FA T B 60 RIFANESF R EE
2016 S£3F 1 ERERE

2016 4£3 A 31 H

EEEEN: HHESETEERAF
HEFXEN: PEILHBITROERAT
REXHHB: 2016464 A 20 H



77 B 60 KAty 2016 fF58 1 Rk i

§1 EEHRR

HEE N E S LEF LA S R R AEE BB, R SRR B R,
FEXF LA AR LS RN S R AR AN I B T AT

FFEE N E TR IRAT IR A IR A A ARGEAZE S FRE, T 2016 44 H 18 H B 1 A4k
E M S HE AR IHERIMBE H AR EFAE, RIEERNEMMAEERICH. RS IERE
ey R

FE TR LA F . RS S 00 SN BERE F E  BE, (HANRAE SRS & — e A

He 4 AT SR AR AR I o BT IR, B8 7E A HH BT R S i A 4 el B A 5
EAOEIEE SV

AAR s I 55 BORER A H it

AAREHIE 2016 4F 1 H 1 H#EE 2016 4F 3 H 31 Hik.

§ 2 LM

FE G HRR AT ERIE 60 KAvidz
5o A 202305

S Y (S E S ARDIDIEM
ity VeS| 2012 4F 10 A 19 H

T IR I A B

489, 260, 356. 93 {1

ARG RA Lo REFSU B IER LA, 55

7% Hix JIESRA WA, B G O AR A N UESKR B 77 A e 1
B
AR FE R R AR BT () 45 B O, R R A A P
R S BT R IIBR I HIE 180 REAWN, FEFHIFIZR K. RE
h FRAR I S v B B 0 SR B PRI TR N, etk
Ea.
NG Re 3 LRIEENEF BRI
T e A HE G TR 3 U IR G P BB RS i, AP
PIREG ATUHU e R T I R A IRGEES.
REEEHEA M E AR AT
BEEREN o TR AT e A B A F
TR A A4 7 T EE G0 Feffig o | T PEM 60 K| P JTERRE 60 X
fii% B fiidF E
T B R A AL A 202305 202306 001041
10, 064, 003. 11 | 1, 567, 469. 25

WA IR TR BIEE M AUESH | 477, 628, 884. 57 14 o o
]

e ARG T AT IS R GRS G RIERIR G, WMoy “rUTEIY 60 K7 .

o2 k12 |



77 B 60 KAty 2016 fF58 1 Rk i

§ 3 EEMFRHINESHERI

3.1 FEMEHER
Az NRMoT
FEI 5 Fabs WAER ( 20064F1 H1H — 201643 A 31 H )
FE I 60 K N . N .
% M7 HEI 60 RfiiZs B | FEEI 60 Kfiid: E
pd
1. RSB 4,115, 690. 16 139, 847. 53 25, 227. 93
2. AHAF)E 4,115, 690. 16 139, 847. 53 25, 227. 93
3. MARFEEHE A 477, 628, 884. 57 10, 064, 003. 11 1, 567, 469. 25

e AW O SCHMGE R RS A IR RN . Bt

HABYN A5 2 Fe i EAE SR R) F0BRAH

R AR, AR A O SEU e il AT 24 SepirE A2 sl as, T A S R AT HER 1K
AERE, Pk, A EAERSEEE, A OSSR A A 1 e AR <5

3.2 &R ERI
3.2.1 ARG HE SO FTIHEW R K H 5 F LS S dE Il S R
B HE 60 KfEs A
[l | Gt | BB | HEOEE | -
irt %D BEe | mkanxe | aemeze | O | @70
Ji?iz/l\ﬂ 0. 8480% 0.0112% 0. 3418% 0. 0000% 0.5062% | 0.0112%
B HEI 60 K153 B
- Tofilican | oy | ERHEE | AR | -
e e HEe | mkaxe | asmeze | 0@ | @70
Ji?iz/l\ﬂ 0. 9200% 0.0112% 0.3418% 0. 0000% 0.5782% | 0.0112%
H T EL 60 ok B
- Tl | T oy | N ERELEE | AR | -
S e HEe | whexe | axmeze | 09 | @79
TE=AH | 0.8604% 0.0112% 0.3418% 0. 0000% 0.5186% | 0.0112%

b

b=
=
N
b=




B HE 60 KAFiFF 2016 4E4E 1 = FHR 4

3.2.2 BESEFEMURES RTHHER R X3 K ES RIS HE B s &
BN L

AZEIL G BT MR 2 815 (o) 300 9 48 LE SRR AV 2k 0 1) Dy S 50k L P

16.50%

14.85%

13.20%

11.55%

9.90%

=+
o
]
2
]
e
o
=

2012-12-20
2013-02-20
20130423
2013-10-26
2013-12-27
2014-04-30
2015.01-03
2015-03-06
2015-05-07
2015-07-08
2015-00-08
20160312

2012-10-19
2014-02-27
2014-07-01
2014-02-01
2014-11-02
2015-11-09
201&-01-10

B | 20130825

N Rk PO — Al L B ol




B HE 60 KAFiFF 2016 4E4E 1 = FHR 4

LR RS L e R SRR IR A A8 I

&

B2 HE

17.70%
15.93%
14.16%
12.39%
10.62%
5.85%
7.08%
5.31%
3.54%
1.77%
0.00%

rZk-EDRLOET

rOk-lo-aLoz

FEO-LL-SLOE

r80-60-5L0Z

Fe0-L0-5LOET

FL0-G0-SLOET

ro0-ED-SL0T

rED-LOSLOET

FZ0-b LD

FLO-E0+L0T

FLO-LDFLOE

r0EFO+LOZ

FAZ-Z0FLOT

FATTLELDT

rez-oL-eLos

FSE-e0-ELDT

FEE-o0-ELOZ

rEZF0-ELDT

-1 0E-Z0-ELDZ

FrOZ-Zl-2L0g

SGL-0L-TeOE

[ — Bt A b B D R — N L N i |

IMA

,
N

1=



FJTHR 60 KArids 2016 455 1 ZJEHR G

eI B Y ADBCRE K 15 B I 8 L e SV 26 9K 1K 1 8 L e
P U O O O O
929 NS g et

3.44% 4

2018-03-23

2015-03-09

20
20
2
2|
20
2
2

[— e 4k & B I OB R — itV B L M T B 26

T FUTHENE 60 K E REEEGMATE 2015 4F 3 H 9 HETFHOR A R 5% .

§4 BHARE
41 £42E (RELZENA) FN

1A S 4 I 3
| SLFMR | FM .
%, B FERE | BAF | AR Ui
woo| A

TR E At BRSOl ZRE. 2005 45 A
TN 34, ST TR R, B2 U7t i
PRS2 03 S HR S, AT e W as B e I BB . 2008 4F 5
H#&E 2012447 H, {EE2WEEHBERTEEHE, Mk, €
AF | 2012 PR AR A R T, 2012 4E 7 HAE 2015 4E 1 H, £
| FE 10 104 MG S S, 20124 8 HES, (R HI 14 K%
&% | H 19 G 20124 10 H&ES, (Fr 7 H 60 RIELG24 7,

B H 20134E 1 AZS, IMAWEERESH; 20144F7HE
A, AT SIEFIR &L, 2014 F 7 HES, TR
NEEREE; 2014 4F7 ARS, IMIAHEEREES
;2014 4F 12 H &4, M TEM &S24, 2016 4 2

RA#&4, Ty Hisa it e,

& A0 A
!

6 U 312 W




77 B 60 KAty 2016 fF58 1 Rk i

{1 MRS NEERESSE, K YRR MEESEERAENE, “EIREH” RYE A F
SETRE MRS A, e AR AR IR S B, “ARIREI” A “ B4R H 7 28R 4E 2w ik
SE B 2 AT H BRI H 3.
2. UEFR MO B SGEMATIE 2 CUEZR I AP 2 B B BRI MED)  BIAH GRIAE o
4.2 FE ARG BN A& LB 175 B0 i B

AIRE AN, AFEGEHNAGES (hENRILAENEF R R EE SR S0 IEEE
HERIE M 2 F (R 77 B 60 RO ALIER IR R SRS G F) e, AFEWSEH. Bk st
() SR A BEAE P AR B 77, AR AR I AR I il b, RS A N TSR KR 2 . AN i
W, EEIBIEREESEEM, BARFEESRA AN G EESrHREaE . Wi arfFea K%
BRI S G R R RLE o
4.3 A PR 5ETH
4.3.1 AP35l B I BAT 1B L

AARE N, AEEGEBN AT GEFRERGE AR AP 56 EE TR, %8
FHIE I BE SRR, 8 RGN T8 5 Bl 77 2AE S b 55 301 A% A5 1 58 5 AP AT, A PR fF il
NEHK P RS NIREAS.
4.3.2 REZHIT AR ETULH

AREGTAREWNINFEREZ TN AREPINESERNEHNTAREHESS
HIAZ Gy T ATFsEdr, AR ILIE H S 58 5 A B> B BRIA A8 Gy & i 1%k 25 24 H A & 1) 5% 1
W
4.4 RGN E SR T RIERIEES T

—EER MM R ERET, TSSO B AL 3 RE A B, B4k
R A 2 AR e . T AR B E R, di I R RS 1A T T SR R S5 Tt 4k RF Bt 4 1 1)
R o —FE, AFEGYERFPE AN, JFid RS AT SRS ST s /K F

JRH AR, RATHIMA TGO B AR AR, 2B m s RO i i S i &5 DR 2 R )
YK NE EAT, FHPRE, TRMBERSZIR AW — 2l b5 . SRTTIALAT
FACFEER R HIZ), AL IUORIREOS, B8 MBIk 2 S Er v Fad@ iy, B4
FRM R xRS E , PR SR R X E, AHRRRA bR ERIWORAPER AT RerE. A KRS,
LG WIR ARG LRI AR, AAAEE— P AT, BRI # E R BRI &
AN AR KIS, Fumf R MR IR 28R, MR i e 72 25k,

7o 312 W



77 B 60 KAty 2016 fF58 1 Rk i

HTBAS N R KZ” 1R,
BeE L5, e CRE BT 2 F R, thulAlE

S S YERFATDR R A SRS, SRR “MEAL T 1

T, AAG U E TR AR, Insm 7= 58 A ERER, 2f

AR A B R FF A I B, —

P RRA S E A S e, ™

REAE A7
4.5 REANES RV SREIN

AR A BRI IFENEEFE N 0. 8480%, [RIIHNL ST LB FEAEN 28 %<0 0. 3418%. B FEpi%
EU AR 20 0. 9200%, [RGB 2t %08 0. 3418%. AR ] E Zidk i s = oy

0. 8604%,

[l MV S LU A HE W 2 2K 0 0. 3418%.

4.6 REMARESTHFH ABBES - HETE R

x.
§5 BRAESHE
51 REHRBZEEH=HEREMN
F5 iH SR () RS BREFER R (%)
1 [i] 5 AL 2 5 494, 334, 540. 28 77. 02
Hr, ik 494, 334, 540. 28 77. 02
B RRIES ) -
2| FNIE e . -
Horre ST B 1 SN B )
ﬁ%%%ﬁ#
£ SV
3 ﬁ AR MES & 5 142, 964, 259. 52 292. 27
HAh %= 4, 539, 542. 09 0.71
&t 641, 838, 341. 89 100. 00
5.2 #55 W5 B R 3 5 A
5 i H ISP ER ] (%)
1 3R BA P (525 (0] D i % R 0 19. 28
Horrs ST [R] ) ik % -
F5 i H S AR R P E I R (%)
2 | R A1 i B R 120, 159, 739. 92 24. 56

Horp: K m i

TE: R 1 P9 5T (R A i B8 A 0 o 2

SR HE R LB AR s A RS 5y H Rl BT AR B

08 m k12 T




77 B 60 KAty 2016 fF58 1 Rk i

B LA ) i B 2B

515 IE B 3 & KRBT 2 & 3 P 1#E I 20%H7 3 B3

T ARG ERZE: ARG 2 EARAT E FDE T8 AT 5057 B 5 G R SIS 4
FREHERT 40%7  AIREHIN, ARSAR KA IR

5.3 ZEBHRASFHFIKWIR
5.3.1 B FXAH S FHFRERIELE

o

I~

i H RE

T IR BB A ST R AR IR 113
T A BB AL T R A I R e e 115

N |

\

5 S P 5B 2H 1 A 9 A R A A 70

WMEFARKEA G FHRARRED 180 RIEHL i H

E: AREEFLE: “ARIEEREHE TR AR5 B ARG 180 K7, Ak
I, AR SR KA RSO

5.3.2 RE PR F A G FHRR IR A7 Lot

o = FHABR G = ARG B ME | SR AU G A B e
i R fEL I (%) fE B (%)
1 30 KA 32.27 30. 87
Hb: RFIRAFGIIT 397 5 07 )
RIF SN2 i '
2 30 R (&)-60 X 20. 46 -
Horb: FIRAFGINHL 397 1l )
RIS 2R it '
3 60 K (£)-90 X 6.13 -
H: FI&AFLIET 397 ) )
KIS 2R fit
4 90 K (%) -180 X 44. 178 -
Ho: RI&AFLIET 397 ) )
RIS 2R fit
5 180 K (£)-397 K (&) 26.61 -
Hrp: RS 397 ) )
RIS 2
it 130. 26 30. 87

#
(o]
b=
=
N
b=




77 B 60 KAty 2016 fF58 1 Rk i

5.4 HEHIRE BT MA O RNBFRRAE

75 {53 FERBA o) b B BT B B (%)
1 [E K i - -
2 | ST R - -
3| efbfizr 95, 404, 561. 79 19. 50
Horb: BURME SR 95, 404, 561. 79 19. 50
4 | kiR - -
5 | Aelb A R R 249, 936, 148. 85 51.08
6 | FHHIEE - -
7| FENEARER 148, 993, 829. 64 30. 45
8 | HAh - -
9 it 494, 334, 540. 28 101. 04
10 jwé%Z?é%Eﬁiﬁfig?7iEEG$? 35, 101, 454. 64 7.17
BFI RS
5.5 & BIREMER A 5 RS T 13E L KD HEF IR+ 8 s 8 5 4
ST 352
z BORG | RGR | RN GO | RRmAGD | T
1| 111500409 | 1O PUARET 400, 000 | 39, 927, 034. 80 8. 16
CD047
2 110417 11 &K 17 300, 000 | 30, 278, 672. 15 6.19
150211 15 [EIF 11 300, 000 | 30, 024, 435. 00 6. 14
4 | 111609073 | 16 Ji%& CDO73 300, 000 | 29, 665, 040. 40 6. 06
5 | 111690757 16 BH 847 300, 000 | 29, 654, 632. 75 6. 06
CD006
6 150315 15 3k H 15 200, 000 | 20, 097, 577. 95 4.11
011522006 | 15 14 SCPO06 200, 000 | 20, 043, 188. 50 4.10
8 | 041563008 | 15 E4N CP002 200, 000 | 20, 003, 519. 43 4. 09
9 | 111691887 16 P ARAT 200, 000 | 20, 000, 000. 00 4. 09
CD035
10 | 071603001 | 16 H{Z CP0O1 200, 000 | 19, 998, 551. 18 4. 09
5.6 “T M5 “PERBATE" 1 € R HEE 5 = 5E I 5
i H i B 155 0L
45 1 P i 55 P88 O A8 HIELAE 0. 25 () —0. 5% (a1 TR % 12
5 1A P e 25 P8 ) B s 0. 4512%
5 1A P e 25 8 ) (A 0. 1197%
35 HH P RS A H e 25 1 4 0 1) 17 P38 ME 0. 2002%

% 10 7T 3t 12 T




77 B 60 KAty 2016 fF58 1 Rk i

5.7 MEHIRIEZ A RHE G2 S F P#E LLHIR/ MR RT 42 B SCRRER R R 3
|

T AT GAR T WA RRFAT B SRR SR -
5.8 WEA SIS M
5.8.1

AH G R PERBEAIE” T, BT ROCEANBRASIIR,  $2 52 WA 2 B 52 M 5%
JEH SIS (R S 3 i, AEHTR IR -T2, R HTHR IR
5.8.2

ANt S A AR T e A A R AR IR AN T 397 RABRIRAF ST 397 RIMFIMH iR, EA
FAAEIZIREF AN I3 AR A 2 F 2 e B8 1L 20% 916 DL o

5.8.3 AEL G BRI+ ARSI AAT ERA A I AR 1AL SR A, BAE AR 7 4 i
AT —ENZB A IETT. ETTHIEIE.

5.8.4 HARBE =ML,

e B S & )
1| fAHRIES 6, 372. 74
2 | MUSIERTE S -
3| MRS 4,183, 029. 35
4| RIS R 323, 140. 00
5 | HARGKR 27, 000. 00
6 | FEETH -
7| Hih -
8 &t 4, 539, 542. 09

§ 6 FBRELSHHTI)

BT
HH FTEEI 60 K| P BRIV 60 KAk | FE T EEIY 60
fiizs A 77 B KfiiZs E
i 5 AT A A 377,916, 187.05 | 23, 608,399.80 | 812, 586. 61
i 5 S 3 R 4 A FR A 317, 488, 679. 35 5,034, 153.04 | 3,977, 027. 06
i 5 A ) 45 A e ] 40 217,775,981.83 | 18, 578,549. 73 | 3,222, 144. 42
i AR A 0 477,628, 884.57 | 10,064, 003. 11 | 1, 567, 469. 25

$7 ZEBHEANBHBERERREEZEST 5 YH

TE: AIREHIA, SRR, I8 ] B LA S 5L

211 T k12 |




77 B 60 KAty 2016 fF58 1 Rk i

§8 BEBEXHHZF
8.1 #EBEXMHER

1. FgJ7 B 60 RAi7r RUES BB 3 gk 5 ]
2. BJTE 60 REFFRAESFHRB

it
&>
i
g
=
N

3. a7 H 60 RAFF RUESF R B HE G 2016 4F 1 F AR SR 3L
8.2 i R

GRYITIT AR H X AR FHATIE AR T — B /S 5 B 95 KJE 31-33 |2
8.3 AN

Muki: http://www. nffund. com

% 12 70 3t 12 It



