ElENEs

\E= BOSERA FUNDS

BRI RIS REEE
2016 4E4EBER 35
2016 < 12 A 31 H

HEFEAN:. BNESETHEHERAF
HELEN: PRBITRBERAF
WEXEEAYH: —O—b&#E=A=++tH



S| R E &

BOSERA FUNDS [ A ZR Al (5 77 RUE T B Ik & 2016 4FAF AR

[l

S1EERRFKEZF

1.1 BEE#RR

HEEEHEANEF S, EFRRIEARS ARG RBRICE . RS IERRIAEL
HOREN, FHH AR RS E . R A SE BV AR AN ) RO AT VA T . AR
G CE = U PMSIERS TR, FhHEEKER.

BE B8 NP RAT IR A IR A AR AR S G RME, T 201743 H 24 HE
B 7 ARSI e bR ERIL. MIESEEN . WEaitiks . RASIRE
HAE, RIEEZABANEERMEICE. 3SR IR 8 58N .

HE G RV ACSEAE L SR B i S A ERIE P B G T, (BRI
&R

HE IS A GHAMRE I AR I . 0 G, B LEAF 4 B A b
A4 ] 152 A 4 PO FR S 100 B 5 S LB 3T

ARAEWE 2016 /£ 1 H 1 HigZ 12 A 31 Hik.



ElENEs

E= BOSERA FUNDS TR M R Al i 7 A UE S 4R BT 4 2016 AFEAF IR
1.2 H3
8 L B B R R T T oo 1
Lo 1 B EEBTI oottt 1
Lo 2 3 ettt 2
8 2 B Tl ettt 4
201 FEGETETBEIL oot 4
2.2 FEGTFEEITEIT oot 4
2.3 FEEE T ATIIEGFTEET A oot 4
2.4 AFRIEFETTIR oo 5
2.5 LA TETERE <ot 5
§ 3 FEMSIITF. HEEERIUBFIIDEIEIL ..o 5
301 FEBEL T BIE IS ZEFEBR oot 5
302 FEBVFMEZRII oo 6
3.3 T F ZAETE G AR TP TRIETIL oo 7
S A B B A IR oottt 8
4.1 FEG IR TLIEGEZRIREETIL oo, 8
4.2 BN N AT G E RS AR DLHTUEI e 12
4.3 BEENGHRAE AN A TFIE GBI T oo 12
4.4 BN A A 8 i F BT SR AN SR ILITBEI oo 13
4.5 FHNNFEMET WEFFT I AT EBPITETEREE e 13
4.6 BN IA FATE G AW BZFERL TAEIE I oot 14
4.7 EHENN A BN ESAERE T FEFIITBEI o 14
4.8 EH NN I NZE SR 7 BCIE DU BT e 15
4.9 s BP9 B A AR S A AN B S T I E T T B e, 15
8 D B AR oottt 15
5.1 AW ATESFERE NI TAETEBLIT I oo 15
5.2 B NS N AR GHR R BMEEM G EE BB . 16
5.3 FE NN AFEMEFMHSEEENEMEL., MR TEEERE L o 16
8 B BT TR oot 16
6. 1 B B R RT I G5 AR AR I BT oot 16
B. 2 VEMFZE T T KT BT oo 16
B. 3 BT TE T ML oottt eeen 17
S T AR BB ARER oot 17
Tl BETZHUBIZR oot 17
T2 FITEIZZ oot nnen 19
7.3 FIAHBREE GEGTFED) ZBFNZE oot 21
Tod TR oottt 22
8 B BT R oot 43
8. 1 HATRIE G TR T LA I oot 43
8. 2 WARIZAT LI ZE I B ZE A B LA oo 44
8.3 HATRFR A SUANME 7 4 B P 1 E L9 X /NHE T B BT IR S B B A e 44
8. 4 AP B ZEHE T AL A I RZEHI oo 44
8.5 AR G5 I ZE R T R BT LA oot 44
8.6 HAARFL A SUAME 7 F 4 BE P 1 E LLA9) X /NHE T BT LA R P B e 44

2



S| R E &

!

BOSERA FUNDS TR M R Al i 7 A UE S 4R BT 4 2016 AFEAF IR
8.7 MAARFRZ Y SUME 7 FE 4 55 77 1 E LU A5 X /NHE R B BT 05 77 SCRRIETF A BE R oo 45
8.8 A WIARIL A M H o5 24 5= A LB KN HE R AT A2 S S B BN 45
8.9 MAARIL L SUAME 7 FE 4 B 7 1 E LL A5 R /NHE R BT TL A AGIEFE FE B oo 45
8. 10 WA HARATE LI MIEFRIA TS T B VLU oo 45
8. 11 G IARAIE S H B I E G T DDLUV oo 45
8. 12 B A A I B oo 45
8 0 B B I A LB B oo 46
9. 1 HIRE S HIEA N B AT NG 46
9. 2 IR L EIARKMI N RFFEARIESHEDL .o 46
9. 3 IR E T B M N ARG AT EE S M HUS B X RN ... o 46
§ 10 FFIBGRIE BB ETZETN ..o 46
§ 11 BRI ERZR oot 47
SR ik NGy = OO 47
11.2 EEEHAN. BECE AT IERSIEE MBI T ERANFLD o 47
11.3 WAIBEEEFHA. FEEMF=. FEEFEE ML IIURID oo 47
11,4 FEGFBTEIEIITED oo 47
11. 5 FE AT B T B ST IR SS I oo 47
11.6 HEAN. FEARLEREBEN AZREE I TR DL oo 47
11,7 FEEFFIES A TS G B TCHI TR oo 47
11,8 A EL KA oo e 48
8 12 BB Sl H TR oot 49
12,1 BE B SUE H T oottt 49
12,2 FFTEHB T oottt 49
12,3 BEBU T I oottt eenes 49



ElENEs

BOSERA FUNDS T A8 R 2 57 5 23 B UE 7 $ R S 4 2016 ARAE R
§ 2 B& M

2.1 FEEREKRFNR
B4 R R A A8 2 A 5 5 2 B I 5 5 W
He SRR I ¥ R Al 15 5
B4 F A0S 001993
Ao R 001993
B (B FLRFF
Fea FAESH 2015 4E 11 H 19 H
BEEHAN T 2 4 B R A 7
EEIEEN L RAT IR A PR A 7]
T R 2 4 4 U B0 995, 097, 707. 91 fi

2.2 g

. s R LRI R AR L 5 K S L b
P R v R
SRR, (LIRS, AT OIS A, i 5 B AT
LA TSR 7, s e e SR . (PR A R
B 0 MILLHT. F5r RHEIE 4 AR BT AR, R
FERIE A RS, VRS BRI 2R, DU BRI
fttr iR o
WS R ARG (R +1. 26
X AAS RIS, B RTINS BT 5 T e, (TR
T TS RS, TR MO

2.3 ZEFHANNESTEEAN

IiH REEEHEA REEFEEN
B2/ T 3 & F A PR A 7] AT I A PR A A
¢ FILTE J7 ¥
(EISEiT ‘ ‘
I & LIS 075583169999 0755-22160168
ViU
H IR FE service@bosera. com FANGQI275@pingan. com. cn

4




ElENEs

= BOSERA FUNDS

[ A ZR Al (5 77 RUE T B Ik & 2016 4FAF AR

B RS HAE 95105568 95511-3

fE R 0755-83195140 0755-82080387

‘ I~ ZRA8 RN T AR H X R R R

VE I RABRYNT Z 0 X IR e R %5047 5
TB7088 SR RIT KIE 292
T~ ZRA8 RN T A X R R K

VAY/p: bR I RABERYNT 2 X IR e R %5047 5
TET7088 5 R AR AT KJE 292

IS B St 518040 518001

EEREAN KL iR N

2.4 FRWMEH X

AR Fk G 16 % AR B FR AR AR AR

R HESF AR

EFRET 4R, RIS

R AR AR A IR SC RS BN TR O X

http://www. bosera. com

S RS B HAAFEA. A M
2.5 HAehMRBEE
Wi S Jp A M
FE KR T
2 i i
WIEAERT | | e B X 9 4 2025 A o 1
j‘: & T A % AE
EEIONN | MN R A R iiﬁ@E”Wﬁﬁ”E” T 1B
§ 3 FEMESaIr. HERERIANE S EIFE M
3.1 EELSH B EHEIR
Sl ARTIT

3. 1.1 BAmEIEMIEIR

2016 4E

20154 11 A 19 H (FE&EFAERH)
F 2015512 H 31 H

EN RS 60, 692, 169. 76 1, 556, 462. 09
PN R RIBE 31, 728, 049. 16 15, 910, 289. 99
T~ $5) 5 <5 3 B0UAS J1 1) 0.0319 0. 0433
A HTINBLF- 1 v A ) 2 3.07% 4. 29%
A A A B K 2 3. 12% 2. 20%




ElENEs

BOSERA FUNDS TS H 2R Al 6 2 AL T3 S BT B 4 2016 ARAF R
3. 1. 2 R IEFFe4R 2016 £EK 2015 K
WA AT 7 B 36, 276, 332. 39 2, 665, 744. 64
HHA ATt 53T JE 4 4y 20 0. 0365 0. 0027
WIAREES T A 1, 031, 374, 040. 30 1,016, 067, 267. 70
R I <5 A B0 2 1. 0365 1. 022
3. 1.3 RiHRER 2016 EK 2015 4K
B mE R T E I KR 5.39% 2. 20%

e ARG EFAERH N 2015 4 11 H 19 H.

AT IR FEFE S AIR SO BB AN ORE A RNMEESIUES ) HIkR A
KRG ARET, AR A A O SE B s EAIA 2 et E A2 3 i as

SR AT A S BE R R i IR B 7 A £ 3 v AR 23 BE A 5 2R 23 BE A o S BIER 20 F AAIRER

ERE G GHRFR A OGNS 5 FE &0, TP S LRI i K EAR T
Rk e

3.2 EE&FERKRI
3.2.1 REMFIFHENKE AL SHEEN S LB R R LR
1 B 3 Ml 4 b 3
R Eh b4 bl s
i B KRbrEZE ‘ HEER | O—6 | @—@
KxRO I ERESE) B
®) HEE®

HE=AH -1. 85% 0. 14% 0. 68% 0.01% -2.53% 0. 13%
HESNNH 0. 49% 0.11% 1. 36% 0.01% -0. 87% 0. 10%
oEk—4F 3. 12% 0. 10% 2. 70% 0.01% 0. 42% 0. 09%
HEea s 5. 39% 0. 11% 3. 02% 0. 01% 2. 37% 0. 10%
&‘&@%é\ . 0 . 0 . 0 . 0 . 0 . 0

e AFEEHOLT 2015 45 11 H 19 H, AEEGHDV G B —FIRAT € Pl as
F(BiJE) +1.2%
3.2.2 BESEFAEMRESH TR TTHENKERS KSR SR EER R
EARFH LR
TN e Al Aot o1 o B IE SR PR B ik
[ L4 ) AR R DA SKAR B R B3G5l 5 L v WAt 3 1) g S 7 400 EL
(2015 4 11 A 19 H% 2016 4 12 A 31 H)



[l

S| R E &

BOSERA FUNDS T BT A8 2 A 5 5 5 BT S5 R B 4 2016 ARAE R4
| —usiEsiEnrE —E80EE |
10, 00%
G. 00% \/
4.00% —/_‘_,_,/Mv—-
_——-___—____-
2. 00% iﬂﬁ_ﬂp_ﬂ_fﬂp_ﬂﬂ____
D.DD% 4 I | I TN N NS I Y [N AN [N (NN [N (NN N (N NN [N A NN NN N SN N N (N [ G N SN N N N
*‘ruJU;E’;‘“! ’-.“J;,}I,J,;-fi';,rm, ;fr;.ﬂ. EJ{],?} "’f.r,% fffa\wﬂ"i’f.m.m”fﬁ{JyB"*’fur,.‘,'r;”u;, 4'“?!;!(
VR AREEEAFT 2015 4 11 H 19 HAEM. HEAESNESSRME, AEES ANz Hik

6 M H ARG R E LT & A RS SR+

H7 A RLAE . ARG OIS RN S 05 i B BT & e a R E.

gy (2D RIEE

D) B

3.2.3 HESSRARCRESFFFENKE LIS RIS R RS R L
B
[ AR R Al ot 5155 TU AL 5 5 B
H 5 45 A [A) AR R DA SR v (i 19 3 5l S5 L AR B HE AL 23 2% (R0 B T
4. 00%
3. 00%
2. 00%
1. 00%
0. 0%
2mf%ﬁ%$%ﬁﬁ%ﬂm#&§%$ o
3.3 FE=FEEHANEIEHE LR
Bpr: NRMIT
B0k | MePaUe | BIREEARE | FEAE TS
FE #E
(GEITIEAR # il it
2016 4 0.170 | 16,909, 193. 47 5,750.49 | 16,914,943.96 | -
it 0.170 | 16,909, 193. 47 5,750.49 |  16,914,943.96 | -




S| R E &

— BOSERA FUNDS [ A ZR Al (5 77 RUE T B Ik & 2016 4FAF AR

[l

§4 BHAMRE

4.1 REEHAREELEEFN
4.1.1 ZEEEARREHEESHER

I R SE A R A TR P EAN M E RS AR ESEEATZ —. CNER
& s 7 R ay. RS UM E RIS " o BE 2016 4F
12 5 31 H, MG AFLER 164 RIS, Izt REkemEads
FRE R A LRI S, AR ANMIAEEIR T, LT M 6250 1270 AR,
Hrp A SRS IE 3760 140 NIRRT, RIM/M40@ 781 {Gou AR, J2 B e R E %~
EERBIR KHES AT Z —, FRE4E T8 HMBLE RN 44 51

1. F&5;

RARARITIE S IE ST e O S, BE 2016 E4E K, M TIL 94 R (45
FED AL —F S S 5 K4 . R HEAERZEET 1/2 /= m3ts
60 R (FF&E 17 R, fFidr 16 X, fa%20 H, M3 K, ITHE 4 H) , 4
64%; HEBAERT 1/3 P2t 45 H, %) 48%; HELHT 1/4 =3 34 1, 4
36%. I HE T 252577 f 3 RIS H 7= A AT AT A

WG, RIS ETF (D 28) SF DREHE K 19. 10%, 7EF2E 8 A& H

FSCT T, KRG R 4 B, XA e S AR, 4R DRI E 1Y
KN 6.54%, TEMZ 61 HoHE4 5 2; RS G4 (A2, SEDSREEIE K
N 4. 23%, EFEPHANE 4 PRIIbRHEGTF MRS, N ZE i (AR HF
DISREHEIG K3 2. 02%, 7ERIZE 66 HHRLE 1 @fmsAES R, MefeiE
5 (AR AELISRIHEEKE N 2.31%, ERKHEZRET 1/3; HHhimits R,
I A IR R A DASRIFE I K Z Ty 3. 03%, [F)2K 194 R4 6.

QDIT <, 1HIAR 500ETF A4F DR EHE G G2 18, 34%, [F2RH44HT 1/4. 19
TN RIS ES 27 (QDIT) A 4F LIS HEIG K36 14. 43%, [RIZEHE4A 2R 3.

2. HAKHEAF

*2016 4F 12 H 27 H, 2016 G@uH GRS 2 B4 V B 2016 M2 #AL7E T M 2547,
8



ElENEs

E= BOSERA FUNDS [ A ZR Al (5 77 RUE T B Ik & 2016 4FAF AR

I B 2R5R R AL IS AT I

2016 4F 12 H 13 H, mhEZERFEI “2016  F-HPUJwEp E AT ES
R mIEIRIR” AT, NG IRIR “2016 FUBRTE S T ah LR B R ALAY 7
EAUp

2016 4F 12 H 9 H, fEUEFHREDN S+ ZjahEiERligeEs” b,
HETR MR EIES T “2016 FEBRERATEE MR .

2016 4F 12 H 8 H, <@ 5k 3= J0 008 a8 A Gt [ bRt 1z 56 T e R 5t
“COirh E ERE AR, ARG SR “2016 RS AL .

2016 £ 12 A 6 H, 2ERSREESI RS RAMASE, HE BRI ZRE
HEEHER R E R —.

2016 £ 12 H 1 H, H (EFMEM) FIr0) “2015-2016 FFEM R K &Rl ss”
FEV 287, (I 4 PR IR SR ¢ bR ] g R # E ATRA 2L

2016 ¢ 11 H 25 H, HALKICER B M7 miR. B— IS I
2016 4 (3 —Jm) CFAC HEERFSERGIF, T S FRWE “FRREESA
CIPNE S

2016 4F 11 H 23 H, HFRMEEIrH “2016 FriR RGP BRI " L5128
17, “2016 HE CpJa) BARFIERIMLEA TG S Rmbe. R RS IR “2016 & A
MG AT | ISP BERT “2016 RAEGIFESLM” | PR
“2016 fAE QDIT FE& 4”7 o AJEBURFIE RS N S S ILT R =T0RY, BN B
ZIMAFRE AT Z—.

2016 4F 11 H 17 H, @ERIESSNHRGE A 2016 RS 1E FIFZAT,
TR 4 ) A RBASRER “ TR RS ALORAL Y, 2B T KA AR IR S5 Bl S:
RF TN, AU T 5 N, EREVEAZRH 2015 422 5 PR Z 2T,

2016 %E 9 H 7 H, B Jm&iM Rl v 5 8 iR In B 2016 FE R IR
AL IAL b, AR R AP BT SR o TP SCRER IR SRR Rk
MRS i S A3 8 A 7 R B R P PR IUR 2

<2016 £ 8 H 5 H, Hi 21 HHLEZLFFHRE T/ “2016 FREEH LI ‘&N
2 ZHIAL b, 253K 2016 RLEG S IRAE S AT R 2016 A HIPEM R
AR . 2016 4F ABS s HSL AR (R BA) =IRK.

2016 4F 6 H 24 H, W HIMEIPW—FE—F “SREL” TSR R 57

9



ElENEs

== BOSERA FUNDS [ A ZR Al (5 77 RUE T B Ik & 2016 4FAF AR

HIEARMELE, RIS EFRKAOLERME  “2016 B H SRS IER R, R
SHGAIBMRIR “2016 BT SRl REE BN Fr5

s EEESR . FME R RINTEUFSar . EREEEE 0
NUR P 1 2 B & S B E PRig s 7 2016 4E 5 H 13 HIEIR2$T . A i T A5
AT “ IR R T A B B 3

2016 455 H 10 H, 1 FEIESRF I 2016 o E B SIS BE = Jm “ 45
7 WAL MALTE FiasTp, 1R A OEIR 2015 SERE SIS - R RR IR &4
AT KE,

2016 44 A 15 H, i E BG4 I 58 = i v B 5 S h e 4R 30y ik 4R e, 19
Iy B 22 B 4 58 AR SRV SR A R AR S A L TR G R R S
B,

2016 £ 3 H 27 H, HF+=mhEES &4 mm, W Eema 7S
“CHRETR” 2 “REERERTESF RS AT K,

2016 453 H 15 H, HEHIES T ¢ “Bhik HLE” 315 WE—— R H A
FIRZFR . HEEWE N VRIS H AT e, 1805 E3E KO RE T “#
RE RN ARG ENY)” , WL SRS .

2016 45 1 H 18 H, KAIEHIK “2015 hEIES R AR b, HEEahlgK
(050014) 2R3k 2015 “HZHRGIHE HERERE” ¥, M 2F 18 M HE M (160515)
3K 2015 “Hp A e A R 4

2016 4F 1 H 15 H, 2016 <Rl PV GF 5K IR SN | “ S Lmik
FER 2SS, TR G PPE ST SAH IR, e “Fa=x” 3R
B B LR ) R 2
4.1.2 BE&EEE (BEELE /M) RESLEBENFEN
RS A [ 3 e 22 8

TEZE Mlk
% % CBHER) TR i
EIREM | BEH W "

2003 G SR TEIRYINR

[ 2 WAL Ao SO :
Py HAT. WS, KIS
. DB AR | 2015-11- | 2016-12- .
K7 R Ve /s 9 o7 11.2 TAE. 2009 4 1 HFIN
em NI 3 AT A ).
T

PIAEE e A F 0 e

10



M

HiE S

BOSERA FUNDS

[ A ZR Al (5 77 RUE T B Ik & 2016 4FAF AR

AU eSS LN AN Y )
30 Rfftrrdk gk &
[ 2 AL B S S I A TR A 4%
PR T AR BT T
WAk TS SR 4
SEWIR G A
HALf ek G I A
aififii et A E Al
mifiir k. A SR Al
itk R RA
I, TR AR
. MR EAif RS
&, ERR AL RIS
A fifirr it &, 1H
N i e SN LI
ke fifirrk e, M
AU R I 220
S i 5 SR M52 2 < A 0
B, DU E W
P B A 0 A M S I
HAFESA 4
TR SO0 37 5 B S A it 2
EN AR I T SN
T 225 18 A H g Tt
& ERRE AR
AR TR e SN
I 221 18 AN H 2 Tt 4
T 2228 18 A H g Tt
& ERAR AR
i fifir it &, 1H
I 22 18 N B I itk e
I R aififirr it &, 1H
I 2246 6 A I i<
R S, 1
Al ek & T
2R 18 N H EIT ik &
LA fi ek &, 1
I AR AL i foe o ik . TN
MELi iR
SRA IR G I 22
RIS WA
aififii et Al
il dE . N 22Ul

18 N e i e 3 &

11




S| R E &

[l

BOSERA FUNDS I A 22 2l A5 (5 5 AR FR $ T 0 42 2016 SEAEFE RS
S,
2008 4E & 2016 AF1E P24

GER AT TR, TifE% 4
S, Bl insE.
2016 4NN T I e 4 3
AIRAF, BULER S 51
Fl|—4F 2 HIFF I 55 2k 4
R A e 5 4. 1
AR B A i Fr e 4. RIS

o S A R
T S o pa g 2016-12 B o4 %@i&@#%ﬁi@?%
15 Raififiimite. W8GR

diffifidedt s, MLl
D A SR AP L
TR S TEE M AN 4 £ 5
PG TEHB A AL (5
B I HE 57 AU 57 5 7
& T RS 0 2 4
TR M A Al 5 5 0 2 4 1) 2
&%,

2012 £ 7 A M BT E K
N ‘ SRR F 0 AR B R O\ T
Eg&ﬁﬂ:wa - - % oy >
BE ;$%;%§ 2“;” - L5 | EEAEEARAR, Wi
e W5, BUTEH T A3k
Hh 4 AT BT

e ERAERIH . B H IR A S G BRI EE IR B RS . IESR Al SR
MATA 2 GIEZRAL AL 5 B BTN ISR ILE -
4.2 BEANREHNFESBEERFE BN REH

RGN, AESEBENIEME T (e AR EREF SR S i) R
HA TS AN . AT g3t & FAMHEARA A E I HE . IFAEWSHE . B
R, BUE T, BUE TAES R RIS BEAE I3 087, N RA N
KA. RGN, BT UEZF 17 Eh S R, AR & 8 B BB s I g bk
PREGIEOL, B8 BENAE R E IR N BEAT T %E, X3 G0 AR A A 2t R it

4.3 BENREHNAFZ S BRI ETUH
4.3.1 AP35 BRI I 52

AW, R GEHRRESEHAR ARG HER TR MAHCER,
A2 E T AP HEMRE) , M RE LN THEEERTT, 7000 —
Hitih M Z R BRI I e MR BB R AP 5 E N R, SR f R

12



ElENEs

BOSERA FUNDS [ A ZR Al (5 77 RUE T B Ik & 2016 4FAF AR

SV S5 AT T FEABRIYE, [ AR 38 I 5 Ak 5 2 BT DA B BLI SR B R 2 7] AP X A5
FHMARBRTEHE .
4.3.2 AV 5 BERPAT BN

WMEWIN, ARSEIN KT T GERRRESERATANTPLSHERS
RO L T A2 5 A A
4.3.3 RELGIT KT H

5 P R KA S AP TE R WSS GAT N
4. 4 B NSRS R R AL SR L U
4. 4. 1 MEH N BE SRR RIEMIZIES T

2016 FERFEGIR T E T T RONIE RIS, 4] B T3 A XU A B8 <6 TS 19
HE, GirmineEte b7, SANZFEZ G, REmEEsEn, FIRG0H K
MR T — PRGN RAT, MG RAIH THENRHC. HEANEELZ G, it
FHHFIZRED TR T2 5 KiE LA, A 10 H FAILCE, 204758 B i by
WO BRI T I R HRAT 22 AMB: B 4% [ A [ A SR 8 N ks, iR
DURIZA AR . MU a2 EATIRAER, 2016 fE44F 1-3 4Efigr BATHIE 30BP, 5-10 44
Rl E4T 10BP, 20-30 FRFRARRF. MWIRE LKA, TAEIV 18 ik 1. 48%,
B il £ 5k 2. 35%, Sxmbfiie% K 0. 71%, AL AR4E%E Lk 2. 46%.

2016 41, AREEESRFFEAMFRATFERAE, 4R RO AE,

AAE AR S KT A% 1033, HSARIL IR B KB R, 31X — REE R b
AT e AR AT, T IR A 1 Tk SRR R 22 RS R 22 IR 4 31 7 A T
b AT SR BRI, TR an I aa Ui, BRI ZE RIS A 2 XOT IR
[, AEeATTEEE, WahEIREE FEEE, AT A E SR
4. 4. 2 MEAAN TS KSR

B 2016 4F 12 H 31 H, AEGHFUFEDY 1. 0365 JG, BRI EUHE N
1. 0535 76, WA HANFEIE KRN 3. 12%, FIEDLSEEAETKE N 2. 70%.

4.5 BEANNERET EHFT G EATWES MR ERE

B4R, RATEAATANIA R — KB M ELL, TERATEFATAEER T, 5 HNI A
BN TR SLETEZ D H T, B ARG O 2R o T —4FR,  JA7 K 4 ity R 2 7 7
2.25%, SERBEMFEWMAGN, WATRIMIGH LR T HREEZ T
AR, AT ZAAF A T R 35 T . BEE AT X Rl AT e, sl NI 5

13



ElENEs

BOSERA FUNDS [ A ZR Al (5 77 RUE T B Ik & 2016 4FAF AR

BATH, FEIm AT I LR 2% AT,

(BT 320 2 RO SATHEALAF B H AT B ARl AT AT 7R (ERE, BATA
REMGA AT EATHT ) R

KWIRE, @b MrigHs, HATsGissKorrfiss AN, foriiaslx
A MR, EARFFOZE T KIS TFRTANMER . (HiE
WL AR, AR A R, OWBCR B B B e T 4 B
WK BIEER R ", G5BT ZR A A e Rl i AL AT UG R F T, SR B B 1 S )
LIRS “RafEr R AN “R@sERa T, RAIVEGbR AT R YR T, SRR
“BRMIETT” o FEHET A, BT IRA R A BCENME, (B FREILE RSV R .
FEIIRAE , Pah I XU 14 ¥ AT 15 2 78 70 BRI IR Z2 AN F R 22 A AR A A 25 1Y)
EATAS A MEASERF SN USRS B S 0 B WIRRAZE MM E R Z G2 B &R,
i A = R B 1 2 aidbr.

A EBAEFEE DTy IR R B, PR U IR FREE AR, SRR R A #
PRSI,  PAREARpB sl PEAN SR AR f i 2t
4.6 BEANEARAEEHRRBEZ TIEFR

WEWIN, AREE NN E B AF ™8 B 5 A SGE AT M A,
E 583 PN AR 1 BEMIURE T (RO IR, HESN PO 2 1A S R0 1) P48 It PO v S5 sl X i
SRR ISEM AR 2EEHN GRS, B, EfRaE. LR EaEs)r
X K RBUEI, $e i SO B BOFRER IR LG I . A ] I SE AN 4w Ay
B IR AR S S N 2 2 e AT & R OSSR DL AT &, R R R A
SRS N IE I A E B2, el AR =S, S A H R
Rtz

2016 £F, oI, BMBHE, flE. BITMEE T (R Mgk
SHBEEBIE) (N RS E U B E AT M)« (R 2R e U 1T
RS BRAETAY (SRS mah e S BRI RE) RIS Z B ANED
(CZGERA T B EHFIE) o (I ETF S X EIHIE) CE L R
TAEFMDY « OF kel 55 HUN) &5 BERRRE T S . e IR 7 % A 5
B R CIRBTEEARND) DA RSB 1 I PSS B N AR B A R
AWrEE “HNEPRREERAR” « “MNRRRISGF RS FEHT G, N
T AFEITIZE A BHE R AR G IS /EI XS S TR R e AT g 5 e fr

14



ElENEs

BOSERA FUNDS [ A ZR Al (5 77 RUE T B Ik & 2016 4FAF AR

GBI, TSRO S %, R QER TR S S ENE) 1M
T BTN, AT ARSI E RS, SRR EHE
TAE.
4.7 FENNIRE N E S ER RS EF T

AFEEE TN AT REE S AME TAERT S A GE R A L &6 R e, i IRE
ESHEMER A G, ARRYEF RN GE, WAL I B A TR A )L
HZE RS (LUFER “MHMEZERS” ), HlE T EBORAGERT . (S EZ SR
RHEFZENELEH, Bk, Hialn. srailasi N K& B 55T A
BAER T NS R A, BEZMEN FASS5MEZ R4 TE, HiEdis
HZR G2 PP S AR o AR R BUA IR 5 UL L TEL ), A
RPN SR RE AT RE 7, BAT 4 (M v o A48 23 A 23 IR 5t T B AL
A RIEESMHER A 53 fT A AR EBCEARET; B R R
FiGEAT B I A A BRI P 1) — B WIS L BORARRE 7 AT VP A 25

Z 5 EREN & T OB AR SITEERAT NS THINE S . 88 MRIEEEE
TSRO B 4 Al Al S B TH S BAT E AL ST, MR RN, FERERAT R ST R A
SEHARER SRR, R E R EUE W IS Pl (B R 2
KA A EA R BB A SEINE SRR F R NI Bk, PR S5hE
AR 7 Z I AAFAEATAT 8 KR 25

AREEEHANCH P REFRFICEREARITARSZE RS, hHLL e i
PEAEARAT 18] RV T 3752 25 (A5 2 i v ) A 4B 25040
4.8 EEA TR H Py G 23 Be 0 A Ue B

W 7 B JEI: FE IS 7 Bl TT S A IS AL AR AR, R TG
B 2R s I DR A B N RS B AT PR T AR AR, AES
WIS 70 Be 7 SR I8 7 41 BRI Ri /e Ja B i A B AN REAR T TaE,  RIEE &
WL 2 53 B 4R 11 110 5 <o 0 B0 9 25 B PR B A UL 28 2 T 4 05 AN RIS T T

AESEIANC T 2016 4F 4 7 25 HAA AT, L2016 44 H 21 H LA AT
SrBCANE R, AREGR 10 (B BUR LA 0. 170 Je AR T,
4. 9 MEPABEBANEESTE NBEE SR = ETE BT 13

o

S

0

15



S| R E &

= BOSERA FUNDS I A 22 2l A5 (5 5 AR FR $ T 0 42 2016 SEAEFE RS

[l

§ 5 FEAME

5.1 MEHALESTEE NERTEHLEH

KRN, FRZEATROBAERAT (LR “ARIEEN D R ZR 4L
FFRAESF A (LURAR “Adke” ) MIEEERET, MRy GEFFIREIHEE%)
L HAMA RIFAREN S B & AL E A RE, AEERE IS M BrA A
M 4T, e RPURSTEAT 1 MR 55 -
5.2 FEEANMEHNAZ SRR BEMMTRE. #ETHE. FEIEEFBRLK VA

AN, AEE IR GEFRBIEE ) LA BN, ReaR
AFEE I E, AR BBHE T b B A NE, WG T E R T
B < 03 BT FH DY [ 0 FED U 5 LB B < B PR O SR D5 T AT TN R R, RORIUAS
BB AR E R S0 AT A M 2 AT 9.
5.3 EANKEREREHMHEBFANBTNEEL. HEHANTERREL

AR A, H T B < PEAT PR 2 7 G B AR N R AR AR T o B 5548 b
FERI WSt Res GE: WSaiHid i “ el TR 3 RIE
ENEZEEA) - WEHGREENERL. HEf. 2.

§ 6 B iHRkE

W HEKIE R 7 (2017) 26 21673 5

[ ¥ R AL G 7 DY UE SR B B R BE S O B N

FRATTH T TS5 PR O TR AR 2R Al 5 5 F5 BUE 5 B R 4 (DU IRR T AR 2R 4l f5 453
K7 )&, B 2016 4F 12 A 31 HAT 2015 4 12 A 31 HHE = 7K.
2016 FEFEA 2015 4 11 H 19 H GE&A AR H) 2 2015 4 12 H 31 H AR FRE
TR E A (BB H) R BN LR 55 R I
6. 1 EEEXN M F MBI T

Gl R R FN R S5 iR R R R A0 0 (RS BN I B A R A
A HEZ T XIS

(1) FRA 2 TR ERIE 25 B A L S (DU R RR P IR &)
B F 25 45 B 2k g b 2 (BA R TR AR [l 2 ol W ) R A R0 DRI S e VP ) 2 447k

16



ElENEs

== BOSERA FUNDS [ A ZR Al (5 77 RUE T B Ik & 2016 4FAF AR

S BRAE G I 55 1, AL S A 70 S bk

(2) ik AT R AR, DU SRR AAEAE T R R A R
B E KR
6. 2 M THT R FAE

AT TAT R AEIAT BT ARl B 5 4R R R H T L. FRA e o
VM THIT S A 0 B E PAT 18 T AR A A A T U B o 0 SR AT T
o R 2 TH RNV GE A S U, - RIRIBRAT B A DK I 45 4 3 2 15 AN A7 A2 B ORHY
AR B G BRI .

BETE ARV RSt i v AR Y, DASREUCH R 55 4R 3R S AR B8 (1 o THUESR . 1B 4%
0B TR 7 B Ty A 2 R U R T, 8 6 T 2 i s R 5 B I 45 4 3 B A
R VPG o FEIEAT RS VTAR I, A 2 1T 285 5 5 0 25 3 G 1) 0 2 o B4R AH 56
Mz, LB S s TR T, B H IR R A S R R S L.
T CAEIC A5 PPN B R ) 2 TR ORIt G PR 2 oAl T & 2R, USSP
WF 254 3 () AR B

WAV, FAVKIUGEH THES R Fe 5 &AM, NREF TR IAHE 7 5.
6.3 Hit BN

AT, F Tl 8 2R 53 5 25 P U 55 41 A BT A B K 7 T 4 B Al 2 T
FNTENE 55 3R R IHE T TR B EE M 2. rp B Sl Hp 2 R AT I S K Fo i 19
B AT\ S SRR g, A SOk TN M 2R 452 2016 4F 12 H 31 HA 2015 4F
12 H 31 HEW SR LL % 2016 SEFE AN 2015 4E 11 A 19 H GE& &R H) &
2015 4F 12 H 31 H 1L A 2878 R A B 1 E AR B 1O o

SR VISEL PN VM2 v
IS5 FT (R AR 38 6 1K)

hE - BT VEMZ M

20174 3 A 24 H G S/ S

17



ElENEs

E= BOSERA FUNDS LA A 2 4 0 R IE 2 B D 4 2016 FFAF S AR 75
§ 7T EEMEHER

7.1 BERfR

St AR TR 2R Al (R o5 BIE S R %
WERIEH: 2016 £ 12 A 31 H

Hfr: ARG
AHIR EHERER
i S
2016 4212 H 31 H 20154212 A 31 H
Bt - -
HATAT K 7471 8,969, 349. 83 4,044, 681. 27
GRAN & - 1,761, 904. 76
A7 tH ORIIE S - -
o kG R BE 7 4.7.9 1, 352, 403, 700. 00 990, 072, 900. 00
Horh: B - -
HERR - -
foiF7 B bt 1, 352, 403, 700. 00 990, 072, 900. 00
GO SCRFIE S B - -
PR -
e Rl 7473 - -
KN Gl BE 747 4 - 1, 100, 000. 00
RLSGIE 37 HK - -
Ivdhelpst 7475 30, 759, 605. 50 19, 238, 610. 34
RIS BER - -
VUL ISR - -
ot S T A - -
A5 7.4.7.6 B -
2oy 1,392, 132, 655. 33 1, 016, 218, 096. 37
AR EEREK
R BTA E A 2 S
2016 4212 H 31 H 20154212 A 31 H

18



ElENEs

BOSERA FUNDS I AR ZR Al i 77 B ISR P BT L 4 2016 FFRAF BEHR S
Uil - -
TSR - -
A8 Gy M Gl 47 fit - -
4 SR £k 7473 - -
St [ e < i 8 7 K 360, 039, 439. 94 -
JSLAHIEZ338 Bk - -
JS2AE B [ R - -
JREAS A SN H T 262, 295. 76 114, 498. 31
AR 9 69, 945. 52 30, 532. 86
JSLAS B 5 IR 55 9 - -
R 32 5 3 7477 18, 743. 56 5, 797. 50
JSE A F B - -
ISEREEISS 178, 190. 25 -
JSL A - -
19 3 FIT S A £ - -
HoAth 6145 7478 190, 000. 00 -
il s=ni 360, 758, 615. 03 150, 828. 67
FE &R : - -
SO G 7 4.7.9 995, 097, 707. 91 994, 624, 130. 68
Ay B 74710 36, 276, 332. 39 21,443, 137. 02
EENEE T 1,031, 374, 040. 30 1,016, 067, 267. 70
SRR &R AT 1,392, 132, 655. 33 1,016, 218, 096. 37

e L. ol H 2016 4 12 A 31 H, e BUFE 1. 0365 Jo, MBS
995, 097, 707. 91 3.

2+ A S5 A ) S bR g i UTI] g 2016 4EFEAN 2015 4F 11 H 19 H EeaRAEMH) 2
2015 4F 12 A 31 H k8.
7.2 FERE
i FEAE: AR A TR BRI T R S
A #2016 AR K& 2015 47 11 A 19 H (E&AFAEMH) % 2015 412 A 31 H

19



—
Bt HHES | ‘
= BOSERA FUNDS T AR R Al ot 5 AU TR 5 P 2 4 2016 FAEE
A Nt
AEEERT L HA )
B
20154F 11 A 19 H
WH MHES 20161 H1H=E
SHEFERH &
2016 £ 12 A 31 H
2015 4 12 A 31 A
—. A 38, 962, 744. 75 16, 084, 447. 22
1. 2N 71, 490, 692. 10 1, 730, 618. 22
=|
Horpe AFRCRLEHAN 74711 66, 695. 65 31, 464. 75
i SN 71,423, 316. 45 1, 245, 268. 90
i & Al IS PN - -
NIRE SRS I 680. 00 453, 884. 57
HAth R 2N - -
2. BRI (R EL “=7 IHA)D -3, 564, 789. 19 -
:/H\:EP: Hﬁ;ﬁi‘&ﬁq&gﬁ 7 4. 7. 12 - -
el - -
i BB 7 4.7 13 ~3, 564, 789. 19 -
FrE S FRE R R U A - -
e R RIE - -
fir TR 7.4.7.14 - -
MR i 7.4.7.15 - -
3. A RIMERE A (R BL “-
. -28, 964, 120. 60 14, 353, 827. 90
SIS 7.4.7.16
430 (BREL “—7 SIEA)
5. HAbURN (2R BL “=” S5
962. 44 1.10
7.4.7.17
W =\ #HH 7, 234, 695. 59 174, 157. 23
1. BTN 3,103, 711.49 132, 599. 80
2. LEH 827, 656. 44 35, 359. 93

20



ey
F; %SHEJAFEU& TS H 2R Al 6 2 AL T3 S BT B 4 2016 ARAF R
3. BT - _
4. 5 A 7 4.7 18 4, 025. 00 5, 797. 50
5. MESCH 2, 881, 402. 66 -
Forpre S [0 4 il 5T S 2, 881, 402. 66 -
6. HAh 2 7.4.7.19 417, 900. 00 400. 00

» = ﬁﬁj)

=\ FEES (FIREMMEL “-

31, 728, 049. 16

15, 910, 289. 99

i TSR

F

MU, #AE GesHl “-” 5]

31, 728, 049. 16

15, 910, 289. 99

7.3 FIEENR (EFE RIIR

St AR AR A R BN R R R e 4
HA: 2016 4EFF & 2015 4F 11 H 19 H GE4&4

ZIS 8

FEARH) & 20154 12 H 31 H

Hfz: NRMIT

BH

20164F 1 A 1HZE 2016412 A 31 H

73]

Sl E

K73 EEAHE

FraER &

— WA E B G
(e

994, 624, 130. 68

21,443, 137. 02

1,016, 067, 267. 70

OIS S E 2 = ST e
3 S A s B OF
LURAINED

31, 728, 049. 16

31, 728, 049. 16

=L RIS M HEE S

FEAE S S E AR B
473, 577. 23 20, 090. 17 493, 667. 40
GFEMD LA “=7 5
HH)D
Horp. 1. 34 HmER 1, 400, 466. 28 58, 475. 91 1, 458, 942. 19
4 AR -926, 889. 05 -38, 385. 74 -965, 274. 79

VU A S e B < B

-16, 914, 943. 96

-16, 914, 943. 96

21




=enns

BOSERA FUNDS

[ A ZR 4l 5

G TR PR R4y 2016 SRR

A NIy B A 5
SAHEARS) GRERD
u “_» Diﬁﬁu)

Ty IR E B G
(D

995, 097, 707. 91

36, 276, 332. 39

1, 031, 374, 040. 30

¥H

bR BT ELSHTE]

2015 4E 11 A 19 H (BEE&E&FAENH) £20154 12 H 31 H

Skl EE

K73 EEAHE

FraER @ &7

— W E B
@ RELI=D)

200, 160, 078. 19

200, 160, 078. 19

L AR E s A
3 S sh B OF
LURAINED

15, 910, 289. 99

15,910, 289. 99

= KRS H LS
PR i E AR B AL

SAHEARS) GRERD
U\ «_» iﬁﬁ”)

794, 464, 052. 49 5,532, 847. 03 799, 996, 899. 52
(FHER L, <=7 5
HHD
Horp: 1 EEEHIEEK 794, 465, 145. 91 5, 532, 854. 09 799, 998, 000. 00
He 48 Rl 3K -1, 093. 42 ~7.06 -1, 100. 48
VU A S ) i <5 43 T
A NGB = )

v R E R G
@ RELI=D)

994, 624, 130. 68

21,443, 137. 02

1,016, 067, 267. 70

AR BHE W 55 IR ALK R 7)o

A 7.1 B 7.4 WMEREH FI 5 NEE:

FEEBAMTIN: LR, FESE TSN EER, SRSt it



ElENEs

E= BOSERA FUNDS [ A ZR Al (5 77 RUE T B Ik & 2016 4FAF AR

7.4 RRMHE
7.4.1 BE&HELRBN

I I R AL G T A TSR B B 4 (DL R IR “AIE 47 ) G [BHIE SR B B 25
e (URFERR “PREIEE 2 ) IER YR (201512442 5 (T #ETF IR R A6 i d5
RUES B S MR ) e, Bigm S A IR A KR (e NRILA
IEFRAR A A (AR ZR AL G TR B SR R B I S AL & B IR T ATF3E4E.
RIS NIRRT HEIE SR T S, FEMIRAE, BRI LSEN RG4S
FEFESEEE 200, 160, 075. 74 76, M&MAKIE R TR % B (REpRI 8 A 1K) 546
KB R T (2015) 5 1270 SR B G T LARAE. ZrFfEIEE &%, (HRHBR
AR AR SRR R SIS AR T 2015 4F 11 H 19 HIERA%, HEESRAMA
[R5 4 i BLE AN 200, 160, 078. 19 i & ail, A A B SR RIT & 2. 45 k4
. AREESNESEH)ONENESEEARAT, EETE NN TFLRITRGA
{/NEI

MRS (R N RILRIERE ST 4050 R (I R A MR R i R 3 &
BEGRD) WA RME, RESIBTN R EENAA RPN E 2 a2 m i,
AFEER SRf. Sk, ARG RATEE. TR EIRTIIR. Tl
G B SCHRRUESR . IR AT 9y BEAS oy AT B 206 40« i MU . RATAF
FREEVE A B LI M 2 70V i 4 5 5 ) A ] 5 Wi 2 28 4 ik T L (1B ZRUAF & v [ IE
WA CHE) o« AREES AT TR BUESR AT ™, MARG T i g7
(P2 B2 Gy nI AR AL A bR AL o WIS Hefiidr e BE G B AL G Ly A4
SR I ELIAIR T 4 58 72 1 80%; AR 4 R B 4883 1 H 76— 4 LAY AR
I LU AR T IR 7 1B 5% ASFE S MBI E . — AT E
W R (BlE) +1. 2%,

AN 55 PR B AR 4 I e 4 A P NPT B S A P BR AW T 2017 4 3 H 24 Hitt
HEAR
7. 4.2 STHRIREI Y ] ZE A

AT 4 (I S5 R R LRI BEH T 2006 4 2 H 15 H L LU AR R (Al st
HENN — FEAHEIN) & TURAR S THAEIN RAR R E (LR AR “ Al vhden]” ) .
[EEME 22 A0A ) CGIE S5 3R S &M B 3 XBRL BEAR SR 3 5 CHERER 5 AN 4E R 25>
) v R EIESRR RS e (BURRIRR “ i E e ) AR GESR I 4

23

H



I

S| R E &

— BOSERA FUNDS [ A ZR Al (5 77 RUE T B Ik & 2016 4FAF AR

Fﬂ

SUMZEN SR« (R R B S R S R S R S G R RITEM &k
Bty 7. 4. 4 AR ERE NS 25 o B GL P 2 R AR A ISE B Fe v i R ATl
2 A S o
7. 4. 3 BAE NV S THAEN K FoAt A SR € H P B

ARFE4r 2016 EEA 2015 4F 11 H 19 H (Be&FAEMH) £ 2015 4 12 4 31 Hik
AR S5 R RAT G Ao T PSR, FUsE, se b el T AR EE S 2016 4F 12 H
31 HAN 2015 4F 12 A 31 HAEM 55K EA K 2016 “EFEAT 2015 4F 11 A 19 H (& &R
AERH) 2 2015 4 12 A 31 HIE R IS ORI 803 2 3 1 I 45 5515 B
7. 4. 4 EESTTBORM&THET
7.4.4. 1 &H4EE

AIEELATEE AT 1A 1 H#EE 12 H 31 Hiko AW 5352 1052 br g i 30 )
N 2016 FEFEAN 2015 4 11 F 19 H (& FAERH) 2 2015 45 12 4 31 HikJH .
7.4.4. 2 EKALL T

RIS HER AN o AR T
7. 4. 4. 3 SRFE SR G5

(1) xRt = 1 7 2K

SSRGS TR AN 43380 BLA ot E v & B AR v N 24 095 f 19 4 ik B¢
PR RISGERIG. AT fE Al SR R R . ARl (N SRR T A SR 4
St e R B AR R . ARSI SR P o FON AT A Sl K
FEA 2R

ARHEL H AT LASE 5 H FREA R 5005 70 O DL o TH& B AR S ok N 243
WA ER T LA SR ETHE B SO E AR B v N0 8 10 B R 557 78 557 657
R LA G SR T2 AR

ARFE SR (K A G b 55 7 43 A RISGR I, BFEEATAE R RNIRE R 5t ™
FOHAD BRI . SSCR IO FRTETG BT 3 A R [l W4 40 1] 7 B mT 7
SE MARATAE S e

(2) Sx bt i 432

SRR T WA IAN 2320 BLA o & AR S TH N 24 340 2 1 6 R 472
it S oAt b 5t . AR 4 H AT JC SRl 55T 70 N LA A ot i Th & HIL AR i N2

B
AT a8 R . AT S FEE 10 F A S B 7 BB 4E S 191 D 4 Rk B 7 RN FLAth 242
24



ElENEs

BOSERA FUNDS [ A ZR Al (5 77 RUE T B Ik & 2016 4FAF AR

INARE- ek
7.4. 4. 4 SEEFNESBARKPIET N FETEMEZIEFIA
SRR P B R T A SRS Oy S TR A I — e, %A M ETE B £
RN LA RME T HIAZ T N SR A S Al Bt 7=, USSR A AR G
A G BRATE NI A s 0 TSN R R A TR R H BB R H 2 S H
B, B A ST H o RRSCER TN G A < R A7 £33 AR AH DG A2 5 S VR AT 4R
RN
X T PAA o BB B AR E TR N S R i e R e, AR A M E AT S St
Vs ST RESCGRITURN A 4 i 47 R FH SE B 2805, DAREAR A HEAT i it i
SRVE R NI 1, P IERIA: (D IEZ SRS SRR
EFEBFIZIE: (2)  ZEmP= OB, HAERSWESMEaR L LTFa IR
BRI AN T BiE (3)  EZEME O, BARERSIRRGHEERRE
TR R At 7= A AL LT BTA 1 USS AR, ER TG T 6 2 am gt =i .
GRbvE e b RN, K IME SRR 2B, TEN S I A
4 Rl A7 5 R L ARE S5 AR B A DR AR, 2 R Sl 7 T B L 55 O
%

FRAGER > o 2 AbB 0 K IAE S SO O Z TR 2280 T N2 9 i
7.4. 4.5 <SRBT AE: Rl O 67 ARG EL R U

AT G FFA I OITR B0 SR E 2 Se O I F3EAT A4 1E -

(1) AL R I ) <l T A% AN H 3258 5 ik i g o Fe (i At H e
A5y, ABRIEAZ 5 H IR G5t A B R A B R A HAIE SR AT HUR R R AL E SR i i
MIE KSR, Hmdi s o H 3558 By ks i 2 et

(2) AT e TR, WfiE HJse 5 Hdi s o AR &5 A sk 4B 1 &
KA, SRS A BT 1A S 3 RS R 3R, BB 52 5 i A LA
AP IR

(3) H&fh TAAMMAAERKTY, RATHS 58 %R B UAET bR 2L o)
RS SRR A AT SEPE A E BRI E 2 SEUHME. MESR OIS RE RO BB
5y W) 5 B AL AT T 358 5 FP A R A RS« S RS ot _E A (R AR HL At <k T L 1) 24 T
NAHHE Bl EITINERIIBOE MRS . RIS EEORE, AT fe i AR R
HTisnZ 8, W RS A SR E MR B 5

25



ElENEs

BOSERA FUNDS [ A ZR Al (5 77 RUE T B Ik & 2016 4FAF AR

7. 4. 4. 6 SRS Rl 4 AR I HEAN

AREEEFAA W R A EEA G R TE  Mg i ffi. SRS 1) HAAH
B ORI SRR E UM A E BORIIAE R FTHAT I H 2) 38 5 007 tHE & 4% 140
LRI, GrRbTe e S SRl G G S R EUE B SR R AR
7.4.4.7 LW ESE

SIS S N SR AT I AR BT S5 4 A I B AT 1T 451 2 - v 4 0 R 43 I I 4%
o ET H T RSE [ 5 S Fr) SISO 478 )y 4 i) i 4 I A A L B R [Tl H A
B} o3 ER e ARNE [ 23 1) B35 5 4 e 40 BT 51 AR PP N 4 1) SEE WS 18 I AN e e 4
S IR Sk b

7.4. 4. 8 | FHES
i os P UE S HE SIS AR SEITPE S . CSEI- T UE 4 PR 7 FR Iy i e [m] 5t

SRR, ER BN [ BRI A 4 B R BC K QLS BAR 25 o B e b A
(I8 A SEIIL T 4 i 70 FR W BRUSE 9] BE 45 3 AT, FR D BSONE [l SR 0T v 60 25 f 4 R 0t
A SO AR B I LU BT S S A0 B 8 P v T R 8 PR W B A H B0 4 TR [
IWHWF, TR AR BANE/ (Rt 71650)
7. 4. 4.9 N/ (BR) WEEAMT &

TR $5 UL RE A S ) 8L AR P 4% S TR 3R B R AT AN v B R B AT R e IS I 1 100
N HTR RAT ARSI S N TR BLE B3 A A LSRN o

DA Fo B i HILAR B T N 2 45 25 1Y) 4 Rl 55 7= 76 R A 3T 18] 1) 28 Fe i 42 3
WARARMELRZ IR : TRRER, HAB NS YIGETRIN S 7] 1) 2 A i
TR, AR A SO AR S 6 4 1A o R RS

ISR T FREAT S T A R R S SN A2 S B R Ak B, SRR 3870 5 HLRVE: 72
S UNILIE RSS2 R e
7.4.4.10 BAMHFARITR

AN G T B N AR RN PR 9 7 9 3o 5 BT ) 42 2k 445 TR) 240 5 1) e 3R R BV
ZEH A

FoAty e R O BAE A T O RLE SO S SE PR R AR T B, SRl RiE 5 B4
IR BUNRNAE IR

26



ElENEs

E= BOSERA FUNDS [ A ZR Al (5 77 RUE T B Ik & 2016 4FAF AR

7.4.4.11 &KW RS ECBUR

(53 DA [R5 AL . ARSI AT A T, (EIESHEUEA A
I 36 PRI 4 21 R BORE I 463 21 R4 3 21 oL P 4 0 B M 1 Bl ik 4 0 AT P
Bt AR A BORNE R S 7 9 B R, BRI B R BN AR I R S A
i DL B G A58 5 e A IR SR AE 4 5, AR FT 4 23 IE AR 1R AU AR R 49
P o ) USRI 43 s 35 AR R 23 FO ARV P R S0 3 Dy 8, UK AT 48 4y e )
T () U AR R A ORI, BT S AR AR SR 23 I 1 AR

2B 5 A L IE S S T LR H T # B 6
7.4.4. 12 53 M e

ARG LA AL . B R, IR S BN IR IE i e 28 0, UEE
3R R B e A5 23 I B R S R

ZOE R R TR AN S P [RIH 2 T ARG 7 (1) 2 R 4 Re e 7E H o
WA EON . KA (2) ARIES IS R VP AL o 28
AR, CAYGE ) HBC B R PP O SE;  (3) AN 4 e RS HUAF i 20 B 43 (R U 55 IR 15

ERRMI SR ESEA R2THEE . WRHABEZAZE WA A UL TRE,
I ELil R — 58 A, & HRA—AEE .

RIS HATA— N — L E 5 RIElE, NREPESE L.
7. 4. 4. 13 A BE RSB S TG TTH

AL A 25 4 (1 A L i D 0 e [EE M 4 AV IR B A T A (B S 45 A, AR TR & ff
AR 2553 55 $5 55 14 2 oA B IR F PR At 8 75 322 B L OGB A v n

FEARAT IR [FNE 3578 25 it o5 b b, AR rb [EIE S 230 e 23 77 [2007] 21 5 (5%
T F5 8 B8 3 G AT <A 2 THHE D ASAE ML 25 AR BB T HN A DS E U@ &n ) R
EF AR E A SN . ASFEEFEE FRAT 7] R T35 65 55 12 DL I 47 LAl A
FARMSEARRL . S8 45 8 el b Je B 57 8 10 45 A IR ST A mI L EE it
7. 4.5 STTBURM&THETHER S DK 2248 58 1E 191t B
7.4.5. 1 &TFBURARE KU

T
7.4.5. 2 &THETHR BRI

T

27



ElENEs

BOSERA FUNDS [ A ZR Al (5 77 RUE T B Ik & 2016 4FAF AR

7.4.5.3 ZREIER R

T
7. 4.6 B

MR BGER . E B B RIFL 20041785 (G B RKBLE e R TEHR &K
RS BUBOR @B  MAL[2008] 15 T AT B T HBORK @R
AL [2016]36% (T4 E LB ESG AR B A I8 A A [2016]46%5
(KT — U T & SOG R SR RBUR AT« WAL [2016]70%
(KT G AT ) A SR S50 (R IBOR (b FR 8 ) A FLAAH SR A B RN ST 55 4 A
FEBIH -0

(1) T20165E5H1HAT, PLRATES T ASEER AR T EBRIERTEE, AME
OB YA o XHIEF5 18 B 4 3N I8 2R & SR I I S e BBl .
20164E5 H 1 H A, <mRbolk 2 E MBSO SR AN G E B . SHEFR R TR & B B NIz
By TSLFH LN AE AR, XA b 7 BURFA5T A S G il R M A SRR 2
NIRAEIGERL

(2)  XEEMUEH TR IE RN, AL HEHREMN, GiFErF Rk
NJHARBON AR T8 .

(3) ARSI FEZHRREWON, L R AT 555 1 AL 7E 7] 3 4 SRR
AANAREL20%H I N A58 -
7.4.7 EEWERETE KU

7.4.7.1 BATHR

Hfr: ARG

IR FAEER
e
2016 4£ 12 7 31 H 20154 12 A 31 H

TR 8, 969, 349. 83 4,044, 681. 27
& SR - -
HAbAF K - -
At 8, 969, 349. 83 4, 044, 681. 27

7.4.7.2 XG5 EE&mMEF"
pfr. ARG

28



ElENEs

BOSERA FUNDS

it H

T A 2R 2l i g AOE SR BT A 4 2016 SRS
ARHIR
2016 4 12 A 31 H
A YN IWINIED N SN EAR S

Lo P - - -
fitzz | HRATHTT 1, 367,013, 992. 70 1, 352, 403, 700. 00 -14, 610, 292. 70
Ht 1,367, 013, 992. 70 1, 352, 403, 700. 00 -14, 610, 292. 70
B SCRRIE SR - - -
54 - - -
oAt - - -
At 1,367, 013, 992. 70 1, 352, 403, 700. 00 -14, 610, 292. 70
ERAEERER
GgE| 20154 12 H 31 H
BA ARME A FMMEAF)

5% - - -

&5
A5 iy - - -
fitze | WRATE T 975, 719, 072. 10 990, 072, 900. 00 14, 353, 827. 90
it 975, 719, 072. 10 990, 072, 900. 00 14, 353, 827. 90
B RFIESR - - -
#é - - -
FHoAth - - -
At 975, 719, 072. 10 990, 072, 900. 00 14, 353, 827. 90

7.4.7.3 fiESRMKE ™/ Hf

AR

29




ElENEs

E= BOSERA FUNDS

[ A ZR Al (5 77 RUE T B Ik & 2016 4FAF AR

7.4.7.4 INREESBHE™

7.4.7.4.1 FEWMENBEERE - HIRKH

Hhr: NRMIT
AR
T B 2016 4£ 12 H 31 H
K T A NP TEwiim)
5E 5 T SR N IR A 4 R 5 -
HRAT 7] S NI 5 4 il % i
At 7
AR
i H 2015 4F 12 H 31 H
VK T AR 5 Forpre SEWrI 1Y
S5 BT RN IR A 1, 100, 000. 00 -
HRAT B] SN IR A 4 il 55 7 - -
ot 1, 100, 000. 00 -

7.4.7. 4. 2 IR ZWr= [ AL 5 P B EIfR SR

TEAH
7.4.7.5 MBFE

Bz AR
. EN GPS EAERER
2016 4 12 1 31 A 20154E 12 31 A

W A7 A B 1,032. 56 2, 744. 74
NS E A7 KR B . .
7 A H A A7 KR B . .
T2 S e A R IR - 872. 19
INLFEriez NS, 30, 758, 572. 94 19, 234, 917. 02
57 YT SN IR B HIE 25 1) B - 76. 39
7 HAC FR DRSS . .
S5 B 4 A 0 FR A 2 S . .
HoAth : :

30



—|

Bt HRNE S \

E= BOSERA FUNDS I A 22 2l A5 (5 5 AR FR $ T 0 42 2016 SEAEFE RS
&t 30, 759, 605. 50 19, 238, 610. 34

7.4.7.6 HABE>=

7.4.7.7 BTG B H

Hhz: NRTHIT

i H

AHIR
2016 £ 12 A 31 H

AEREER
20154 12 A 31 H

52 5 P T A 22 5 B

HRAT (] T 4 A 22 5 B 18, 743. 56 -5, 797. 50
&t 18, 743. 56 -5, 7917. 50
7.4.7.8 HABSHMHR
Hhr: NRMIT
. AR AR
2016 4F 12 f 31 H 2015 4 12 A 31 H
Tide 2 H) 190, 000. 00 .
ot 190, 000. 00 -
7.4.7.9 LWHESE
SHEL: AR
A3
i H 2016 £ 1 F 1 HZ 2016 4 12 J 31 H
& mH Ik T <65 61
AR 994, 624, 130. 68 994, 624, 130. 68
AT H 1, 400, 466. 28 1, 400, 466. 28
AJAMBE A CBL “=7 S -926, 889. 05 -926, 889. 05

AR

995, 097, 707. 91

995, 097, 707. 91

L. HEE R HR . N4
2. AL H20154F 11 H 13 HE 2015 4F 11 H 16 HiEHE AT & B, s
4 200, 160, 075. 74 6. I (TG 2R 4l 57

B 1] 5 e ke H 473 80

U R TR ke Sk e i UK B

E SER Ve NNy
N BRLE, A

F GBS NN B S A R RN 2. 45 JCEARFESROL S, 8N 2. 45 i & ma, L

NIRRT NIK .

31



S| R E &

BOSERA FUNDS

|T'||'.l

[ A ZR Al (5 77 RUE T B Ik & 2016 4FAF AR

3. MR (HERRAG G BRI R e & A

SHHHEUMA) FAHRME, AEET 2015 4 11 A 19 H Gk
EIYITENE AN A BB ATF IR 858 5 o

7.4.7.10 R4BEFE

[Fl) A (I 2 4l fot

Tt T SR I
HEAEME)E 201544 12 A 2 H

32

Bpr: NRMio
iH L SLH 4y A S Ay AT EEHRNE AT
AR 2, 665, 744. 64 18, 777, 392. 38 21, 443, 137. 02
AR 60, 692, 169. 76 -28, 964, 120. 60 31, 728, 049. 16
AR S M RAL 5 7= A AR B3 1, 569. 89 18, 520. 28 20, 090. 17
Hodr: FE4HIEK 23, 968. 14 34, 507. 77 58, 475. 91
B SR Al -22,398. 25 -15, 987. 49 -38, 385. 74
A4 B A -16, 914, 943. 96 - | -16,914, 943. 96
AR 46, 444, 540. 33 -10, 168, 207. 94 36, 276, 332. 39

7.4.7. 11 FZFHF)BWAN
Az NRMot

A AT 3]
AHA
2015 4F 11 A 19 H (44
I H 2016 4F 1 H 1 HZE 2016 4F
FEARH) & 20154 12 H
12 A 31 H
31 H

e (@ SIISYVPN 54, 567. 28 29, 086. 13
TE WA BN - -
HoAt A7 2R S U - -
EE AT SR BN 12, 072. 70 2, 378. 62
HAth 55. 67 -
ann 66, 695. 65 31, 464. 75

7.4.7.12 BREHREK

T

7.4.7. 13 BRI

Bpr: NRMo



S| R E &

BOSERA FUNDS

|T'||'.l

[ A ZR Al (5 77 RUE T B Ik & 2016 4FAF AR

AT L 3 A
A
2015411 H19H (34
2016FE1A1HE
EFRAEMH) F£20154
20164F12H31H
12H31H
SEHTTE (R I ot 7 B 5o A ) Rl e 40 227, 946, 368. 00 -
e SRR (R LG 20 A A B
i 219, 564, 789. 19 -
Pok: ISR S 0 11, 946, 368. 00 -
SESEAG R Z A IRON -3, 564, 789. 19 -
7.4.7. 14 fiET RS
T
7.4.7.15 BRWEE
T
7.4.7.16 ARMEZZRE
A ANRMt
AHA AT LY 3 ]

I H 447K

20164F1 H 1 H E20164E12H31H

20154E11 H19H (E4&EFHE
PH) F20154F12H31H

1. 52 5 kb B2

-28, 964, 120. 60

14, 353, 827. 90

— R

— iR

-28, 964, 120. 60

14, 353, 827. 90

—— SRS

— R

— BRI R

—HAk

2. AT R

—BUIE# B

3. At

&t

—28, 964, 120. 60

14, 353, 827. 90

7.4.7.17 HAbgA

33

Az NRMIT



S| R E &

BOSERA FUNDS

|T'||'.l

[ A ZR Al (5 77 RUE T B Ik & 2016 4FAF AR

AHA AR AT L3 ]
A 20164F1 1 H £220166F12331H  |20156F 113190 (g & FAEMH)D
F20154E12A31H
A B [A] RN 614. 24 1.10
LR e SN 348. 20 =
&t 962. 44 1. 10
L. AREE 1R 2 e R A BAMR] gk, TBE Rl 9 RN T~
2. AFEGIFE I B AR R 22 T RN HA 3 4 A VB2 (] 3% P 8 A A ik, G P B [ 2% 4 0 )N 3
o e ot e
7.4.7.18 X5 #H
B ANRMG
AR AT LR ]
AHA
T H 20154F11H 190 (FEEE AR
2016%E1 H1HZE20164E12H31H
2015512531 H
<E 5 BT i3 28 5 % H ~ -
ERATIE 3558 2 2 A 4, 025. 00 5, 797. 50
Eaan 4, 025. 00 5, 797. 50
7.4.7.19 HAhZH
A NRMG
EN AT L]
T H 201641 H 1 H £ 20164124 2015411 H19H GEE&&FRAER
31H H) #20154E12A31H
CiRaRidit 90, 000. 00 -
BN %4 300, 000. 00 -
HRAT AR - 4E 47 2% 27, 900. 00 -
HAth - 400. 00
ann 417, 900. 00 400. 00

7.4.8 BAEN. BT AAREEFRKURY

7.4.8.1 REFM
T

34



ElENEs

E= BOSERA FUNDS I A 22 2l A5 (5 5 AR FR $ T 0 42 2016 SEAEFE RS

7.4.8.2 HEAMRHEHEMR

RESHEANT 2017 4 3 H 16 HE 2017 FFEHE IR, [FIEE 2017 4F
3 A 21 HIETEARBE G a0 NI 5L 4 B IR A R B IR EM I A N, 124
10 13 4 i AR & ZLF) 0. 3420 JG.

HEGE. ERBISERT 2016 4 12 B 21 HWifi (G T &R b= R #
BRI S S BLECE AN O RL[2016]140 &), BR#ZE - M E SR kA
B EBNBAT y, PLBE = A B NS ERBBIN, B 2016 45 A 1 HilgHuuT

IR BEE. ERBSSRT 2017 9 1 H 6 HAUAGN T RE M B ERECK
ARABR AN E@E R (WA[2017]2 %), 201797 H 1 H (%) LUE, #E™ iz
AR R AE B EBSBAT g, DL P A B IS RN BN, 42 IR IAT R E 4%
IR W B SMAE 2017 R T H 1 H AR R A RIS E BT, Rk
QIR ARG CBENEERLY, COBEINEE P S E LUS A 0 K3
EB N BA HRR . BT s IR PR AR B BB AT N 1 BRSO B
M E B S5 B R A ATHIE . R BB AR 48 5 A S5 4R R AL HER 1 H 1k i
B IRBLIN G S R TG R o

}

7.4.9 REBEHFRR

S e i HARBES KR
T 5 S B AT PR A B ( “ I 34 ) FEG I A TEMPB L. A S LK
P ARAT IR A R AT ( “ P47 ) %A%EA
FRIES M ARAR ( “HREIES" ) xce Nl
e K3 7 B AR A TR A ) A%ﬁA%%?
) g A A B AT A e YNl N
Kot (BRI AR A A e YNl N
EHEI S A PR e YNl N
A A 4 A TR A e YNl
18 A} i A AT RN FEG AN T A
MG (EED HIRAH S e PN /|

TE: N IRIRIRAZ 5 78 I MV 55V Tl N 4% — R Rk 25 K3 57
7.4.10 ARG K LGB AT HIRIRIRIRETT R 5
7.4.10. 1 B RERT 5 BIT#ATHIR 5

o

35



=enns

BOSERA FUNDS [ A ZR Al (5 77 RUE T B Ik & 2016 4FAF AR

7. 4.10. 2 RECTHEN
7.4.10.2.1 HEEHE

A ARG
N AR AT EE A
i B 20164E1 H1H E20164F | 20154E11 H19H (R&HTF
12/31H AR H) #20154E12H31H
A AR ) e < B ST A A PR B 3,103, 711. 49 132, 599. 80
Hor: SCAHHE NG 2 4 9% - _

Ve SOATHE G HN LI S 4 0 BRI T — S 4 B 77 0. S0RPRAE T MR,
RitENAAK, %A,

AR BEHARIM =0T H B HE X 0.30% / M4HERHL.
7.4.10.2.2 HE&FTEH

AL ARG
N AR AT G 1)
BiH 20164E1 H 1HZE20164E | 2015411 H19H (GE&AF
12A31H ARH) F2015812H31H
2R A ) < B ST RS B 827, 656. 44 35, 359. 93

TE: SORFEEAEE AR L al— B R G 03 E 0. 08%aE 2 i, BHRitE="AH
Ji&, 3% H 3AT. HatE ARy

HLE 9% = A — H 228 5™ 195 X 0. 08%/ HFEREL -
7.4.10.3 5RBI7HATHATIRIFRNL T Z BB (5 15 W) 32 5

o
7.4.10. 4 BREGTHEELEGHFR
o
7.4.10.5 HISREBCTTRE RRAT RPN LB =LA B
h: ARG
N [ AE AT EE ]
KERTT 4R 20164E1 H1HZE20164F12H31H | 20155E 11 H19H GE&ARAEMKHD

£2015412H31H

36



M

EHES

BOSERA FUNDS M B R A G R AR R R 3 4 2016 FEZRE
R R %0 MR BN BAR 440 RSN
P ERAT 8,969, 349. 83 54, 567. 28 4,044, 681. 27 29, 086. 13
VE: AKES IARATIEER 3 SR AR R ATIRE, HRAT R R R A
7.4.10. 6 ZEESEAHYNS 5B ABIERKER
T o
7.4.10. 7 HABSKERRZ 5 H I B
To
7. 4. 11 FyES BB
A NI Mot
o RL0BIE | ., | S
OBEER |\ pan | emwe | PO e | mmpmait |
= H w pu¥ i N bat
AR TR
1 | 2016-04-27 | 2016-04-27 0.170 16, 909, 193. 47 | b5, 750. 49 16,914, 943. 96 | -
PaN
;r 0.170 16, 909, 193. 47 | b5, 750. 49 16,914, 943. 96 | -

7.4.12 BAK (2016 4E 12 A 31 H) AEEFEHHREZIRIES
7.4.12. 1 FHAMIHT & /38 KBS TR FA v 2 R ESR

T

7.4.12. 2 JIREFA PE R EMEREZREE

T

7.4.12. 3 FRBFHRIEE R 5 FEAHIF RIS

7.4.12.3. 1 RITETH H RS IEE Y
BEARMRGEHIAR 2016 45 12 H 31 Hik, AFEENFHRAT TS 65 L RIEE5

FFR) 2 HA B HIF 35 2K 42 40 360, 039, 439. 94 TG, & LLANTF i 545 o kA

SHAL: ARG

moaRm | g% | EWEME ’@j{ﬁ_gﬁ WREK) | RO
1480495 14 F 0 Ao 2017-01-03 103. 98 500,000 | 51,990, 000. 00
1580021 15 JCF T 2017-01-03 104. 92 6, 000 629, 520. 00
1480513 14 B &5 2017-01-03 105. 77 500, 000 | 52, 885, 000. 00
1380265 13 H I A5 2017-01-03 83. 92 500, 000 | 41, 960, 000. 00
1480345 14 R fiit 2017-01-03 106. 36 700,000 | 74, 452, 000. 00
1580013 15 17 fiit 2017-01-03 105. 38 500, 000 | 52,690, 000. 00
1480402 14 I 223 3 2017-01-03 105. 25 135, 000 14, 208, 750. 00
1480426 14 78 7K A L5 2017-01-03 105. 38 500, 000 | 52, 690, 000. 00

37




=enns

BOSERA FUNDS I A 22 2l A5 (5 5 AR FR $ T 0 42 2016 SEAEFE RS
1480421 | 14 & T # AR 2017-01-03 106. 28 500, 000 53, 140, 000. 00
At - 3, 841, 000. 00 | 394, 645, 270. 00

741232&%%ﬁ%ﬁ#£@%

o

7.4.13 SR T RRR K&
7.4.13.1 AR EEBUERNHSR LN

REEGNFF S, WA AR = T 0 M4, (AR TIRA TS
il it S i s RN A o N~ 5 e S R S SR O e e S o el
T H . ARG TE H 2805 2l T 0 55303 4 T ELRE G 0 XU =8 B R A5 X
B Bl RS B T 37 U o A I 4 1) O 4 6 FH N S X 8 R ) 3 2 ) e G O
DA XU i 7 R E Va2 9, 4 S R I 8 . 3R Ak 4 T L 5% LR VA
AL 2 [ 4R A 5 2 H A

REES IS EMNEY THERROT, URREHZ A0, HASH,
B IR UG E R S0 45 38 1 TR F R B A AR R o AR 4
(B 4 A TN R AT A T XU B AR R W A, 2 B D A ) 0 XU i B BOR
X R B A7 S8 A R 2 (R 54T R F L PR RS, HIiHdEL A
JRURE 5 2 R 0 SCA R A — AN D A AU R, DA B A7 B A e K P R I AU
BRKMSIAT B SR, BE T, ) KU B D1 S R A8 T 1) G
AR A A0 HE U M SR 1 T A ] XSG BB RN B 1 AT 1 L kAT
WESE, JENRE— RT3 B R G 0 R SRR B, 2 W) 7E — ol XSG 2 B A 42
| A ER SR P S 2% H s XU B B0 7 5% Ja S e 3 ) 5 XIS B o E 5 IR
2R 2R St 2 T B R S SR T AR, R B & R T RS B R A B S
Pl

A 4 P e o A BN NI e e T L ) R T B SE MR AT A E B O
BT A7 9 25 A 0 5 Aol IR 7 2B B FT B 2 o M M B0 A B8 H A, Bl XU 35 2K
7 B R PR R O ) 288 PRURG AR 2R PR i M S AT PR P A, AR A B 4 1 18 %
Hir, 46340 pric 4 T R s R e i S e feds . BB, HE &
AR, W KRR e I BR FE A B B ASFEE , AN AT S b o &% KU JEAT MR B . A
BRIVEAL, R AR R B, K USRI 7E P RS2 IRV B
7.4.13.2 fEARK

15 FH XU 2 Fig B G 7E 22 B I R v R A G0 %t - R JBAT B 2053 AT, i B s BHiE

38



ElENEs

BOSERA FUNDS I A 22 2l A5 (5 5 AR FR $ T 0 42 2016 SEAEFE RS

FFZRAT NHDUEL) . BT RIIA AR OL, SBT3 AR AL X
I o

AT 4 5 4 B NAE S 2 R 28 5 6 T I AR IR DLREAT 1 e 0 PP A . A B
WIS ERAT A AR AF HE A S G T EAT T 4RAT, BRI S ARAT A7 O DR A 5 F KU A
HRo ARG G Pritts 152 5 ¥ L BRIETR S5 5A PR TR 2 7 838 2 6 58
JRAE SR AR I 5, 3B 29 B AT EVEAR /s AEERAT 18] [F) MV T 37 EAT 22 5 BT #0442
Fy Xt FREAT AT P PPAl R IE I3 22 31 07 2CEAT PR A DA 2 8 AR 2 AR 45 P UG

ARG (WL BN L A5 P AR SRR, I R 4R R RS AR A ok
PERNIESR AAT N5 RS, HLIE I 7> B 5058 DAy B A XURS: o

A AR B HE RS LR (hEARRITERPREEESEL) WE
HIbsEGTTE KA
7.4.13.2. 1 #AEHEHAERIIRHIGZ R

o

A, AR
- AHHR FAER
T HAME PP
20164E12H31H 2015412 H31H
A-1 - -
A-1 DAF - -
PN 49, 925, 000. 00 -
ann 49, 925, 000. 00 -
VB RVPGER A B M S i
7.4.13. 2. 2 KBRS HIFRFZBRE
A NRMoT
AHAR FAER
K HAME R
20164F12H31H 20154F12H31H
AAA 51, 715, 000. 00 -
AAA DL 1, 250, 763, 700. 00 940, 042, 900. 00
AR - 50, 030, 000. 00
&t 1, 302, 478, 700. 00 990, 072, 900. 00

Vi RPN A E
7.4.13.3 WIAERE

TRBTE RS 2 T 42 7E JRAT 5 4 Rl 57T I S 5% Bl 38 B8 A I XU, o AR
<6 (RIRL A 1 XSS — 7 THI oK B T2 4y B A7 NPT B I S SRIBE [ L RE AT R 2 AR 80,
—J7 ISR T4 58 el BT AL (14958 5 T 4 A V5% AT i SR 114725 SO R e i R 438 5 40 v o vk

39



ElENEs

BOSERA FUNDS [ A ZR Al (5 77 RUE T B Ik & 2016 4FAF AR

FE T 3 H BRI 2L B A 0 T L& B AN R A2 B

B SO AN T[] 5% < IR NP RS, AN 4 ) 4 BN 5 1D 0 A i <5 P Y D1 s [
T OLHEAT B A S E TR A VE TR oK, ORFFEE 3B A & i v] F B4 Sk~ 5 2 AR T
fl. ARESHESEIAEREE SRR T EPURER &K, L5EEJEH S R E
PR P A 2 2, 4 ) R R DU [ A o SR (R It Bl 1k JU: A R OR B B A A
Fl 2

EERTHR T PP I I BN R A 5 4 1) A I N3 3 e v P SRR A B )
BOE BN TE LI ZER, XA AN VEFR bR BEAT RES B IS AN 20 #r, WA SR TR
bi LA TERERT R PN AR BLBE T ISR & Fahs s LA T AR BB J7 5 2 I P58 it ol 481 D R
VILIE 52 PR (R 5 55 P LU A B 0 AR B T 5 R RAT IR I 2 T A AN i i 4 %
FRIFE N 10%, HAARS S HARS N SE N EHE PSS FRG X AT K
T IEZR A B AZAE SR K 10%, ASFE S BT R E R ERAT M L 558 5, R
FEAEAC G BT T, DRIRBRBE 7. 4. 12 5o 350 20 556 4 W8 7= T 88 8 Pt 2 PR 1) S
BB AN, AR RE LA TR ROE I BT, hAh, ACKE: 4 vy it S a7 4
P77 A NS S R R, L EIR— A SR AR R A
B

T 2016 4 12 H 31 H, R ARk B 7 3R EH A 360, 039, 439. 94 JURAE
—AMH A B iHE GZALESEUANER) 4, A G 7 AR HH 1 HAth <2 il 6765 45 29
YIE B HS A —A H DN HATHR, AT el 5 A 2048 (BT A & A &) Jo [ 5E 213
HEATE, FIIKE ARG AR IL & L2 4
7.4.13. 4 THFHRB

T 37 AU 2 i 25 < T R < i L 1 2 S0 M B BRI I 48 ¥t 2 TR Ak T 37 25 S i
PRI 3% AR B 7 R AR B R RS, LA 2 RS« AN USRI HABAN R XU
7.4.13. 4.1 FIRRK

TR A 2 i 4 i L 1) 2 o S 9L 52 T 3 R AR 0 i R A U Sl P RS
) AR R b T RIS I b T T AR A TR A oA R R AR, o S
) 22 28 4 i T F s THT G A A 2 1) 45 SRR AR 717 37 01 25 537 5 A B o0t T~ AR SR I 4 It 5%
M 1 XIS o

N 4 P 4 BN S BT A e 45 T s 1) P B SR P e L AT M A, i i v
PR LA B AR 05 R S R AT

40



M

S| R E &

BOSERA FUNDS I AR ZR Al i 77 B ISR P BT L 4 2016 FFRAF BEHR S
AR FE G FBREGE T58 5 I BARAT 1A T 358 2 ) 8] 8 WO ot it A, AT 6 AH . ) )
7.4.13.4. 1. 1 FIRRK O
Bhr: ARt
2016 ;fiﬁg 3 E 1N 1-5 4 54ELL Lk NS At
B
AT 8, 969, 349. 83 - - - 8, 969, 349. 83
SRR - - - - -
R R IE 4 - - - - -
A G M4 b B 128, 201, 200. 00 | 1, 038, 689, 500. 00 | 185, 513, 000. 00 - | 1,352, 403, 700. 00
SRS S bt e - - - - -
RECF] S, - - -1 30,759, 605. 50 30, 759, 605. 50
JS2 AT FR DR - - - - -
HoAth gt - - - - -
BT 137, 170, 549. 83 | 1, 038, 689, 500. 00 | 185,513, 000.00 | 30, 759, 605. 50 | 1, 392, 132, 655. 33
Uil
FH I EREB7 3K | 360, 039, 439. 94 - - - 360, 039, 439. 94
JSLASHIE 398 HL K - - - - -
IMENR=REYNG ] - - - 262, 295. 76 262, 295. 76
BT EE 9 - - - 69, 945. 52 69, 945. 52
JSLAH Y B T 5% 2 - - - - -
I - - - 18, 743. 56 18, 743. 56
LA 2 - - - 178, 190. 25 178, 190. 25
LA - - - - -
Hopth 5745 - - - 190, 000. 00 190, 000. 00
il dsey 360, 039, 439. 94 - - 719, 175. 09 360, 758, 615. 03
FHGUREEGR O -222, 868, 890. 11 | 1, 038, 689, 500. 00 | 185,513, 000.00 | 30, 040, 430. 41 | 1, 031, 374, 040. 30
201;:; f;; . 1A 1-5 ¢ 54 E AitB &t
B
BATIER 4,044, 681. 27 - - - 4,044, 681. 27
Aol T N 1,761, 904. 76 - - - 1,761, 904. 76
17 ARIE 42 - - - - -
oV Rl e 241, 766, 000. 00 284, 350, 400. 00 | 463, 956, 500. 00 - 990, 072, 900. 00
SENIRAE 42 b 55 7 1, 100, 000. 00 - - - 1, 100, 000. 00
Ioiells, - - - | 19,238,610.34 19, 238, 610. 34
JSZ AT HR DR - - - - -
HoAth %= - - - - -
B AT 248, 672, 586. 03 284, 350, 400. 00 | 463, 956,500.00 | 19, 238, 610. 34 | 1,016, 218, 096. 37
ki

41




ElENEs

BOSERA FUNDS

[ A ZR Al (5 77 RUE T B Ik & 2016 4FAF AR

JSZA 2 e K

JS2AS A N H P

114, 498. 31

114, 498. 31

REATHEE B

30, 532. 86

30, 532. 86

JSEAH B B AR 55 2

AT AZ 5 9

5, 797. 50

5,797. 50

AT,

JSZAS

Fofth A7 453

et

150, 828. 67

150, 828. 67

F SR B O

248, 672, 586. 03

284, 350, 400. 00

463, 956, 500. 00

19, 087, 781. 67

1,016, 067, 267. 70

T R APITR AAR I S B K A K A

REHF LK,

7.4.13. 4. 1. 2 F)ZR R 80U b

o IR A LI A 2 R E O H BE I H A

i | BT RIE DL ) HoAth T 8 2 R AR
5% = A e H Jk 4 05 P 1 EL Y
sol e Az NERM I
AH I ARG AR B AR B) PN e AR
VA
2016 4F 12 A 31 H 20154E 12 4 31 H
WA Z Tt 25 MR M%) 734 /%) 869
iR T % 25 Mk R Bng) 742 Hm#) 869

7. 4. 13. 4. 2 SNC R

AN RS A2 i 4 i T L 1 2 Fo A (B BRR SR I 4 2 R VT 2 AR B i R AR D Bl
JRUS: o ASTE G IR i A B8 7 R St AN R B oA, BRI 3 R AN AU o
7.4.13. 4.3 AP R

A A AU 2 45 J55 4 BT i T LI A o (i A SR B -3 2 DR ok T 4 01 26
Y2 LAAM T A0 b R 3 AR Bl I AR B (0 XU o A 4 1 B R THIE S22 5 i
b BERAT IR RNE T 358 25 555, BT T 0 P JEG Al A A XU A5 T BN IE 23 AT 4K
B B 2 G B R T R0, ] e R VR TR SR T 3 AR B S R

RIEG I FE S E TN @RI S A G R, R “B B~ 5Rn,
I A UL BRI T, SR Is AT L, O P82 il B R A
FRMURE s IR BANIE SR K 8 M3 BE i, PRI & k4 TR 20 5 v L 4%
AT

N
o

42




S| R E &

BOSERA FUNDS R ZR A R AR SR B T S 4 2016 SRS

[l

ANFHE G (R BN T8 WG & 2 ORI B A4k, WP SR . BRI
HAEMATIBIE, RESR A EER AR T M K.
AN G 30 I 5 B 20 R 40 B R IR A AN A% AU o AR 5 <506 £33 PR 43¢ 5 LU AR
THEEE T 80%;  ASHE G AT I BB 2] H AE — 4 LA RIBUR 27 55 EL i AR T

STEEMER 5% MEAh, ARG IS N H O AR S BT REE IE S A% ST
Wt EWizHZMER TN R TG E R, B4 VaR(Value at Risk) #4555
SHEU X A 5 0 T W 0 P P AN AR RS, % R T 5 o XU i A T R B AN 4
7.4.13.4.3.1 HABGHE RSO

T
7.4.13. 4. 3. 2 FAbHrA% XU R BURAE B

T 2016 4 12 H 31 H, AIERFFHIIA S MR a0 284558 (2015 4 12 H 31 H
), [RGB T R A AN SMIC 32 LAAM B T A0 b TR 36 (R AR B0t T AR B 4 B 7 1 fE TG B
M (2015 4 12 H 31 H: [ s
7.4.14 HEITEMBAN TS THRE T E U K AR
(1) ARHME
(a) Gfib TH A AN E TS 17572

A S ETHERE R TBI )RR, XA R E TR S B mEE SR
L FT & (1) SR AR JZ R RE -

SRk AR B P B BT RT3 L AR & PR AR

BRI BRE 2 I N AE AMH G B 7 B A EHR B B PSR B

=R AHDRHE B AN W S
(b) FFEEII LA AN E T 1 ik TR

(i)  FEREMTAEARME

T2016 4 12 A 31 H, AESFAMUA RME T E BB SR a4
RN P B T8 R IR BTN 1, 352, 403, 700. 00 76, TR T3 — B = 2K
AH(2015 4E 12 H 31 H: % 2% 990, 072, 900. 00 7&, & — ERAFE = 2R
&)

(i1) A M E TR ) R AR F)

ARG A Je b4 BE AT F AR A I LA SR E TR R R TR A s E TR
JB KA R B RAEH

X

e
o

43



S| R E &

— BOSERA FUNDS

M

[ 4 2 2 5 7 A I T P B

2016 FEFEF R

(ii1) H=Z R M ERBNA AL D) &5
o
(c) ARRFEERI LA SEUME T et T A

T 2016 4 12 H 31 H, AEERFAIEFFLEHUA RMETT R SR =

(2015412 H 31 H: Ao
(d) ANPAA M ETFER SR T A

ANCLZ SO B TR 1 < R %7 A0 7 £t T A0 45 N GRR URT A <= 4ot LK T

IME 5 2 SEHHEAZEIR D

(2) Broxsefrash, w0 iR H A S 00 w2200 W A e fh 22 22 5 00

§ 8 MEAAME

8.1 HIREEH™HAENL

SRRAL: NIRRT

E- s 8 gulti]
R Wi H N
gl (%)

1 ETES 8y _ _
H: R - -
2 ] 7 VAT 7 43¢ % 1, 352, 403, 700. 00 97. 15
Hrp: fizz 1, 352, 403, 700. 00 97. 15
B RIS - -
3 Dk ol ik driy _ _
4 S RbfT A SR - _
5 SN IR B 4 il % 7 _ _

Forrs S R 1 SN B i %
. _ _
6 BAT R H & &A1 8, 969, 349. 83 0. 64
7 it 2% T 5% 30, 759, 605. 50 2.21
8 At 1,392, 132, 655. 33 100. 00

44



|T'||'.l

S| R E &

BOSERA FUNDS

[ A ZR Al (5 77 RUE T B Ik & 2016 4FAF AR

8.2 BIRFATIL A RHI B EHEA S

AIE G AR AR R AT IS -
8. 3 HIRIZA A 5T =18 LB KNP BT B IR B R 3 4
AIE G AR AR AR AT IS -

8.4 MEHINBERRASHERRS)

AIEEAR A AR AR AT IS -

8.5 HIRIEMIF B RNMEREAE

SHRLL: AR

i 4 B

Frs 557 b Rl E LI (%)

1 5 K 5% - _

2 | RATEHR - -

3 ERb R 101, 080, 000. 00 9. 80

Horr: BURTE SR 49, 925, 000. 00 4.84

4 Ak i 947, 940, 700. 00 91.91

5 | kEEIm - -

6 SRR b 303, 383, 000. 00 29. 42

7| AR (R - _

8 | FhkAFHR - -

9 | Hith - -

10 | &t 1, 352, 403, 700. 00 131.13

8.6 FARIRA RUME G H ST = E Lo K/NHEFF Al T4 5Bt B 4

SEURAL: NIRRT

i 54 Bt

hac) (AN 55 4 Hi (5K) NRME FEEHE L
1 (%)

1 1180141 11 BBk 900, 000 94, 653, 000. 00 9.18

45



S| R E &

M

BOSERA FUNDS T AR R Al ot 5 AU TR 5 P 2 4 2016 FAEE
2 1480345 14 ¥ R fi 700, 000 74, 452, 000. 00 7.22
3 1480601 14 B gt 01 600, 000 63, 264, 000. 00 6.13
4 1480405 14 J7 e fot 500, 000 54, 235, 000. 00 5.26
5 1480600 14 22 02 500, 000 53, 525, 000. 00 5.19

8.7 HIAREEA A GEEH 158 LB/ HER KT B SCRAES B B4

AT AR IR AR FFAT B SCRRIESR

8.8 A HIRIEA RYE GHESH = HE IR/ PR ILA SRR A
ARG IIRARFFA SR -

8.9 FIRIEA M & HSF = LB R/ NHERR B BT T2 BUES & B 40
AT AR AR AR BUE
8. 10 WEMIRAZE SR E MBI 5 1B 5L Ui
ARG AARE IR AT IR 1T
8. 11 R & HIR A S B E 53 5 1B 50 i B3
AT AR IR AT A H A 1%

8. 12 HERHEGIEWIE

8. 12. 1 it N B G 0BT AT+ AR TR A RAT AR RA P E M 1L R &, 5

FEAR T g H AT —4F N S22 AT E

BT AbiT.

8.12. 2 A HN F e BB AT T A2 R, A BB k& R E 5 1e IR
JEZ AMHIIBEEE o
8. 12. 3 SR Al & THH ™ #4
fz: ARG
55 e A
1 A7 ARUE 4 -
2 S SCHE 7775 53K -
3 OB -
4 Vb eilps) 30, 759, 605. 50

5 ISECGENAEN

6 ERUINELEN

7 Fr DR

8 HoAth

46



S| R E &

M

BOSERA FUNDS I A 22 2l A5 (5 5 AR FR $ T 0 42 2016 SEAEFE RS
9 it 30, 759, 605. 50

8. 12. 4 JARFFA KIAL T H B B T #8451 35 A 40
AT AR IR AR T A AT e YT T e 4 597
8.12. 5 HIRAI T B FAETRIEZRF O UL
A G AR IR RIS
8.12.6 EA IR GIERFAL TR
WU IR, I AN & T 18] ] B A7 A e 22

§ 9 BEHBRFAENER

9. 1 WIAM G BB NP B NG
Bt 6

N
R N8 | P HLIABEBE S5
AN =¢ \ e N e
U e FEH 5§2m R 4 5@2“
224 4, 442, 400. 48 994, 464, 145. 91 99. 94% 633, 562. 00 0. 06%
9.2 HiRESEEAKMENRFEEESERIEHR
15 H s Tt ) ok 5 4 A L 1
FEEEHNFTA M R A AR 4 11, 062. 24 0. 00%
9. 3 iRESEHEAMMUN RIFERFABRRES B FEE X EIF
35 AR SHHUA R ISR X ) (i)

AT FPEBN G FE GBI
WEFCER T 19 St AR AT
A GRS LA AR & -

v ARAFRGEBA G SRR I IR AR AR .

2. AREHNEGEHMARITFAHAES.

§ 10 I RE LM F)
BApL: Gy
HeAFRAEKH (2015 4F 11 H 19 H) LA S50 200, 160, 078. 19

A R HH AR 3 4 03 s i 994, 624, 130. 68

47




ElENEs

BOSERA FUNDS I A 22 2l A5 (5 5 AR FR $ T 0 42 2016 SEAEFE RS

AF A IR 4 e HR 4y 1, 400, 466. 28

Pl AR A 3 3 4 R B [B] 43 926, 889. 05

A HHEE 4 35 5 AR Bl 47 -

A A 3 AR 4 4 AU A 995, 097, 707. 91
§ 11 EXFHE

11. 1 EEHFRFE AR RN
ARG AR B RA A KRS
11.2 #EEEAN, ZEFEEANLIESTHETINERAEES)
ARG RS ANTERANEES) . 2016 4F 12 H, Wk A 40 4E P 2247 %
MHRAFRER, EHEK. FRANFLBI ORI E SR, 2.
11.3 W RESEHAN. E2E&WUr=. EE&EEWEFHFR
RGN T AR ESETA . BEMPE, EEFE S HVRA.
11. 4 EHSH P RIRHIBER
AR A U A AR B 4 B SR R R
11. BB EHATH TSRS S g
ARHE 4y 4 A TR AR 0 H R I AR KGE R 2 TP 55 T IR A F AR R 4247
PEE TR DS o AR N AR 4 A H 2R 90000 TT.
11.6 BEA, TEALHEREEA R ZEETTTFHN
RGN, HEEEN . FEETE N IFRE SR LS g g A
A2 B TRE S B TR
11. 7 ZESH ISR AR5 BT R B
11.7. 1 =S MBS A 738 5 BT AT R A &S AHE R

i

\an

SEEAL: ARt

. e JSESZA %57 R AR <8
%
= il 243 0
7 T A K L #HE
JRAZ SRS < &R
Ko
W el 217

48



=enns

BOSERA FUNDS [ A ZR Al (5 77 RUE T B Ik & 2016 4FAF AR

WEIEE | 2] -] -] —| -] - |

P AHE G P EE U AT 51 2 (96 TS 2 MBI 42 5 o A 5% L 03
HI) GENIES[2007148 ) MR XHUETER, BAFEWE T 2 KIS ENIG Y SR
G TIOKTIR, 1% 5% R T 3644 FI% 3 b fi

Lot P2 5 L O FERRHE AU T

(1) GFE AT HRLERLTE, WIS A, Ll BT,

(2) Bt A IE T M TR RO, 22 5 Ml ST e A VE 25 55 I T

(3) ATBERAI AT R SRS B RV, SRR T A e O FFI0RE SRl 7
1, HERBE. AT A ARG BT R PR, AR b
TS EIR s BRI A T TSI R TR, SROE IS, FUETF R B AR
AT TR, B (3 LA L S S 7 L 55 0T R 6 LT RO 5

=
an
(aYay
S
an
[axay
il
)
o
L\\

2. H& LR SRR
(1) AHE G B B AR b3 b 5 92 0 52 345 D 50 50 o 5 FIIE 55 28 5 HLMA
(2) 3 4 TN R %6 P 0 9IF 55 2878 LA ST 5 R0 AP DL
11. 7. 2 ZSHAUESFA 73 5 ook AT A e B3 K1
S@Hhr: ARG

H%7 5) 2 5 BAER 5
2 5 24 1 2 AL
L7 4T
mEad | mEssn | mesem | Rk | R es | iEsss i
AR 1 AR L1 AL 1
MES i - - 4, 000, 000. 00 100. 00% - -
11. 8 HAhE K
. AT P R e P F
|| EEESERARAT MR | PR Dk |
o T S5 1 8 4 4 2 BAS ) A7 . AERR
|| PTEGERARA DKM RA | R, ek [
S S PR A [ e BT AR B [l A 2 . AER 016-12717
W RS OB G 2016 S0 | DINERR, ERAER |
S| 3 s . AERRR 016710
L | TRRARGOR RS 2016 ok | PR, EAER |
R (FEED) . AEREHR 016-08-25

49




[l

S| R E &

BOSERA FUNDS I A 22 2l A5 (5 5 AR FR $ T 0 42 2016 SEAEFE RS

_ | R O MR & 2016 Sk [ REERR, LER [
R (ESO) M TESERR
e T WL B 340 43 5 P ELA ) B0 53 . o

6 | HAREL SR BRI B R 5 AR '$Eﬁ#ﬁl£@ﬁ% 2016-08-18
it f TSR

e e L T N
B, SRR LS A 4 M TESEIR

o | PRGOS R SR | BRI B |
FEE N AR 45 1 A 4 ey IR

o | TTEREAGGS RS R G 2016 468 | PRSI LiRER |
2 PR ey R

o | PRRAGIUR LIS R RS | PEEA, b |
YLD 2016 4655 1 B (FHED . TESA R

|| ERRAGIR IS R RS | PRI, s |
PR 2016 448 1 B (IESO) . TSR
KL T R A R AT B R S e . o

1| e LN R R R R AT *;?ﬁ%ﬂﬁ‘% 2016-06-24
4 B R E LA 5 )

| MRRRAGOSE RES RIS | BRI, B |
ST A M TESEA R

| PERRAG O MR RIS 2016 4258 | RS, LR |
1 TR M TESA R

§ 12 BB XHFHZ
12.1 #EXHER

12, 1.1 op RS B R 0 S M I IR AR 2R Al A01 151 77 T UIE J 45 08 2k IS S

1t

12. 1.2 (IR IR R A GRS

12. 1.3 (HERT AR A 5 57 AR 5 #5 E B S FE A B0

12. 1.4 BB F MV S BEAg At fE . BRI 2 7] S

12. 1. 5 i 4 H P4 TR A8 2R Al 57 5 75 BUIE J5 #5 B S 7E 4R e ) 4 T8 5 1) 5 A
12. 2 TR

BEEEEN . BEEE AN,
12.3 ER IR

Bevt I EDVIN Al G 2 B ], AT A BRI SR AT
BB ARG BT SR, A S BN N 2 e B AT PR 2 7]

50




[l

EHES

BOSERA FUNDS [ A ZR Al (5 77 RUE T B Ik & 2016 4FAF AR

P RS O EE: 95105568 (FK &1 )

51

B ESEEARAA
—O—tk#E=H_=++tH



