ElENEs

== BOSERA FUNDS

S AR 500 3‘55@5 TR IRBOIEST 5

B FEk

y\v

2017 55 2 2

HEE
BiRE

M‘

2017 5 —6ﬁ 30 H

ZeBHEN: ENESEEFRAF
EEHEN: PELHBITRGERAH

WA B

—O—tHEtH+LH



I

S| EHE S

ITI

= BOSERA FUNDS TR AR 500 22 5 B G EOIE S B 0 3E S e 3E 4 2017 4R50 2 Y
§1 EEHRR

BB PN IFE 0 IR FARIEARIR S T8 B R C . R SRR B R, IF
o e PN AR B . TR N SR B AR AN ) R A AT

HEFEE NP E TR AT A R A AR A S G RME, T 201747 A 18 HEK T A4H#H
RIS FERIFR R ASIREEAR, RIEERABNAERBICE. 1R SVERRIE
B .

BB B N R U DLBCSRAE A B iR St i SR A B R IS B G 7, (AANRIIE SR & — @ B

FE MRS RR AR LRI BTTH K, Bt 7E A 40T D 5 B A2 b s A 5
SAESE SV IR S

AR 55 BEORER Z

AREWIE 201744 H 1 HEEE 6 A 30 Hik,

§2 H& MBI

2.1 &= g
Fe L HIFR I b5 S00ETF Hds
4 TG 050025
T A 050025
B S (Y LTI R
HEHFAERH 2012 %6 A 14 H

T WAL & BURB 117,312,344.61 {7
U BT A B TR AR Y 500 22 5 BT BGRIR BOIE S e 2 4, R
B BERPRIIFE R, B SRERELR Z K f/IME

A HE 4 3 BRI AL G B S SE B e R ) 75 AR BT H AR ETF BR800
MRPEF T I BRI SRE N, AREESH LS AR ETF RE)
P Prim i RER RN, WRE AT AR, PR
e aA e F4E%L. RS DUE I SENFRFE SR IR ER AR (4R, 4
ETTIE 25 H bR ETF BESME05C 5 Bt 8RR, LI
PRI . AREEICBERE T IR BT DL A S AR 4R EhR
(FFEERR ) B AH DG A= i, 3% H b 2 o B Hh R AR R FE 2

28 N IR T SRR B AR O HE B0 35 5 x95% + N I T i A7 ik B s Al

b G5 b A i v 2o
A WA 2 R A Ja8 - v UG /vt WA 2 A A1 ) T i e 3 4
LN T 3 45 1 A TR A )
HEEE AN Fp [ R AR AT B AT PR A
e YL TR T
B3 AR \
5 A5 % it ] T TS

YV 4B The Bank of New York Mellon

BSMGHEA T DGR

1



=) e s

== BOSERA FUNDS

[ Br ¥ 500 22 5 BT AR BOIE 7 3 B S IR & 2017 4R 55 2 R s

2.1.1 BARESEAFIL

R e T b 500 28 5 BT I\ de BOiE J 4% B i 4
Fe4EARUY 513500

R (e 25 B G EE 5 &

HEEeAFEMH 2013412 H5 H

S A BT IESRAL S
It

FRFIESR A S P

Ag=pE| 201441 H 15 H
B =8 P NE Y TN A A PR A ]
HEFLE NHFR Fp [ R ARAT A A PR A 7]

2.1.2 BinE &= Mo

& Hibs S IREEAR TR A B SRR I 2 R IR R R 2 K MK
ANFE G L EER I e A B HNE LI bR R BN R IR ER . RIS, AT
TR SEUF S AR S BT HbR, ARG D@ M RS . N TR
- TIEH B AR ER R 78, ARS8 P /b U 7= BT IR A — A 19
TRBUN R IE TR, LI SR BOREbR R UK 5 H 5.
s Fr 500 $6% (S&P 500 Index (NTR, Net total Return) ) (ZAfifH
AR RS D, DRI
RIS R T A4S, TS 2 T R /KT TR A 2 e 4
TR RIS SIS, JE T T XU A e TR A 11 5 4
JRURS AL B R AIE Pt AT 3 TR F 56 4 S 1 SRS BR AR 10 FR ) R B0, AR 2

FAIE SAR TR BRI AR & 3 2R TR ENER TSR, &%
AR A .

§3 EEMFSIEIMESHERI

3.1 FEMEHER

Hhr: AR

. - i 35

ERM IR (2017 £ 4 A 1 H-2017 £ 6 H 30 H)

1A S I 2k -34,498.65
2. A 1,549,046.27
338 35 &t BUA HA A1 0.0135
ARG 5= 1E 218,611,774.29
5IAAR I L 0 Bl E 1.8635

Ve T A O EIGIR RS AR RN BRI, BN CRE A i EEshis)
THERAN SR B F i IR0, AR 9 A 3] 2 sealiieas n_EAIYI 22 so i (B A2 sh Ui -
EaR R SHR IR A OIS A NNWEEE 5 2GS B, v S A LRI e KP4 T

FBIECT-
3.2 ZeFERN

3.2.1 AREHESHBFEE KR RIS FFHLS AR R 1 L

T BENEE | GEMEE | LRI | LRI
bret @ FEEO | mKEEO | REEE ©-® @@
245 :j%l\ 0.75% 0.48% 1.02% 0.49% -0.27% -0.01%




ElEHED

IE= BOSERA FUNDS [ bRt 500 52 5y BTG BOIE TR 5 0k S KR & 2017 457 2 /AR s

1] | | | | |

3.2.2 HESARARYUR EERITHEIIHEHRKRERZ) LIS RS B ARl m R
BHNHI LB

[ —hErEEREEEE  — LEEEREE

120. 00%
100. 00%
a0, 00%
6. 00%
40. 00%
20, 0%
0. 00K
—20. 00%

§4 BEAME

4.1 B&EH (RESZLHE/PH) Fh

AR 5 1 ik G 22 LT PR IEZF

) \ )
i B AR 1301 B4E ] 2% Vi

2009 F e R RS
BEES: R s 4
N E L TAE.

2015 AN TR 2 4
HARAF, TEFEEHHR

o5 TS S EEENEL ., FREUR
oo | AT 8 | BB MG, IATIERL
B s 2016-05-16 : 1| SRR 2
JE Sty I FR% S00ETF 4.
H IR bR S00ETF BE4%
(QDINFE 4. AT EAE
SOETF 3&4:. A FiE
SOETF Bk &Mt & 4
i

2004 S e fEH 4
IR R B R AT
HBE A TE, 2011 4
TNTE R4, PR
BhH, ReLEphE,
AR FURRE KA ETF 2
- 2015-10-08 - 03 &, TR R KR

' ETF BEEEFE 4. T BAF
EI AR5 ETF 34, I
UE HAR TR ETF B
4. PR S00ETF At
4 bR S00ETF BX
B QDS RS,

JIBR




S| EHE S

— BOSERA FUNDS [ bRt 500 52 5y BTG BOIE TR 5 0k S KR & 2017 457 2 /AR s

| | | | | |
4.2 SN i D A B e R A R R W R B AR R R

AR G RIS B A MR )

4.3 EENREH N AR SBEBITE BRI

FEARE N, ARSEHAEEN T (PRI EIESF R evh) R IS4
W At A A AR I EE LI RUE , PR MSEE R B 50, WUE Ty, BUE
TAE SIS PEAE R G 0™, NS RAA NVERERR 2t . ARG A, SeRmE s
ARFAMIE S S FRIE, BOARERLERA AMRNITA.

|l

4.4 NP GETULH

4.4.1 NP 5% B RHATIB I

AN, AEESEFANTEHAT T GEFRERESEHE AT A FZ S ER SR MAFE
il 58 1A A S5 A D1

4.4.2 RHERGITRNE TR A

WEWHN R KA SHFERE L GITN

4.5 GBI HNFES KR RSNV SR I i B

4.5.1 REFANESB T RIEAIZIES
2017 #F 2 FJE, REATFTEIIAIINGE. RE 1 R 6DP L8y BT 1. 4%, LT s,

B2 2 ZRREJE ARG K . T SR B T SCAENIG K 1. 1%, @ 2013 4F 2 ZEFE 5 s/l
FHE 5 AR ERRER T 4. 3%, HIEJLAMRIETRFES5Z R T AR R EHE RN
WV, KB R 0 FTEDRES . ABAKSKRE, BEEMM IR = ). 52T,
PCE WM FIELAE 4 A A& 4% 1. %, 1%L PCE ¥ [ et a1 7% 42 1. 5%,

FHet 6 VS 2 WM S 25BP. [FI, SRECAE FIURZUT RGN, T R KA SRk 2R T,
A TERNGERKER], 18 HAE 208 DL > B A G BB i 7 kAT, R H 46 60 12356
TGt 40 130 MBS Z R RGN —IR, HE L EEH 4k 300 {2350 E . 200 12370
MBS M1k

TEARZEEN, b 500 F8EC AT s H i, bk 2. 34%. BT 00 AR mir i Z 42 7, S5
TS ERAETE, T R4 CoR B I sk i

AR FE B T AR 500 28 5 BUIFAR BOE S 45 56 4 DL KRR 500 530t i 2 #6348 hl
B, DASASRAS AN ERERAR I P HU AT R AE (T 3 PRSP U B . TEIR T I, ARG g f IR L &
B, DMK TR 57 1 E 90% ) 537 % 58 T4 500 52 5 BUTT IR b A 4 L, ARIE
P ot o AR R EG I ECE H AR — 42 LA B BUR 6 23 IR 5 B UG ANIG T 55 4 B8 7 1B 1) 5%.



ElEHED

IE= BOSERA FUNDS [ bRt 500 52 5y BTG BOIE TR 5 0k S KR & 2017 457 2 /AR s

N EIA BN BAT I, ARG D BB R TR 500 FREH IR IR T, DU B
A BEREFAR I FE R4 % H b

JEEE 2017 4R 3 B, EEERRGERDUMEMFR & TR, IRRLRA B REmEKAT,
IEANAER ARG, RARIT BRI E TAVF RTINS . FRRMEAER T WEIR LY,
BOHENER 1 USRI aerE. thst, RufeBoaiiva TTE . MR L, #ri 500 454
AR R BAT, T AR AE DR, 4505 20T v T 4 2 R P R i

FEFR NS b, AR 500ETF BBk S AE N — Rt i i G, A1 DU IMUER IR
ZNHbR, BRI bR EAE . BRAIA BB B 500ETE BEEEE & N7 AR A I B 1
RAF5E TR

4.5.2 MEHNESHKFEER

B 2017 F 6 H 30 H, AREESHEMEAAEN 1. 8635 7o, AR IIAEN 1. 9225 6. i
W, AREESESMPUFEE KRN 0. 75%, RN SEEER KR 1. 02%,

§5 BEHEWE

5.1 WEHRZESHHEHENR

JF5 | BiH KNI o JE 4 L B 1 BB (%)

1 B o $5 5% - -

Horp: s

AFFEEE

PLoe i

R Y=k - -

2 T 203,635,286.64 92.42

3 fi] 5 AT 2 4%

Hrp: fiids

BE SRR SR

4 SrRATA P

Horr. i

TR

HAAL

BUIE

5 SENRES G Rl =

Horp SEW K EIE Y

SENIRAE G % e

6 i LA

AT A FR &5 24 A4)

A1

8 HoAth 2% 101 5 7 550,221.74 0.25

9 it 220,334,948.82 100.00
VE: VE: SRATAE ST IR SRR, Y H R A EHE T, SRS S CaRETE

MBS LA NFF e, W ERATAE SR I T R G855 AR b 45 S i (4551
FIFF el MRS IR 0, BARSIB S OLVE I T K-

5

16,149,440.44 7.33




=)

== BOSERA FUNDS

[ Br ¥ 500 22 5 BT AR BOIE 7 3 B S IR & 2017 4R 55 2 R s

UPES PN T I i D
JEcHi 1 5% ESU7 Sﬁiffogzg:g 5.00 4,100,036.24 -9,484.16
g&gﬁ%%ﬁ -9,484.16
PRTEpTT
ﬁﬁgﬁﬁﬁh& 0.00
5.2 JARHHE Bind &4
i R 4
P | eS| EEeRR | EEFR | FHEA A fRE %E&%
1 05;1;50 %;\TF TH iﬁi?é%\%% 203,635,286.64 93.15

5.3 MEFRESNMER GEX) EFRTHMBRERAATRIUERE 451
ARt AR R A IS B A FE AL

5.4 HREPRET IO RIBRE KA RIER R A S
AT R ARAF A I AT AL

5.5 REPAREA RYME GBS T E LB/ R RT T8 R AR IER

Gk

A AR RS A R LAFFE L

5.6 MEHREMFEHFEIRNFAFRELAS
AR IR RS I 55

5.7 B HRIE A SOHME G ST 5 H B K/ EES BTRT A8 35 B A 40
A G AIR G AR 7.

5.8 REFHIARIE A SOYME G H S F 5 H LB K/ MRS BRI 48 B SCRRESR IR B

K

ARF AR AR ST A B SCHFIE SR -

5.9 IEHHIRIEA YA G H & B8 LB R/ EES BURT 4% SRIATAE SR 3

4

=

IEEEESTH

AT b A PR

| A

VIR IER

[ ke |




S| EHE S

M

= BOSERA FUNDS TR 4737 500 28 5 TGRS BOIE S5 BEA L S e 4 2017 AR50 2 TRIERAS
(N TE) HE L
(%)
. S&P500 EMINI
e P i -
1 LR 4 FUT Sepl? 9,484.16 0.00

5.10 I EFARIL A A 5 TS 7= 8 HLBI M BT+ 2 B SR R A

; — o~ N RE f7 3 4 T
5| & K| FEE A (=3 “ -
513500 . R S s
H4 ,635,286. .
1 o ETF 34 | TPk A 203,635,286.64 93.15

5.11 HEHEGWREME

5.11.1 REHNEESREHA TR ISR RAT ERRE PRI ER I NIREE, RERSHR
FIHET—EAZBIATFER. 4.

5.11.2 ZEBRENET+RBBEET, BEFREBEHESE FAME SEBREEZ SRS

5.11.3 HABE = H &
5 | 2K SH(NR )
1 17 HRIIE 4 142,262.40
2 I WACHIE 5 175 S K -
3 37 U ) -
4 NSRRI 1,258.39
5 A FR ) R 406,700.95
6 HoAth BCEK
7 R 3%
8 HAh -
9 & 550,221.74

5.11.4 #HEWRFER AT BRI TS5 HA

ARIE G AR TR AR FFA LT3 BRI T #4065 557

5.11.5 #& BAR AT 148 B 5= AR U8 52 FR 18 UL A 156 BH

To

§6 HHAEELHEZY)
AL Ay

At S AR 3 4 40 B i 112,428,956.75
At 33 4 0 R A3 B 12,103,097.68
Poh: AR HA S 4 R B[R] 47 7,219,709.82

i L AR 0 22y

T AL & 1 HUEL

117,312,344.61

§7 EESEEACHERREREAEESEN




=) e s

E= BOSERAFUNDS IR R 500 38 5 AF IR AR BOIE S5 B VS Bk B 2017 4645 2 FFIER Y
7.1 ZREEEANGHEESHTRF B
HEFHARFAALEE.

7.2 REEHEANBRABEARERREESTFH NH

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

§8 RMBBE RN TMEEFE

8.1 WMEMAE—BRE A ESHBLEIAZIEGET 20%K1F 5
To

8.2 B RH REHHMEERE L

R RSB PR A R E A S R RS E AR —. “CHERAEME” &
T ey o TN AR R AR R BRI R IE 7 o BIE 2017 426 H 30 H, TR RS A
LR 186 R aNIE S, HZ A E M SRR S I RATICE I RIES, IAZ A ILAE
SR, BRI SHARE 6357, T9CIC NIRRT, Hrp AZEFE S HIEGE 3763, 55 (G AR, &t
SYELiE 814 A C N, 2 B TR E 5= H B KR S A R 2 —, FRE &0 =8 F AL )
A BIRTHE

I S| 457

IRYEERIE S I S 0 giit, B 2017 4 2 Tk

B HE 45 1H, PRfEfR B AR e B, T RIE B AT 200ETF 4-4F DISREHE S Kl 16. 07%,
FE[RIZE 104 RIESFHEAZRT 10, 1S IIE 300 $8%0. 18I EiE 50ETF Z44F LR i 1 KR
HEAAHT 1/6; R TR 4 1L, T hiEARAT 4o 2 B &4 DR IFE I K 20 20. 90%, 7E[F]
128 NG HEAHT 1/6: R R AE S b, I AT LA DIoRisHE RS K% 12, 13%, 78
RIS HEAAERT 1/4; RE RIEMEREES T, [ Fah . [ BB 3 84 44 DL
SR KR 8. 95%. 8. 40%, 1F [F2KHE & HEAZ AL T/ 1/4.

RATIEE G b, I ORZS IR AR & B A 4 LUKIFHE I K A AE [FIE 137 R ml 1/3; 4axt
Weah Hbne 4 B, T T A RS I B R S LRI 1Y K R 1E [F) 28 86 4 i HEA4 T 10,

PRSI, WS ETF (D 28) A DIRIFE K % 3. 67%, 1EFIFK 14 Rrh 58—,

BT T, KIAPRE GRSl IS FE Bralifog (A 28) o TEIAR &) 4l BT 7 i 4 4 4 DASK
A K ARTE R 797 RAR4AHT 1/10; @GR e T, MNE R GR84S HE R G
EAELKRIFE AL 417 W HE44 0T 1/10; TR miilpiia B, 1 SMIR DT M 448 Dok g E 1
KEAE 631 N FRIEEHHAHT 1/4: BAEETTH, NGRS (A 25) HFELURIT R %
3.78%, [FRAALHE—.



ElEHED

E= BOSERA FUNDS 45 2 500 52 5 B TT MGG HOIE S5 $ B S e B 4 2017 448 2 T AR

QDIT JE4 7 TH, T KA AR R S5 4 (QDID) | R K A ARG i 1 SR 4
(QDIT)  (3EJ0) , AAELUOREEIGKF 30y 13, 46%. 15.92%, [F2EHAAHT 1/2. 1/4.

2. HARKEHEAF

2017 4£ 6 H 23 H, gy HIRAET I “2017 5EFE 7 Sl 2 B 55 /N i S A AL 78
JUMZEAT, I REEERS CERREERAR .

2017 4E 6 H 17 H, - ERESIRIIM0G “ AERECE RSN 5 3) 1 5HE——1 Jmig s
GG PN AL SRR EIR BT, N RN AR T AR S (ER) HIRAF R
RSN SR TEE A E (E IR 7 .

2017 4E 5 H 12 H, H i E RS 32 A0 58 DY g rh LR 1505 o 0 o B I B [ B SR AE R
AT R4S “2016 FEFETH R R I G A 2”7 R “2016 4F B2 & U o 5 55 IR BN I
AFFERI, R FAE A FEER © ARG R R 27 | R
R 2016 LA R R AL | WG A6 2016 SRR G BB R ARG |
HBHE Gk  FAFRRS R 5 B I B R 427

2017 4F 4 F 25 H, (I EESAE 2017 hEEES WIS B I fEh E “eRe” Kol b,
R “2016 FFEEEFES « TOP AF)2”

2017 4 4 F 25 H, 78 b E G 32 70 58 DY Jim o B RE ol s A A i i AL B el ds |
T S R “ R AR R ESE” | CHEMSAMREREEHE” , BRIIKT
“EEA RS S A .

2017 4F 4 H 8 H, RS-V Jm B el G emie Al b, RGPy “2016 47 R [
EW R T 2R B A7, T A R R S (160512) #VT « FAFRHITFEIR A B FF 4t
P42 34 L 1IN 4T (160505) 3K “2016 EE GRS B4 4 7 IS IR
7% (050011) 3R “ =AFHAF BN R RR SR I S AR 22 47« RS A% (050027) 3k
“2016 F RIS F 5SS

§9 BENHEXR

9.1 ZFEXMFEX

L1 AP IR I 2 A AE TR N AR 500 28 5 RUF TR BOIE SR 505 2k e R IR A G 1 T (1 301
1.2 (HRARE 500 52 5 B IFR TR BOE S 50T 3 G G R e 7))

1.3 (I AR 500 52 5 ROF G IEBOESF B0 3k S GRS S HTE T30

L4 B PAML S BEARALAE . B PR AN A F] FAE

1.5 AR 500 52 5 T TESR BOIE SR #5058 2k R 3 S 25 4 FE W TH A IE A

1.6 R I TR AR 500 52 5 BRI TR aAHE BOIE SR 5 R AL G IR L AR 4R e 1T L& A T
f J R

© © © © ©° ©



ElEHED

E= BOSERA FUNDS I A7 500 58 5 R FF AR AR BOIE 25 F v R A e B & 2017 4548 2 TR RS
9.2 FHUHE R

REEHN EeIEE Nt

9.3 ZFEHFR

Pt F LB MY 8] G B 2 ), T 4% A 9 S BN
BRBE XA E BUA SN, TERARSEHAENESEHARAH
R —43@: 95105568 (HKi&ih#h)

BNEEEEARAF
—O—tHFEtEH+A

10



