i

ENE S

E= BOSERA FUNDS

=

HNLEERTTES
2017 ££55 2 SR E
2017 £ 6 H 30 H

HEEEN: BNESEERFRAF
EETEN: PELRRITBRBHERAH
wEXHES: —O—tL&ELAHAH



S| EHE S

BOSERA FUNDS

|T'||'J

I e E iR 2017 58 2 TR

§1 HERF

SE AR EE & MR ORUEAR S P8GR AT AL R B

RSP PERRA B R, JF

X LRI PR AN SR M R AR AN Bl SO T AT

S FUE N E TR HRAT B A7 BR 2 m ARGE A &
R IAHL A SR ENE,

ERIZEE LN
BRI -

S E BRI ISEE N B st R0 BEAE B (B IRIERE & —
BRI EVSUF AR ARREZIL.

AR IR
At b 55

EEME, T 201747 A 18 HEM T A
PRUER N B RICHE. 1R SRR E

SE B A o

BRAT RS, BEBTHAE AT H 3558 R 3R AT A 4 ] 152 A4 O

VORI

AIAERIE 201744 A 1 HiEgE 6 H 30 Hik.

§2 H& ML

FE 4 TR TR B4 1%
R4 FARG 000730
HaiafE i LTI
A REMH 2014 £ 9 A 18 H

T R HE < e 0

16,758,179,340.01 1%

BB A AR

FEASHIB A A XS, DRAFARXHABITERIATIR T, 14 SEDbR 0L
G AR ME B 3BT [l o

ARHE R R IR B B BE S, AEFR AR R RS . R R

BB S FE 4 VL 1L B S R R IR A AT PR T, R eI .

b 25 bl i S v T AR R R (BLE)

SRR 255 AFEE NI SE, USRS T R A A, LT
H%ﬁﬁ%&ﬁﬁﬁ?%mﬁﬁi RE IS GRS

SEHENA T 5 4 BT PR A 7]

%ﬁ%%k [ TR ERAT I A R A 7

TRAFIEEWFES TR | EHIESERT A T B4 E 17T B A IAF R C

B RFEEAE 5 | 000730 000891 002855

IR T IR0 H I
A3 AL

6,058,844,383.59 17 384,719,125.12 3 10,314,615,831.30 /%

§3 EEWMFSHEHMEESHERI




ElENEs

iE= BOSERA FUNDS

T I R T 2R G 2017 AR5 2 TR AR

3.1 EEWMFSHER

Bpz: NRMJT

A WI(2017 4 4 A 1 H-2017 % 6 A 30 H)

FEI e bR — - - =

bk MBI TA | WHAe TR | MHILAERT C
1A O S 3 26,213,165.96 3,193,732.17 51,549,104.36
2 A A 26,213,165.96 3,193,732.17 51,549,104.36

3IPIARTE & 51 1

6,058,844,383.59

384,719,125.12

10,314,615,831.30

T A OB RS S AR S SN L BRI ES |
BRAE R RS I ARAT A IRNE A C sl ad in b A A se i E A2 sl as

HAN (A& 2 RUHMERS D 1

i B itk &

KPR AVERZS, B, A S E ARSI %, A SIS as A0A A ) < AU 45

3.2 EEFHERI

3.2.1 AR EHE S ENE R LIS RS PR A s 2 1 B

1. ERNBREERMA:

| BEEE | FEE | WAL | AR R
T @ WEEO | wiixe | sxmgre | VO | @O
j/\l\i;;: 0.9644% 0.0009% 0.0885% 0.0000% 0.8759% 0.0009%

2. MBI E 5 HB:

| EER | BEGE | LECEOE | LA RORER

i ® WA | EkaEe | axwgxe | OO | @O
%EL 0.9636% 0.0009% 0.0885% 0.0000% 0.8751% 0.0009%
3. WA BLEE R TC:

| BEER | FEGEE | WAL | AR

T 0 WA | wiike | sxmgre | VO | @9
j/\l\ié: 1.0044% 0.0011% 0.0885% 0.0000% 0.9159% 0.0011%

3.2.2 HESAFAHUR EeRHHERERRZ) RS RS B E S R RS

H BB
1. @R BEEHMA:



EHE S

BOSERA FUNDS

T

I e E iR 2017 58 2 TR

—Ni5a3EERE —EiGrE

12, 00K

10, 00

5. 00K

. 00K

4. 00%

2, 0%
0. 00K

f!{,ug jfhJﬂ*-“J.fhf-!'}{;}l,"ﬁ{;;,d“w "J'.J;”ﬂfw ‘?flﬁr,.h ffjr],,(ﬂ"f}; “rfa’: "Ir?j”q

129

2. TG =Bt B

—NsFiFEERE —ERERE

10, OO

8. 0%
6. 0%

4. 00%

2, 00%

0, 0%

<) I3

‘?JIJI'Jr -’l!'e'lr

050 <015, Lt g U Uiy O 750 7
i E:'ejd: ‘I'Ir"lﬂ.ll' Jf)q“ -'.',-',1;'“!'-1-’{] hl':-'e;?l,lgll:'f}h lfl-llrf'lfr ﬂgf-‘:"f,u 7l |:" "?ﬁ”

e <l

3. MBeERMC:



EHE S

BOSERA FUNDS R I E R TSRS 2017 5 2 TERS

T

—HEFr3EERE —EEERE

4. 00%

3,00 Pl

, Jﬂffﬂﬂgff

1.00%

D.DD% e ammmmul LCTTO PP b i ittt h i iiiat ittt iiiiigiiiiigig

20 2l 0 <) ] My, <0
fﬁ%ﬂfhy Iﬁ%ﬂiﬁ%?iﬁ#ﬂJﬁﬁﬂfﬁfijﬁgJ&“giF“ﬂfﬁﬁgHFJgfﬁﬁgf

§4 BHEARSE

4.1 &2 (REESZLBI/NH) i

FEASIE 1) ik G 22 PRI IR e

ke o (IR LA ﬁé B

2004 AF2AE 1] T R
WAHATAE A S H EE
2008 F NN 5L 45
HARAF, PHEfFHAE
Sy e WEE A O
T R 30 RAfiFrt 4.
[ 7 AL 2 1T 2 % 1] — 4 8 BT
SR T AR LN EDEE
B R R 2014-09-18 - 9 | EMS AR EE S 1
JlAyE- e WUH Hr e B A5 5 4
H TR R A 5% T A 4
TR RIE 4 03 T ETF 564,
[ R S Al
PRI 4. T %
318 AN H eI
HEemESLH. DUEE
SE R A B I 4 B AH 4




—

|§=T§HT§§§%

=== BOSERA FUNDS RIS ER NI 2017 5 2 ZERE
7 e e -
18 /A WP 25

(LOF) #:4:. 1A H A
o8 0 R 5 5 ALUE SR R
A, HEENMEERT
QIR Fou i B
Pemg. HAAMRTTM
& R B
LU A O S N AR 7
H 18 ™ H e k4.
T AR B A i 2 4
I 2= — e A 4
@ﬁAﬂ SITE SN )
M18AHE% TS
LTS e SN L E
oL\ — R A
IR A i i gr ik 4. 19
g hie s S
HTAE Fﬁﬁ/\mﬁ/\él
BLEE

4.2 REHNARSBEEMTEFILBHN

FEAMREIIN, AESEHNEENE T (P ANRIONEIESF R e S st 4
W ARG EE G o FATHARAR SR A IUE , HAF MG B ot UG Tiids. BUs
TAES RS BAE F R G 00>, ARG RA NBOREA 2t . ARSI, BT ISR sl
SRS, AT G W IS PR AR AR AR AR RO DL, R P AE RS IR N BEAT TR,
A AR N 28 R AR o

4.3 N GE U H

4.3.1 AFR 5 H B RHATIBER

WEN, ARSEHINHKPAT T GEHFREERSEFHEAR AP ER SR fAF
il 58 F) A8 2 AR el B

4.3.2 REZHIT AN T
T 0 N R R BUAS I A7 AE S A AT N

4.4 RGN ESETRBAZIEDHT

2017 “FEAIF T RE T OKE BT 2 )5 3UNMERE . 8 E TGO E 4 H 100 3. 65% 1
THE]5 I 4.36% 6 HARITREE] 4. 2% MIRECEHKRE, LRI E FEECEEK 0. 47%, {5
R SR BT 0. 12%, ik e i 5 fE 8 ik 1. 05%, —Z= R 3R B 3 2R BN B R

5



=| s

=== BOSERA FUNDS I e E iR 2017 58 2 TR

SRSCE TR, S0 204 A0 32 ) & RUINAT AT A1 D BRI 0 S, TR 3 7 250 i 1
B, —RIIFEREEINFE A ABFIFEKE LIHZ 50bp, kA 5 A4 LUSFIZ A 20bp F4T,
525 F o A7 5 R P I DUGRAIE B AR, 6 H i M) BUR AR, (R S WU 9E
DTN EATE N

T, REMEHA TSP, 1t mECKE R SR, AT B AT IR ER
R, 4 A 13 HH47 LA 28 K [FIAF|Z 10bp, 4 A 17 H 947 L MLF FIZ 20bp, 7 5hF) 28 i
AT T EERE IR AR AT A5 35 5 A 2B ROOT A ROOT Ik -2 R 2P 948 29 2 2. 77% 0
3.35%, BREFE—ZLFIAME 2. 33%M 3. 09%, 735 AT 44bp H 26bp. RATH 8 ALK RiM
Gt “ERAF M CBIERIK” , IR LATF TSR WO o R B
MPA 25 1% N S HE SR S50 i, FRATTIKSR I N B8 S T M 0 52 PR AS I HLAIRI 3 F A ABR S5 4 L
B, R B R

ARILGFRIEE T HMREN M A R, AR X 5% T a4 (0 0 2 - 4
BRBAVERHE, FENRRIA A IR R, e 2 S IR ST L] o [5] e A1 38 [ e i ]
PRI 2E M ML ST EE R A, G IS TR s R

JRHE =R, BATVARATIEATFAIR R — K EE M F 4, EIATIAA R T, REemE
RSP, MRS URG AR, R et R AR AR SR E B TR E S, LR
BN AN E B AR, FAMBUIRA, 50 L ORRE P S AR

4.5 REHANESHI SR

WA, A4 ARBESNTIEHEIEZEN 0. 9644%, AK4 B RIESMTIEHEIZEEN
0.9636%, C KILLMEEEILZEZ N 1. 0044%, R SEEE R 252 0. 0885%.

4.6 BEEANERZY EFTHRTVESKHERE

4.7 MEFNESFFA ANBEE ST HETE A
o

§5 BEHEWME

5.1 IEHIRFSH - HEHN

7 TiH &H(T) 3 G LB PR EL A (%)
1 [i] 58 AL 2 5 % 7,687,211,703.55 41.39
Hh, iz 7,589,131,703.55 40.86




——
=l HIE S
—— BOSERA FUNDS N EE R Mg HES 2017 4£5 2 FEMRE
A oaa &l 98,080,000.00 0.53
2| R ES R 299,580,849.37 1.61
Hodr: KW= Bl
SEN IR S Rl
ST A7 SR .
3 %Eﬁ”ﬁ’”ﬁ%ﬁ 10,466,463,188.69 56.36
ﬁm1+
4 | HAohwE” 118,607,368.93 0.64
5 &it 18,571,863,110.54 100.00
5.2 &5 HIESR BB BB
5 TiH o7 I G WPV E LL ] (%)
1| R AP A5 [0 D i % R A 7.23
Horpre SR 0] ) i %
INTR 0
e | 5ip o SE= ﬁ#@ﬁ%%(/)
5 5 B AR A5 5 [ A ik % 42 01 1,805,566,523.95 10.77
Horpre SR [n] ) g %

TE: IR TP TR [ Rk BE A 0 o A e B EL ) LR D AR Hﬂﬂﬁﬁi%ﬁﬁﬁﬁ%ﬁﬁﬁﬁﬁ
{9H{E ELAB PR ] B 24

535 1 5 9 ) B < R I B < B8 1 (EL T 20 %6 Y UL A
.

5.3 EERHEA SRR
5.3.1 RRAS PR RPRERFL

i H RE
e IR R B A &P S 3 AR IR 97
0 S A 4R 58 20 ST A R D PR e e 1L 100
I N SR B A S SRR R e AR 45

REFABRA S FHIRAKPIREIE 120 RELH R
AT G AR SR P S R AR IR I 120 AT DL

5.3.2 REFIRBF A S FHRRIIR 270 Ll
R | A FAIPR B G2 e B | SRR St 2 B A

FIER] (%) FIEe (%)
1 |30 KRV 24.97 10.77
Hrp: FIRfFEHEL
397 R IIIFBIF] AR
2 30 K (&%) —60 K 11.92

Hrp: FIRAEHEL
397 K HIF BN £t




ElENEs

=== BOSERA FUNDS I e E iR 2017 58 2 TR

w

60 K () —90 K 36.76 -
Hrp: FIRfFEHEE
397 R IIIFBhF) %7
90 Kk (%) —120 K 5.48 -
Hrp: FIRfFEEL
397 RIITBIF) 2 A5
5 120 K (&) —397 K (&) 30.99 -
Hrp: FIRfFEEE
397 K IIF B A5
&t 110.11 10.77
T ARFEG A AR H I35 R AE S 240 RIIE O

I

5.4 HEH IR A S-FIIRRF LI 240 RFOLUEH
AT ARG IR HILP I RIARAE SR 240 KT IL.

5.5 MEWREBITF BF O RBFRREAS

" . _ HeHEHEL
R 55 WARRA (D) 5¢ﬁ%;fﬁ
1 [ XK f5i 75 517,013,271.43 3.09
2| AT - -
3 SR figs 418,901,018.03 2.50
Hodr: BURME S 418,901,018.03 2.50
4 | kSR R _
5 | ks R 149,838,048.83 0.89
6 T S R _
7 EIN & 6,503,379,365.26 38.81
8 HAth - -
9 &1t 7,589,131,703.55 45.29
10 Pl RAF AT 397 KA ) )
TR AR

5.6 RESPARIEHERBLA 52T H LB /NHRSE BYRT 242 B0 5 BA 40

TN T
e | s s hﬁfi Mok G | LR
1 | 111799461 | 17 JLIT4R4T D103 5,500,000 537,579,718.17 3.21
2 | 111799663 | 17 F§Ri4i4T C€D120 4,000,000 395,936,831.78 2.36
3 | 111798988 | -’ T BrRAT 3,000,000 297,397,187.68 1.77
CD073
4 | 111799026 | 17 JE[14R4T CD135 3,000,000 297,287,787.42 1.77
5 111799051 | 17 YLPH4R4T CDO58 3,000,000 297,287,787.42 1.77
6 111715161 | 17 [RA4RAT CD161 3,000,000 297,263,952.70 1.77
7 111799835 | 17 HESAR FERAT 3,000,000 296,848,638.22 1.77

8



=| s

== BOSERA FUNDS N EE R Mg HES 2017 4£5 2 FEMRE
CD014
8 111799630 | 17 Ki%E4R4T CD110 3,000,000 293,208,313.93 1.75
9 111780069 | 17 #RJH4R1T cD172 3,000,000 289,775,607.13 1.73
10 | 111681045 | 16 WiJN4R4T CD192 2,500,000 245,185,780.00 1.46

5.7 “RTEM” 5 “WRBAEL" HENES R HE KR

T H i 75 15 O
2 B P 20 R TR 48 0T {ELFE 0.25(7%)-0.5% 18] F R ER 0 X
1 3 O s 5 88 1) St e AL 0.0501%
i 5 T P9 O 29 5 1) AL -0.0436%
i 5 W19 BEANAE 5 H 2 55 1) 48 0 1 17 BT 35 4B 0.0232%

75 2 A S 8 B £ XHELIA 3]0, 25% 00 U B
AT S0 A AR B2 T T 3 5 < 97 0 8 R P A B AR I 0. 25%.

TR 5 0 P I A 125 P ) A HMELIR 2 0. 5% 1B L it BA
AT S0 A AR B T T R < I 8 P £ AR I 0. 5%

5.8 MEHIARIE A SRYME 5 ST E LB/ HES BRI 48 B SRR R R

B4
s .- . . E Sl oaatey
1 Tl /ﬂ\ E=NP/AN VAN AN
T | UFRA WEF 4 H BUE (1) s AN E(IT) L (%)
1 146129 LML 27A1 (5 4) 900,000.00 90,000,000.00 0.54
142060 16 B{Z AL(AHT) 500,000.00 8,080,000.00 0.05

5.9 EHASRE MHE

5.9.1 &M FEuH
TG KPR AT, RIS R PLSEN AT 7N, $ 2B A 2R 2% 18 HSE N B

53, FEHLREAAWR N MY, BHITHRIS . ARERAEEMFGHE, LW R TS EIR%
{#4F 1. 00 JC.

5.9.2 |EFNAERESEB RN+ RIEFERRITEABREHBEEWIIVLRFEE, RERS

FmE| BRI —FANZBAFET. 410
5.9.3 H A& TH = Bk

55 E & H(7)
17 RIE S
I USCIE 537 K -
YRS 59,671,827.38
J Y FR T R 58,935,541.55
oA UK
R o H
HoAh

N[O~ WIN|(F




ElENEs

iE= BOSERA FUNDS

T I R T 2R G 2017 AR5 2 TR AR

L8 |

118,607,368.93 |

5.9.4 BHA GRS MHERFMb I TR
B BRI, DI A5G &I 6 7T REAFAE R 22

§6 FFBAEEHHRE

AL

i H

M IEE T m A

A B 0T B

I P FE LM C

A i S YIA] <A AL A

1,698,622,945.33

360,289,690.74

774,762,871.20

I 75 I s FR U 473

21,461,095,492.21

313,396,142.11

17,612,149,254.06

e 7 5 < i B [ 47 5

17,100,874,053.95

288,966,707.73

8,072,296,293.96

e 1 7 0 A2 B i A - - -
e BRI S L B 6,058,844,383.59 384,719,125.12 10,314,615,831.30
TE: ARIEHESE TN 2014 £ 11 20 HURAGHT (&7 I < 5 52 0 Ti7 37 28k < St 4 A0 702K
LR R B i a4 BT 26 5 R S AT DGR 0 2RI A 1 ), R B 5 B i 2k 2 B
2014 7 11 A 21 H S G0 A5 28 LA K B WA o £ Ty 3, LR A 244 A Bl i e 3 T _E 1 45 A

KA

§7 HEBEANCGHERREREARS S WA

e | gk T HM T A () T oaE (J6) EH P
1 L=y 2017-04-06 200,000,000.00 200,000,000.00 -
ann - 200,000,000.00

§8 MBI EH RRHNMEEFE

8.1 WEHINBE—BRERFESHBLHIAZI BT 20%H)1E 5
o

8.2 B EE RFHNHMEEREL

T S AR AT R E A EMR LN AR ESEFEATZ —. “HERAUEWE” &
TSR e TR AR BT AR MR BB RIS 7 o A 2017 4E 6 3 30 H, TR HEES A
ST 186 WITHNIE S, 2 e SRR ST HESRITE MM MRES, DAZAMLAE
SR, BRI SHEGE 6357, T9CIC NIRRT, Hrp ASEEES LA 3763. 55 {Cu AR, &t
Sr4LiE 814 ALC NIRRT, 2 H AT R IE B P~ B e KBS AR 2 —, FRE84 7= BMULTE )
NAE TN

1. Fehar
10



=| s

E= BOSERA FUNDS I B4 18 T ik 4 2017 4555 2 AR

IRYEEE S 2 & Fe L gEiT, B 2017 4F 2 oK.

R4 5 TH, PRAEfR RO SR & B, T RAE L AT 200ETF A-4E LISRISE G Kl 16. 07%,
FE[RIZE 104 RIEShHEAET 10, B IR 300 #8580, I _EAE 50ETF 2544 DLk i 19 K & 4
P 1/5: BERR R IE R, T T EARAT R 2 B A DR IFHE I K %0 20. 90%, TE[FIK
128 WG HHERART 1/6; TRA IR ARG, FE 32 AT A4 DORHE I K% 12, 13%, 1E[FIZK
BEHEA AL ERT 1/4; IBE RIGECERIE S, WP Eish 7). T BN 32 R 4 44 LR I
KR8 8. 95%. 8. 40%, TE[FIZREESHHEL N TH 1/4.

CRATIIE S o, IR ARANTR G 3 4 A4 DKIHE IS KR AE RIS 137 R0 1/3; Zaxt
et R AE 4 B, AN AR R R TIE B VR B A4 AR E I KR TE R R AR & P HE 44 1T 10,

BEHEEIE, WIS ETF (D 38) A4 DURFHE A% 3. 67%, 1ERISKE 14 A5 —,

BT, KRR B S, IS P Bralifig (A 28) o T AR B AL B 7 2 A 4 BASK
EIB KRR 797 RHESHT 1/10; Wl RS, W ERGRES. HE KRB 554
SELIREEI K RAE 417 Ah 4T 1/10; BRMmpaEe ., B AREE mA 44 DORE I K5
75 631 HFIZREE G HEART 1/4; B E T, TR (A 28 S4E LSRR % 3. 78%,
A —.

QDIT JE4J51H, T AR AR R S 4 (QDLT) N K A ARG i i SE J 4
(QID)  (EI) , HFLKFEIEK RN 13, 46%. 15.92%, [FIKFAH 1/2. 1/4.

2« ALK

2017 £ 6 A 23 H, Mg HiRkeEF 00 “2017 4E 57 Sl 25 5575 Jm S An 2z gl 78
JUMZEAT, T EEREERS R R TE RS .

20174 6 H 17 H, A ENESRAIp0 “ 2RAC E AR SME 5 3) ) SHLE—— 5 i bk
G R AL SRR 7 IR, RSN R T AR RS (HER) ARA R R
R EAN S FA SR AT (B SRS 7 .

2017 45 7 12 H, el [E B4 32 I3 0 55 Y i o [ ATUAG) $5 5 2 e 2 R U A B R R iR I AE IR
AT A “2016 AEET KRB G A A2 R “2016 4 B2 & W ot 152 58 91 HIBAAL . P
AF R, O F A FOE ME IR« =R R E 0 R B AR S0 | R =
R 2016 FEFELWGET R EEEAL | G B4R 2016 AEFERIN iR B R ARG |
G B IR « R RRE R AR 7 B B B R 4227

2017 4 4 H 25 H, TR3E4E 2017 R EIE S s B0 md B < 45647 il b,
AT “2016 FFEEGHG « TOP A3 .

11



ElENEs

iE= BOSERA FUNDS I e E iR 2017 58 2 TR

2017 4F 4 F 25 H, £ f A B Srah 3 70 0 5 DU Jit o 6] ik 4 b i A i AL B v i 103 |
RSB  SEY SR ERSSH” | CHEN AR EREAT , BT
“EAEMAG R R RS A .

2017 4 H 8 H, TEH TV Jmh E S &4 s Al b, B S H0Ph “2016 4 [ &
Wi R SRS AR, TR R ERES (160512) PN “ AT REUR A BRI
WG R HE 47 | N AT (160505) 3K “2016 AT HGRIB G MRS | HNHE ik
(050011) 3F “ ZAFHIFF RGNS BRR ARt i &R 5667 o TS i it (050027) 3Rk
“2016 IR B RS

§9 HBAEXHEZ

9.1 HENMFHER

LT AR EAIE 2 A T I B R T T S

L2 (M IEE R M EEEE S )

13 (TR e T B s R I E 0

L4 B 3P S5 TR HEAE . B 2 7] B AR

105 TN P4 BT T T 2 < B R P TR IR A

16 3R TP T B B T T I Ak A AR s T A I T 1 SR

© © © © © ©

9.2 FFJUHE KX

REEHN EeIEE Nt

9.3 ZFEHFR

R H AR E I R S S A ), 0 mT 4% A 9 i SE A B4
FREXNAIRE AN, SRR ST AN RS E AR A A
T —2838: 95105568 (HKidkihizh)

12



I

S| EHE S

— BOSERA FUNDS

ITI

T I R T 2R G 2017 AR5 2 TR AR

13

B EETHEARAR
—O—tHEtA+NHA



