JE 30, 200 146, 470. 00 0. 00
5 002340 KAk 12, 700 142, 113. 00 0. 00
6 600685 | JMEERR 7,470 127, 961. 10 0. 00
7 600582 | RKHIEHE 15, 300 121, 941. 00 0. 00
8 600570 | fEAHLF 3, 600 105, 840. 00 0. 00
9 600757 | KILALE 11, 600 102, 660. 00 0. 00
10 600418 | YLHEVRS: 9, 300 94, 860. 00 0. 00

Vi BCOEE R T MRAS R IR L BB (T AT e 2 W4, NI B2 83K T http://www. nffund. com
(A AR T 1R S

7.4 REAN B EB R A S ERZRS)

7.4.1 2R HHE B AV ST EE 2%EET 20 4 KIBEE A4

SARAL: NIRTTT

e | min | s NP TEIS e
1 600499 BhHA W RE 9,199, 670. 51 0.21
2 600587 WSy 8, 873, 445. 30 0. 20
3 600388 pAEEZNIN 8,217, 353. 50 0.19

%21yl 28 W1




B9 77 1 F 500ETF B4 (LOF)2014 4F 2245 B 4R 15 ik 22

4 600594 o (ERiEZ] 7,874,534. 27 0.18
5 600570 (RS 7,768, 117. 49 0.18
6 600557 RGN 7,371, 166. 76 0.17
7 600872 HhrE BT 7, 040, 651. 80 0.16
8 600880 1o B A% 4 6, 762, 612. 16 0.15
9 601929 ML 6, 501, 408. 79 0.15
10 600643 5% 1Ay 6, 423, 056. 18 0.15
11 600879 RIRHT 6,117, 719. 54 0. 14
12 600312 PR 6,078, 931. 96 0.14
13 600138 W iR 6, 068, 527. 74 0. 14
14 600770 SN g 6, 036, 336. 99 0.14
15 600881 2R A 4 5,702, 791. 15 0.13
16 600517 BEEHRA 5,672, 560. 95 0.13
17 600418 TLHER Y 5,474, 337.53 0.12
18 600835 gL 5, 430, 762. 40 0.12
19 600675 SRR 5,393, 443. 50 0.12
20 600805 PLIEFLTE 5, 385, 397. 10 0.12

e SEAGSE iy EESEAL Bk, Bk,

WA A ORAZ AN R LA HE ) 38, AN IEAHRAL 5y 3

7.4.2 RS2 SHE HIHTE S5 $E 2%80HT 20 2 KRR A

SE

DI R R ATBEESRAG SR, SR

e

SARAL: NRTIT

WL 8
e | e | sk B S S 2l éfé;ﬁ’/f ke
1 600587 Brieeesy 11, 115, 400. 22 0.25
2 600499 RHE g 10, 338, 068. 36 0. 24
3 600388 PIREEINN 10, 224, 620. 18 0.23
4 601929 AL 9, 845, 136. 94 0.22
5 600570 H A2 L 9, 720, 529. 16 0.22
6 600594 anfE 2y 9,697, 035. 43 0.22
7 600312 i L 8, 529, 375. 80 0.19
8 600880 T I A 1 8, 193, 720. 64 0.19
9 600418 TLHEVS: 7,939, 950. 37 0.18
10 600770 LRIty 7,879, 754. 52 0.18
11 600879 IPNGE 7, 868, 796. 85 0.18
12 600557 o2 a4 7,818, 122. 43 0.18
13 600517 BAE A 7,736, 270. 30 0.18

¥ 22 U1 28 1T




B9 77 1 F 500ETF B4 (LOF)2014 4F 2245 B 4R 15 ik 22

14 600872 rhE R 7,575, 172. 95 0.17
15 600138 iR 7,573, 318. 96 0.17
16 600643 % 1B dy 7,303, 460. 98 0.17
17 600522 thRRHY 7,265, 193. 50 0.17
18 600717 Rtk 7,076, 732. 12 0.16
19 300371 G RYehi) 7,065, 102. 88 0.16
20 600584 KR 7,049, 101. 15 0.16

Ve SRR 0T EESISR. Bl. AN RAT NI KATBEE R B, e
G EATEA ORAT R R LLSACH D A, AN EMIRA S 9

7.4.3 TN IR HIRAS B8 A Sk B SR B B A

Bpr: NRMoo
SENEEE A (%3S B 1, 009, 110, 230. 17
SEHREERON. (AT R 1, 206, 644, 276. 37

e SRANBEREA . SE BRI SR A AT (A R DL 8D 3141, AN REA
KA -

7.5 ARG P RO B R4S

e ARG ARRFFA T

7.6 HIRIE A RYHME G EE T 3E LI RN HEF R BT T4 (3R 27 B 3% I 41

T AFEEAR WIRARFHAT 657

7.7 $IRAZ A SOYHE & Z2e B = 3HE LB/ TR B SCHRRIE S 8L A 4

TE s ANFERAR A WA AT 9™ SRR

7.8 M EFARIE A AME TR ST HE AR/ EFFRRT A e BB 4

T AIEGAR AR T St .

7.9 BRI A SRME b Fe G T 3HE LB RN HE P O B T 48 AUE S, 3 B 41

T ARG IR RS BAIE

7.10 JREZ A SOHE b S B HE LA/ AT+ 2 S SR A A
SAURLL: NIRRT

o B
s | AR | e | eI | BEA 2 SehE HHE e
(%)

% 23 UL 28 1T



B9 77 1 F 500ETF B4 (LOF)2014 4F 2245 B 4R 15 ik 22

1 500ETF

AT

JaX

CE
AR

A7

4, 225, 887, 100. 87

94. 50

7.11 REIRAZESHF BB AT 5 7 00 i 9

AFEGAAR A W N R BB IR WD

7.12 REBIRAZESHH B B U R 5 0 3 9

ASFE AR P R [ 552

7.13 BB A S MHE

7.13.1

AT BB T+ A AETF A RAT EARAIAA I A AR 1AL S A, sl E 4 ot G o) ] i
AR BRI DT AT

7.13.2

ANTE BB TR IR I A% ISR T R < B TR R 1) 58 ae JBE S P

7.13.3 JIRIA A TP HIR
Hpr: ARG
5 2 Fx K

1| A ARIES: 922, 964. 11
2 | MRGIESFIE K 15, 092, 457. 10
3 | MR 1,691. 14
4 | NIALE 39, 228. 87
5 | MUIHIEK 1, 165, 501. 14
6 | HARMIGK -
7| FEETRH -
8 | Hiib -
9 | Al 17, 221, 842. 36

7.13.4 JARFFH B AL T B33 A AT 6 e 2 B 40
TE: ASESAIRN WA RS LT H BN T e e 57 .
7.13.5 JREI+4 R ARG IE 52 R S BB

SARAL: NIRTTT

hur
i

PSR ANE | IR ALK

Wil 32 FRAR 7 1) 2 fe
AgIE

B SR EL =L
Bl (%)

YT 52 PR 1

% 24 U1 28 W1




B9 77 1 F 500ETF B4 (LOF)2014 4F 2245 B 4R 15 ik 22

1 | 002252 | big3E-t: 291, 180. 00 0.01 15 A 452 Pt
2 | 601012 |FEIEBA 158, 100. 00 0. 00 15 B 452 Pt
3| 600490 | Mk 153, 788. 70 0. 00 I 422 it
4 | 600755 |1 146, 470. 00 0. 00 1 B 452
5 | 002340 | k&HbRE 142, 113. 00 0.00 1 B 452 e
6 | 600685 | MEEER 127, 961. 10 0. 00 1 B 452
7 | 600582 | KHiEHE 121, 941. 00 0. 00 15 B 452 Pt
8 | 600757 | KITALL 102, 660. 00 0. 00 15 B 452 Pt
9 | 600418 |VLAERZE 94, 860. 00 0. 00 15 B 452 Pt

TE s AEEEAR S WA T4 I

8.1 IRESMIFE AN BEFHE NG

SRR EIRIBCEE AN AERUE 2 BRI L o

§ 8 ZEHIFEAEL

AL f

FrE Ngi#

g AL | PEEam IR AES A e MANBETE

) FE S R A

==} /\%ﬁ = 25 A%ﬁ - s
KRG WL K L)
281, 852 16, 500. 39 561,417,870.54 | 12.07% 4,089, 249, 966. 05 | 87.93%
82 iR L HEEWTAFEA
75 Fra N FR FrA 030 () by b Ry
A L 1)
1 FE = GRYID AR A A 8, 500, 000. 00 8. 71%
2 T e 1, 500, 000. 00 1. 54%
3 AR 1, 489, 210. 00 1.53%
4 317 1, 107, 200. 00 1. 13%
5 EE 1, 000, 000. 00 1. 02%
6 SV 872, 556. 00 0. 89%
7 5N 800, 000. 00 0. 82%
8 [/ SARGH 770, 000. 00 0. 79%
9 AN 700, 000. 00 0. 72%
10 biv 664, 500. 00 0. 68%
8.3 HikESETEARNMNVANRFEELAESHFEMN
Ui H FEEMARE (4 b 54 AR L 5]

B HNTA ML T 4, 485, 034. 62 0. 0962%

%25

T 28 T

~ 7N




B9 77 1 F 500ETF B4 (LOF)2014 4F 2245 B 4R 15 ik 22

| Rt A | |

8.4 HIRESEIHA KA BFFH AT BEE AP BXFEHF L

i H B e maua B REEX R i)
¥ /NIRRT & gL NN St st el LD S D 50-100
I 14 ST N AT 4
0-10
AFE R GL AT AT R4
§ 9 FAREEHHEZS)
BT Ay
3,223,217, 818. 45
FEARARE (2009 F 9 B 25 B ) G440
A A S IR 356 4 47 A 4,657, 868, 889. 39
A HHHE 4 5L R 47 0 2,672, 138, 605. 81
ol : AR 7 3 R 4 S B2 R 47 5 2,679, 339, 658. 61
ARG WHIE S PRI (D Ek b LU -7 3H31)) -
A HH HA AR B 4 00 00 s 4, 650, 667, 836. 59

§ 10 ERXFHER

10.1 EE&HBHFE AKRSHRIN
T A TEFE B BT AR S il

102 Z&EFHEAN, EEFAEANENIESHERIHERAFERS)
AN, ARG BN BEEITE NN T IR eITE M 1B KA RN FHAZS),

103 B RESEEN. EE&M™. ESHEEWSHIFA

RN, B RIS AT, SRS R,

10.4 SRR KK SR
R I A R N

% 26 U1 28 1T



B9 77 1 F 500ETF B4 (LOF)2014 4F 2245 B 4R 15 ik 22

10.5 AR ESHATH T ES g
RIS I A e i 5

10.6 EEAN. TEALHBREENRZEEBRALTIFHE R

ACHER P, FEG A G TR A SRR N SRS I BP0 R A A 7T

10.7 EE&MHHIESR AR S BT A R E R
10.7.1 ZEE&MH AR AR 5 BTG TR = 8% ML AT B
SEEA . NIRRTt

KSR I A2 v AR <2

e 427 A5 HIT b 24 A S o g A

S BATRA | AT A B < Eﬁjigqthwu #IE

1 o

FE 2 H %% 1| 1,616,091, 583. 15 73.09% 1,471, 291. 65 73. 60% -
SR 1 514, 695, 924. 53 23. 28% 455, 456. 19 22. 78% -
FERUESF 2 52, 632, 688. 02 2. 38% 47,917. 36 2. 40% -
HEZRUFS 1 27, 660, 953. 55 1. 25% 24, 477. 26 1. 22% -
ISR 1 . - - . -
ARPGAIESF 1 . . 2 . -
RITUES 1 - - - - -
CEHES 1 . 8 . 4 -
AfEUES: 1 - - - - -
HRUESR 1 . . 2 . -
TLIFIESF 1 7 - N 7 -

oS P OB 7 I ST B 2 TG 7 s e U ES T AR O R BTt A s A e S o A DA R S PS
R (R JT) CUEMEHE <87 [2007]48 5D AT RME, A FHIE T HUTUES 2 742 5 ook
FERRERIRE Y. A JEFERRHE (2) ARISEAT NI, MR EROL R A (b) A7 A
BSRMIBETTRE ST, BESN S i o R B3R A s R I A TR 9T AT R izl il . A
IR AR IR (o) AR N EE BE, REW R EIRIE R R, (DL T
Z G M2, e SN ERAEAERS 1015 BB S . B BRI A RIS R R R IR 45
MU ILT AT AP, IR LS RO RN () IRS LS. BT XHESR
PN ARER R A B e HE B A WEEE, DLAGIAT KL R SR A R UERE . (b)
WFFER S I iR . 2 B FRIE SR A A B WP FUR R e s, SEPE BOR e (o) BEilde

¥ 27 Ul 28 1T



B9 77 1 F 500ETF B4 (LOF)2014 4F 2245 B 4R 15 ik 22

PERT B AR PE o B R FRUESR A W S AL T I RO PE A DA R B4t B8 TR ) S0 2 A
Fl. RO E RS D L4 .
10.7.2 &M HIER AT 5 BT HARIESS B3 B E oL

SHURAL: NI TIT

EA S e 5 BUEA5) A5
4 1]
L e ifﬁfgi A J\;‘z@ S e H?EW AL Eé‘;%
o *H'j“}‘ﬂ" SO e | PO e P e
it F LA Hy LAl
s
[E R 2 — - — - — 7187, 706, 275. 22 100. 00%
AT IES - - - - - - - -
EPNIS 7 . 7 7 7 7 ] ]
IS . . - - . . - -
AR : - : - : : - -
TRV - - : - . . - -
TR : : . : . . - -
LS - . - - : : - :
HfiE% : - : - : : - -
R % - - : - - - - -
ILHFIES - : . - - - - -

% 28 UL 28 1T



	重要提示
	重要提示

	基金简介
	基金基本情况
	基金产品说明
	基金管理人和基金托管人
	信息披露方式

	主要财务指标和基金净值表现
	主要会计数据和财务指标
	基金净值表现

	管理人报告
	基金管理人及基金经理情况
	管理人对报告期内本基金运作遵规守信情况的说明
	管理人对报告期内公平交易情况的专项说明
	管理人对报告期内基金的投资策略和业绩表现的说明
	管理人对宏观经济、证券市场及行业走势的简要展望
	管理人对报告期内基金估值程序等事项的说明
	管理人对报告期内基金利润分配情况的说明

	托管人报告
	报告期内本基金托管人遵规守信情况声明
	托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	托管人对本半年度报告中财务信息等内容的真实、准确和完整发表意见

	半年度财务会计报告（未经审计）
	资产负债表
	利润表
	所有者权益（基金净值）变动表
	报表附注

	投资组合报告
	期末基金资产组合情况
	期末按行业分类的股票投资组合
	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
	报告期内股票投资组合的重大变动
	期末按债券品种分类的债券投资组合
	期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	期末按公允价值占基金资产净值比例大小排序的所有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序的前五名贵金属投资明细
	期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	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

	基金份额持有人信息
	期末基金份额持有人户数及持有人结构
	期末上市基金前十名持有人
	期末基金管理人的从业人员持有本基金的情况
	期末基金管理人的从业人员持有本开放式基金份额总量区间的情况

	开放式基金份额变动
	重大事件揭示
	基金份额持有人大会决议
	基金管理人、基金托管人的专门基金托管部门的重大人事变动
	涉及基金管理人、基金财产、基金托管业务的诉讼
	基金投资策略的改变
	为基金进行审计的会计师事务所情况
	管理人、托管人及其高级管理人员受稽查或处罚等情况
	基金租用证券公司交易单元的有关情况


