B 7 EA S RIS SR & 2016 £

43

2016

=R

£12A31H

HEEEN: BHRESEHARAH
HEFTEN: HEMBHESRITRBERAHE
WEXEHEHR: 2017415198

.

f—a




B 7RISR 2016 455 4 IR

§1 EERR

SN 2 N B ORAEAR S TR AAE BRI 1R P HERRR B R,
FEXE IR S A AN S B M AR AR AN I B TR AT
SFEE N E R & HRAT IR A PR A R AREE AL S A RRE, T 20174201 H 16 HE
%7 ARG PO SRR P ERIAI R A AWM FN A, BRSNS R B IC .
SR IR R KIS .
BB TN R LA F . B St S RS R B, (EANRIERE & — @ AR
FEE I AL BOFARR AR LI
B KR, BT TR B B SR B A4 ) e A R G AR SR U 4
AR I 55 BORERE H i
AAREHIA 2016 £ 10 A 1 HiE= 12 A 31 Hik.

§2 H &7 ML

He L THFR [Fapapliviliiess
T o ARG 000563
%ﬁﬁﬁﬁﬁ EALItDIY G0
SERAERH 2014 % 4 A 25 H
}&%ﬁﬁﬁﬂi*% A AT 4,191, 725, 410. 55 {4
S PN S e S atial N Sd S B S T S A B R 7 S Xt R A i A 3T S
#% Hbx
BRI

INEE e el

ARH Gl B SRS R, DG4l eI aiie /y. 5 67
FER JER L 5T S 2 77 i P 5 PR 22 R AR 2k R B I
a (IR, AN poRe A T A < P #A P PP R ) it _E R P oA
FIRRBHZ R IMEZE S, BRI BHE F 75, IRIEUE A Z= R
[FErasLh &

2+ Wt A £ SRS

ean R MR AAAER K . G R 27410,
A AU 55 4L AR 2 R PR A 22 S R Sl X [A]—
I T B R il 2 S AP IR S5 M AR BEAT 08, S5 mT LA
SE TR LA ) F AR A SIC B DX Al e SR T 5 R SR % Y
SRS ORGSR s FLoR, T AN R SHIRR 18] 652 73 24 A A 22 5 B SR
FERILLES, ATRABEATHBE . DALY BEAAL A 5 o

3+ ALFFBOR SRS

ACATBORHRAE R AL & BT (e a2kt R SR s ml e, i
A EESETT AR R RRAS B, R SR R AR IRAD K IR
Bl i3, DAUIERIGE B s 1 #ERAE T 5.

g
=
=
R

o2 U k1 |



B 7RISR 2016 455 4 IR

4. BEPPSCRRUESR AR N

2RI FE A B SRR T ME PR B P UESR A o . (B B
BRATVERB™ . AR ST SN EER B 54T 0l
R B 77 IR B R TR A B B S AR R I A T
AR R AE I A B USRI SE T, SR 2R A T )
A E R RIARZS &, ST AT RS 0 S AN (EL VP 0 R 24T
BBt AT GG A AR B B SCRAIE SR B R AR B AR I 14T 23
HBEsE, ARG ah 1 KU -

5 VAL T BE SR

1 N AR S TR R IR A T 5 SORAT RIS 5 I PR A4 B¢
A6 ol o S S e G D R T O e X N v
BRI BV R 5 A TR E PR 5, B AR
A5 F RS AR X B Ry o A /N Al AL T3 A5 2 RO P AN i SR AE L
R, ORI IR R B g . AR, &
BAZRAF AL OB SR A R R R 5t AR 1045 3 A, JF
ERE G EEHEAT . PRI R ARAIVE SR B R, #iE &N
BRI

6 [ it B 5 5% Hems

ARH G AEHAT E BUN ST BT, R RS KU B N, DL R
EANEEAR, RHARSIEL . ZHERAHITEZ), W
TS T e AT 7T, g [ GO B e sl =
SRIABMAEAKT, SEI#ATILE, W2 kmiz ks
W OR B S5 SRS HEAT B IR B3R . B B ORE 58 7075 18 [
Tefiean v Al KRS PR, 32 B GO B0 b R ge ik X
B X RFER TS DL T IR BIE ARG, AR R e (] 555 A P <
RATAS S EALAT VR, DL B BRI B A XU I H 11
b & HE B HE i U 5

ARG NGRS, HACHT 1 KU A TR o K T S

PUEHEASE b RAES, BFRTTHES.

AL IN B R e E AR A

EEFTEAN H ] R IS i B AR AT I A PR A )

TEAREEEWEERFR | B ERGS A 7 B A S5 C
NIESRFEENAZ SRS | 000563 000564
*&f%%ﬁfﬁgFﬁiﬁfg&ggézﬁg 3, 150, 997, 965. 14 £ 1,040, 727, 445. 41 f
sl

T RIS G AT R GUHER S FHMME S ED S, TRPOy “rmrias” .

§3 EBEMFHIPNESIFERI

3.1 EEUEIEHR
Bpr: NRMt
EC VR =y HWAER ( 20064E 10 H1H — 2016412 A 31 H )
B BRI A B BRI i C
1. A s st 19, 061, 385. 31 9,229, 919. 66

RIS ) i



B 7RISR 2016 455 4 IR

2. AR -58, 956, 653. 88 -21, 836, 563. 85
3. AT 35 35k 4y BA HA R -0.0171 -0. 0147
4. BAREEG B =15 H 3, 249, 834, 786. 86 1,073, 279, 901. 80
5. HIRE: S AAHE 1. 031 1. 031

TE: 1L A OSBRSS AR . BB . HABISON (VB2 Fe AR B 41
BRANSC 2 i AR, AR 9 A8 L sealiieas n_EA I 22 se (B 22 sh Ui
2. ik EE e SHE IR A OIS A NNWECEE 5 2 e S B, Th 98 A SRR as 7K -7 24

T

3.2 EEFERI
3.2.1 AREWPESHBIHENKE LIRS FHML SR R R R

B AT A
- BEMK [ FEMKE | WAHEIE | LBt | B
B % | mezo | maxe | smmeze | O 9 | @70
WE=A
A -1.62% 0.13% =2.74% 0. 12% 1.12% 0.01%
B AT C
- BEMK | SEMKE | WHEE | Lok | B
Ane 20 | w20 | mhaxe | axpezo | O © | @@
R
A -1.53% 0. 13% =2. 74% 0.12% 1.21% 0.01%

=
EN
=
¥

=




P 7B A5 55 2016 458 4 R

3.2.2 HEEHRAEKURES R IHPEN KRR RES RNV S B ARl s %
BRI

AL RE G O3 3 VAT AR 5 ) J) Ml 4855 L A3 ok WA 2 8 1) b sk ke 34 o0) e

27.96% -

25.16% -

22.37%

19.57% -

16.73% -

13.98% -

11.18% |

8.39% -

5.59% -

2.80% -

0.00% -

TR e T S S SN S S
2016-12-30

2014-08-01
20140949 o f-oondeenenes

[NR T I | S S A .

2016-03-11

2016-11-11

20140425
2014-06-13 -

2
2
2
2

[— it I o 00 B 20 IO Ko — Ll e 0 B |

CLEHE G 4 0 32 U1 AV 08 B AR 15 il U0 b 285 L 88 e o WA 2 3 1) D s 3 0 LE I

28.20% -

25.38% 1

22.56% -

19.74% -

16.92% -

14.10% -

20140425
2015-02-13
2015-04-03
2015-08-28
2016-04-29
2018-08-17
2016-08-05
2016-09-23
2018-12-30

2014-06-13
2014-08-01
2014-09-19
2014-11-07
2014-12-26
2015-10-16
2016-01-22
2016-03-11
2016-11-11

#| 20150710

— Cimatd-fr R

CFD LI B — O b L S O T B

#
p=|
biss

11 7T



B 7RISR 2016 455 4 IR

§4 BEARE
4.1 EE&2H (REELFPH) FiN
{ 2PN
" ” Eﬁ%@ﬂfé,@% T s
4 & MEAERR

ERHY | BEE

7, EERFEMEY L WL, s
RS HTIT (CFA) |, AR A Mol %
2007 SEINNFE 7 54, RATAE AR = oy
M, AT e Ui as S s e e . FOF $50%% ve
KB R FESTIL MR
TRASTI, B R RN SZ
o 2010 4F 9 A& 2012 4F 6 H, H4FEFEJT
o4 KIUOESLH, 2012 4F 12 H & 2014 4F
2 %@é 2016 4F ) o 4 9 H, BT ZOLIEEZT; 2010 4F
Bt ﬂ ) 8 H5H 9 HES, HTMITZREEEH,

2012 4F 5 AE4, T &R L LT,
2013 4F 7 H&ES, I Tm ifaf &4,
2015 4F 12 A &4, A ER7iEcHE 25,
2016 4F 8 AES, HEMTEF. B+
TG MREEEAH; 2016 9 HES,
HATM T 2t E L, 2016 4F 11 AZR4,
ER R %R e%H; 2016 4 12 HES,
ER T B IIR G H LT,

e 1 RS EEReSE, H ERENT vEReEREAMH, “EEHYT REA R
POE i E RIS I, Wb e AR RS, “YRERE I A CEAEEIY 2 RIR IR A
DTE B 2 IS AE YIRS Y
2. UEFF AL SGEMAT I b2 GIEZRAL A N AR BRI M%) BIAH SR
4.2 EENREHANAE SBEEA TR B3

AARE A, AREEEHARET (e N RICAEIER SRR ER) S0 RIEEEM.
FERER A (R 77 E A e AR IR G Ak G R e A F) e, REWSEER . S5t
VU BEANE FH AR B 57, AR R P R B b, N FE S B A N RR BRI i . AR 75 30
W, RSB FRAGESI, BAREREMITTA AN . EeRREHEE . RELHTEa
RAKEEI S e B RO AE o
4.3 AR GETHH
4.3.1 AP 5 HIE AT

AEWIN, AREESEENHEPAT GEHFHRRRESEHARAFZSHERSEL)
o6 U1 k11 ;W




B 7RISR 2016 455 4 IR

63 AH N B2 SO, 38 RGN LA 5 B 77 A 3 b 55 PR 19 AR 4 58 5 A AT, AP X

Rl T BB A R SR B A .

4.3.2 FEZBHITRNIETVLH
AEESTAIRENANFERELHIT N AEPINESEHEANER AR EHAE2YS

58 Gy R ATFseAl, AR HBLIE H R 58 5 A8 B0 B BRI A8 by & i iZaiE 27 24 H S & 1) 5% 1)

H oL

4.4 REFNESBRREASIES T

VUZEfE L8 B A T ds, 10-11 H DA EE 6. 2 £2h, e B 1k Rt
HAREAE 8.3, FAGH /MR TH, M BN RS, pr R gt R LE AR AL R, i
W BEIGEACAT S e 11 H Bl D1 @ i), Forh M2 (A EESEE 11, 4%, Fri AR M 5K
0.79 JiML, Hox@BEAL 1. 74 J342. 9-11 HiBAK/KF E47, A 11 7 CPT [EL 2.3, F5& T
W1, PPI [FIEE 3.3%, wm T 1. ARREVTEIEAFIRA Prirs:, RIREMBERIELHE . WUFE
N 53 TGIE e R A W R A . SRAT TR LB v AR, 7 IR0 0 D48 R 26 T3 fRF 2. 25% A5
A2, {HEJH 14 KA1 28 RIEEIE. WERRRE, BEFZFKPET Ealnk. hREs TIEx
WO T St BALAF A ARG, AN 52T DY 2= A BRI K U _ETH AN R IR AE s 7, B¢
BRI SE R S . R T EEBOR RO . 25 RRME Ml R ol FA7 S 2 HR R T
HIURIZAERE, G5 ILRTIELL R Z MR, 10 SFE G R PR 14T 29BP, H AR
BB s EAT T2bp, (B HIE BATHE R TS, (EHAZET K.

JEB 2017 fF—ZFE, KRUFEM, FEFERE THM™, FERER SN ™ TR
A SER, B BEL TR AN — € AT, EA SO AT, i AR 8
WK1, PP mIfest—30 ) CPI A6, Tit44E CPT JAME 2. 4%, % 16 FFEHFT EJb, it 17 4F
PPT M8 4. 4%, Hrh—ZFEik ] 5%-6%. BUREM, FWAMESKREEEEK, 3 HMHRITHEITY
A MPA 4%, T AN AN MG AR 5, teah, MBIk 3 S RAT A AL K KP4
THKHI 2 B8 MEBCR S A], FH 5 MBCE LMW 5, ME LUE 2R A B SR, BBk i Le
FRRF RN L, JHARRRIE. B E, —FEGFETSIE T AREMHE . [,
B AT AT P OB R, FRATTIH P2 45 F XU, In i T Rp O o1 2 10 BRER A AR 2

FotiatE b, ETEMEG =R TR MERGUNE, AEBEANAS, HELFS
T Rl 20 R R A S i EATIRBERCR, EHAIZEY R, AERER 7 —ERERHA.

=
3
=
¥
=



B 7RISR 2016 455 4 IR

4.5 REFINE S SR
AR W B A PSP EI KR -1 62%, AL GT LA HER KRN -2, T4%: BT
WA C RIEGFEIGK Iy ~1.63%, [FHL ST LB HE KR -2, T4%,

4.6 WEHAZEESFA NBEE & FETE 5
To

§5 HEAGHRE

5.1 |EPREEH-HEHFL

F5 gE| &% o) S AT (%)
1| BaR#EE - -
Hodp: BRI - -
ein - -
fi] 5 Wi 7 A5 T 5,561, 181, 387. 30 97. 88
Hrp: fiizr 5,561, 181, 387. 30 97. 88
APRES & SRl - -
e B - -
T AR A A R - -
SEON IR 4 il - -
e SEW R RIE 1 KGR
B o Rl
BTG H &A1 38, 019, 266. 68 0. 67
Hoph g = 82, 655, 008. 01 1. 45
&it 5, 681, 855, 661. 99 100. 00

B> |

5.2 MEARIBATI ROBERRA S
5.2.1 MEMRIBATW O RKTABEREAE

T AR A WA R
5.2.2 MEMRLITWA KK BB FEREAS

VE: A AR S IR R R PSR R VIR

5.3 REHRIEA AME b Z S B B8 il N HEF I BT+ 4 B A4
T ARG AI WA R R

5.4 REAREFF BRI RNGFRAAE
=2 {355 b | ARHHE G | EEEEHPRE ] (%) |

% 8 Ul 311 7T



B 7RISR 2016 455 4 IR

1| HE G 20, 263, 760. 00 0. 47%
2 | BT ESE - -
3 | ERbfiF 412, 946, 600. 00 9. 55%

Hrp: BURME SR 392, 708, 600. 00 9. 08%
4 | IR 2,339, 689, 027. 30 54. 12%
5 | AkaE IR TS 2, 009, 096, 500. 00 46. 47%
6 | THHEE 779, 185, 500. 00 18. 02%
7 | AIEEfR (AR ) - -
8 | FNEAFH - -
9 | HAk - -
10 | At 5,561, 181, 387. 30 128. 64

5.5 MERIKRIEA FOE 5 EE B 1$E HBI R/ HEFF B RT T4 e B R A 4

e | mBRE | BEsR | HE GO | AnfE op | Coe
Eep (%)
1 160204 16 [EFF 04 1, 680,000 | 167,949, 600. 00 3.88
2 136417 16 i1k 02 1,500, 000 | 148, 965, 000. 00 3.45
3 127426 16 17T 01 1,500,000 | 148, 920, 000. 00 3. 44
4 127352 16 fEHF% 01 1,500, 000 | 148, 440, 000. 00 3.43
5 136344 16 ] HL 01 1, 500, 000 | 147, 285, 000. 00 3.41

5.6 MEWIRIE A SOHME S EEF= 5+E HBIK/NEEFF BRI+ 48 B SRS BeR
e

Vi ARG AR IR AR R B SRS o
5.7 REFIRILA RAME 5 ZE S B FE LB/ HEFF AT L4 5t @R B 4
T ARESAMEIIRRFEG SR,
5.8 REWIRILA FRME 5 S B FE H A R/ HEF AT LA PGER R B4
T AR AR IR AR A BUE-
5.9 REARAESEF K E KR B H U
5.9.1 73 B R BOR
AT AR AR BT [ B B2

=
O
=
¥
=




B 7RISR 2016 455 4 IR

5.10 BFRHAESWEME

5.10.1
ARBEEE R IAT T 2SR R AT EARARIARE B IR ST I R A, BE R 2 gmhi) H AT

—ENZRIANTFETT AT

5.10.2
AR AR EIRK A

5.10.3 HAE =R

Fs &8 o)
1 FHRES 63, 250. 91
2 MR S8 H K 5,723, 029. 98
3 VUG &l _
4 NSRS, 76, 660, 640. 71
5 R R 208, 086. 41
6 HoAth S ISR _
7 R 2 _
8 HAth _
9 &1t 82, 655, 008. 01

5.10.4 WEHIRFFA AL THBIAN AR BB 040
VE: AR AR A AR R R AL T4 IR S T 4 0
5.10.5 & YIRAT 48 B R A FE T 52 PR A% i ) e B

TE: AREEEAMRE WIRR A

§6 JTRAEEH RS

B Hy

i H

F 7 IEAGITF A

P 3 A 557 C

a2 S 0 AR A

3,472,029, 156. 17

1,829, 216, 984. 71

e ST 1) e < A D £ 0

278, 658, 475. 43

44, 578, 970. 56

Bl - 5 ST ] e < B ] 4 40

599, 689, 666. 46

833, 068, 509. 86

T RIS 97 0 AL B A (4 B0k

AUL-"H)D

7 AL S 00 AR A

3, 150, 997, 965. 14

1,040, 727, 445. 41

#

b=
H

=



BT A FR 2016 4E55 4 FFRERE

§7 Z&EHEANCHETRSERELEESHNL
71 ZSEBEAGHEESHFRIHFOL
EHE F VNSRS YT
7.2 ZEEBANCHEF RS RS ES 5 AN
PEe AN, SRR AL Il W B A AL«

§8 HEXMHHEF
8.1 £#BXHBEF

Lo (R EN R IR IR B e R e A H ) .
2+ (P IEAM GRS B SR E )
3+ MBI RUETF B 4 2016 4 4 F=ER G I L.

8.2 fFlHh
GRIINTH AR H X AR AT E AR e — B /S 5 Bl 55 K8 31-33 )2

8.3 B HR

M%G: http://www. nffund. com

o117 oSt

p=i



