S EERMTSES

2015 58 4 2

=R &

2015 12 31 H

HEFHAN: MAEEEHEHBFRAA
HEFLXEN: PEHRITBROBERAA
REXHHEHB: 2016461 21 H



T A IR T 2015 4EHE 4 IR

§1 EERR

H S PN K s M HORIEAIR TS Fraf BOR A A IR B B R T PR IR B KR,
TR LA SEE L HERVER e AR I HAN ) A8 DT

B N E AT AT IR A R AR AL & S [RAE, T 2016 4 1 H 19 HER 7 ARG
I SRR HE RIS B R SF WA, DRIER W AR R ECHE. RS PEMRE s
HE NI -

Fe A BN R LRSS T S 0S5 (1 I U AE BERE T 6 987, (EANDRAIE SR B — e &)

KGR AN S AR I AR . B KUK, 088 7 B8 R SR A4t ) 1 A
2 AL E SR L

ARG P 55 SRR G

AAREWIE 2015 4F 10 1 HA2ZE 12 7 31 Hik.

§2 FE&r=RM

4 TR [EEPF et

AN 000687

eSS (Y LTI

e A 2014 46 H 23 H

A5 WIREE S A B A 2,477,727, 833. 18 {7

B Hx TE IR A S, IREFRBIPE AT T,
v S IR RO 25 L I SV (1 B 8 [P

P R s ARHE G R FHAR 5 B AR [ L SR, 42 TR

PR R B AL v e 50 U i A2 3t 2l
PERTATSE B, R mdE el

b & L i AN 1AM S LU AR (R -E ORI S04 3B e
LED

IR 2t A AFEG N BTG, AP RS AT FIU
W A TR AR TR IR SN
o

AN P B AT IR )

FEFE N AR AT B AT PR 24 W)

B AR AT RGUHEE R F A SRR &N, WIRY “RIHETR” .

A
N
Vins
—
(=]
=

=

#
[\S}



T A IR T 2015 4EHE 4 IR

§3 EEWM SRS HERI

3.1 FEMLIER

fr: NI

B P L)

HAER C 20154F 10 H1H — 2015412 H 31 H )

1. AEseifa

18, 228, 657. 46

2. AW

18, 228, 657. 46

3. WIARIETIHE

2,477,727, 833. 18

T AW C SO TR AR RN . Betiias . JHAON (N 2 e Aeshlicat) kR
FAR B A AR, AR SYTRIE D A 3] CL se B s o EAII 2 e e s, ot midadi s
RAERIEAEZS, L, A SO EAESEE %, A S R A IR 1) B AR <5

3.2 HEHERI

3.2.1 AREHE SO FIFE IR & K S R ML ST HR R A e R () E AR

e
O

e

e FRHEED

NaaasEais
W2l R e 22
@

N&{=nze-s

2D O-®

2-@

HER=AH | 0.7548% 0. 0053%

0. 3456% 0. 0000% 0. 4092% 0. 0053%

Ve AL o0 il A 14 H 45 FE 0 B

3.2.2 BEEA RN URES R HHER R R RHE RIS B &

B I

M < B 7 DB i 4 bl IR P S L B2 A HE WEC R 5 KD B S ke B0 LE P

[=1
s
e
=]
=+
=
ol

201406-23 ¢ 5

2015.09-25 1 p--eeoeeiee-
2015-10-22 { -1

&

&




T A IR T 2015 4EHE 4 IR

§4 HEAMRE
4.1 EESH (HESSH /M) #Hh
(ARG 2
4> 25 PR R N4 o
BEOBE Thmn T aE | am L
1 H 1
TSRO R AL, HAT 34 Mkt
Mo 2005 4F 5 AR T 364, R4
Y2 e DA I T DA Gk 1 s T R RN 5
i 53 SR SS BT ] A 2 0 M B
2008 4E 5 & 2012 4 7 H, AT E U5 5B
PRAEH, MU TP RESHAT
puToN 2014 PETHE I 20124F 7 H& 2015 4F 1 H, {F
TR | e 75 B 104 T GG T, 2012 4F 8 H &4, (T
- % H FATERIE 14 RIESZHE; 2012 4F 10 HE
A, AT TR 60 RILEZHE; 2013 4F
1 A&, AT 5 a4 0
2014 4E 7 AR, (TR ES
B 2014 4F 7 H&4, AR 7 Ilaim 4
S 2014 7 RS, TMiTHEeER
G4 2014 47 12 AZRA, AT 7 H 4
Ees,

VE: 1 PRI EERE LR, L ARIRE Y A FAH, BRI s A
PO E RIS H; 0ot )a AR e R e,
PRE 2 IS AE A H 35
2. UEFF ANV SGREMATIE e GIEZRNE AL N R SR BEIMED) HOASR A
4.2 EEANRE N A EE GBI T H IR U
ARG, AR AT (A N RICRERE B R i) A RIA AR
HERER S (T H R M EEREESRD) MRUE, AFWIAEH . B o i 8 e
BURE IFER 5™, AR A ZEHI AR (LRl b, ARG B A A SRR . AR I,

e ey (R YU N P RE
PEE A RAEERE I I8 R RE o

4.3 AR ZERHH
4.3.1 AP G HIERIPATHE

AHEWIN, RIS N AEHAT GFEF

CAELHI A CEAER T 2R R A T

B BEREE OB AR L. S MBTHEE . 5y kst A&

P AT AP S TR R ) 5

%4 3T 3E10 0T




T A IR T 2015 4EHE 4 IR

A ) I L BV S N B R B W B N T L S B A 7 K A DK
JE N AT SRR AL A
4.3.2 RERZ ST AT

AE T ARG N AT E TR ARG N IESE A EHO A RRAESY
(KI7E 5 T A FESEt, AR IR R 1058 5 A8 55 /0 1A B 78 g iR i AR 7 24 s =) 5% 11
FRU
4.4 WEHINESNI T RIEANY SR Y]
4.4.1 WEHAZE ST RIRAIZIEDHr

VUZRRE, B8 iR R E BRSPS, RATYER A e 1L 3 UM R I R T P9 s Pk 1)
MR BERR, AR SR) RSN ABAL T & BTG P o FATILEDY 2R ATk 1A I S5 S i 85 ¢
RGBS AR AN A SRR, RATHE DO U 4 S, B AR 25
B8 TBCRIBA JIBE o B0 LA R AU SN RS AT s ol 2, FEAR RN f0& 2 oK T KA %
FEECE R, BIEE, RAEFTERER ERFE U, R T 2 B0 ) 2OAR R S B0
WCRR A, A AEAT SRR A3 R o
4.4.2 WMEPAZESHN SR

AR WL G A R 0. 7548%, RV &5 L AR SEHE L35 % 0. 3456%,
4.5 BEANNEMET . iEFTHATVERFHERE

JEH R, AT N R TR PG AT TN, 5 8RB AT REAE L ARet— 2RI
B, e R L T I Py 35 TBOR KA 25 1) o BEAh, RIS BORK A, R4 Mo i %
R tH R TSR MBOR AR 9540, BE— P25 185 15 45 7R B LUK 3% M BOR (K RO %
17 RE AL PR, WAt “Wisem i —EfE KT SRl el Gshith) .
BRARZEGEIAC tHBLBE P KR R, 73 I 5% 1 O AN B RIRSORA (R 0 B2 . DRI Ak AT
Wh—Z= LR AN MR AHR RS, BLATFHTARIA . shibor FJ2 k) AR I LRI AKE CREFARE o
W25, HIEFHATRIAL. A7 SR SR T SR 2 R 22 AL FARIR KT, DRI — 2R
ARG PP LR . AT AE— TR OPR R P A HEnE , JF 186 FERIAT A, (7]
AR % 5 R R 7 RS AL 2 A PR o L5 SR AT L 5 3 1 ) P 2

16 47 2 3 1 HR B 0% AL 4 B R K IE USRIk W0 Tt — B ol 1 k4
R B, AR ANPE R . RSB A5 RS . ARG B, JRA DA IR W e ik,
B L O KR B, HE— B ISR N P, SRR K (b 5 R ) 2 B

%5 0 3t10 it



NS4S 2015 B4 4 Z R
B SEREE PN £k I CIE 38
4.6 WEHAEESFTFE ABSZESE = FEE P
360
§5 BHRASRE
51 REWARESER=HEEMN
. Fe & R I He
g i S G & (g/)ﬁm 2
0
1 [t 2 WA e 8 1, 725, 398, 128. 08 58. 60
b i3 1,725, 398, 128. 08 58. 60
WS FRIE SR - -
2 SR AE 4 il gt e 248, 131, 252. 20 8.43
Hodr: e Rl ) S N IR - -
SR
3 BT RS E AT a5 956, 216, 970. 39 32. 48
HoAth 7t = 14, 715, 844. 49 0. 50
5 =ann 2,944, 462, 195. 16 100. 00

5.2 &G BB

Ars it H

S B AR LB (%)

1[I YT P A3 [0 il B8 2

9. 46

Forpe SR In i i 5

e s H

B

AR T HHE I LE B (%

2 | IR [ e B S

464, 998, 502. 50

18. 77

Horpe KW aXInl g

Ve AR YT PO 5T I R B8 Ay e < W LR BRI D RS A RN AT B H RS AR B

{8 LEA 0 AP 24

15135 IE B ) 38 & RV T ZE-E F 7= HE I 20% K3 B

e AIEEEFAE: AR ERIE R TG REERE N S H A 5 08 1 E 1

20%7 » AIREHIN, AFEGARE LML

b
b

/-

_
S
A




T A IR T 2015 4EHE 4 IR

5.3 EERRHG AT RIIR

5.3.1 SHA S FHRRABEAREIL

it H RE
A IR BT ST R ARIYIR 109
A A BB 51 R A R e e 118
AT A BB AL 5 R R A R e AR A 87

MEABEA SR RIIREDL 180 RFEFLL U

T ARG EFAE:

5.3.2 MEHARB T A S-FF R R A Ll

ORI G T BRI A RSN A 5 I AT 120 K7 o &
AN, AT AR KA

IR BT iy 2B B 15

PR 5 o B e B

S e i i El ) ML (%)
1 30 KA 27. 00 18. 77
o FIRAFLLINE T 1.20 -
397 RHIF B A 2 A5t
2 30 K (F)-60 K 3.21 -
Hrp: FRArE 8L 0. 80 -
397 RIITTFBAI %A
3 60 KX (15)-90 K 22.79 -
o FIRAFLLIE T - -
397 RITTFBIAI %A
4 90 K (#)-180 K 50. 83 -
Hrprs FRAFSEIS - -
397 RIWFEENFI 245
5 180 K (%) -397 K (&) 14. 41 -
Hpe FIRAFLLINE T - -
397 KIWIEENFI AR
&t 118. 24 18. 77
5.4 MEPFREGHFMFTRNFEHRERHEE
e SR WA (O 5%@,@5 f‘ (1R
[ K i 75 - -
AT YR - -
SRR 179, 963, 994. 95 7.26
e, B ST 179, 963, 994. 95 7.26

=

#
|
p=
N
S
o
S
A




T A IR T 2015 4EHE 4 IR

4 LA g5

e 1, 149, 706, 631. 46. 4
5 R 9,706, 631. 86 6. 40
6 A 2 - -
7 [i] MV A7 F 395, 727, 501. 27 15. 97
8 HAth - -
9 =ann 1, 725, 398, 128. 08 69. 64
10 Tl A 397 RIEES) 49, 668, 156. 97 2.00

LESEE

5.5 REHIRIERER A b B S F 7= E LA KM R+ 2 s B R A 4

. e s o VoA o R ST
5 iR A i 757 44 PR s PR A o) GEHA (%)

1 071530007 15 W Im UE % CPO07 1,000, 000 | 99, 994, 720. 97 4. 04
2 011514006 15 HFd SCP006 1,000, 000 | 99, 967, 505. 46 4.03
3 011506002 15 HL [ SCP002 1, 000, 000 | 99, 957, 036. 98 4.03
4 011537008 15 Hrgdt bt SCP008 1,000, 000 | 99, 940, 231. 36 4.03
5 111591587 15 f AT CDO18 1,000, 000 | 97, 460, 727. 96 3.93
6 011598145 15 4 SCP009 800, 000 | 79,975, 975. 56 3.23
7 011599543 15 BR4EH SCPO02 700, 000 | 69, 922, 012. 87 2. 82
8 130215 13 [EJT 15 500, 000 | 50, 042, 280. 08 2.02
9 111513037 15 W CDO37 500, 000 | 50, 028, 619. 08 2.02
10 011524004 15 136 SCP004 500, 000 | 50, 024, 964. 12 2.02

5.6 “HT Y5 MR AL e KIS F =13 E R B

I H i 59 175 100
5 PR AR 28 55 R 46 LA 0. 25 (757) —0. B%H] R IR 3L -
A S0 P Ot 28 88 ) e e L 0. 2128%
A S P Ot 20 8 ) g AL 0. 0820%
5 A P REAS A H Al 25 52 1 400 R 1) 1] -7 39ME 0. 1554%

5.7 REWIARIE A SHE G E ST BB NP VAT 44 B SCRFIESR R

B 21
T ARG ARG WA R AT B8 SCRFIE SR -

=

=

b

_
S
A




T A IR T 2015 4EHE 4 IR

5.8 BHAGIEHHE

5.8.1

AFEG R “HER AR T, BITH R R LN AN 7R, $Z 2 A 3 80 A 0%
JEISR A I A 34, AR AR IR AP 3, A T Pliat.

5.8.2

ARG N ATE SR FIR RN T 397 FRABFIRAF B 397 REITFFESIH R f77

5.8.3

AR BT A4 RT3 B RAT EAARAI AT I 8 BT D S A, Bl o5 2 1 H i

AR AT AT
5.8.4 FABFEHI R

= HHK

s
o

el Oo)

A ORIE

I AT S5 177 45K

DA g IS

14, 705, 844. 49

DAGITEEN

Hoftb W CER

10, 000. 00

TR 1

HoAl

0 [ [O |[O1 | [ DD [+

it

14, 715, 844. 49

§6 JTARE &M

LA

T I S O LR

2,224,471, 378. 28

57 ST 1) 5 < 5 HE DAY 3 80

5, 841, 049, 743. 13

9k - 7 ST ] o < ] 5

5, 587, 793, 288. 23

A AR S #UE

2,477,727, 833. 18

§7 ESEHNEHETREREAESER

71 ZEEHAZHERRERHEEETH A

TEe ARSI, HEe s BENANAEAE A B[ Bl SRS AR B (R D

#
b=
b=



P 3 3 <

STR 2015 AR5 4 ZEHE IR

§8 HANMHR
8.1 ZAEXMHHEF

L. M HeER Ml EeRedr.
2. A HETER M EELE L.
3. MTH R M4 2015 4F 4 R RO,

8.2 TR
YT H O X AR 6 SRR NE 31-33 2
8.3 EF TR

W%k: http://www. nffund. com

510 BT 3L10 7T



