il

EHES

E= BOSERA FUNDS

o

2016 £55 4 BERE
2016 £ 12 A 31 H

HEEEN: BNESEERFRAF
EETEN: HARBRITROFRAA
wMEEHEH: —O—tLFE—HF_+—H

BN SA R SE ST R & LR IR 5



=ngs

== BOSERA FUNDS

T 5488 E DT R & RS 35T 4 2016 5 4 FJEIRE

§1 EEFR

HEEHANNESF S MEFRIEAR S s A BRI .
HERR LA 58

BE IS NAH R AT IR0 A7 BR 2 7] AR A S
I S54R8P R IR R AL A 4R

X A SR

KIS o

PR B E KR, IF
BN ARAHAN Sl S A 5T

FRUE, T 201741 H 20 HEZ 7 At
LN, REERNENEEREICE. R PR E

BRI LIRS L B R ST SR A B IS P S e R, (A RIEE € A

EIEAEASTFACRILARREIL -

EAIEEE RV

BCBAT AR, BT AR P R SR AT LA 4 B 152 A 2

A 5 F R R E H T
AREWIH 2016 4210 H 1 HifgZ 12 A 31 Hik.

§2 HEE&TERBN

ﬁ[ﬂ*ﬂ T 5L 8 W BUR &
e v 160520

%ﬁ@%ﬁﬂ L TRTF I

HEEeEREMH 2016 -8 H 1 H

7 IR I 1 B

3,329,657,442.45 {

Bt H AR

FEVETHAR TSR T, ARG Bl S LU R E, 18 RIE & 5T
7 B PR B AN A

BN, T ECRH SR IRBI BB s s O N, ALk ek

PR g Rt m A RBIE, R N B, s AR A
EBR ) 5T LB AT R, R 3 B T i s PR A R

Mb 235 b 5 5 1 VPR 300 F8 B E R *25%+ T A s CaE) TR R *75%
AFL RRATE S, LUK & XS Em T miig it s,

PSS 2 R AIE g S, RTRENEE, BT a a4 e i s
[ 358 4 Sl ol

AL N TR 2 4 P A R A )

REEFEE AN FATERAT I A PR A 7]

FEFIEEEESTR | AR ETT A B 5L E T C

TR HIEEAZ SRS | 160520 160521

AR T B o F LM

R ISE

2,048,539,436.19 11 1,281,118,006.26 {11

§3 FEMFHEBPMESHERI

3.1 EEWMFSHER

pz: NRMIT




EHEE S

il

BOSERA FUNDS T SAZUE BT RS IS4 H 2R 4 2016 4555 4 RIS
i 5 4
F M K8 (2016 4F 10 A 1 H-2016 4F 12 A 31 H)
A 5L ETF A I 545 2T C
1A HA L SE IR 2 5,301,273.15 733,313.08
2 A HAFE -12,219,833.89 -10,193,032.72
3BT 35 35 & A A A HA A -0.0060 -0.0080
4RI & T 1E 2,040,987,076.00 1,272,161,087.03
5. AR I G A0 BB 0.9963 0.9930

e AHCSEH iR R A RSN . BBl . N (A& A setira ezl 30
BRAHSC 2 T AR A, AU g A 3] Sl iie o n_E A1 28 so (5 22 sh Wi st

T v SHR bR A O A AW B 5 2 e 1S 9, v A3 LA SERriias /K -F 248 T
DIplE

3.2 ZERHERI

3.2.1 ARG MRS HBFE KR &S RS R R AT LR
1. TR SARETTA:

 HENEE | BERMEE | IREEIE | WARLEOE | B
bree o 2O | mkaxe | axbgze | OO | 970
jiéiz 0, () 0, 0, 0, 0,
/I\H -0.60% 0.07% -0.65% 0.24% 0.05% -0.17%
2. METELETIC:

T HENEE | BENEE | AEEOE | MRLEOTE | B
br e o e | mlxe | sskeze | 97O | @70
%EL -0.80% 0.07% -0.65% 0.24% -0.15% -0.17%

3.2.2 HEES A RAEMURES R THFEE KRR LIS RS R A S R AR

243

1. TR 3LEETTA:

4. 00%
3.00%
2.00%
1.00%
0.00%
. 0%
. Oo%

| —i#RdaL

BEREAFEERE

—Ef i E |

F_1

_/'\_r.'—*-m/-ﬂ
{u-(

i\

L

Sd W

I ——

pd

AN -

7 4 ¥ a #“
e 201 201a 2ore Zo
Uiy @-1'5; I r"r!‘-".'_lp;'rj'[:'-’.\":_-'?fh{:'-‘?[}lg”wﬂ

=)

<3

o S D Sa Sra ST

E'I;l."g'f

Jr = 3‘?

2. TERSLEETC:




=|1§HES

H

== BOSERA FUNDS RS 5L 08 B ROR & BUE A 0 5 4 2016 58 4 RS
| — il EEacaElEE —EHI0FE |
4. 00%
3.00%

2 00K Mm/"ﬂ'\_\ o
1.00% i N e

"\
el | R
&merJ > L ]
A"
1. 0% .

_2. I:II:% 1 i 1 1 1 1 1 1 1 i 1 1 1 1 i 1 1 i 1 1 1

Lo SO0 s 20 S n S e S0 e SO, e SO e SO0F s, S0, SO
-"Ilf':I ﬁ-‘"u'[:.l; -"II":I fjrl,lnf]II-"II"J{:Ililn",__‘?‘ff’i{:llrjl:}lg-'rI":l,ljl!'};;‘.:.l"r-"’:-an‘jlj‘r.{?jrjjl?‘rf?flr}df !t):'er,n' JI,.?"IE';J'I;L.JH"I{J f_\_fgg"lfl el

P c’;}

T AReEFET 2016 8 1 HAM. AL EHEEGRME, B Ee 6 FAERZ Hik
6 N AR SR BTH G BT S ARG SR+ =0 (=) BBEERE". « () HoER”
I RAE . BEREHIRAS G M ARERE S, FHE7HE T EEeaRAE,

§4 THAMRE

4.1 EE&ELE (RESLEPH) FH

YN N ST R
A N “
b % R B4R ﬁé ik

2008 £ % 2012 FELEH 4
o] TAE. 2012 SN

A L A A R A,

JIAERFFE G . IR T 5
R . DT
TR A 2 4 FEE I o e 1Y
N7 ResnH 2016-08-01 - 85 | WAL, I EF EHY
RAIHE A R BAR e 1
TR AH 4. AR
ERRAR S, HR 5
18 N H itk 19

i aAZR E BT R A 4
[ G2 P,

4.2 EEANREH N AEGZEEITEF LB A

FEAMREIIN, ARESEHNHEENE T P NI EIESF R IR GE) S L% st 40
W ARG AL G A FANHARAR SRR UE , IFAE WG B ot BUE Tiids. BUs
TAE I ENE BEATE G50, N SR NUER BRI 2. AR A, SRR EHETE
ARBMAE S S FRIMAE, BABRFERERAAMRNIT A,



=|1§HES

— BOSERA FUNDS T 5488 E DT R & RS 35T 4 2016 5 4 FJEIRE

il

43 ATRGHETHY

43.1 AT HBERHAT I

MR, A ETATHRIIT T S 4 A ) ATAE S IR S RL) FIAT
5 AT S

4.3.2 RERZHIT AR ETR
RE AR KA I SAAER AT N

pul

4.4 WG WA ESBRRIENZIEDHT

4 FFEREGEE/AME TR, I8 TRUE, EE T RAMERT: LRIVBOY S H R B 5, 4L
ARG W Y7 3 S N RN AN O Yt P 1177 B S B A B 71 NP
PRI H B M TR . 2017 SEAETHESR ENR S, AN R RGN, YIS S PEEIFAE
AT P 0 R B ™ D7, B BRI bs B A O TERe, PAGRARI 2 0m K P9 AR %
J1o FELE)T] 2016 £F L33 O Mg PR L BASR IR R RS Al BT+ 2 S5, 2017 SEIE AR A BT el
WP, SRE L WO 5 R AT RESE N, CRERI 2 Py ek A AsTa] . FiiE 2017 SRR N EE
W DG, TR PR PPP £ R AT 1 B IRS) ).

FEH R IR A 2T, FAT O B P S AR S DN, — 05 i e ke [l 9 22 5 o 1
TBE S AT, IS 2 R S UL NI IR THE B RGR, BLAIRBHEBIHT . BORTHR L
BATELF 2017 FREET RGN &, BRI BN E, SR IR E, SR
Kok Ebs L BGE R E W Gz b5 BB & S BRI g] 1. ATk s b,
WIKIBEIFH S GOt AR R » P MEeoRTH g, B (WU SCERBIE 1)

MR RET =, I Ae 52 2 TAT M5 B i 40 7 i s e k.

X EWET 7, HADEEIHE SR IHTe 2, FEFE LA SR B il 2 DL K R/ NVIRAT BRIV 9 <gidb A\
SE I T BRI IN,  BATHIWTE Y T ORI Rk 2 20U . BAMKIB 2R B T ERsEA
Jie, NI ER B BERASUE G I 4Rt H ATRE T AT il (HE88e a2 it
JFI K S 3 RKAT -

XAy, 2207 2016 SRR 2 5 KIS AR B, (EAE D fir . Rl AN R ik A%
ST R 5N [ A B M BGRAbr B SRR IR IR TR, AT GRS ROV RN 27 BB 3R
W% o

4.5 REHNESHSERI

2016 4F 12 H 31 H, A4 ARBREEMEFEN 0.9963 76, METRITFEA 0. 9963 JT;
CRIELMBIEE N 0.9930 76, & RiHEE Y 0. 9930 JT. RGN, AL A KIS HFE
BERKZN-0.60%, CRIELSMPIFEIGKFN-0.80%, RIS IEMHEEKR-0.65%.



ElEHED

= BOSERA FUNDS T 5488 E DT R & RS 35T 4 2016 5 4 FJEIRE

4.6 MEHAZSHE ANGEEST = FERE VN

Too

§5 HEHASHE

5.1 MEPRZESHHEFNR

75 i H &H(t) o7 JE 4 N B R I LA (%)
1 A28 45 5% 413,858,087.45 12.47
Horp, g2 413,858,087.45 12.47
2 Ji] 5 AL 2 4% 2,649,138,780.00 79.84
Hrp. fii 2,649,138,780.00 79.84
L SRR SR - -
3 REEER - -
4 SRITAE S P - -
5 SENIREE SRt - -
Horpre KM R
SEN IR 4 it 7 ) i
4T A7
6 ggﬁﬂﬁu%ﬁ%ﬁ 49,457,585.08 1.49
7 HoAh & 55 7 205,613,151.09 6.20
8 &t 3,318,067,603.62 100.00

5.2 REFRZITW ROBERTHE
5.2.1 REMARETWSRKBARERRAS

R GRIZS) ARHME GO ARSI (4
AR RRL B, il - -
B [RH - :
C |k 246,184,480.19 7.43
D %ﬁ?ﬁﬁmﬁﬂ 105,090,139.14) 3.17
E (@5 . .
Foo Rzl 41,430,506.62 1.25
G IS H . OGS | )
ol
H [ AEOl - y
| gi;ﬁgﬁg%ﬁ{%ma 10,104,356.90, 0.30
b [ERlk . -
K [k . §
L [FHBERIRE 55 g5l 11,048,604.60, 0.33
REEEIT TR AR 55
Mo ] ]
N KA. PRBERNA JL . -




=|FEEES
== BOSERA FUNDS T BA 8 5 T OR & BAIE S 3% W 42 2016 4F 58 4 BRERES
it 5 F b
o JE BRI BEAI ] )
Al g 55l
P |HE - -
Q |PA M TE - -
R |30, RE MR - -
S |&E . -
&t 413,858,087.45 12.49
5.3 MEFRIEA RUE & E LT =1 E B /NER 87148 B E 8 5 B 4
o S o o f o FE 4 T
Fa | AR JE SR A4 R (%) A e E(TT) (%)
1 600864 A HE 53 10,604,454 105,090,139.14 3.17
2 | 002568 EREL 2,280,000 46,147,200.00 1.39
3 600072 A TAE 2,938,439 40,638,611.37 1.23
4 002528 KA 4,867,257 33,973,453.86 1.03
5 002503 9T E 2,380,952 30,619,042.72 0.92
6 002541 P8 PR AR ) 1,532,312 25,436,379.20 0.77
7 | 002537 W ST 2E R 815,952 21,598,249.44 0.65
8 002640 5 5318 1,350,439 21,363,944.98 0.64
9 | 002531 TR RE 3,047,575 20,540,655.50 0.62
10 | 600335 EHLE S 1,663,894 20,066,561.64 0.61

5.4 REFREFRFBMIRNBFREAS

5 5357 i A e E(T) i 2 4 T P VB L AR (%6 )
1 | ExRfGi -
2 9%4Tz<ﬁ - -
3 | &g - -
Hrb: BUEME &R - -
4 | gz 552,308,780.00 16.67
5 | Al IR 2R 1,403,293,000.00 42.36
6 | HIITEE 139,137,000.00 4.20
7 | nlEEfR (A RZ D - -
8 | FhkAFH 288,690,000.00 8.71
9 | HiAh 265,710,000.00 8.02
10 | &1t 2,649,138,780.00 79.96

5.5 &KL SOYME 5 ZE ST 5 H ELBI/NHEFF B BT T4 2 3505 B

. N ; . 7 34 BT P
5 AT bt s e (BK) N4 A L
Fe | R 544 BE (5 A FR B (TT) RS
16 FEE
1 | 011698426 | ' 3,000,000 299,100,000.00 9.03
2 | 136711 16 [H# G5 1,300,000 124,371,000.00 3.75
16 RALA& R
3 | 011698356 | - 1,000,000 99,660,000.00 3.01
4 | 041659039 éiofotf‘l‘lﬁ 1,000,000 99,390,000.00 3.00




EHEE S

=

|:l'— BOSERA FUNDS (LI 54 8 2 TS0 & RAUE SR 500 3 & 2016 4SR50 4 AR

| 5 |136416  |16Fii03 | 992,680 | 99,019,830.00 | 2.99 |
5.6 IREPRILARME S E ST EHE B/ DHEFF BT+ B SHRIER R

e
I G AR WIRARFFA 57 SRR«

5.7 WMEHIRIEA SYME G H ST #E B/ NP RN B SRS RBP4
ARG AR ARFFE TS

5.8 T HIARIEA FME b He S H ™ 5 E BB K/ EEFF B BT LA BUES 3% P40
ARF A AR R AFFA BUER B

5.9 MEWRFEESHH BRI 5 EOLUBLH
ACHE G AR A WA AT IR 3%

5.10 |REHIREZ S BRI ERMBZ HH LU
AFE G AR IR AR A E G52

5.11 R AHAWRE E

5111 AREHAN, AEEBRIITZIESFT 16 HE 65 WRITERRERER
(601211) 4t, EHHMIBEREMIILERE, REREHF AT —FENZBIATTER. &
TIER. BREBZIESBRBARAF T 2016 £ 3 H 1 HRAAER, FERT (FEIEKR
SXRTH—PHEHEETPMMVBAEIER FRBROIETEL) - GEFAF AEHEHESD
SRR, AU N /R A ARR BB 45 b 25 BAT B B 1 e

XA UES BB PR SRR 1Y U B -
RIER A NES TR EEMRHEE, DMK IR G AR, SEaHRREKITR, H
R e AREBTAN.

511.2 REHAANESTRABTH2ERES, BARKEHES SR E S IEREEZ M
BE.

5.11.3 HAMBE =Mk

4R & Hi(7t)

A7 H ARAIE 4 49,548.51
N WSCIIE 73 78 B K 179,058,205.98
JYAL B -
NSRS, 26,505,396.60
I AT ER I K -
oA YK
R 9
HoAth

)
Jm

O IN[ON|ARW|IN|F




ElEHED

BOSERA FUNDS

T 5488 E DT R & RS 35T 4 2016 5 4 FJEIRE

(o [&ir

205,613,151.09 |

5.11.4 REHIREFH KL T R0 AT # B 7 B 40

AT G AR AR IS A AL T H O I T 4 5157

5.11.5 3R HAA AT 44 B = A e Ui 52 PR A% DL AT 5t A

o 5 IUHE 4y Th TEZREB A NE | HERESE | EZE
S| R e (7t) VI E (%) | TSI
EANTFR
u/a\ Y7AN , X . . PN
1 600864 ERdivan 105,090,139.14 3.17 TN
. FENTFR
D N\
2 | 002568 T A 46,147,200.00 1.39 i
B FEATFR
3 600072 WAy TFE 40,638,611.37 1.23 AT
N EATF K
4 | 002528 I KA 33,973,453.86 1.03 Py
& FENIHTK
5 | 002503 T4y 30,619,042.72 0.92 7
e ; EATF K
6 | 002541 P BN 25,436,379.20 0.77 N
[ ENITER
7 | 002537 e 21,598,249.44 0.65 T
L EATFF R
1 ) ) ol
8 | 002640 515538 21,363,944.98 0.64 P
R FENTTER
ﬁ b
9 002531 RIRFE 20,540,655.50 0.62 i
10 | 600335 ESpIRE 20,066,561.64 0.61 i’z\/‘“\ﬂk
(N2
5.11.6 BHEH S MR EA SCFHR 4
HTUETIARER, 20z ME5E&Hm En] gefrEREzE.
§6 TR EESHFLE)
FAL: Ay
I H T 5L ETT A T 5L E T C

AR ST 2 e A B
il

2,048,539,436.19

1,281,118,006.26

e 1 < 4 A

Pl e I3 < A T [l 47
il

T L 4k 0 22 B

AR SR 2 e A B
il

2,048,539,436.19

1,281,118,006.26

§7 H&FEANGHBERRERRFEERENR




ElEHED

== BOSERA FUNDS TN L2858 AT BOR-S BIE 5 3 34 2016 4R 55 4 TRPE4RE

7.1 REEHEAFHEEAEZ SRR HEIL

RS FHNRFFAASEE M

7.2 REEHEANBRABEARERREESTFH NH

TN S G B AR AR IS YA B8 i . e [l B SRS AR I L

§8 HMIRHEEHKHIMERER

S AR A AP E A E O R EEEHAF 2 —. “AHERENE" 2
ey o TR R AR M E R RIS ” o BE 2016 4F 12 A 31 H, i EEA
L 164 HIFBAESE, H2eESREESHE ST M MAELE, UEZ M
FEM P, EHETE AR 6250 LT AR, K AZFEESHELE 3760 LT AR T, Bib44
i 781 AL NIRRT, S H TR E P FAU i KRS AR 2 —, #2288 V= BURELE R
EX NI 2

IR S5

HRHE AR IE S S S T O Gih, A 2016 SFAEKR, BRI, e RS G, Tl
AT R 2 B ST, SEDCRFEZRHEAET 1/2; RER RS R, WA REE 100 $5%.
HIEEATIR B B 4, A4 UCRIERIR AL SR HEZ AT 1/10,  FIFEBZCK S ETF SR & 44
DRI ATy 1.94%, [F125 66 RIS hHERSE 1 (R ARSI, I 3847, (o0 s
LA AR DLR B I35 700 3. 3%, 10. 58%, [FIZEAL 372 WAEG 2 HT 1/10; RIGHCE RS,
I RVERCE R A IS (A S DRKIFEIG KRN 4. 66%, TE[FIFK 288 R AEGHHEAHET 1/10,

ARSI, RS ETF (D 28) S DURFE K2 19. 10%, 7EF2E 8 RHEAH 1.

EIWCOT T, KRR B RS L, X 37 WS A i, SR DRI EIG KRN
6.54%, FEMME 61 RHE4 % 2; W ERGAG (A2 , SFELCREEI KRR 4. 23%, 1EF
K HEA S 4 PREIARIEGDF EES, R 2B AF (A SHLURISEE KRN 2.02%, 1E
266 RHEAE 1 WlEMmAEAESE, MREMERT (A2 SFELSREEI KRN
2.31%, TEFIZSHEAAT 1/3; IRmiipieE, HnAMRDT fA4F DRI E K %N 3. 03%, [FI2%
194 AH45 6.

QDIT JE4x, 1HEIFRAF 500ETF A 4F DUKIFE K # 18, 34%, [F2EHEAATHT 1/4. FRHEMEE Bk
#I7F (QDIT) AAE LORIFE I K 14, 43%, [FIZEHFAER 3.

2« ALK

*2016 4F 12 A 27 H, 2016 &@lHrif kg 28 4 V5 2016 MZMALLE) MNAAT . 1A S 44T
T B A S IR AR )y, SRR R BERR R E AR I



ElEHED

== BOSERA FUNDS TN L2858 AT BOR-S BIE 5 3 34 2016 4R 55 4 TRPE4RE

2016 4F 12 A 13 H, HHFELERESN “2016 510+ E AL 3E S HELS B EREIES
7 AL BT, IR SR 2016 SMTE S ) S BRI 7 22T,

2016 £ 12 H 9 H, HIEHHWERG “H+ mhEiEETigES” b, EEesmhE
EFFT “2016 SRR AR A SIS A" .

2016 4 12 H 8 H, &b 5 Ml 3 Jp 101 i R Bt & mh E PR ez B2 flm el i <A E” 4
FERG S, (HRTHES SRR “2016 A ML

2016 4F 12 H 6 H, @ESRIEREGIHHESRKMAS, HNROAREA IR RIS E MR
BTN 2 — o X R ARERT 2002 4F 12 A 3154 [ 41 2> (R IR 4w HER o A BN A%

2005 4 8 JERMG MV AEE R G AR B BB . 2008 4 6 FJ B 4 [ i o DR Bk i A1 5 7
HRBENBRRERANZ G, EFRZENE TN —FE RT3 4 sy E A 82 H AT
B FREFTRZE WS (AL REESIEIN ) MBS R —.

2016 4F 12 1 H, W (LFUWER) I “2015-2016 FZME K SRl L2587,
RIS 4 P M R M ¢ R ] e W AR AR R LB

2016 4 11 H 25 H, WAL RICFERE =B M#mk. B—MES 32700 2016 44 (55— Jm)
CFAC H [E & RlAE STER B TF, I RS TR “F B RERE AT KK .

2016 £ 11 H 23 H, HHHRMZAEI “2016 PR EIRE 2 E IR 5247, “2016 #
(Hm) Pk dE s Airie” SR mme. MR EIK “2016 A LR BIH S AF " |
AT HERIP “2016 BEMFRESLI” | MYIERIT “2016 etk QDIT HESLH” o ARJHIEH
FER R S IR = TR, O R Z A SIS AR Z —.

2016 4F 11 H 17 H, AEMHARIESSNR TG 2016 FRERSTE LIB2AT, 1HIEELE
A REARAR “ TAFEMRSALORIL ", 2R T K R IR S5 HAL SR 75 s BN, AR X
BT 5N, RIEGEARE 2015 42 5 OB %20 .

§9 BENMHHER

9.1 HENMFHER

9. 11 o FEIE M St v 1 5 48 8 WO IO & R R 45 TR B G W L (S0
9. 1.2 (L2 W R & RUEF R e A )

9. 1. 3 (T 548 & WIT0R & RIE SR Se 2L a0 il

9. 1. 4 BB BV S5 BRI DL A A R S AL

9. 1.5 R I FEFR E P A I 5 1

9.2 TFJHCHE KR

REEHN EeIE NI

10



ElEHED

== BOSERA FUNDS TN L2858 AT BOR-S BIE 5 3 34 2016 4R 55 4 TRPE4RE

9.3 &I HR

B AR ENM (R S SR A ), AT 4% AR ZR I S A
PR AE X AR S BUA SN, TS EARSEHAENESEHARAH
T —2838: 95105568 (HKigihi#h)

BNEEEEFRAFT
—O—t#FE—HA=+—H

11



