HAMNERERERSHIESFRRES
2016 £3F 4 EREWRE

2016 4£ 12 A 31 H

EEEEN: HHESETEERAF
HETEEAN: PTRHBITROERAF
REZEHBER: 201741 A 198



P77 MI3E RE L B IR & 2016 55 4 PR

§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

FESHCE N B AT R0 R A FARIE AT S 4 FIRE, T 201745 1 H 16 HE R T AR &
(K1 25 hr  {FERIABREH GG F AR, RIEEZNBEAEERRICHE. R SIERR &
KB -

FEE TR LA F SRR S 00 S U BERE B R B, (RN RAIE SRS & — e A

Fe 4 AT SR AR H AR I o BT R, B8 7E A HH BT e S i A 4 ] B A B
EAOEIEE SV

AAR s I 55 BORER A H it

AHREHIE 2016 4F 10 H 01 HAZZE 2016 4£ 12 A 31 Hik.

§ 2 LM

4 TR MRS RIS E RS
5o A 001334

S Y (S E LT iR
ity VeS| 201545 H 20 H

T IR I A B

1, 039, 483, 199. 92

BBt H br

FEAT AR AL RS I DR R A s Pk KT 52
N BT T KB, Sk &
B AR AR S A

ARSI el e 1 5 S AR S TR M
SUFANIETF iR RSy, ST REEN
RSz AN S B R YIS o 5 S, bt P
AIAREEER  GZr S 2288 AU L], FEORFF AL

R PR K TR R LR | ) 5BV 2
R, A, A A R AT R 5 A
IR R U, I M e RS
#.

o R LS B A : N B = A T

I 25 e e A B o
I R I G, Fo KT AR R I

RS WACEAR TR A 4, B TS,
L

TONTITIN 7 4 B PR A 7

TYSTEIN o AT I TR A

B O R G 1 AR R A A | #iiAIgE C

L

2 712 |




P77 MI3E RE L B IR & 2016 55 4 PR

NE o HFEE ALY 001334 001503
5 WK T8 4 35 4 i AL A 1, 039, 483, 199. 92 {7 0y

T AIEEAES G AT IR RGBS SEHAME RIS E T, TRy “ri Al

§ 3 EEMFRHEINESHERI

3.1 FEU B

Bhr: ARt
F B 55 TR b WAEW 2006410 H1 H — 20164 12 H 31 H D

A 77 F g5 A

1. AW 14, 662, 917. 35
2. ARWFE 4,741, 050. 10
3. IR 3 4 A BUA HA R i 0. 0045
4. BIREEE T = E 1, 106, 028, 687. 49
5. BIREEE M HAHE 1. 064

E: LA ORI IR RS AR SN . 880l . Hfhllo N O3 24 se i (EAE S as) $rBs
FHOC 3% F G IR, A HARE 9 A 0 S B a n_EA A el A2 30 o
2. ik N SHEAR A BRI NN 5 5 A IR, TS5 SE PRt et KT 22

T A
3 AN, SR TR A S C H AL
3.2 EEFBERN
3.2.1 ARG WESHTURERE KR K 5 [Nk b8 v s R ) B
FA T FIEE A
[ HEEK | EREE | LR | WO | -
B x| mezo | mraxe | smmeze | OO | @7@
EER=IN
J 0. 38% 0.07% 1.12% 0. 02% -0. 74% 0. 05%

ﬁ;
w
b=l
H
o
b=l




P77 MI3E RE L B IR & 2016 55 4 PR

3.2.2 BEES A FAEMURES RIHFEHKRARD KIS RS R A AR &
BN L

7.91% 4

T.12% A

5.33% 4

5.54% A

4.75% 4

AZEIE T2 Y LI U 15 01N 25 U 2 K 1 1 S 9500 L

2015-05-20

o k= W MmN D @ e W@ W om M — @ m o m o= o
-~ 5T T 5T 5T T 9 9 9 o o g o o o d oo
= R - T = B Y~ S B . SN SN~ SN+ S~ BN O =T
g oo 49 = = = Q 4 o o g d g o Q4 - T T
- L I - - - - - - - - - ™ W oW
= 2 2 22 2 2 2 2 2 2 22 2 2 2 2 =2 = 2 2
o o ©o o O o ©9o o o @O ©o o o o o o o o o
I = R T R = R = R = A = R = R T < T = R = R R = R = I = T
— L N R T DO B — ol L R o R

50&;
ESN
b=l
H
o
b=l



P77 MI3E RE L B IR & 2016 55 4 PR

C 0K A WU AP ACTINKC 48 15 I 0TIl S5 L A2 0k AW 2 4R 10 g S H 0 E

0.75%

0.66%

0.58%

0.50%

0.42%

0.33%

0.25%

017%

0.08%

0.00%

-0.08% :
o 9 © @ © W @ © W ® ® &~ K~ K~ ©® W o w T T T
T @ @ 9 g =« @ & v § & ‘v Q@ N ¥ Q@ N w Q@ o =
T s S~ BT ST SN SN"- SN~ SN - SN SN N . ST~ S~ S~ B s
T 5N e 9 @ O 9 g o 9 e 9 Q@ o 9 @ = v T
oW W B ® O ©® © © © © © © © © 0 © © O O o
< & 8 8 8 8 2 2 2 & &8 8 28 28 2 88 8 8 88 & 8
o © o © © © © O © ©0 O o O O o o o0 o o o o
& & ® & & 68 ©§ 6 6 ©® &8 &8 & &€& @& &8 «©@ @& & & &

|—-Cﬂ1&’.ﬂ9lRHYM‘(MK‘* —C SN AL B T R

T AWEWIN, EERA NTCRA AR C KM,

§4 BEARE

4.1 &2 H (RESZEPH) i

T —
e, s EARREHIE LR | IERL -

EREN | BERH FRR
P TR 2 B A R 28 5 24

Sk WO W g BUR £
REFW L, BAHES N
W B . AT T PR

HRATHEM 24T, 2003 &= 4 H

Ko 1N 145 75 B AT R 24
i |z | 0TS - g | o PHEREBRRR. 17
- H20H fe 184 AN R 7 I T I ik e 2

HEE, L RRE S
W B, AT % 5T A
s 2007 4F 12 H % 2010 4F
10 H, $H{Erg 7 B4 b4
ST PR EAE . 2010
12 AR, (TR

&
a1
b=l
H
o
b=l



P77 MI3E RE L B IR & 2016 55 4 PR

HEZH, 2011 4F6 HES,
(LR R AT G4 2015
4 AES, EETTEEE
&4, 2015 45 AFES,
Er T RIBREEZR; 2015
5 AERS, T FaE
G2 2015 4F 12 HZES,
AR R 7 B MR AN He 4 22 B
2016 £ 1 HEA, LR
FREAIE G2, 2016 4E 9
H&S, (T ZRFFEHR
G2 2016 4F 11 HES,
R TT LRI e A,

e 1 WS EEREGEMHE, K YRIROW” AEEEFEAERH, “HIREM” A A7 ®
SETRE RIS A, e AR AR IR S B, “ARIRE A 0 “ SR H 7 2R aE A w) ik
SE T RIS 1 RO AA R A
2. UEFR MO B SGEMATIE 2 CUEZRI AL 2 B2 A B BT MED) BRI OGRIAE o
4.2 EH NG BN R ZSE S5 15 58 i B
AARE N, AFEGE NG (AN RIEN ERESR R 5T A a8 50 TR
HERE 2 (RS RIERCE IR G A R R SRS AR e, AEWSEH. B
JETT SR A B B < B 7, AR PR i XU R 25 Al B, D BE S REA \ BE SR s R 7
AIEAN, EEBEREEEEM, REMFESMIRA AN G . EeNREEHE. ®EL
il R R G TG A RVEHE I e S R RLE -
4.3 AP 5ETHH
4.3.1 AP35l B I BAT 1B L
AN, AEESE PN ARIIT QEFRRESERA R AP SHERSER) » %
HRH L BE AR, I RGN LA S Fh 7 SR B S5 AT PR A 5 AT AT, AR
TR B A B AR BT A
4.3.2 FERZHIT AN T
REGTARENNEREZ TN AMREHNESEENEHNTAREHESS
IAE G I ATEsEAT, AR H SR 58 25 A B B BRIA A8 by & 1%k 25 24 H A & 1) 5% 1
o

&
(o2}
b=l
H
o
b=l



P77 MI3E RE L B IR & 2016 55 4 PR

4.4 WEHNES R RBABES T

2016 GEPUTRIE, K50 0 E (L Tk I FFLRAIHE 0L HH B0 T BRI L. HEBR 2 ki
SE AR, AURHARER SR IR IR ] 3 0% M S B 0 T
B, FIAREGRSER, i T AR R E T . BRI, SR
Bl 12 F1 0 PMI RN 51,4, BHERR.

PUZS BB 2 M TRARE o L AELRIRUCT: 3103, i FZRRER L3 3. 3% QNLARIEICT 1962,
g IR T 8. The TR HIAMEIT B, T (RIS KMV Gt A T, D2 DU AT M,
T ARBEE RUR ) TSI 2, KSR DU AR T/

DU R AN T BoR U, R L B RS L 0. 04%, (i dicas s 11wl 2,
10 AR BRRAS 2 £ EFE T 70bp, LIS IR SRS b TR o

AU IR REAE S T IR0 MR N . (50 LA M & T TGS P . Biorer, B
B A BRI R, TR AR B S P9 B EE K1 SRR Bl S, (%4
Vb, ARHEGLUEAN . BITANTE . BRI RS KT i T A R EUR R U
FEVUZRE (5 T35 IO L R, A et TR A, BRI RS O E, (A AA
LT — I, (8RR T R T 4

R, BRI RIS . NARETIRE, SRZIea i, Bk
WRET, RO R T E SRR, WSRO, I R R
SRR, VA ERAE RO B R TR A0S RATN, B IR b A
AT, R B ARAT I V8 oW T I U PR 50, (PR R 1 oK L 8 4 TR 3
PR LA KT . FERRETY R, TN AU A B UK R L2

FOASHEVETH, BER AR IR, T e At L, AT 22 0525 I R S B T L
I, RATSSIBOA . TI% . RIS B TR, R G AT — 2 VAR,
RO GRS DU B AL PR, RSP B B 035 1
Kl GBI, N M BRI BB SEFE R P (i, (R A IR A
SRR
4.5 WEHAREEFNERIN

2016 44 4 FRE, ASEAT MK 0.38%, RN BRI 1. 125,
4.6 REWNESTFH NYERES T = ETE VA

.

&
-
b=l
H
o
b=l



P77 MI3E RE L B IR & 2016 55 4 PR

§5 BEAGWE

51 REPAREESERZHESBEMN

5 i H & (Jn) b3S ST (%)
1 7 8t 65, 347, 995. 47 5.87
Her: ZE 65, 347, 995. 47 5. 87
ﬁ/\&{/\ _ _
3 [i] 5 AL 7 $ 1, 025, 595, 601. 00 92.19
Hrp, iz 1, 025, 595, 601. 00 92.19
BrE SRS - -
4 | HEEEE - -

SRATAE R B B

6 | LNRESGHT - N

Horbr: SRWTSCRIA K SRR

& Rl

WATfER NG E /AT S E T 7,066, 458. 99 0. 64
Hoptr 5% 14, 487, 008. 71 1. 30
it 1, 112, 497, 064. 17 100. 00

5.2 EHREBAT W RIBRER R A S
5.2.1 WEHIRZEITU A ROFABRERRAS

(E] EReSil KReE Co i 2R B B B (%)

A AR R B il - -

B | KAk - -

C falbe% 40, 224, 158. 56 3.64

CWANE W8 NY S WA ¥ N Y 11013
ISA4

HF 3, 349, 762. 97 0. 30

R FnE A 4, 315, 530. 00 0.39

AZiEIEH . g HREOL 749, 200. 00 0.07

Tlo|T|lm

fpE FE Ol - -

5 R AR BRI SS
N4

—

272, 634. 56 0.02

SRl 7,701, 147. 50 0.70

J il 3, 892, 200. 00 0.35

LGN 55 Ak 55l - -

FHEWTFEBAR R S5 - -

IKA L IREEAA FL Bt i R, - -

JE R ARSS  ASEEA A AR 55l - -

#H - -

O|T|o|lZ2|l=2|c|=m|H

PA A2 TAE - _




P77 MI3E RE L B IR & 2016 55 4 PR

A AR E AR R 4,843, 361. 88 0. 44
S LR - -
it 65, 347, 995. 47 5.91
5.3 MEMRIZA RMME SEE T =3 E AR /DHEF AT T2 R E S 5 B4

= . " . o T

e Ji ZEARHS JIE B A4 R HE (D ARME o) B (%)
1 000895 KL K & 254, 447 5,325, 575. 71 0.48
2 000333 F A 174, 269 4,909, 157. 73 0.44
3 601098 rh R AL 1 290, 718 4,843, 361. 88 0. 44
4 600511 I 24 1B 4 120, 800 3, 636, 080. 00 0.33
5 000786 JEFr et 350, 000 3,601, 500. 00 0.33
6 600741 IR 220, 300 3,513, 785. 00 0. 32
7 601166 MAVARLT 214, 100 3, 455, 574. 00 0.31
8 600266 Je ke 240, 000 3, 199, 200. 00 0.29
9 600068 PN 245, 672 2,257, 725. 68 0.20
10 600567 Ll 4R, 600, 000 2, 172, 000. 00 0. 20

5.4 REMREFRFRBFHTROREFRTAE

¥ fie 75 A ARME o) A TR E ] (%)

1| Exfigz 996, 600. 00 0.09

2 | AR - -

3 | ey 59, 910, 000. 00 5. 42

Horp: BURMEER 59, 910, 000. 00 5. 42

4 | lkfizz 314, 719, 001. 00 28. 45

5 | AVAT R BT I 649, 970, 000. 00 58. 77

6 | HHIEE - -

7| Al (AP R - -

8 | FMkAFH - -

9 | HAth - -

10 | Ait 1, 025, 595, 601. 00 92. 73
5.5 HEBARE A SAME G ZEE B = 3E L K/ HERF B RN L R 8 5 B 40

e | mmm | mEaR | HE GO | ARiE oo | Do e

Eepl (%)
1 160414 16 f k& 14 600, 000 | 59, 910, 000. 00 5. 42
2 011699920 16 AR 500, 000 | 50, 070, 000. 00 4.53
SCP005
3 011699897 16 HEL % 500, 000 | 50, 065, 000. 00 4.53

L

9 W 312 I




P77 MI3E RE L B IR & 2016 55 4 PR

SCP0O07
16 KT
4 011699947 KLy 500, 000 50, 045, 000. 00 4. 52
SCP002
16 JE ik
5 041662027 cfi015§ 500, 000 49, 995, 000. 00 4. 52

5.6 M EHIRIZ A RHE G2 S ™3 E LR/ M HEF BB +48 B SCRRIES B R
|

T AT GAR T WA RRFAT B SCHFIE SR -

5.7 M EHARIE A A b 2S5 73E LI K/ N HERR OB 142 Bt e IR B Al
E: AREARENRAFFA ST /B

5.8 M EHARIE A SRAME b 2 S F 7155 EeI K/ HEFP B B FLA2 BGIE S B A 40

T AR SRR IARRFFABGLE

5. 9 MEHARAR SR BENRBH R A B LU

5.9.1 | EHIRFEE TR KB T A 20 A4

T AT GAIR T WA ARFFAT AR I

5.9.2 AR S TR BB R K TR BOR

RIEGAERAT AR WD BN, RARSIESF . Ao iR TR 52, sl HiE 25 di s A o2 i
Wis TSI, 456 B T E i B SRS B E AT, 5B B~ 34T UL, JE
o 2 S m Sk B W ORME 55 SRS AT E I IR EL B IR S A SR F . SR AR 78 7028 B B 301 B¢
i e v S XS PEAFAE, & RIS Bt b SR etk RS o R eRe Bk 1 0 RO Bl P XS
AR R AR [P 55 M) P BT ZE R A AT T, DO B BB B A 5 (K B A RS 1T H T

Aa, BEEHRNHOERE. &t TROFEEMEG TTRM00HE, B RNRF RILb %

Plz, WEENE B E VI LU fer St e it et i, AL SRR ATE ST e, R

B ] DA 5 LA B e

5.10 G HIRAE SR E I E R HRZ 21T B

T ASE AR IR RS A [ ] B2

5.11 B EHEWEHE
5.11.1

AFE ARG A AUESR B RAT B A I B TS S A, B AR 3 ] H B

%10 7 312 7




P77 MI3E RE L B IR & 2016 55 4 PR

—HENZRIAITETT AT HEIE
5.11.2

AR FEGAR BT AT+ 44 SRR R R R R E A e I SR
5.11.3 HABBE =1 BR

£ & (Jo)

)
Jm

1 HARIES 16, 456. 13

ISR ZFTE 5 3K 500, 000. 00

Inlieicgll -

MR R 13, 970, 552. 58

2T TR -

H b SGR -

TSR -

HoAh -

Nl ool BN I eI o) I IS S INGCRN I CO RN I e

&3t 14, 487, 008. 71

5.11.4 1R S RIREFA Rk THRBI B AT SR 55 04
o B AR IR RS A T Fe B w] #4557

5.11.5 R &G HIRET BB E P AAERIERZ RO
T AT GAR T WIRAT T4 2 AP AESUE 2 RGO

§ 6 JTIHAE AR

B iy
it H 77 FIFE A

i AT A A0 A 1,094, 075, 451. 64
i 5 A ) 45 A FR D 4 0 98, 848. 09
U3 - R B A 1) Jk 45 S 8 [m] 473 21 54, 691, 099. 81
5 HABA R L AR BB AT (3 Z ek B
DL~ 5
A5 S I AR JE A B 1, 039, 483, 199. 92

§7 ZEEEANBHERRERRFESRER

71 & EHEANRFEAESH IR EIL
e AREHIR, REEHEARFEARESMH

11 o1 12 T



P77 MI3E RE L B IR & 2016 55 4 PR

7.2 A& EHENZHEARERR ARSI 5 VA
TE: ARG A, BN, I8P BORSE A S L.

§8 HAEXMFEAR

8.1 B#EXHFHEZ
1. (FEMERGE RS R R EE SR .
2. (FET RIS R AR EIRA BOE AR R R SFEE D .
3. FTMIEE ARG B IR A B B R 2016 F5 4 ZRJE AR RO

8.2 i
SR YII T 48 FH X 4 A R e — B S BB 45 K 31-33 |2
8.3

http://www. nffund. com

b
o
=
P
~
p=|



