34 2018

i 500 32 5 BT

5

IR BOEST B R

542

=R S

2018 £ 12 A 31 H

HEBHAN: SHFEEEEROARAH
EEEEN: PERVBITROFRAF
WEZRHHRE: 201941 H 21 H



HHIE 500 22 5 BT TR RIR BOEF 505 5 4 2018 45 4 TR

§1 EERR

N WE RS LERRUEAMR S PR AR B BICE. R SRR B E X
B, RSN BRI e B I 2R AN ) B BT AT

I N ERARIT R A IR AR RE ARG G RME, T 20194 1 J 17 &
% T ARG P 5 e br . S ERAR TSR EENE, RIUEE N R R
B RS E IR

BB B N AR LSS A . B IR B JR N BERE I B 4 B 7, (EAPRIERE 4 —
EBLF .

BEE A GHEAMRR IR R R . BTG R, 0 FEAE A RS aT AT 4
e AL G M HE S U

AR S5 FORERZ

AR WIE 2018 4 10 H 1 HAE= 12 A 31 Hik.

§2 EEF=HMN

Fe 4 TR B4 77 HHIE S00ETF
M fRiFR 500ETF

e AW L 510500

oA 510500

Y (S A2 5 BT IR
EeAREARH 201342 H 6 H
A5 AR B S BB 7,499,867,244.00 43

BB H AR

SR EREEAR IO TRE, B SRR O 125 AN R R 1R 22 A /)
.

KIS, RSN, IR
A0 EAE R A FE 20 I REHEBU S M PR B B B A 5

RN SRR 0045 B0 0 W K S TR Py A8 3 7K

i,
o T D A A . A bR A

AR S 500 5.
R R, R G T A R i

el ol R I, AL T 52 4 S IR BB A
WSO, BT AR, LR RS
R 1 5 AR LB U 2 A

ER BTN 77 M A PR A

NN o A SR A T A 26 o

. ARGl T R B P LS R o T ATRIRDY “BO00ETR

B
p=|
Pz
o
p=|




HHIE 500 22 5 BT TR RIR BOEF 505 5 4 2018 45 4 TR

§ 3 EEWM SR MESHERI

3.1 ZEMEI

ffz: NS

LB SRR

WA (2018 4E 10 A 1 H—2018 /£ 12 A 31 H)

N TR s

-2,677,788,877.53

2 AR

-3,962,572,428.24

3BT 25k G 4y WA TR

-0.5541

4RI & B HE

33,467,648,130.29

5IIRIE S BIFHE

4.4624

e 1 ERESNSHRR A B R NN EAL 53 G IRA, ThASRAE SEhriiat
KV EART oy

2+ AW LI FE L S AR SN BB aT

HAtN (A5 2 fe (i A2 sk
) FHBRA R SRS AR A, AHAE DA CSEBi e in LA A se i A2 sl et -

3.2 BREIHERIN
3.2.1 R EESHTIAERE KR K H 5 F N5 8 R s R ) Ee
T
PR | R | R |
i ® RO | miaie | TLEEE )| 00 ) @
ED
HE=NH -12.68% 1.84% -13.18% 1.84% 0.50% 0.00%

3.2.2 BEE & FRAMURE S R M AU EE KR R3) KI5 R L5 R
fEWSC I AR B A EL R

b

p=i

H
—
o
=




HHIE 500 22 5 BT TR RIR BOEF 505 5 4 2018 45 4 TR

FIJ3 P AES00ETF AR RS Rk & R R e SR M ph e E 2
#

250, 00%
200.00%
150.00%
100.00%
S0.00%
0.00%: uw"ﬁw.
-50.00%
L5 OB B N % B S 8 S 3L %o g% 58 R
S O = - T T - O = = I T -
ST I A . S R RO TS~ N T S T S N S -
— BWREEEE —— BHlEEEnE
§4 BHE NS
4.1 E&EZHE (HEESLH/NH) FHN
FARENREEZHE | PR
4 jil2E HARR Mol Tt B
EERHE | E(EHE | FR
o, EEBIMMREEC A SRt 5E
EM K Z At BN A, BAA S
ML A . EATER T BEAR £ PR3 B4R
17, MWEEAH TAE. 2008 49 Ao
K4 N4, T RS E R TR
o e | 20137 4 3 g | EEEIEBSE: 2013 4 4 1 RRANEYCR:
o %ﬁi H 22 H AT 2P, DUTRFE S HE B A
ZH, 201345 HE 201546 H, 1
ORISR S, 20134 4 AES,
{FF 77 500, B/ SO0ETF 44 F,
2013 £ 5 AH&4, 1EFJ7 300, 7T
JGUTE 300ETF #4248, 2014 £ 10
03 dE12 71




HHIE 500 22 5 BT TR RIR BOEF 505 5 4 2018 45 4 TR

H#&%, {1500 RZFEESET; 2015 F
2 &4, T/ EE ETF 448,
2016 4F 12 H &4, {RR 7240l
fi BT RN G RS AT, 2017
7 AES, AT S LT,

2017 4F 8 H&EA, ALR 7 s = Beds.
FJ7 i ETF B2 44 8; 2017 4F 11
H&E4, TRTEK. M7 EReHE
G4, 201842 AES, fEFHK

ETF. ®Jj H X ETF B &4,

2018 4F 4 H&E4, 1L MSCI 444
H; 2018 4F 6 &4, {F MSCI Bk

AL

e 1 ARESEAERGLHIMEIR A HNAR G ERAERH, R ERe2 BRI H L,
Ltk o BB B AR MRS BER RER At CERD HI;

2+ UEFMNVAER VSRR AEE AT GEFAL AN R ERE I INE) R TR
ML GG AR SRR -

4.2 BEAXRE A AR S E MM T A B AU

AR, AREGE N (P N RICAEIET R R R k) S5 A EE
M ENER S MARE G A FE, AREWEEM . RS o0 R0 BN IS 2
BV, AR AR AL L, SR  ARR A N VER KRR . AR, S
BFREGEEG M, BAMFEEEOIRA AN . EeRRTHEHE . 5y k5l
B EARIEHEM S G FRPHE .

4. 3 A3 5 E WYL
4.3.1 A V3L 5 B RIRAT B I

AARE N, AEGEENEPAT QEF R ESE AR AP 5HER RN ,
TR AR N T SO AR, i RGN LA % A 7 U b 55 IR PR 42 1 58 5 T AT

/)

ARSI T R ROFTH 26 R

4.32 REZ 5T AKIE TN

KIS T ARG WA T L AT ARG NI BNE PR Ir A St 41
B2 55 A I sa b A H S R5E 5 B i B0 38 by Bl i iz 77 24 H RSB 5%
HISZ GBI 3 Uk, 52 T R A B S vt o R B e s G kG (L P 2

4. 4 5 A 2 S B RIS AIZAE AT

#
[N
=
Pz
=
=




HHIE 500 22 5 BT TR RIR BOEF 505 5 4 2018 45 4 TR

B HIA, HIIE 500 FEHEL 13. 18%. IR FATHEE B &1 “RE TS 247 « “H
WEENAZ SR “IRERRERE I RS o “ETF WERBERAL” %5, KAEE
PR ER R ZE TR AR IR R KT, R ™ i 1 AU BRI, R IR T AR e i 2 axiadhe

AT A B 4t 17 WA BRI R 1R 22 T PR 0 AT

(1) RAUH Mg [ty ok )y IEC AR B A 22, of e FRAT 1o 1 9 560 22 5 5 BRI B i 22
/ML

(2) R I TR HORA I CELAE IR H R B0 ) IR R, 51 RS ) Ry IEEASL 2 A 125
J ik e BRI i 8

(3) et S B AEIL B 2 [ Py 3k 72 e sl SR 10 A ke < 5 R 1) v 124 5

(4) RGN, BATRIE TS HCRE 4 B A BOR B AT T2 &, FATEATHE 7
PRI %8, RSt R 5L 2 J5 BRI Y AR A A, AN SEE S SRR, AR
RIAUf, FRERZAE G A E N .

4.5 EH N ESHNV SR

BEMEIAR, RESMEAEN 4.4624 J6, RGN, HEUHEIBKEN-12. 68%,
(7] S Ml S v K 4 O~ 13, 18%

4.6 WE AR ERE ANBEE ST ETE Y

REIN, AR IES: — A5 HE SO PFA NEE AN O ANE S
BPHHERT LTI eI .

§5 MEAEGWHME

5.1 MEMREER~AGHENR

YT
FE i S GO & ﬁ(yfmwm

1| Bl e 31,929,530,734.12 95.18

Horp, JRZE 31,929,530,734.12 95.18

2 | BEewHE

[ 5 WA 5 %

Hr: fi

Vi KR

EE‘ S
Dk K diy

SERTE 100,000,000.00 0.30

# 5 0 dL12 T




HHIE 500 22 5 BT TR RIR BOEF 505 5 4 2018 45 4 TR

Forbre K RIS\ R S
SR

BATAER M AR AT w5t 1,266,128,416.81 3.71

HoAth 537 249,363,750.82 0.74

9 | &it 33,545,022,901.75 100.00
e ERP R RS R B A A E IS, 10 5.2 ME TS S R B AN

L IER

5. 2 AR EAT L R B ER R AE
5.2.1 REWRBHERR AT RNENRERRAS

] 1725 ARME GO o J 4 T P 1 E L A5 (%)
A Ky RS B vk 332,105,553.50 0.99
B KA, 1,010,839,705.67 3.02
C il &b 18,041,213,063.56 53.91
D BI I) MBI 1,032,736,623.92 3.09
VA4
E jEiEitN4 588,030,873.19 1.76
F R A E 1,681,101,560.49 5.02
G ZidiEk. A ELL 1,137,987,233.31 3.40
H EREEIE V4 121,506,822.48 0.36
; & EAR R BAEAE BRIk 2.881,618,938.88 061
Al
J AT |4 1,074,843,442.46 3.21
K S i =l 1,809,444,098.25 5.41
L RS AN RS 45 R 55l 511,920,158.33 1.53
M Bl FEAH AR S5 53,116,411.60 0.16
N IR ISR 8 33t A B 222,001,883.88 0.66
¢ JE R MRS A ERFNFH AR R S5l - -
p HE 27,338,646.00 0.08
Q PARAMSTAE 207,100,138.50 0.62
R AL ARE AR R 893,618,078.58 2.67
S oA 302,367,655.11 0.90
it 31,928,890,887.71 95.40
5.2.2 HEBRBFEBBE TS RORARERELE
4G 17251 ARME o) o 5 4 R P 1 E L B (%)
A Ao MRy i vl - -
B P4 523,739.11 0.00
C il i Ml 66,039.50 0.00
D M. B, AR BoKA I ] )
PR
E jeisitn4 - -

b

p=i
H
™
p=i




HHIE 500 22 5 BT TR RIR BOEF 505 5 4 2018 45 4 TR

R A EE
paliibest RN a4

{E 15 A
5L A AE BRIk
el

AT |4 50,145.80 0.00
[ =l

R G5 IR 55 A 55
BHEFFEANE AR S5

IR ISR 28 e it A B
JE RARSS . AB TN H A AR S5
HE

PARSTAE

A RE AR R

22
Zia

it 639,924.41 0.00

5.2.3 MEHRT U ROBBBER R BRER KA S
B G AR T AR AR A M BB BB SR

T Q™

Ll

wlm|lo|~|lolz|z|c|r|—

5. 3 B HIRIL A SMME 5 E ST 3#E LB RN HRF R RT 42 B R B B 40

5.3.1 R FHIRIEHE T %A SO E oG 2 & 5™ 1 E BB /MR R+ 42 R
BE B4

e | mEmrm | omman | wE g | anhE Go | Do e i
teol (%)
1 | 600201 Ay 12,416,613 | 206,115,775.80 0.62
2 | 000656 SR 28,311,769 |  175,249,850.11 0.52
3 | 600872 HHE T 5,915,112 |  174,259,199.52 0.52
4 | 600256 ]I REYR 42,893,772 | 161,280,582.72 0.48
5 1300146 A 9,363,128 |  159,079,544.72 0.48
6 | 300347 TG EY 3,665,579 | 156,703,502.25 0.47
7 | 300253 MEA Y (E5 11,995,370 |  149,462,310.20 0.45
8 |002410 JTOBR 1A 7,170,011 149,207,928.91 0.45
9 | 600426 T 12,042,421 145,352,021.47 0.43
10 | 600642 I BE A 29,027,667 | 141,655,014.96 0.42

5.3.2 R HFHIR AR B 45 A SO E o 2 & 387 1+ E B R/ HE P B B 42 BBER
BE B4

(Fe | BERD | BEAK | 58 B | ARHE GO | SESHEE |

T 12 |



HHIE 500 22 5 BT TR RIR BOEF 505 5 4 2018 45 4 TR

el (%)

000693 *ST B 988,187 523,739.11 0.00
603185 I 1,345 66,039.50 0.00
601860 LT 15,970 50,145.80 0.00

5. 4 WEHIRILFF MM R BHFBRRAE
ARG WIRARIFA 657

5.5 I HFHIRIL A SMHE o5 E G T3 E e KN HRA BB T4 6 27 B 5 A 4
AR GAMEIIRARFFA 67
5. 6 G HIRIE A RMME 5 2 ™ 8 LU B R/ HES AT 48 P SCRRIES
BE A
AT G AR IR ARFFA B SCFFIE TR -
5. T MEWIREA RME S EE T FEWHI K/ NEFRIT LA RERBREHN
4
AIE ARG IR ARFEA TSR

5. 8 MEWAIRIEL A SRMME b 2 & B 7138 LI R/ HEA B BT 042 BGIE 3 5 BA 240
AT EAMR T WIRARFFA R

5.9 MEHIRAR SR E MR R AT U
5.9.1 R HHIARAE S BB BB R A1 35 B 40

EHAL: AR
FraRE Gl | G4mE VWIS

v FR _ = . X565 15 B
f ¥ ) (JB) # G5 ME B
212,333,400. )
1C1901 IC1901 257 o0 | 10:129.000.0
0
664,053,600. i
1C1903 1C1903 812 o | 643626227
5
684,735,480. X
IC1906 IC1906 849 o | 403027200
0

bt
o
p=i
Pz
)
p=i




HHIE 500 22 5 BT TR RIR BOEF 505 5 4 2018 45 4 TR

NARMER RS () 114,794,342.
75
e T B A 2 (o) 116,152,200.
58
e T B A A oA (o) 50,662,599.4
2
5.9.2 AR EE T e B 52 B R BUR

AN R BB B A BORN H A 22 [IE M 2 Fe VAT A R . AR SR IR Y]
DR AR XS B A SN, LB I ORAE D H R, X R etk RS A S B Rp A 00 T 3 sl
VRS SE, EEERARAIVEL . S oG R BAE Tt &40, 8 2 kol Sk E W IR E S
AT E I ORME IR AT . AT PR AR IS AAT AT VR BRAR R S A 25 R B (52
Dy RAMUERER R 7S, I8 B RUREAAR TR E00 H 1.

5. 10 R H RAR A2 S B 0 H GO0 3L 5 1% 0L v A

5.10.1 AR E AR HRBUR
Tco

5.10.2 | E IR AR SHH K B B K7 Mt a0 B 4
o

5.10.3 A& H E R B SR FE VAN
T

5. 11 BBEHAESWEME

5111 FHAREREBRKIR+RIEFRRT EEAHR S HIAG KR E R ILR
WE, RERGHFIHIT—FARBATFER. LUAKNER. W, ERXH
FRUEFF BB PR At UL A

AT S P BT HIAT A AE TR I RAT AR AR B B AR T AL S A, A AR
HIHAT—FEN 2B AT AT T,
5112 FHESRRENT T ZRERTBHESSAMEN ZIEREE. WE,
RS AR TR BB B R SRR P BB

AN P BTHIAT T A4 R B 3 e G RIS M BRI, AR e BN A
AL B ZSR B A N KN o

#
Nej
=
Pz
=
=



HHIE 500 22 5 BT TR RIR BOEF 505 5 4 2018 45 4 TR

5.11.3 H A =M R

SRR NIRRT

v
Jn

EAL

e o)

A RIE S

244,226,214.29

ESCIE S i Sk

4,346,139.51

AR

Sz

791,397.02

2T TR

HoAth SYSCGK

TSR

HoAh

O [([RX[|[ I || N | |[W (N[~

it

249,363,750.82

5.11.4 R EHRFFH KIAL T I T % #5255 BA4H

AR EAMEIIRARFFA 67

5.11.5 1R & MR A+ 48 B R AP AF AL UL3E 52 BR A 0 ) 1
5.11.5.1 R EWIRIREEL B 0T 14 B = A FE Ul S PR 1% O K 3 B
AT AR AR BB AT+ 44 SR AEAE TR SZ BR A5 o

5.11.5.2 BIRARBR BB Bl L4 = AR IE 2 IR R S I U BA

o e = 4 TIEZ R R | HESEEE | WIEZ R
SRS BRI i o) | s o) oy
000693 *ST HEPE 523,739.11 0.00 | E{F ki
2 | 601860 LEWRIT 50,145.80 0.00 | FraEA b1

§ 6 FFHRESHHET)

BT A

5 BA A 4 1 AU A5 5,831,067,244.00

5 T A 1] 32 4 i HR DA 7 0 3,407,600,000.00

Pl T ST 1 e < B 450

1,738,800,000.00

5 I R B e Hr 0 AR S B (4 Ak BA-" 38D

T AR S 5ty WU A0

7,499,867,244.00

$7 ZeEHEANCHBEAEREERAESHENL

7.1 B&BEARFHERESHTRINER

10 T 12 |




HHIE 500 22 5 BT TR RIR BOEF 505 5 4 2018 45 4 TR

AR IR,

I ARSI A AT A

7.2 Z&EHENZRBERRERR ARSI 5 HAH

AN, S EHNAGAERI, R BRI

§8 MR EE RRHNFMIERFR

8. 1 I EHIN B — B E A E S M LA BIEGET 205891550

P | IR W e AR A 4 MR R 34

7

%A = FEAT S 400 L g1 g
w | o | BB 20% | WA R ) 73 45 T [ 73 45 FEAT 1 )
R i3 N N Hf.

g (g bt i) [X 1]

bl

i3

jﬁ 1120181001-20181016 1,175,373,402.00 222,000,000.00 30,800,000.00 1,366,573,402.00 | 18.14%
B

4

i{; 1120181001-20181231 1,728,426,785.00 - 1,728,426,785.00 | 23.05%
yN

P A IR e

ARGAERFA S S AT 20% 0SS mERFA N, R LR ELf K7k F RS B ARAE LA BRI I
I ASHIE G 50, R T Bl R U AN G sl XU

P D 5 00 60 25 1R RSB T B

8. 2 MR & PR MM EEE R

Teo

§9 HEXMHHZ

9.1 HFEXHHER
1. (HIE 500 22 B TR BOE R R SRS A H)
2. (HRIIE 500 A2 5 B GRFR BUE 3 R T SR VL)
3+ HIE 500 &2 5 BRI TR BOIE IR B 5 3 4 2018 4F

9. 2 FFTHHE £

11 T 12 ;|

4 ZEJER T IR




HHIE 500 22 5 BT TR RIR BOEF 505 5 4 2018 45 4 TR

YN TR H X E A 418 25 FH BR 5999 534 K JE 32-42 #&

9.3 EFE AR

MGG http://www. nffund. com

%12 T 12 ;|



