M EERARGHIESFSIRES

2015 2 4 2

=RER &

2015 12 A 31 H

HEFHN: MAEREEHEHBFRAA
HELEN: FPEBERBITROERAH
REXHHEHB: 201641 521 H



M T ESIRATR A 2015 458 4 R

§1 EEHRR

B PN S0 MO S ORIEAR S T BB R A AE RO 3R PR AR B KT »
TR LA SEE L HERVER e AR I HAN ) A8 DT

eI A EEE BEHRAT AR AT R A WIARIEAIE G & RS, + 2016 45 1 A 18 HEK T A
AW S5 AR bR HERIAN BB A SIS SN R, SRIEE AR AR BOCHE, R

e N W it

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

BRI E N SUFARIARMRERIL . BESHAT WU, S0 AEAT BB PSR NAT A 1 B A

AR E AR

A S5 R R S W T .
AEIE 2015 42 10 A 1 Hilg % 2015 42 12 H 31 Hik.

§2 H &7 MBI

FE 4 TR T FEERARE
N T 000327

S (Y LTI
A FARH 2015 4E 5 H 29 H

T SYIAIE <p7) BL A

2, 660, 154, 524. 88 {11

Eraig B

ASFE A DRI DR AS ) S BTN A 22 AT B N, AT R X
K, JESRIEE T MRUE .

AFE 4K FH A 2 LU B Bt 4 A PRI SRS (Constant—
Proportion Portfolio Insurance, CPPI) ¢SZ3J {24 4E
P E bR A LA Bt 20 A PR B SR AN e NPT 465 9% 7 e

RLST A ST 5 (A S0 13 A (1 A O B
f, T E R b AR 26 IS T b o
I A - R

B T W BB B 0. 5

AL ST Sy R A Ry T P TET

TN T T AT

Tyerreyy e 2 B PR B AT A o

TNy KW AR 6 £ 2 o

B AFEGAEAZ S AT RGUHE SRS SR &R, WIRMCY “RTEa" .

#
\S]
=
b
=
=




ey (A

2015 F55 4 BRFR

§3 EEMFIEIrMESHERI

3.1 FEMLIER

Az NI

Bt JP L

AR ( 20064F 10 H1 H — 2015412 H31 H

)

LA e se Bl e

16, 868, 585. 52

2. AR

72,047, 314. 35

3. IR B3 S 0 BUAS TR 1)

0. 0262

4 AL & B 1 E

2,698, 668, 666. 37

5. WAL AR BT

1.014

FE: LA C e B e f ik e AR BN . Besilicas . AN O 2 se (A2 shiieas) FrER

FASR 9 5 B AR, AR 4 A 39 S e in B AR 2 e (AR sl f

2. Prid e b SHEAR AR R NN B 5 Fe G 5 T2k, T AN S A S Bl i 7K 22

KT oA .
3.2 EERERIN
3.2.1 ARGEHESDHUAEH KR KE SRS LR ERERER R R R
X X X Vb gt s
HEIEK R | EIGEKR | gtk _
BBt . el 3% 522 HRHFR | O—6 | @—@
@ FrEZE®D Vil EhESE) W@
=4 H 2. 63% 0. 12% 0. 82% 0.01% 1.81% 0.11%
%3 00 310 1t




M T ESIRATR A 2015 458 4 R

3.2.2 BEEEFAEBUREEHIRTHHMEN KEBF) LIS F LS R AR
MR LR

1.95% -

1.56% -

0.78% -

0.39% {1

0.00% -

-0.39%

e T PTG AR S a0 48 b A I i 2 4R 1) B stz Bon HE B

2015-05-29 |

2015-068-02
2015-06-18

2015-06-28

2015-07-08 (-

FOAG08-0T { Frommmmmmmdrr e

w
—
[ ]
-
(9]
—
o
2]

o fe) - - =] w =] =] w (%) (=) W W (=]
. = 8 5 = 4 3 g9 g o2 = d
I [y o ] & ] & o ] - - %] %] ™
S G 8 8 8 3 8 = =T =55 o
w0 =) =) W [} W [} W o o o o W w0
LW o8 ow 89w o @ goowow G
] ] ] ] [} ] [} ] =] ] ] =] ] ]
(] (2] (2] (] [} (] [} (] L] L] L] L] (] (]
[— RO BB DN — WEIL RO R bk |

W 1. BEAFAMH EARE AN —F. ARSEOCIhARSSRAERZ HiEE6 M,
A AN 25 0% P B EL T S B TRV ) 5E o
2. AL — MR N =4F, [ 201545 H 29 HE 2018 45 A 29 Hik.

§4 HEAME
4.1 RELH (RESLF/PA) Fin
EARFEEHFELE L
HAFR UEZ5
w4 i — o
N4
ey | FHEH R
e
[FERINESL ET IEZN S a7
WV HT e R R AE R e, A4
FH4 2015 . N
FINVE ] ARad E - 124 | NMEBEHME . SATER T 1 BRAR A T4 M
S 5H 29 H L . e
AT, 2003 4F 4 H NN 5 A4
HRAT], PTG G 7 i
o4 m Jk1o




M R ARG 2015 446 4 TR

AR TR G FE B, & P B
FHE AR, 2007 F 12 HE
2010 4 10 H, 4T a4
L P #es 43, 2010 4F 12 H &4,
FERG 7RG I 42678, 2011 4E 6 A
Ly AFFTTIRATEG AT, 2015 4F

4 H&4, iS4,
20154 5 H& 4, TMiRZEEES
B; 2015 45 HAR 4, LMy FEAH
S, 2015 4F 12 &4, ATF )55
PR AL G 22 B

Ve 1L RS EERE LR, R e A FAH, R DR A
POE i RIS O, WIS AR RSB, “AREREI” A “CREARHIY 20 R A
YUE B E RIS AE IR 301

2+ UEZF MK SGE AT IR 2 GIEZR M AR B BEAR A BINED A RE o
4.2 EEANIRE Y N ZE GBI TEH I U

AN, ARGE BN ChN RIS EREZF SR G787 B
HERER A (R T E S RARG AT R RS G ) WRE, AEMSAEH . B or
(RS BRI FH R 87, AR RSP XS (e b, DA RE ey B A AR KA 2. AR
TN, BEEIa PRI, B BE M B AR 2L, BEE IR BHEE . B8 L pIF
AT TAEAEI I S T E -
43 AVPRGETUH
4.3.1 AP G HERIPATHE

AN, ARGE BN IAT GEFBRPHESE AR AP SRR SRR . 58
S VAW E) W B NI E s e B 2 N R 1< o ' /A K T PIAR DU E s
JE N B PTAT B B B 415
4.3.2 FHERGAT A&

ARG TAMREWNAAER T LTI ARG WN S EHNE R RAE S,
WIAE BTN TT5EM s AR BLIR] B2 18 58 5 AT D 1) B0 AZ By el il AR 24 A (1 5%
T 0L

#
b=
*
=]
b=



M R ARG 2015 446 4 TR

4.4 REFAZSHIBRIEANLSTRI YL
4.4.1 MEPATESE I RBAB ST

2015 4F 4 =%, SRIBCAHIE I, AR MIZERUHE DR, 558 msodt 2w
AP OR o NEMA B SUUSORT R BUBCHRFF S N s 1, W08 PMI 4 3 2=
FEAR /NI S AR 48. 2, (HARR LG IE SR S KA H

A TR R OB SWE,  FARSHRTOD IORIFWCT 3539 ki, B 3 FBER Lk 16%; GEAR
TR 3 AR B 30%, WLt 2714 o DR JTTHD, /DT o A A I e o 5 e 52 B oy, K
BRI SRR D o EAFIGERAE, 4 TR BEAR P 2SRL T AR A B, 51 T
358 Gk SRS e AU 8 o 4 FRE2 Tt MTIABIIEIRES:, R 1Tndks-r i
) L BRSSP HER K 2. 07%,  FUREGHE R LK 1. 58%. fEMTRT, BTG T
SRR, HEFFBER AL, RN BT AR FRAS (. miorel. B L aibs i En, o
— 7B S R SE SR B A T B BB R~

JEE 16 47 1 ), WA T ERFERIR, R, by =SS U AN i s 1K
BORAEG 25T I B EAR R R REVEZE L BTt AT MR A PR AT, ORES AARAT BN 55 4
R T ™V ) PR B 2, LA I DU i 2 F) PP LA 15 58 8 PR TR 2R B8 7 8 B8 R A2 K
AP BN T ORFFEEBURBLI S o Bl I DR & RS A BEBHRAN (. R h 20 %
JBes 53— JT A 55 0 FHANE G B H AT e SR S B L. BRI, B IR 4R
ELPGE T VPRI 6E, GEF OO SO IRFHMR A, AR IR A R -
4.4.2 REHNEEHNLGRI

2015 450 4 R, AL GE KRN 2. 63%.
4.5 MEFARERFEANEBRE ST = FHERE RN

T

§5 HFHAGWE
5.1 MEHREEHAGHENR

heas I H & o) R S BT LR (%)
1| B 185, 388, 427. 29 5.43
b 5 185, 388, 427. 29 5.43
2 | ME i BT 2, 064, 132, 158. 90 60. 43
Hrp: i3 2,064, 132, 158. 90 60. 43

%6 m Jtk1o m




7 A IRATR B 2015 5 4 BRER

SRR - _

BE B - -

e RIAT AR P - -

SR AE 4 il s e 360, 000, 000. 00 10. 54

Forpe SRWrIRE SR IR
B st

6 | BAT RS H & a6 60, 440, 625. 83 1.77

oA % = 745, 986, 725. 54 21. 84

s | &l 3, 415, 947, 937. 56 100. 00

5.2 MEHRBATI A RNBER R A S

A (&S| ARHrE o) o G B ) (%)
A | AR RRL M - -
B | KAk - _
c | Mg 87,437, 113. 41 3.24

HLg. #T). B BOKAE =R
D | il i i
B 2 22, 828, 746. 85 0. 85
Fo| fERFEE 9,818, 081. 04 0. 36
¢ | I, BAHFIHEEOL 6, 818, 600. 00 0. 25
Ho | AErE DO - -

5 BB AR AR
I P 2, 588, 208. 18 0.10
7| xRl 34, 442, 847. 00 1.28
K | s 10, 679, 448. 00 0. 40
Lo | HLSERIRE 25 Rk 55 M 2, 315, 266. 20 0. 09
M| BEATFRFIECAR R 55 109, 392. 21 0. 00
N | KR BREER A LA H - -
0 | FRRS. BEAHARS - -
p | #HH - _
Q | PAFIS TAE - -
R | 3L RE AR R 8, 350, 724. 40 0.31
s | LA - -
&t 185, 388, 427. 29 6. 87

#
p=i
*
(=)
p=i




M T ESIRATR A 2015 458 4 R

5.3 MEWIRIEA SOME G E ST FHE A /DR 2 BREE BRI A

e | mmpm | mman | BR GO | ARRE OO Egz%";fﬁw
1 000895 RN e 1, 159, 960 23, 674, 783. 60 0.88
2 601166 Pk ARAT 1, 300, 600 22, 201, 242. 00 0.82
3 000333 KL 470, 000 15, 425, 400. 00 0.57
4 000418 INRHE A 370, 900 8,901, 600. 00 0.33
5 002781 aHE e 204, 545 7,643, 846. 65 0.28
6 600885 *ST J1 230, 000 6, 874, 700. 00 0.25
7 000961 R 412, 200 6, 372, 612. 00 0. 24
8 600266 Jb 410, 000 6, 002, 400. 00 0. 22
9 600068 EAMIE 750, 000 5,902, 500. 00 0.22
10 601169 JEaTHAT 550, 000 5, 791, 500. 00 0.21

5.4 MEPFRIEGBF PSRN HRBRLAE

e i SR ARIME GO ARG EREY) (G6)
1| &6 14, 128, 800. 00 0. 52
2 | STEYE - _
3 | ERlfizE 155, 503, 130. 50 5.76

Horpe BURYE SRt 155, 503, 130. 50 5.76
4 | R 811, 380, 226. 60 30. 07
5 | AAT IR TS 853, 798, 000. 00 31. 64
6 | T 227, 314, 000. 00 8. 42
7 | AN 2,008, 001. 80 0. 07
8 | [FNEAFH - -
9 | Hth - -
10 | &t 2, 064, 132, 158. 90 76. 49

5.5 G HIREE A S E b B 3™ i+{E LA /NP BB LA S B B A 4

F s X BE G . 3 4 R PR R LR B

. i3S i35 4 FR ANRME G -

= (%)

1 150215 15 EJFF 15 | 1, 000, 000 100, 130, 000. 00 3.71

2 122157 12 745 01 740, 000 76, 582, 600. 00 2.84

15 HE %
3 011516004 700, 000 70, 231, 000. 00 2. 60
SCP004

4 124946 14 f3F) 4 500, 000 54, 015, 000. 00 2. 00

127121 15 755 500, 000 52, 640, 000. 00 1.95

%8 w10 m




M R ARG 2015 446 4 TR

5.6 AR A SE b EE B 5E H A /NP TR +42 B SO B R
B 2

T ASFEGAIR WA RS 58 SRR

5.7 MEWIRZA APHE S ESR = FHELH RN FFRET LA SRR A
T ARG IR R 88

5.8 MEWIRILA AYPHE & FEE =58 H B RN R B LA BCUE S 3t B 41
T ARG WA R A BGIE .

5.9 MEFREESBR KBTI KIS B

T ARG I N R EBE AR B

5.10 MEHIRAEEBR K EFYP RIS H LU

T ARG AR I N R P8 [ A1 B3

5.11 HRAGIE W

5.11.1 AFREEB R+ ZURIF I AAT ERAIRAT O R T I S8 A, alAEdR T 2
FIH A —HENZEIATHEDT. TN .

5.11.2 AIEGHEEMETT 4 W B B 34 A R E 1) &1k ISR A .
5.11.3 HAhE =%

5 K B o)

ot
d

A7 B ARIE 4 251, 613. 68

IR 7 5K 710, 584, 086. 96

B A -

INE &) 35, 151, 024. 90

AL IR _

Feb R -

TR -

HoAls _

© |00 [ |O [0 | W Do [

fan 745, 986, 725. 54

5.11.4 REWIRFFF R TH B K AT H b5 P4
Vs AHEG A WIS A7 4 TR T R0
5.11.5 & WIRAT+48 B R A 7E T 52 PR A% O ) e B
Vs A AR WA 42 B T AR R 2 A DL

%09 3t

—_—

0 17




M R ARG 2015 446 4 TR

§6 JTIHAESHHR

S VARE)

A5 HH HAA) 3 4 47> A0 A 2, 826, 280, 683

.51

07 YT 300 1) 5 < 5 H D 17 240

ok - A 7t SO 3T 1) i < e[ 473 20

166, 126, 158. 63

A5 HH A AR 5 4 1) s A 2, 660, 154, 524. 88

§7 ZSEHEANCHETRSEREEESFTR
71 EEBRAFHIESHHERHL
FEs HEA I AT AL S
7.2 EEEENERER R SE R AL S5 WA
Ve A, SEA AR I IR AT A O L«

§8 #AE XM E*

8.1 #EXMFHR
Lo CHT F A AR RO SR B S A B 4[]
2« (T FEGRARS RIS o 3 SRR )
3y M HEARAR G R IF B G 2015 45 4 FR 8RR JOC

8.2 i s
IR AR A X AR 6 5 RBirg 4 KIE 31-33 )2
8.3 TN

Wk http://www. nffund. com

% 10 7 310

pil




