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LA A B - - - 196,391.80 196,391.80
RIS, - - - - -
FoAth A7 ot - - - 200,150.12 200,150.12
Ui 9=97 - - - 62,415,942.13 62,415,942.13
FIZRBRE GO 1,090,735,030.59 345,535,000.00 - | 3.415,987,886.80 | 4,852,257,917.39

LR . .
20154 12 A 31 F 14EBIA 1-5 4 54Dl b D= &it
i
AT 660,944,652.44 - - - 660,944,652.44
ST 4 39,175,070.64 - - - 39,175,070.64
1E HARAE 42 1,872,571.07 - - - 1,872,571.07
Lo MR 1,240,851,000.00 101,190,000.00 - | 4,263,314,192.10 |  5,605,355,192.10
TN IR 4 R - - - - -
RCIE SR HLK - - - - -
RICF) S, - - - 23,055,137.76 23,055,137.76
RS HR 3K - - - 27,833.15 27,833.15
a7 1,942,843,294.15 101,190,000.00 - | 4.286,397,163.01 | 6,330,430,457.16
ik
S HH BT 4 R B 7 K 629,998,855.00 - - - 629,998,855.00
JSLASIESRIE Bk - - - - -
IR Y AEIE - - - 2,383,494.11 2,383,494.11
JSEASH A5 N H T - - - - -
AT 2 - - - 1,200,132.12 1,200,132.12
NASAE 5 9 - - - 11,232,767.33 11,232,767.33
L AE AL - - - 196,391.80 196,391.80
A F1) S - - - 1,100,529.99 1,100,529.99
oAt i ot - - - 202,638.27 202,638.27
ik 9587 629,998,855.00 - - 16,315,953.62 646,314,808.62
FZRGUR R 1 1,312,844,439.15 101,190,000.00 - | 4270,081,209.39 | 5,684,115,648.54

e BRPFIR ARG T AR AN E, 4% S 2000 E IR 28 51007 E i H 5311 H 21
Byork.
7.4.13. 4. 1. 2 FZRXKHBURED T

s | BT R R LA ) HAh T 37 28 B (R R AN AR

It HH O A% 8 (178 5) BT AR H B 4 B AHE Y
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S| R E &
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BOSERA FUNDS TN AME IS KRR I 54 2016 SRAE R
MG (b NRM 0
AHIR AR
2016 4F 12 3 31 H 2015 4£ 12 3 31 A
AT 25 /M3 Al Hngy 272 Hhn#y 197
M RIZ EFF 25 /N AT W% 270 W2 197

7.4.13. 4. 2 SMNC R

CARTINEY s =gt I = NS /N | VL I8 7 o == 475 B4 R e < ey i - =% 2 )
R AEE G BT BE7= R s AR T, BRI TG B RS RS o
7.4.13. 4.3 FALHHRE

FCAbAN b IR 45 572 4 P R 4 A T LD 8 oA (B A SR B 4 R ik 7l 3 R 26
AN ZR LA T U 4 DR 2R AR BN T A AR BB IR Ry o AR < B4R B8 TR 38 5
T EARAT R RN T 578 5 I SRRV S5, B I 1 A A A XU SRVR T B AR K
1T EARH A E T BB R TR0, ] BER IR TR S 117 37 B AU sl A 52 i

RIES IS E A MBS A SIS, KA “ALim T~ 5k,

R AT DL BURI A, S5 & UE SR T ia AT G0, i 55 il & R H A1)
FRMYE s IR BANIE SR 0 58 P AT B @ R b, R RRRF & k4 ) 20 5 Y L 4%
MBI HEAT R B . ARG IR G TN E WSS & 2O SO BT AR AL, O 50T SR
POTALE . BRAGHATEIE, SKRESRI AT RE R A T IO A% XU .

ARG RS 7 AL PR IARAT A XU . AR SR T TIRE. fizritt
PIAMIG T 4 057 B 80%, 5% T KAt g7 0 LU AMIG T~ B 4 55 7 1B 1 20%. Uik
bb, AREEG LG TN O AR R TR IR RN M St 4, s g F 2 e
BTN A AT ARG BB, AL VaR (Value at  Risk) FEAREE IR A 5 4 T I 1 v
TEAHE RS, B I ] 5 Rb o) PR J3E AT R R A2 o
7.4.13.4.3. 1 FHABMHERK D

B

B

EHEAL: NRMT

AR EER
2016 4£ 12 A 31 H 2015412 A 31 H
AN P
I\ 74 = AR 78 N
& stE 1 H & sthE {1 He )
%) %)
T g Ve G b Bt P — B SRR 3, 460, 763, 331. 68 71.32 | 4,263,314, 192. 10 75. 00
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5 S — e _ , i .
5 S HE e 77 — S . .
S — R R . , . -

RFE SR — BUE R 7 - - - -

At 3, 460, 763, 331. 68 71.32 | 4,263,314, 192. 10 75. 00
7.4.13. 4. 3.2 AR XS B BUSiE 2T
1% BRIFER 300 FaEk LAAME HA 1T 37 % B ARFEAAL
X A R H 4 B E I
oM (A NIRRT
AH O R AR = (1 AR ) PR S ARk
IAAT
2016 £ 12 H 31 H 2015 4F 12 A 31 H
L Y 300 FREL T 5% Wn#) 22, 857 Whng 22, 814
2. R 300 FRBUR % 5% 2 22, 857 WY 22,814

7.4.14 A BT EBA T & THRR HEZ U K H ARSI

(1) ARMME

(a) @R THEARME TR T

N RMET LR TENER, B A R E TR F B A EEE A
1B AT @ IR B AR JZ R E -

BRI AR B E R R TR RT3 LR R RN

BRI BREE— 2 U N B AN DG B 7= B A A5 B B TSR I B

BRI AR B B AN W SN E

(b) FFBERI LA SO (B < R

(i) HZEREMTAEARMNE

T2016 42 12 A 31 H, AREESFAMUA RME T BTN SR 14
R P 8 T8 — IR AR SR 3, 447, 131, 276. 55 76, J& T8 B IRIIRHN
1,040, 754, 055. 13 76, JTCE=JERAREN(2015 4F 12 H 31 H: H—FX
3,774,861, 748. 00 JG, %5 JZIX 1, 830, 493, 444. 10 7G, LHE=ZIK) .

(1) 2 SN E T I J2 K ) 1 B R AR 5y

St FAESAE 5 B BT MBS AN G 5, #5 B K S U R B A8 2 AN T R (i ik
(ER AR BUBRTIEATFRATER N, RIEEASTIEMH £ 5K
SR H AT S 52 5 AV R 0 1) B B AES H TRD K A DG ISR AN 77 (1 A M FUN B — SR K
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BOSERA FUNDS TR A E IS KRR 5 2 4 2016 FAEEH

S AL i {0 U0 8 b SR FH PR T U S NN T 2 SO B R S R B2, i A G i S
1B AR AL =0 G Uy ¥ Ty =8

(111) =2 WA SO EREN A A ) 440

Teo

() ERFEE I LA SEUE T B G T H

12016 £ 12 F 31 H, AIEGRFFHIRFFLLMN LA SO E T2 < Rl ot
(2015412 H 31 H: [

(d) LA ot v 5 1 4 ik TR

ANCLZ SO B T8 1 4 R 8 7 A0 A7 5 3 B2 458 I UG ORI oA 4 b 6757, LK T
MBS A SEMEAHZEIR N

(2) BrA S EAL, B T 53R H AR TE 4 0 75 00 B 1 HoAth 5 5

§ 8 MBALWME
8.1 HiIREE T =HEEN

SHHEAL: NRTC

E- s 8 gulti]

FP5 i H &
gl (%)

1 R as 5 3, 460, 763, 331. 68 70. 42
Hodr: fEE 3, 460, 763, 331. 68 70. 42

2 ] 7 VAT 7 43¢ % 1,027, 122, 000. 00 20. 90
Hrp: fiizz 1,027, 122, 000. 00 20. 90

B RIS - -

3 pigcrI LS 4y _ _

4 ERRAT AR AR TR - -

TN IRAE i 557 - -

Lrpre S s ImI I A SN R A 4

*

\

=3l
|
=
S

B

6 BATH RSB & T 61T 407, 200, 191. 58 8. 29
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E= BOSERA FUNDS TR ME G UE TR 5 T 3L 4 2016 TFAF E Rk
7 HoAth 25 11 % 7= 19, 588, 336. 26 0. 40
8 &1t 4,914, 673, 859. 52 100. 00

8.2 BIREATWL R ER T AHE

EHEAL: NRMT

bR B HE
A &3] A E
Hel (%)

A Y-S/ NN N | 4 - -
B PRINIA _ _
C il 2, 244, 687, 024. 28 46. 26
D sy Ry BRI PR 346, 380, 000. 00 7.14
E pesiin|4 - -
Foo| HRAEEL 69, 249, 307. 40 1.43
¢ | B, GRRmEL 120, 736, 000. 00 ) 1
H fErE Ol _ _
I SRR AR AR R S5 _ _
J GRilk _ _
Ko | Bl 300, 510, 000. 00 6. 19
Lo | BRSO sl 278, 901, 000. 00 5.75
M =2 T IS N N _ _
N | AR SRBURIA U FL 100, 300, 000,00 Y o
0 JE RS BRI F At IR 25l _ _
p HE _ _
Q DA 2 TAE _ _
R BN = 1 734 _ _
S Ee) _ _
Hit 3, 460, 763, 331. 68 71. 32

8.3 IR A YA HES T8 B/ R BT I S5 3t B 24
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|;E SHEE

E= BOSERA FUNDS T MBI KR T R BT AL 2016 fFAFE Rk &
i 34 1

e | REAE Ji AR o (k) A foE

et (%)

1 600856 HOR RE TR 25, 100, 000 346, 380, 000. 00 7.14
2 600565 18 5 A 40, 500, 000 300, 510, 000. 00 6.19
3 002611 RITFE L 17, 500, 000 293, 825, 000. 00 6. 06
4 600138 HHH iR 13, 300, 000 278,901, 000. 00 5.75
5 601566 T E 13, 000, 000 229, 970, 000. 00 4.74
6 000910 NI 10, 500, 000 200, 550, 000. 00 4.13
7 002662 BB A 11, 605, 427 190, 909, 274. 15 3.93
8 000546 caAlallivEhiy 16, 500, 000 186, 780, 000. 00 3.85
9 002243 TN A 10, 500, 000 143, 220, 000. 00 2.95
10 000570 TR SR A 14, 000, 000 135, 800, 000. 00 2. 80
11 000815 EHh = 6, 000, 000 123, 300, 000. 00 2. 54
12 600035 i NIL S 19, 600, 000 120, 736, 000. 00 2. 49
13 000700 BB RHE 13, 600, 000 113, 560, 000. 00 2. 34
14 002008 NS 4, 700, 000 106, 220, 000. 00 2. 19
15 000809 BRUG B In 17, 000, 000 100, 300, 000. 00 2.07
16 600987 it BRIy 7, 600, 000 93, 784, 000. 00 1.93
17 300239 RELEY) 10, 400, 000 84, 032, 000. 00 1.73
18 002327 & 2 9, 500, 000 83, 600, 000. 00 1.72
19 603737 =RRB 1, 000, 000 73, 020, 000. 00 1. 50
20 600382 LRSS 3, 804, 907 69, 249, 307. 40 1. 43
21 002666 PRI AE 4] 6, 800, 000 56, 712, 000. 00 1.17
22 002394 R 7y 2, 600, 000 45, 968, 000. 00 0. 95
23 002296 MEIE R 2,900, 000 45, 791, 000. 00 0. 94
24 000538 =“MAY 179, 300 13, 653, 695. 00 0. 28
25 601677 BRI 700, 000 10, 360, 000. 00 0.21
26 600876 5 B 335, 500 8,592, 155. 00 0.18
27 002745 ARAAR 79, 741 2,909, 749. 09 0. 06
28 601727 FigEHRAR 252, 900 2,129, 418. 00 0. 04
29 002297 | Py 56 733. 04 0. 00

8.4 MEWHABERRASHEAES)

8. 4.1 RTFENGHE IR SH ™ 5E 2% 50T 20 4 KBE A

SR NRTIT
‘ o HA) S 4 T

Fe Jit ZE AR % S FR AHA BT LN S H
HEEEE (%)
1 601166 PR AT 343, 425, 847. 84 6. 04
2 600000 TR R ARAT 333, 583, 988. 62 5. 87
3 600856 oK BE YR 331, 241, 426. 74 5. 83
4 600565 1t 316, 015, 248. 22 5. 56
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|;E SHEE

= BOSERA FUNDS T MBI KR T R BT AL 2016 fFAFE Rk &
5 600138 HE R 309, 987, 858. 41 5.45
6 601328 LIEERAT 304, 068, 349. 91 5.35
7 002611 KITHE L 291, 602, 698. 03 5.13
8 601009 B RAT 260, 357, 479. 21 4. 58
9 000001 P RAT 244, 368, 650. 20 4. 30
10 600015 HEERAT 239, 283, 374. 61 4.21
11 601566 S E 234, 706, 473. 49 4.13
12 000546 Eallallivg iy 213, 042, 922. 30 3.75
13 601398 TR4RAT 212, 162, 475. 54 3.73
14 000910 KIER 212,093, 637. 17 3.73
15 601988 HERAT 203, 543, 581. 40 3.58
16 000488 R0 202, 602, 263. 65 3. 56
17 002662 B A 193, 358, 956. 97 3. 40
18 601998 HEARAT 192, 163, 788. 96 3.38
19 002243 TN A 170, 542, 112. 03 3. 00
20 000809 BRI I 163, 052, 378. 05 2. 87
21 000570 IR 5E A 149, 493, 355. 20 2.63
22 601318 rh [~ 22 149, 027, 090. 02 2. 62
23 000815 EH = 148, 970, 357. 17 2. 62
24 000937 H e 135, 806, 140. 67 2. 39
25 600188 FE PN 125, 381, 578. 91 2.21
26 000700 IR 122, 206, 505. 11 2.15
27 601788 HRIES 118, 604, 963. 13 2. 09
28 600035 i NILS 115, 646, 619. 13 2.03
e AT “SENEGE” BTN S (A BN R UL H R ], AFEAKRLS

WH .

4.2 RS SHUE MRS T 13 E 2% BAT 20 4 BB R B4
Sl AR

i ) 2 4
=2 JiE ZEARHS, Ji S A4 R AHA RS S

HEH (%)
1 601166 MAVARLT 440,844,444.28 7.76
2 600000 THRBRAT 402,652,440.05 7.08
3 601328 LIBARAT 382,569,661.02 6.73
4 600015 BT 350,480,631.23 6.17
5 601398 TREAT 334,191,500.45 5.88
6 000001 P BT 280,959,861.91 4.94
7 601988 o ERAT 270,851,773.88 477
8 601318 [ S22 266,474,137.94 4.69
9 600153 RN 262,488,029.56 4.62
10 601009 R ARAT 261,323,810.66 4.60
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BOSERA FUNDS TR ME G UE TR 5 T 3L 4 2016 TFAF E Rk
11 000488 SR 232,393,672.28 4.09
12 600739 SRS N 224,496,844.23 3.95
13 600016 RAEARAT 213,310,282.62 3.75
14 601998 HF{EERIT 192,628,370.36 3.39
15 601818 e RERAT 182,067,240.39 3.20
16 601288 LNV AERAT 164,165,215.67 2.89
17 000937 FHRE 152,131,843.69 2.68
18 601788 Y KAEF 147,825,091.56 2.60
19 002736 LN 137,065,995.10 2.41
20 601601 S 128,786,384.74 2.27
21 600188 ZE B 126,310,283.09 2.22
22 600467 IS 122,721,041.33 2.16
23 000983 [P Cca:] 121,627,594.11 2.14
24 601668 S RNESEEE) 118,675,625.75 2.09
VORI “SEHER” WHEEEH IR S (RAZ AN IR DAL B E ) $EA, ANHEMRAL S
FHH .
4.3 LN R B0 K e B E RN B
AL, ARG

R SRR ESAS (Rl ) i

19, 761, 142, 263. 76

DN
P

RN (32D S

20,038, 471, 754. 17

TE: AT CRNBEREA
HH, AR 5 HH

8.5 HIRILMIF MO RBFREHE

CIH R EEURON” P RS RS R (RS BN e AR B E

N~

SHRL: AR
R T
FFs 155 i ASHE
fE A (%)
1 [ K fi %7 229, 122, 000. 00 4.72
2 JAT IR - -
3 R R 798, 000, 000. 00 16. 45
Horr: BURTE SR 798, 000, 000. 00 16. 45
4 | IkfiEFE - -
5 Al A il % 75 - -
6 o S A - -
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BOSERA FUNDS [ O (B KA TR 3 B & 2016 4F4F AR 75

[l

A CRIAZ#50) - -

-3

8 [ A7 5 - -
9 HoAh - -
10 =ann 1,027, 122, 000. 00 21.17

8.6 FAIRIZA YA 5 ZEES T =3 LUK /NHEFP B BT T4 (S 305 BA 4
SRERAL: NRMIT

R e
F5 (e i3 44 5 B (5K) A RHE FEEHE LR
%1 (%)

1 140225 14 E I 25 3, 000, 000 302, 310, 000. 00 6. 23
2 160208 16 EJ 08 3, 000, 000 295, 080, 000. 00 6. 08
3 160018 16 Fft S E 5 18 1, 200, 000 119, 628, 000. 00 2. 47
4 160024 16 Fft S E 5T 24 1, 100, 000 109, 494, 000. 00 2.26
5 100210 10 EH 10 1, 000, 000 100, 100, 000. 00 2.06

8.7 HIRIE A ME 5 EEH = IFE LB/ F R BT A B SCRAESR 3 5 3 40
A H AR IR R 57 SCRAIESR
8.8 WMEMIRILA AHHE GRS HFHE AR HEF R LA St &R R 4
KRR EMRRITFAREIR-.
8.9 HIRIEA YA 5 E ST = 1FE HBI K /NEEF I BT T4 BUIE SR 3 9 40
A EE AR AR AR FFABUIE .
8.10 MEWIRARE SR A NIRRT 5 1B R UL
AT G AR AR R R I8 1%
8. 11 ME IR AT ST I B FRI 5 1B I v
ARBE G ARG AR ARG H G T .
8. 12 MBAAMEMIE
8. 12. 1 A WAN B S B R M AT+ ZIUEFH I RAT 8, BAWRE R LA,
BTER 2 g ) H AT —E N Z B A TRt 5t A0 3T .
8.12. 2 BEGHEGTAUNT T4 e vk, WA VR Y 4 TR R 46 B 1 S5 P 2 A1
B2
8. 12. 3 JZR I A& TR F =4 B

Az N
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BOSERA FUNDS I O EAE U TR PR 5T 2 4 2016 FE4F FEAR
Fr5 e\ A

1 17 IRIE % 1,947, 839. 01
2 ST 23 77 Bk 71, 347. 92
3 WAL i A -
4 ITAlEilbs,

17,549, 771. 91

5 JSZUACER TR

19, 377. 42

6 FoA R

7 FEfEDR B
3 HoAth -
9 it 19, 588, 336. 26

8. 12. 4 JRFFA KIAL T2 B0 BT #5851 35 B 40
ARSI AR R AR R AL T H B T e i 7
8. 12. 5 JIARHI 144 B AR UE SZ IR 1B B it B
NI AR R AT+ 44 R A AETUE R PRI L

8.12. 6 BHIAFIRE MERIFHMM ST AR E

el W) CS s Y Py SN RS = g T Pl T = ey =P

§ 9 REHPRFAMS B

9. 1 BIRESMBRA N BLFE NG

B

R N4

A APH | PRI L AR

> AN \ 5 pe

v K FEE 1 gig FH 5ggﬁm

334, 586 17,943. 25 10, 389, 147. 82 0.17% 5,993, 171, 547. 55 99. 83%
9. 2R FEEEFEH AWM RFFARZEHFHR

31 F A BUS S (D) ki 3 4 2 L1

HEE BN T AT M BERA A 4 261, 049. 24 0. 00%

9. SIRESEEANK NN RFE SRR ESHHEE X HRL
| A | FAT S e U R R X 1) (T ) |
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BOSERA FUNDS TR ME G UE TR 5 T 3L 4 2016 TFAF E Rk
AATEPEFN R FEEHREM )
W IR 57 N AT 4
RIS R G A AT AR S 10750

e 1. ANFEEPEBEAN R GRS ARFFA AR S,

§ 10 FFRRE S S
BfL: Ay
HEHFAMHE (2002 4 10 H 9 H) LM a0 %0 3, 048, 843, 998. 23
A A 3 4 47 AU A 6, 381, 360, 151. 29
AR WA G R 44 0 313, 065, 943. 30
Ve AR S W FE S SR (B 43 0 690, 865, 399. 22
AR HAFE & 35 5 AR Bl 47 -
A F S H AR 3 4 4 AU A 6, 003, 560, 695. 37
§ 11 EXEHE N

11. 1 EEHEBRFE ARSI

RGN AR BT REA A K2
11.2 Z2EEHEAN, Z2EREANLTIIERSIEEBIINERAFES)

AE MRS EHN . ESEE NN BT ESTE T I LERNFEZS).
11.3 WRESEHAN, EEUF. EEHEVFHFR

AIE WA T ARSI, BEM, EETELSHURL.
11. 4 EEHFERIEHIBR

ARHR A 1 P A e G SR R R
11. SRS AT B TH ST & g o

ARG AR S G R A H RIS E S K E T R 2 THI R 55 T PR A R AR G4
P THIR S . AR AP AL G N AT HT T2 100000 TG .
11.6 HEEA. EEALHREEEA R ZEESLTFHR

RGN, REEEN REE AN RATE ST A S PE A R
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ElENEs

BOSERA FUNDS TR A E IS KRR 5 2 4 2016 FAEEH

A 32 2 BT IAE B B T A L
11. 7 ZEHAEHR AR5 EITTHA KB
11. 7. 1 &AM ARESR A F 32 5 BT B 3 R &S
SEEA: NRMT

B ZEAL 5 IS A7 (A 4
55 24 4 24 4
75 T 44 K BT i S i gy H/E
R 40 4
W& I 2L
) EE A1 il
AR IES 3| 8,292,366,364.31 | 20.84% 7,143,542.69 | 21.34% | -
H{EIES 5| 3,680,257, 583. 62 9.25% | 3,200, 196. 97 9.56% | -
HRTIE SR 2| 3,176,479, 335. 41 7.98% | 2,958, 264.05 8.84% | -
RITUESR 3| 2,652,657,593. 42 6. 67% 1,939, 883. 05 5.80% | Hrig 14
HE A 2| 2,638,328, 040. 53 6. 63% 2, 457, 075. 29 7.34% | -
RIS 1| 2,502,626, 887.85 6. 29% 1, 830, 162. 30 5.47% | -
B AR 7 1| 2,440,914, 929. 38 6.13% | 2,273,230.11 6.79% | -
MlbiEFR 1| 2,203,932, 563. 83 5.54% | 2,052, 503. 32 6. 13% | -
WEIEIE SR 1| 1,960,896, 847. 18 4.93% | 1,434, 008. 88 4.28% | -
= H %% 4| 1,893,697, 807. 67 4. 76% 1, 763, 605. 44 5.27% | -
ZAFUESF 2 935, 799, 646. 04 2. 35% 684, 348. 99 2.04% | -
RAGIES 1 902, 815, 144. 25 2. 27% 660, 225. 93 1.97% | -
RMIESH 1 880, 573, 220. 37 2.21% 643, 966. 20 1.92% | -
PUFEUE S 1 854, 190, 842. 96 2. 15% 624, 662. 69 1.87% | Hrig 1 4
E{FiES 1 668, 871, 873. 41 1. 68% 489, 158. 98 1. 46% | -
HZRUES 1 665, 821, 388. 67 1.67% 620, 074. 57 1. 85% | #riE 14
QIS 1 586, 821, 122. 02 1. 47% 429, 142. 01 1.28% | #ri 14
KATIE 2 584, 595, 695. 21 1. 47% 544, 435. 31 1.63% | -
F—ahlk 2 490, 887, 290. 67 1. 23% 358, 988. 15 1.07% | #rig 1 4
B 2 482, 658, 741. 32 1.21% 352, 969. 75 1.05% | -
ISR 1 399, 203, 398. 99 1. 00% 291, 936. 31 0.87% | -
RS 1 328, 140, 806. 33 0. 82% 239, 969. 48 0.72% | Hrig 14
PR Ss 1 326, 796, 258. 05 0. 82% 304, 345. 87 0.91% | Hrig 1 4
B uES 1 242,615, 601. 33 0. 61% 177, 425. 91 0.53% | -
RPN 1 71, 425. 69 0. 00% 66. 52 0.00% | -
FRUE SR 1 - - - - | -
KIBUEF 1 - - - - | -
HHAIES 2 - - - - |-
RARIES 1 - - - - |-
HHAR [ B 1 - - - - |-
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