EJ@EEE%

BOSERA FUNDS

vﬁzﬁﬁ&‘éMﬁ%&ﬁ'ﬁaw)
2017 EERAFEFRE
201746 H 30 H

HEEEN: BNESEERRAF
HEFTEN: FPEHERBITRHBERAHF
wERXHEY: —O—tFE/NA=T+NH



Il

S| SR 5

= BOSERA FUNDS LS 5 47 M A TR E %54V 4 (LOF)2017 4 FAR JEE 4R 2

Fﬂ

§1 BEERSKBEZ

1.1 EERR

HEEHMANEF S, ERRIEARE TR EEOCE . R P IERRREE RS, I
P B . AERA VAN 58 B 2R AN Sl OBy PVE R BT . AR Ca =0 UL BT A
FEE, FHERKER.

FEFEE NP E@EBARAT IR A IR A RIARIE AR G E FIME, T 2017 45 8 [ 23 HE 7 AHRE

W55 Fahns HERI. FUESECREN . Witk BSAEGRESENE, RIEERN BRI
B R P IERRIR EE H RN .
S BLNARVE DLCSEAE F . B iR S SR A B e B 1, (HANRIEHE S — 2 B R
EHPEAEMGIEARR AR LI . BB AR, $ 58 CE A HH BB R SRR LA 2 ) 15 A 5 4 1) 4
SV SR

ARG IS5 BRI ARE 1

AR EWIE 2017 £ 1 7 1 HiEE= 6 H 30 Hik.

e
e



EAT@NE%

== BOSERA FUNDS IR AT M T A O UE 45 0 6 (LOF) 2017 4544 [ £
1.2 B
Sl B R B ottt 1
Ll B R 1
I E 5 2
N 41111 P 4
R e N 4
2. 2 R i 4
2. 3 A I N I e E T A e 4
2 A B R T T . 4
2. b A Rl L 5
§ 3 FEEM GBI RIS I oottt e e 5
3.1 B I G e 5
R R ¥ - 5 5
S 4 BT IR ottt 6
4.1 BT N B G R I B 6
4.2 BEHENGHRE WA S IEEE M ERB ORIV 8
4.3 BN I AT BB 8
4.4 TR DGR W S IR R SRR AN SRR IV L 8
4.5 BEAX AT EHTH AT ERMBE RS ..o 9
4.6 FHAGREWINESMERFERETUI ... 9
4.7 IR IR SR IO B 9
S D B AR ottt 10
5.1 AN ARESIEE NIEMFERB ORI 10
5.2 FE NI E N AR SR R BEEM TG PETTE RSB OB .. ... 10
5.3 FE N ALEEREF M S EEENEMESL., HEMATBEEREN ... 10
§6 PR B ATHRE GRABETE) ot 10
B. L TR U o o e 10
B. 2 T . 11
6.3 T EREE (RS APAI3 12
6. 4 R 13
S 7 BB AR ot i it e 25
7.1 B R R P I e 25
7.2 AR R AT 2 R 2 e 25
7.3 HARHLA SO 5 5 4 W 1B EL B RN B T B A R A L 26
7.4 A A L R A B KA . 28
7.5 B R R A I R B R A 29
7.6 HARTE A FOE b 5 4 VP 1B Le ) /N IR LA R P Al . 29
7.7 BARHLA SO 5 5 4 W 7 1B EL B K INHE i BT 8 P SCRRIE S 3 s el .. L. 29
7.8 A WAL A SO A W PE R E ) N IR LA S e B A L 29
7.9 BRGSO A 5 5 4 0= 1 E EL B R /INHE R BT LA BOIERC R A .. 30
7.10 fRAEIRARBE SR BB IATE GIE I .o 30
711 MEARARBE S HEE AR SR . 30
7 L B R IR T . 30
88 B AE ottt 30
8.1 MIREEGHAFA N B E NG 31
8.2 MR FH G TR A o 31
8.3 MIKEESHHAMMMARFFEAIESIEI ..o 31
8. 4 HIRFELEINFIMN AFFA AT EE S A & X RS . 31
S TR S T B o ottt 31
S 10 B RE IR ottt e 31



;:lL BHES

OSERA FUNDS I S TR A IS5 42V 3 42 (LOF)2017 4 4F 4R 4
10. 1 A A R i . 31
10.2 BEEEIAN. BETCE AL IERSIEEMIINERANFLE) ..o 32
10.3 WAIEESEIN, FEEMF=, EETEWWERVRA . oo 32
10. 4 G R R B i 32
10. 5 A I B e S S T G I e e e e e 32
10.6 BHEAN. AN E SN R ZREESETEEM . 32
10. 7 B MAIERE AT RS G BT IEDL o 32
10. 8 At B KT 34
S 1l BB R B R o e 35
11,1 #e B B — 45 00 3 R A B LAk B B8k 20% 100, oo 35
N R = - 35
P v o = 7 P 36
R 3 L = A 36
12, 3 BT T E et 36



Il

S|SB B 5

Fﬂ

— BOSERA FUNDS PN 3 BT AL 2 R 55 O 4 (LOR)2017 45 Y- 4 Fidi 3
§2 EEHN

2.1 ZREHKIFMR

HE&H TR 25 AT MV YR A IR 5 $E R 3E 4 (LOF)

AL A TR A

A TR A =

HeL AR 160505

P INE] 160505

HaEfE YR E R

A REMH 20054E 1 H 6 H

FEEEIAN TN 5L 45 F A PR )

HEELEN o ] R AR AT B A A BR A

i 35 W AR I G A B A0 4, 554, 875, 998. 25 {4

A R A E

FE BT BIIESR A 5 BT RYINIESR 22 5 F

ISy 2005 4F 2 H 22 H

2.2 EE RN

B H AR

S ES A Tkt S ST GO R T B S AR T I K R A

VSR P R K

BV AE R (SR T 5 07 S AL 5 B s
L2 BT BO% X 11 v [ AGOO TR+ 20% X i 1 o Bl e 8
A ARSI IS, BRI R UG 5 T T 306 . e I

&, RTIEERAE G, 8T USR5 P I A i U /WA vl

2.3 BEEHEANESTEAN

WiH REBEHEA HELEN
ZFR I S A PR A Hp ] g W ARAT A B PR A ]
. - 44 PV i M
fz B ¥ & ; ;
. kAR HTE 0755-83169999 010-67595096
ViGN — : .
B TR 4E service@bosera. com tiangingl. zh@cch. com
B RS HE 95105568 010-67595096
R 0755-83195140 010-66275853
b IR YN T AE X R RiE7088 | A miviIRIX & mh K25
S RITKE29)E
S A TR YN TR X R RIE 7088 | ALt mivaIk X i O K1 5 15
SHBRIT KE29)Z %
I S et L) 518040 100033
HEERFEAN Tk tE FEt

2.4 ERWETA

AN 30 E A BRI AR A A

HEHIESF R

EFEIR . RIFIER R

T R A AR T I SCH T BN LR R 9

http://www. bosera. com

G A AR T 2 B

HEEHN EeIE N

4




=| g e

== BOSERA FUNDS T 3 AT VIR & B 4 35 42 (LOF) 2017 4E 4R P R 2

2.5 HAtAARHE R

i H H R INA ML
TEMEIC ALY T EESF L4 FA IR SUE A A ABECTHT PE3 X KA 17 5

§ 3 EEMFIRrMESIHERIN

3.1 EESTHEIEMYG F6tr

SHEAL: AR
WER (201741 51 HE 201746 F 30 H)

3. 1.1 #AmEIEAR

A O S A 672, 869, 450. 53
A A 849, 717, 521. 16
DALY 35) 35 A BUA B R 0. 1970
AT 2515 E R i 2R 11.72%
AHABE G BHE I KR 12. 13%

3. 1. 2 BRBIEMTEFR WERAFK (2017 426 H 30 H)

R ATt 7 BE R 2,011, 756, 662. 28
HHAR AT A5 FE 3 4 1 AL 0. 4417
PAAR I 4 7 7 v E 8,014, 121, 157. 19
AR FE Sy B HE 1. 759
3. 1.3 RiFHiKIER WEHRK (201746 H 30 H)

SN R EIE KR 1, 091. 42%

T A OB s fr i e ARSI . sl . HAN ORGSR A2 shiias ) FHERAHSG
WG HIRE AR A s giiead in A2 e EAZ et .

FARAT A 73 BE A S 4 R B 7 7 R vh R 23 BE A 5 R 20 B R o S E 0 R R

ER B SR bR A OISR NNW S 5 2 G i I AL, TN 9 A SERRIS R 7K T B T i 5115

?o
3.2 B&IFERI
3.2.1 HEEMBIHE KR RHE SRS L8 F R R R A
. .| R . b4 bl s
IR ER ol MG | L o
e IR | st | RS | ikl | 0-0 | @-O
@ o Hi=10y
E—H 5. 20% 0. 54% 3. 58% 0. 49% 1. 62% 0. 05%
HE=AH 6. 41% 0. 59% 2. 94% 0. 50% 3. 47% 0. 09%
L ESNNH 12.13% 0. 58% 5. 71% 0. 47% 6. 42% 0.11%
Ek—4E 21. 56% 0. 64% 8. 64% 0. 54% 12.92% 0. 10%
A 122. 35% 1. 63% 45. 60% 1. 40% 76. 75% 0. 23%
/\AE‘
ii%f\ni 1, 091. 42% 1. 46% 192. 56% 1. 44% 898. 86% 0. 02%
A 7

T ARG LS EE AR AE

80% X & I 1 [E A600 F5 %+ 20% X & i o [ E T B %

H 2 e B i B LI AE T3 A2t AR rpy s 75 B8 I PR A8 B A BC B LU A A Rk 1 TR 22
R, BEAEFEHCRE FALIE 80%. 20%01 EL BRI, P Ak H R T 507 2045 B SR KU I 18] Fr 471



%T@NE%

== BOSERA FUNDS o 0 47 I 98 TR 5 W 0k 4 (LOF)2017 4 4R FE R 3

3.2.2 BEESRRAERUR EEmRRATHHMEY KR LS RS LR E 4 RSt
®

—IGHEEEE 2 —EAEEE |

1400. 00%
1200. 00%
1000. 00%
800. 00%
600. 00%
400. 00%
200. 00%
0. 00%
—-200.00%

2005, 2006, 2007, 2008, 20094201 0,201 1 4,200 5, €01 3. €01 4. 2015, <016
20104 b0y, g Ol2s *3.0/.:f 7 90 15 002, 0 /03;,5 -_f).go;) J03 12 /04;,,_1 20330 9040,

§4 BEARSE

4.1 EEHEARESZIHEN

4.1.1 EEEBARHEHESHER

R RS EFIHARA R P E N E RSN AR ESERA AL —. “NERAIEME”
i, R EBTIE R “MERBEIMEM R o #2017 4 6 1 30 H, 1B RS AR L 186 H
TS, 2 Et S REE S H AT MRS, DA AMWESKD,, FHEEE
IR 6357, 79 (L C NIRRT, AP AZEIE & ARG 3763. 55 (o AR, Rit/r4rid 814 (e AR, &
H AT E 0 = S B KRS AR 2 —, FR2 & V= BURE R 2 5T

1. E:elhF:

IRAEARITIE S 2 W 7R 0 giit, BUE 2017 4F 2 K

WUaR e 45T, PRAEFR BB SR I & B, PR RAIE SR AR TR 200ETF A4F LLRIFE K 3 16. 0%, 1
A2 104 HEE S HEL AT 10, B8 E IR 300 F8%L (8 FIF 50ETF 544 DR EHE G KA HE 2 1T 1/5;
B SRRy T R4 B, I PR ERAT AR B 4 B A LISRIGHE IS K2y 20. 90%, TE[IZE 128 RALG 4
AT 1/6: VRGBS, I 5 AT LA A DRI E I K A0 12, 13%, (ERISREESHA M BT 1/4; 1R
ARG E RIS, R PR sh ) (T LI B 4 A4 DR A I K3 4 iy 8. 95%. 8. 40%,
FE R4 P HER 0L TR 1/45

TRATYE S p, (I ORAS IR AR & B A 47 DK I S AE M6 137 Rk T 1/3: daxfiicai H
PRk B, RIS S AR S T B R S A 4 LR 1 K A AE [F) 2R G HE 44 T 10,

WEHEEI, MRS ETF (D 38) A4 DRIFHE KA 3. 67%, ERIZK 14 AhHZ 58—,

BT, KRS B S b, IS P el (A 28) o TG B A it 57 2k 4 A4 LR I 1
KRR 797 RAEAHT 1/10; HEFRAES T, MG H GRS W REUT R84 F DORIHE

HACHRAE 417 Rh R4 T 1/10; SR, N AMIREE M4 DUREHE R KR AE 631 R [F:KFE e
6



=|gaEs

=== BOSERA FUNDS R 3 AT I TR A BRI 25 5 75 56 42 (LOF) 2017 4F R 4E FE 4R 45

R4 1/4; BeRERETTH, WA RESR (A 25) SFELLRIREE % 3. 78%, [RIZKHZH—.

QDIT FE4 75 TH , T A rh e T AORS 306 [ B2 4 (QDI T 1IN e rh BTV ARS8 B 223 4 (QDITD (3£ 78),
AAELRISFE I KR HI0N 13, 46%. 15.92%, [FZRHELRT 1/24 1/4,

2. HARKHEAF

2017 4 6 H 23 H, Bm7 HIRAEFEI “2017 G 07 Sl 2 B 55N m SAR AL AL ” 75 M 28
17, TGRS R EREMRSE R .

2017 46 A 17 H, B EIEZFREI AR E AT 3 ) SHE—— 8 Rl s 54 42k
e AL B i s " FER AT, WIS A T T A RIS (HERD ARRA SRR “—F i
R R A E] (EE IR TR 7 .

2017 4E 5 F 12 H,  darb E R GR E /0A 58 DU J b FE LA 5 58 3 04 o 0 o B [ PR R AR IR T T
I8 “2016 4R+ RKBIREIES AT 1 “2016 455 [ I 25 3507 R HIBAAL 7 Wi A = 28 %,
TS XU B AN e B3R AR Rl M@ i e AL B R B0 | I s 4R “ 2016 4R BEZE XTI
ARG | IS Gai iR “2016 R EERRAR G A AL 40 | 15 ORI « AR RS
AL T D o e A

2017 4 4 H 25 H, I FEEAE 2017 rp E R GV g o> B U Jrp [ “ Gk el b, 315
“2016 FFEL 4G « TOP AR

2017 4F 4 J1 25 H, 18 i E B G S 7 S5 DY foa o [5G b S AR a0 AL s i 1R 3 b, I
GEHBPI C EE BB RS | AN ARSI, BRI © AR
MRS AI” .

2017 4F 4 H 8 H, FESEFIUJmh B RS b4 e dal b, RSP “2016 4F R 2 U
BRSAEE AT, B ER 5SR-S (160512) $EA “ FAERITFRGEIR & BRIt h 58 |
T AT (1605050 3K “2016 MR AR &4 54" SR (050011) 3k “ Z4EHTT
TR I R SR AR I A JE 8 L TN P 6 4l 51 153 25 (050027) 3K “2016 4RI iz e

2017 4E 3 J 10 H,  diep E TRy AT NRATH 200 “ 5B+ ) \Um B AT R BRIz FERTN T
IR, TATRATXE BN ARG TR B €I 2016 FRIKR M E AT 7R, [HnfE
EIRIR “2016 FERFEEARL”

2017 £ 2 22 H, FE - jm P ERESWVEHGIFSIERIZE SR S MALE 2, NS
— PO AR Y R B A GIETRE AL AR B A R = UK

2017 4F 1 19 H, IRZFBH THi—RES 2% LB T R4S, 2 EAA TR —RE % R
G TEN, HWRE TEN—RZS KRG Ll s, B RS 5% &M TIE, A RGR 2
R TTBR A BRI N o TN FE SR T3 — S 5 RE R EATHE . RIETTIRBALIRR . N B S E
EHARIERE . BT ABBE R T 5 H TRk AR R

2017 4F 1 H 16 H , [l JE e o 8 b e [H 6 0 85 AT BR DT ml PR i “IRF5 337 SR~ 55,
JA A AR BR R R S A F 2 —

2017 £ 1 12 H, HeE R, SFriRM 2B s Bp0 58+ m e 2w Al b, g o
7



EAT@NE%

=== BOSERA FUNDS o AT M T £ TR 5 4 (LOF) 2017 45 4 E AL 1
“2016 FERETIE M A1 AT 2T

20174E 1 10 H, (A5 SR E I “2016 4FEE SIS RAT B 7 M MAL T N # K2 75,
LR B S T Y e ' B /NI I N

2017 4F 1 F 6 H, HARTTME M RARFEGM I “2016 ZRITME K=" PRETEST T M EAT,
[ B ORI “2016 FRERAEIE G AT KM, A, MR EEARE 100 SRER “2016 AR A2 UGH
BRIEGR
4.1.2 E£&4H (RELLH/NM) RESZHBE RN

EAT I3 g P
w44 HR S5 (HyED HIR
ERHY | BRI

EZF M

WA A

2008 4= M\ b3 5 3E K A A AT AR BRI S
TN S A RA R . TR
SRt = 58 FHFAAK R RS L
AR 2 B R A O I SR I 4 RN 22 i
R | BH/EEZL | 2015-01-22 - 9.2 AL G ) e 4 2 T BT 75 5 s 2 PR 3
b1l I AT RS (LOF) 34, [P ikiE
PEJT AR IR A 2 4 TR P IR A A R
G HEHP SR E IR IR A e 19
BT 9% R A R e S A,

E: BIREERHI. BT H AR AT & T AN R AT e HISES o GEZR MO & SGEMAT
e CUEFRIL MO R ERGE B INED BIFHCHLE

4.2 HEANHRE Y N AE SBT3

RGN, ARESEIHNHENE T (AN RISMBEREZ SR 1) LSS itginl . A
B 1 R AN HAMAR SO AE , JFAE WS . BIR 5. HUE vl BUE TR s
EHANE T, RSO NBREAA . RGN, e EHAGH EMNE SR
HIRE, B IFE R EFA AR AT 8.

4.3 BEANHREH N AP BT B A

4.3.1 A PR G ERIBITHRI

WMEWIA, AREEHNRIAT T GEFRREEEEH AR AT S HERFEIL) A2 =] E
WP Gy FAR A o
4.3.2 RERZ ST ARTTUH

W WA R K IUA I AP R H AT N

4. 4 FEASHR G N E S B E SRR ANLSER I 3 A

4.4.1 WEWINESH T RRAZIES T
A SRR I BEF 50 RIS SETRIB BRI B, SN T Al (B AL T B A B N B A T 50 1 K

8



=) s

=== BOSERA FUNDS (I 32 T MR & RUE SR 3 5 2 6 (LOF)2017 4Ff 48 4 75

MUK, SENTAE & 8 BT RRERSCE AL B PR RE VR AR ORI . SR Bt 1 TR R 2
&It
4. 4.2 HREFPAZSHNLSRI

#2017 4F 6 H 30 H, AESMEUFEN 1. 759 76, RIHBHIAED 5. 292 76, MEBANFHEIEK
HN 12, 13%, [FEHL G AERKIE N 5. 71%.

4.5 BEAXNERET . IEFWHRTWESNHERE

TS GDP M Gl vE, (HARKRNEIEEEONA IR, REZRETUT=ATHMAREER: 1. &
SR G B IR R SR E A T U, 2. REESRRARENE K, 3. M HE L R R T, R R AR
& BADSHEMB R ELBOVE, 88 LI o R AP K EZHE K.

AT AU ST AR R I TR G, SR S M E R, eI
SAEYE N, SURFER, dipn TS B e EEA R PSRN, BARGE R E ST, M
i Sk B P AR ERR o FATVON T4 E 2R Hh Z W &, (El T 3l B ik AR R LBt
P EEE

JEETRAE, BATRFMEMELRARTIR T, B TR Z: 1. BUHITHREME PPP AR
TRy 20 SEAESMUGE AT, BIINREE. BTREEIT A ML T 3. E .

4.6 BEEAXNREAESHERFESETA YA

AT B BN O R < A AR AT S AR SUE AU R G S R RORLE , W RIS S BF 7= (G B A A F
G, AR REARNA G, WOL T NS EEARAFMMER RS (BUNRER “AERRET ),
HE 1A EBERAMMGER Y . AR B2 B8 IS8 WELE 28, BRI S, IHamiso.

W

a0 T

BRI NAE R AR, S BRI EAS SMAER AR TR, B EE LM ER SRRV
IR AR RS A BA 5 EU LW TARZ D), A& RIFHML VA MEVEIEaE ), BA
XA fEER R SPT FEATE . RERSMGERA T, 3 ST e, AR EECE
AIRER ;s B ORA BB A HEAT A (8 N A A R AR P 0 — BTk I B BORARE P b AT PN 55

Z 5 ERRE NS AR SIEERAT M S TINS5 . 708 NRIEIR AN ZE RN 2 e Al H &
HEHREAT B OUE, JA AU, SEERITA TR ERE S E B AR E N SRR, s AR
B BUE . 2SS IO A 2R 3 2 R IR S A AR A L B [ S B3 4 1 A 3R A T LIt
Hidi. L2 5 ERES T Z AT E AR 2 v 2

AEGEHNC S P RE G FARSUEA R ZEF RS, hHAZ L E R A RATH R 7
A2 5y W53 i A ) A AR 0

\3J

4.7 BTG BN ZELSFIE 2B IF SR U
AFEEIRAE I NI4T 1 k5020, DL 2016 4E 12 A 30 H a4 ECAE N FUE, £ 10 435340 4. 290 TG

9



=|gaEs

== BOSERA FUNDS TN BT L IR A BE 5545 7 55 4 (LOF) 2017 4R A4F B S

4.8 MEHNEBAN A RS RA NBERE ST HERE BB
o

§5 FEEAMRSE

5.1 MEHAARETE NEATEHILFE N

Ak, HEERERAT R AR A REARSREE RS, Ry T GEFRBEEE) . 2
eE R FTEDBCRHEAE KE, AFERER SO IRE AR AT, SaRPUSSTHEAT TR E
iR O NVAN I PE

5.2 FEEAMREMNAR ST EEEMTE . FETHE. FHSRSEHIUH 3

AREW, AIEE NERERA L E .. EEeGF. FEE ORI MG SIE, WARREE ST~
AT SIS T TIANEN R, ARSI TS T 7R, RRIESE
HNAIH S0 B AR 1T .

R I, AHE S SR 7 FC R AU 1, 492, 128, 974. 55 JT.

5.3 FEEANAELERREFMFEEENFNEL. BHNEZELRER

RAEENELEE T ARG T S 4ebn. AR FHESEEN . WS A sRE
SR, PRIEEENEAFERBICHE. RSP AR,

§6 FERMFTHRE REHT)

6.1 Btk

2t AR 1 3 BT IR A HIE SR R 4 (LOF)
WERIEH: 201746 H 30 H

Bhr: NRM
- AHAR LEER
L HHES 2017 4£ 6 A 30 H 2016 4 12 H 31 H
B - -
AT 6.4.3.1 135, 591, 704. 14 252, 552, 924. 70
i 70, 306, 611. 08 52, 676, 508. 14
17 ARIE S 1, 884, 443. 59 2, 390, 393. 39
T o G R e 6.4.3.2 6, 592, 016, 639. 16 6, 341, 377, 610. 50
o R R 6, 171, 854, 236. 86 5,842, 210, 105. 50
FEH T - -
iR % 420, 162, 402. 30 499, 167, 505. 00
B SRR SR P T - -

10



=|EEE
=== BOSERA FUNDS AT 2 ST R A E 25 4% 75 35 4 (LOF)2017 4F 4R FE 4 45
e E IR - -
AT SR = 6.4.3.3 - -
SEON IR 4 il 7= 6.4.3.4 1, 250, 000, 000. 00 350, 000, 000. 00
FEWSCIE 537 K 416, 805. 84 63, 038, 971. 57
NSRS 6.4.3.5 3, 818, 034. 82 6, 049, 681. 06
Il - -
AT HR K 5, 306, 629. 99 1, 875, 331. 89
86 JE T R B 7 - -
HoAh 7% = 6.4.3.6 - -
BB 8, 059, 340, 868. 62 7,069, 961, 421. 25
oo AR REER
RERFHE R WS 2017 4E 6 A 30 H 2016 4£ 12 A 31 H
i AR: - -
T A AR - -
A 5y 1 4l 6 f5 - -
T A= el A7 5 6.4.3.3 - -
S H (A1 ) 4 ik 9% 77 - -
PEASHIE 5795 H K 9, 103, 946. 59 214, 933, 770. 33
AT [ 3k 11, 388, 171. 99 4,563, 535. 35
A N SR T 9, 602, 200. 72 8,712, 849. 45
NASTFEAE B 1, 600, 366. 79 1,452, 141. 58
LAY B B IR 55 B - -
NATAZ 5 9 6.4.3.7 8,927, 167. 62 6, 835, 433. 52
AT F B 3, 569, 288. 09 3, 569, 288. 09
NEAST A - -
A R - -
18 JiE BT A3 471 £ - -
HoAth A7 f5it 6.4.3.8 1, 028, 569. 63 990, 807. 04
FfREih 45,219, 711. 43 241, 057, 825. 36
B E A2 . - -
SRR 4 6.4.3.9 4, 554, 875, 998. 25 3,416, 841, 319. 63
A4y A 6.4.3.10 3, 459, 245, 158. 94 3,412, 062, 276. 26
B EN R AT 8,014, 121, 157. 19 6, 828, 903, 595. 89
FFBTE ENE LT 8, 059, 340, 868. 62 7,069, 961, 421. 25

FE: EHUEH 2017 46 A 30 H, HEEHIFE 1. 759 7o, ZEemHUE A0 4, 554, 875, 998. 25 fi1 .

6.2 FEE

2xit AR T 3BTRS TIE 5 R R4 (LOF)
AR 20174E 1 H 1 HAE 201746 A 30 H

Bhr: NRMoe

N | R LA R
BiH Vipare=2 201741 H1HZE | 20164£1 H 1 HZE 201646

201746 H 30 H A30H

—. A 930, 750, 964. 76 -382, 285, 338. 81
IREESY N 24, 145, 798. 53 9,115, 529. 48
Hor: fERFENRN 6.4.3.11 1,728, 826. 12 3, 245, 064. 54
R SN 6, 392, 574. 70 5, 264, 458. 42
PP SRR SRR RN - -

11




T

S|SB B 5

== BOSERA FUNDS LR 5 47 MO A R E 54V 4 (LOF)2017 4 4R 4R 4
SENRE SR IN 16, 024, 397. 71 606, 006. 52
HoAh A SN - -
2. B mtleas (RBL “-7 $EE))D 728, 607, 454. 41 -59, 624, 462. 25
Horpe REER Tl 6.4.3.12 692, 841, 761. 59 -99, 393, 457. 56
ReH W - -
iR T 6.4.3.13 234, 267. 88 240, 000. 00
B S FRIE R R U S - -
S m IR T - -
frAdE T H S 6.4.3.14 - -
R 28 6.4.3.15 35, 531, 424. 94 39, 528, 995. 31
igﬁmﬁﬁzﬂ&ﬁﬁ (R =7 6.4.3.16 176, 848, 070. 63 -332, 042, 287. 79
SIHA)
4R (BR DL “—7 SRS - -
5. HARN (FkBL “-” SIHA)) | 6.4.3.17 1, 149, 641. 19 265, 881. 75
B: —. #&H 81, 033, 443. 60 75, 138, 931. 87
1. BRI 53, 705, 617. 68 45, 506, 372. 24
2. FEE® 8, 950, 936. 29 7,584, 395. 35
3. RS - -
4. 5 %H 6.4.3.18 18, 099, 550. 32 21, 776, 180. 45
5. FIESZH 949. 66 -
Horp: SEH RIS R ot P2 S H 949. 66 -
6. HAth?hH 6.4.3.19 276, 389. 65 271, 983. 83

=, AHAHR (SRAHLL < 5
51

849, 717, 521. 16

—457, 424, 270. 68

ik PTSRLYR

PO FIE e iRbl “—” SIRF)

849, 717, 521. 16

—-457, 424, 270. 68

6.3 FrEENa (EeRE RIHR

St AR T 3 BT IR A HIE SR R 4 (LOF)
AR 20174 1 H 1 HE 201746 H 30 H

Bfr NRHTT
A3
HE 201741 A1 HZE 201746 A 30 H
St & RAEERE P& s & it

— WP A (G
EAFED

3,416, 841, 319. 63 3,412,062, 276. 26

6, 828, 903, 595. 89

T AW E A
B EAR B B CRITR
ER

- 849, 717, 521. 16

849, 717, 521. 16

= AR OB 5

ARSI A S (i 1, 138, 034, 678. 62 689, 594, 336. 07 1,827, 629, 014. 69
fHD LA “=7 )
Hrr: 1. R HIER 1, 764, 540, 975. 79 1,112,915, 151. 58 2,877, 456, 127. 37
2. FE 4B A 3R -626, 506, 297. 17 -423, 320, 815. 51 -1, 049, 827, 112. 68

PO, A S D BEE

I P A 3 4y
{E\ggj}fgg&&ﬁu _% - | -1,492,128,974. 55 -1, 492, 128, 974. 55
S

12



= fgErR S

== BOSERA FUNDS PR 2 BAT L I A RAIE 5 43 Y 4 (LOF)2017 4 4R RS
ii? AIRPTH#L ( 4, 554, 875, 998. 25 3, 459, 245, 158. 94 8,014, 121, 157. 19
S
AT L HATE]
b= 20164£1 H1HZE 201646 H30H
sl S R4 EEAE B ENRETT

R MBI # Bt 2, 344, 948, 978. 68 4,982, 531, 041. 37 7,327, 480, 020. 05
EAEIED)
—. RS ETES AN
FEGEER AL (AR - -457, 424, 270. 68 -457, 424, 270. 68
¥izp)
= R ESMEL 55
RS ER R (1 1, 061, 596, 647. 27 807, 150, 112. 63 1, 868, 746, 759. 90
LD “=7 S IHA)D
Hodr: 1. R HIEER 1, 225, 343, 948. 75 958, 993, 145. 68 2, 184, 337, 094. 43

2. JE 4B AR -163, 747, 301. 48 -151, 843, 033. 05 =315, 590, 334. 53
VO, AR S DB
égggggfggig%gifif§§§fﬁ - | -2, 457,918, 976. 65 -2, 457,918, 976. 65
S
§§;%§§§EEE¥§%§$zﬁﬁ = 3, 406, 545, 625. 95 2,874, 337, 906. 67 6, 280, 883, 532. 62

Vi ARERBHE NI 55 1R A AR 7)o
AR 6. 126, 4, W5 ERH T TTAZEE:

oo A5 N YL FIBH EESITER TN T 2 iHL
6.4 MEMHE

6.4.1 XMEHEAKSHEEE. ittt 5RE—HEEREH B HH
A A HAPTR S THBUR . S 1HsTH 5 fal — HA4E 5 A0 — 2
6. 4.2 BT

MRAEEGH . B KBS SR [2004178 5 (BGR. [ 5B 55 &5 06 THIEF 48 08 5 6 BUUBUR (118
F0). WABE[2008]1 5 (O TARMLETE B TLEECE @A) MAL[2012]85 5 (¢ T 9Lt 1A R R
TR ZE A N T BLBC A < il FRL I &0 ) . R (20151101 5 (T 17 24 =1 2 40 2 B A A i
FB A K I @ ) AR (2016136 5 (O T AT HEIF B Bl B e BT AL i@ &) . W Ri[2016]46
T (T BB MR A T HE TS R s Rl AT SCBUR @A . AL (2016170 5 (ST SRHLIA [FY
SRS R E BB R A TR AN R HARAE I VR AR SE 55 4R, FERBLIF R R

(1) F 2016 45 H 1 HAl, PIAATHEEGTAFETSAR T EWBIERGEE, AMEUCE VAL XHIE
RS S NIEHHES LR SFEMENRANGIEE R B 2016 425 A 1 Hig, &l is
E B O BN R . SHEFH AR I S NS AR LR WS, FHMHE LR REER, T E
{5t M7 BURF it A K G il R AT SRR RSN TR G fiE S (B RL

(2) XEESMIEHTTIHHIE RN, BFFLERE. GHREPIEMRN, BREMRE. 2R,

2
el

TN L

~

13



=|gaEs

== BOSERA FUNDS

T = AT ML VR & RUIE SR % R 34 42 (LOF) 2017 SR aE Pl 4

I3 IALS SN B AN, A A i 75450

(3) X G I R AL GZE AR, B A AT 5157 10 Al A8 17 35 g S A AR GRS 20% 1 A
PraBi. Xtk e N b A F B HIBCE RS, FFBOHIRAE 1 MH N & 1AM R, HBEZA s
BTN SLNBTAFA: REOUIRIE L AN H LR 1A (S L) I, Edd% 50% T NN GNBLTI4;  RER
WG 1 1, ZRMCN AR, MEERA I LT AR RER, W55 BSRRE . AN,

IR FIARUE TR ANEE,  FRIS IA] B AR AL H R TS R

IR, FRR TG —iE H 20% R0 R THEAN N TS
(4) FEEHIREETZ 0. 1% BER AN AL ZyENAERL,  SE N BCEE AU ZE 48 75 ENAE R o
6. 4.3 HEEMSHERTH K

PESHTIS ISR ZDMISN RSB A% 50%TH AR

N

6.4.3.1 BITHEK
Hphr: ARG
AR

T

WA 2017 4E 6 H 30 H
AR 135, 591, 704. 14
& WA _
HAth A7 3K _
&t 135, 591, 704. 14

6.4.3.2 XSRS

A NRmt
ENiFN
Wi H 2017 %6 A 30 H
FA DI RIES AR EALE)

5, 558, 928, 088. 91

6, 171, 854, 236. 86

612, 926, 147. 95

Lo i 21, 464, 000. 00 22, 572, 402. 30 1, 108, 402. 30

&5 | HATIH T 398, 469, 200. 00 397, 590, 000. 00 -879, 200. 00
it 419, 933, 200. 00 420, 162, 402. 30 229, 202. 30

B SRR SR - - -
24 - - -
HAth _ - -
it 5,978, 861, 288. 91 6,592, 016, 639. 16 613, 155, 350. 25

6.4. 3.3 fATEESRBE /MR

ToRA.
6.4.3.4 ENRESMEE =
Bhr: NRmoo
AHAR
T 5 2017 4F 6 H 30 H
K T A A0 Horpre SEr =035 [a]
AT 1, 250, 000, 000. 00| -

it

1, 250, 000, 000. 00

14



E EHES

=== BOSERA FUNDS

T = AT ML VR & RUIE SR % R 34 42 (LOF) 2017 SR aE Pl 4

6.4.3.5 MUKFIE

Bhr: NRMoe
H
A 2017 iesﬂfﬁk 30 H
WS A7 R S 55, 774. 32
UL S A A7 R S -
S EL A A7 2 ) S -
U4 SR A ) IR 31, 637. 90
U £ 27 ) S 3, 399, 839. 76
AL SN R B IE 5 ) 2. 329, 934. 84
7 UAL HR ) ) 2 -
IV R A E N s -
LA 848. 00
At 3,818, 034. 82
6.4.3.6 HAh¥=
TERH
6.4.3.7 MR FH
Bhr: NRMo
H
JH 2017 if};ﬂk?)o H
< 5y BT 3 RIASTAE 5 ¥ 8,927, 167. 62
AT A T AT A B o -
ot 8,927, 167. 62
6.4.3.8 HAbfmMK
Bhr: NRMoe
H
A 2017$6H§30 H
N ASE 7 B A8 5 BTG ARUE 42 750, 000. 00
W7 A5 IR [i] 2 35, 586. 18
LA RAT K -
T 2 242, 983. 45
it 1,028, 569. 63
6.4.3.9 LifiES
GRiEAL: MRt
A
i H 20171 H1HE201746 A 30H
LM (I K T 4 0
R 3,416, 841, 319. 63 3,416, 841, 319. 63
A ER 1, 764, 540, 975. 79 1, 764, 540, 975. 79
AR (DL “=7 S35 -626, 506, 297. 17 -626, 506, 297. 17
AHAR 4, 554, 875, 998. 25 4, 554, 875, 998. 25

VE: I LR A A

T 2017 4E 6 H 30 H, AL TIEZH EHTHIEEMETN 176, 228, 120. 00 #y (2016 4£ 12 H 31 H:
117,514, 464. 00 1) , FLETEDIN AR LA G WIS BN 4, 378, 647, 878. 25 43 (2016 4 12 A 31 H,
3,299, 326, 855. 63 1) » LIRS M AFEICEUET FILEH RS, nERE TN REadZ R &0 4 E

15



=|SHEE

Fﬁ BOSERA FUNDS

T = AT ML VR & RUIE SR % R 34 42 (LOF) 2017 SR aE Pl 4

HERRE ] s R BT RGBS ICEIE M B R G, RSB E P I s ], Sl RG]
St B < 0 BUE P> R 8 1A R e e

6.4.3. 10 R4EFHE

Bhr: NRMt
i H EEsEIg ARSI 4 KA BANE AT
AR 2,438, 609, 079. 14 973, 453, 197. 12 3,412, 062, 276. 26
A 672, 869, 450. 53 176, 848, 070. 63 849, 717, 521. 16
ZK%E%§é§ﬁ}%m§C§%fLﬁzaq 392, 407, 107. 16 297, 187, 228. 91 689, 594, 336. 07
BT
Hrp: SRR 623, 397, 090. 99 489, 518, 060. 59 1,112,915, 151. 58
FE 482 [A] K -230, 989, 983. 83 -192, 330, 831. 68 -423, 320, 815. 51
Nt T N L I -1, 492, 128, 974. 55 - -1, 492, 128, 974. 55
AWK 2,011, 756, 662. 28 1, 447, 488, 496. 66 3, 459, 245, 158. 94
6.4.3. 11 FFKF BN
fr: NRMoo
A HA
i 2017451 7 1 H% 2017 46 6 H 30 H
T IHAE R SN 1,077, 245. 46
€ BAAF 2R BN -
HARAE RSN -
el N SN N 623, 780. 40
HAthy 27, 800. 26
At 1,728, 826. 12
6.4.3. 12 BEREIKRZ
Bhr: NRmoo
A

i H

20174F1 H 1 HE 201756 H 30 H

B AL B

6, 623, 507, 982. 77

Pk S BEER AS

5,930, 666, 221. 18

KR BEEZEM YN

692, 841, 761. 59

6.4. 3. 13 FHEHEWE

Bpr: NRMt
TiH EN
N 2017T4E1 A 1HZE20174E6 H30H
SEH S (e R 5 23R 50 AT ) Bk 607913, 989. 70
IR PET T
Wk SEH R (I & i 23 Al
o 598, 094, 800. 00
Pl NIRCR] R R A 8, 884, 221. 82
SESEfi R Z I 234, 267. 88
6.4.3.14 fTAET Ea
To R
6.4.3.15 BRI
Bpr: ANRMt
| i A |

16



S|SB B 5

BOSERA FUNDS

r"u'J

I 3 AT VIR A THIE S5 3 B FE 42 (LOF)2017 SRR 4R FE 4R 45

201741 H1H £20174F6 H30H

P ZR BB A BB YA 2

35,531, 424. 94

G ARR A BRA W a

ait

35,531, 424. 94

6.4.3.16 AR EZEshKRE

hr: NRMoo
il
T 2K 2017@1)%1525017%6)% 30
1. 28 G g 5t 176, 848, 070. 63
—— R AR 176, 510, 173. 33
—— iR 337, 897. 30
—— PSRRI R BT -
—— R e
—— &R -
——HAth
2. fTAETH -
— %77
3. HiAth -
&t 176, 848, 070. 63
6.4.3. 17 HAURAN
Bhr: NRmoo
A
A 20171 A 1HZE2017%6 H30H

G RE [ BRI 1,149, 641. 19
Gt 1, 149, 641. 19

Vi AT b A B TSR] B 50 0. 5%, S8 B (A T8 B B A 4 R A U TR e, AN T8 ] 3% S AR

25%JFNFE G B FE
6.4.3.18 XX 5% H

Bhr: NRM
AHA
A 2017461 A1 201746 30
i%%ﬁ%i%%% 18, 099, 550. 32
AT RT3 58 5 P -
Gt 18, 099, 550. 32
6.4.3.19 HAhZH
B NG
TiH N
N 20174E1 H 1 H £20174E6 H30H
GiRanidii 64, 464. 96
15 S5 o 148, 765. 71
RATIC R % 14, 806. 20
J:ﬁi%% 29, 752. 78
BRAT (I P IR 2% ok 9, 000. 00
I TR P Y 2 9, 600. 00
At 276, 389. 65




=) s

E== BOSERA FUNDS
6.4.4 BHEM. B HAMREDEERFIBH
6.4.4. 1 BAHEH
oo
6.4.4.2 WEAMRHFEH
o
6.4.5 KEKFTXRER
6.4. 5. 1 ARG BIFALEIEHIR RRIARE KRR FRRMRBET REZNHE SR
AR A A7 1] 5 28 B H A B R 35 50 AR I ORI T AR R AR AR
6.4.5.2 RMEH GRS RE KBS &R
KIKTT 45
N ESEHARA R MRS D
o BARAT R A PR A R] (“ P EEERARAT )

HEIESR B AR A RIS )
TE: IR IRIKAS 7 $1E 1EH S5V e A 2 — BRIk 2 KT AL

6.4.6 A EH K B4R LR FIKRE TR 5
6.4.6. 1 BRI 5 HILHITH S

6.4.6.1. 1 RERXS

T = AT ML VR & RUIE SR % R 34 42 (LOF) 2017 SR aE Pl 4

SAREEIKRA
EEEHA ESHEIN
e EAN ESAHILY
HEEHAMBIR . e

S ARTT

A A AT b A )
N 20174E1 H 1 H £201746 H30H 20164FE1 H 1 H %£20164E6 H30H
KIRTT 75 o7 2 A R S RS o7 21 HA R S A
Wi I RABER ey I PABER R
S L A8 pS¥ ] Ealil
FHEIES 1,127, 153, 638. 98 8. 87% 2, 424, 680, 453. 23 16. 29%
6. 4. 6. 1. 2 PIZATSRBAF I &
SERA: NRMJT
A
N 20174E 1 H 1 H&E 201746 H 30 H
RET 455 = FEG | oo e | R B
T4 SEREE | 7 T ) EL 451
FHEIES 1,013, 870. 10 9. 80% 1,013, 870. 10 11. 36%
A AT LR ]
N 20164E1 H 1 H £20164E6 H30H
RET 455 = TR | oo | SRR
4 BRI | AR [ L i
FHEIES 1, 986, 000. 55 15. 53% 4,084, 511. 82 33.21%
H: 1 LRSS ET SN EEAR SRS EBEN S T EfE, PR E b ERESR 085

A BRI 2 AR 2 A2 T 3% A R8s o
2. TSR B UL e 55 9 BRI B4 I e S TS A B e SR A IR 23 B B T S R AN T 3745 JE AR 5555
6.4.6.2 REETTHREN

6.4.6.2. 1 RE&EHS

18



=|SEE e
BOSERA FUNDS P 3 BAT VIR A RIE 25 5 ¥ 3 4 (LOF) 2017 45 AR FE R 5
Bfr: NRMt
EN A AT LG )
T B 2017T4E1H1H%E201746 A | 201641 A 1H % 20164E6 H30H
30H
A AR R G B ST A R FEL B 53, 705, 617. 68 45, 506, 372. 24
Horp: SO NI 2 2 4Ed o 6, 690, 434. 10 4, 859, 353. 98
T SO A BN I £ () BN AR 4% — H B & %P1 E 1L 5% SRR, B H Bit 246
HHAK, %A 346 HitHEa8:
HEHARM =8 —HRELE=EE X 1.5% / H9FERE
6.4.6.2. 2 HEITEH
Bhr: NRmoe
A A AT B )
T H 2017T4E1H1HZE20174E6 4 | 20164F1 A 1HE20164F6 H30H
30H
AR A B S NSO AT AT B 8, 950, 936. 29 7,584, 395. 35
e AT SIE AP E SRS LA — H ISV IE 0. 25% RIS, BHRTE
HHHK, AT HiE A N:
HItEF=a—HE S8 E X 0.25% / HFEREL

6. 4. 6. 3 5XREFHATHRAT R L 55 (S EIW) X5
To
6.4.6.4 ZFXREFTHALEEHIEN
6.4.6.4. 1 REWNESEFEANCHEEREREAZ SN BN
To
6. 4. 6. 4. 2 MEWKRBEES BTN Z SO HAD K T B E A SR HI
To

6.4.6.5 HIRBOTRE KSRATHFFIRBEIH-ERFBBEA

hr: NRMJT
A3 A RE AT B TR
ST 4T 201741 /1 1 H %2017426 130 20164F:1 /1 1 H 5201646 /130
AR R ELIGIESLION WA R ELIGIESLION
[ 2 BT 135,591, 704. 14 1,077,245.46 | 692,759, 875.15 | 3, 119, 520. 46
T AREEEHRITA B EITTE NP EEREATRE, FRAT MR,
6.4. 6.6 AESTERMIINS 5 RBTARHIES KIFIL
960
6.4. 6.7 FHASRERIZ 5 BT BE A
%o
6. 4.7 FEHEHE L
Az NRMJT
. | maEi it BI0GHES | BeRARI | RREEARK | o
s A 5 e Y PO, i i FhRREET )
1 2017-01-13 | 2017-01-16 | 2017-01-13 4.290 | 403,600,090.51 | 1,088,528, 884. 04 1,492, 128, 974. 55
&t 4.290 | 403,600, 090.51 | 1,088, 528, 884. 04 1,492, 128, 974. 55 -

19



= s

BOSERA FUNDS LIS 3 BT MV VR A TR S5 3 5 42 (LOF) 2017 4F 45 FE 4 5
6.4.8 WK (2017 6 H 30 H) AEEFHNRIEZIRIES
6.4.8. 1 FIAMGHT K /#RIEHT T HIRKA K@ Z RiESS

SR ARMT

6.4.8.1. 1 ZRIFEHERT. KE

% EF 1% | OBl A KR (L R Wik P
(MLE] kR WBEH | EH PREM | firkk | EEBMH ) A EH | A
002879 | KZifHL 201;;06_ 221;;0 Al | 18.02 | 18.02 | 1,313.00 | 23,660.26 | 23,660.26
002882 | 4z 20115067 22}1;0 FEdi | 6.20| 6.20 | 2,966.00| 18,389.20 | 18,389.20 | -
603305 | LT+ A 201;506_ 22}150 b | 11.26 | 11.26 | 1,351.00 | 15,212.26 | 15,212.26 | -
603331 | FIEKS L 201;;067 23};;0 ENIs) 9.63 | 9.63 999.00 | 9,620.37 | 9,620.37
603617 | FARM A 201;;067 22}3;0 Kb | 8.93| 8.93 832.00 | 7,429.76 | 7,429.76 | -
603933 | FREFHK 201;g06_ ngggo Kb | 20.20 | 20.20 857.00 | 17,311.40 | 17,311.40
300670 | KHEEAE 201;é067 23};;0 Kbdio| 10,93 | 10.93 1,259 | 13,760.87 | 13,760.87
300671 | EHT 201;;067 221350 KEd | 811 8.11 942 | 7,639.62 | 7,639.62 | -
300672 | FERMM 201;06_ 223;0 A bl 8.48 8.48 1,257 | 10,659.36 | 10, 659. 36

TE: Bl LA &2 SO R EEIK ™, e #W_E el R — Ry ST H s R . bt A
N BEE NS B F W R I, RYEJE & 5 B A w] IraiT Wi e, R W R R4
WM ARE A L BEEME NN ANRTEES 5N AWIREEREE, MFTIRIREC H 208 B H 2 (a4
fE H HIFiL.
6. 4. 8. 2 HIRFFH I MEREZIRBE

SR ARt

Jhe 5% B 5% s R | WM | 2R | BT HE LIEN LUEN P
E AR H 3 Ji g | H | SR | R R A S fHELE A
[
603501 | FH /R4 [2017-06-05 Ej{ o 20. 15 - n 1,657. 00 11, 632. 14 33, 388. 55 n
Y
HRHE™
000403 | ST ZE4t |2017-06-22 =Y 30.93 - -| 577,643.000 18,029, 790. 00| 17, 866, 497. 99 N
e
300413 | tR'RIE |2017-04-05 igéﬁ 19.53  — -1, 400, 000. 00| 30, 971, 901. 70| 27, 342, 000. 00,

T ARGEE 2017 4 6 H 30 H IERFAT LA DR 22 A 0 KT I AT fig 7 25 55K R0 I 4 2 P £ R AR RS2, 2 RIS e
P AT R T E ARG, S5 Tt R .

6. 4. 8. 3 HIRMRIFIE EIMZL 5 PRI M35

To
6.4.9 SR T HXGRER
6.4.9.1 XK EHBURMALRLEH

AEGHIREGTES, FHKRAMTAR G ST IRA e, RAEeE, KTRENES, 8
TIF 5 5 8 5 4 v 1 v sy XU /SO o AR G PR 1) 4 ik R A I R R A R 4R U A . AR
TE H 8 228 5 2y v THI N 1 5 506 1 4 R T JFL A S 1 JRUR: 1 B85 XU, o R 1 IR B T 3 UG o AR 4
(1 i 5 A7 3N NS JRUBGE EEL () E E EOUAE P R 4 11 XU (R T AR R SRR S R 4 B 7 K AR e

B B

]I[l

20



%T@NE%

== BOSERA FUNDS o 3 7l 9 TR 55 ¥ 35 4 (LOF) 2017 4 2b 4R FE S 45

KH 5 Hr

ARESHESEARY THESHT, UKEEREASNZON, HEEH, Bk, ek
F RIS R RIAR DL 45 350 1A ) XU B AR AR 2R o AR 4 P 0 S N 24 4 T XU 5 R A 2R )
B, S TTHIE A R IR EECE, 0 RS B S AR A T EEFES N RO
B G2y, STTREIE A B R R G SO AN B — AN T A AR, DA B B S R B K IR SRR IR
s BSERKMSIAT B SRAUR], BN E R T, 1) KU S O3 S P AP S I JRURS: B BRAR A5 AR
PHAR U WSV AR TRt 2w KU A BB RIS Tl 1 BT IS DL AT IR 8%, IR — AT AR S HE R
LI R AR ALY BN, A3 FLE — ol AU BRI 1l AR PR B o S I 5% H s RS 57 B 47 5% A LR SE 35 A
5B R ERL I B SRR, AT A W BT RS LS S i AR, W IR A R R KRGS B R
I B SR

A 35 G 1) i 4 TN OF T 4 T L %) IR B L vk o LR B o e o A A 5 R o T I vk 2 A %
Toft RIS, 7= AR PR P READ 2K o AN W 20 BT P A JEE LR O, A T DR 453 2 P 72 S R 300 1) 288 PR 45 2k PR AR
T ME AT A JE R, IRIE ARG BT B bR, 456 M40 Aria A &l T EURFAEE I R e 1 XU &
WAabR B, HIEAGIR T, e AR 2% 1 B FEANAE B BASFRRE, S I A S - 0f %l UG 04T M B
KA FIVEAL, I AR P, R SR 7 R AR 2 (3 A
6.4.9.2 15 AR

15 AR 2 4R HE S AEAE 5 IR T R A2 G % T R IBAT G L DT, B S & T FHE I3 2 RAT N B4
TR SATEAAR B GG, FBOES BT 40 S AN a8 A AU o

A F G B A PR NAEZE 5 B 28 G5 T BB IR BUEAT T 78 2 B VPAL o AR T < (Vi VAR AT A7 3R A7 T
EARFES R EATH E @ ERAT, HIZEBRAT A GRS RS A B R ARIEETER 5 BT 28 530
Hh I S5 810 45 5 BR TTAT A I NAE 5556 T 58 OISR S ORI I B0, 29 AR AT REMEIR /N s TEARAT A [F]
M T3 AT AE 5y I AE 5y 5t TF AT 45 PP AR 0 UE 55 22 1 07 kAT B 1) LA Sl AR B2 A A5 RGBS o

ANFE G LG N EE ST T8 P X H R, Bt 5 B S SR Al R B I R AT N S
FHRS:, - HLId I o3 B 3505 DA 05 AR o AR S 5 1505 1AE R PP 4% (IR N ERARAT (5 FH VP4
EHIEFEL) BOE bR Eg T &I

T 2017 46 H 30 H, AFEEGRAMERER. ST FEABOER LG DL 627 o5 55 46 5% 13 E 1)
Eefil o 1.51% (2016 4 12 H 31 H: 2.92%) .
6.4.9.3 FahPERKE

TRBh I RS HE R & BT e & T B B FE R . A S sh i G — Tk A T3 &0 EEE
NPT BB I SR AL (BG40, 53— J5 THI K [ T 35058 o BIT AL R 58 5 T 0 AN BRI 41 Sk 1) 3% 300 PR
Bl PR 5B A rP T TGV A T 37 Hh BRI ZU Sl S LR A BB i AR B

BT S8 ASH B2 [0 % 4 PRI Bl P IRV, A 5 5 (10 0 R T N g I T A 56 5 (1 PR DU T [ 17 5 A T 7 2% M 8 9
TR ME R R, RRFEE SR A G TR T ST SZHHLE . ARG EEANEREES SRk
T 7 BB B 2% 3, 24058 TR AR I 0 T B2 ] R 7 P A 2 2, 4 o) DR P 80 P e I [ A = S (1 AT 3 e XU

21



l% EHES

=== BOSERA FUNDS TS 2 A7 B A TR IE e 1 8 4 (LOF) 2017 4 4R BE R 35
AR SR AR

BEXTHE BT AR BRI AN 1 RS, A T 4 P B N T 3 b v P XS B S 1T B R sl 1 LA K
XA PEFR AR BEAT RS MM AN 4, BFEH A RS T EEARIR . A 7RI (8] N AR L EE 7T I £R G AR AR
A AR IR R ZE BT M AR DL R e 52 B A R P B8 e P LR 5 o AR B S IR0 T — R AR RATH IR
S E A FE G BT AHE ) 10%, HARKES 5 AR 4 (10 He 8 BN H I AR & I M A — K A H]
RATWREFRAFELAZAE 1) 10%. AFESFTRRESRBAIESRA ST LT, ERIEAIE & 48 H AW
WK, AR RE N AT thAh, AT G nTE I S (R 4 i B 7 A N A B 4 O R sl
ok, H PR AR I B S 1 B BRI A SR

T 2017 4F 6 H 30 H, AIEE P& 2R GN S22 H S8 — > H W HATE, 7T
o ] 35 e 3 148 (BT B A ) T I 3030 H BN TEEL, DRI T A 20 R Ay AR 4 B 1 6 240 2 I 46 0
6.4.9.4 TR

17 37 JRUJSE A 415 4 46 o 4 <o i T L ) 2 e A B SR I 46 97 2 DR i Ak 17 3 % S U vt IR 3R ) 22 Bl T R A
PR, AR Z KU« AR RS AL AR A% XU
6.4.9.4. 1 FIERK

I3 X A2 i 4 il L R S AN BRI 6 I 5 52 117 3 R 2R A8 By A U Bl 1A RIS o R R AR 4 it T
B BT iR 2 BT S B0A AN E T BRI AR, 3 b sl ) 26 S8 46 i TR T A AT S I ) 25
SRR 17 3% 1) 22 515 7 Af B 0T A SR IR 4t 52 el 1 XSS

AREEEGFA WA R BURIE R 7 R EONIRATAA . S5 AT e LA 55, FLR R el vt 7 Ml
R TER, BRUEAZE S RN A E TS I e E AR KRR ERSL TR R A8 . ARG
S TN S ST A e < T Iy 900 ) 2R AR S AT M A
6.4.9.4. 1. 1 MR O

A NRMt
O 14EBLRy 1-5 45 5 41 I FitE fit
%=
RAT K 135,591, 704. 14 - - - 135,591, 704. 14
el - N 70, 306, 611. 08 - - - 70, 306, 611. 08
(7 H PRAIE 4 1, 884, 443. 59 - - - 1, 884, 443. 59
Ty 1t A R B 397, 590, 000. 00 = 22, 572, 402. 30, 6, 171, 854, 236. 86| 6,592, 016, 639. 16
SN IR 4 il 7= 1, 250, 000, 000. 00 - - - 1, 250, 000, 000. 00
I YACIE 77 K - - - 416, 805. 84 416, 805. 84
ML EIpsS - - - 3,818, 034. 82 3, 818, 034. 82
A B 3 - - - 5, 306, 629. 99 5, 306, 629. 99
BrERTE 1, 855, 372, 758. 81 22,572,402.30 6, 181, 395, 707. 51| 8, 059, 340, 868. 62
wikiy
S ASHIE 57 SR - - - 9, 103, 946. 59 9, 103, 946. 59
A B [E] 3¢ - - - 11, 388, 171. 99 11, 388, 171. 99
IDARREEE PN Y - - - 9, 602, 200. 72 9, 602, 200. 72
INE D= - - - 1, 600, 366. 79 1, 600, 366. 79
A2 5 9 - - - 8,927, 167. 62 8,927, 167. 62

22



T KA R T, BRI T E R AR RS .
6.4.9. 4. 3 HAMHE R

=|1HEE S
== BOSERA FUNDS AT 2 ST R A E 25 4% 75 35 4 (LOF)2017 4F 4R FE 4 45
AT R - = - 3, 569, 288. 09 3, 569, 288. 09
A A7 5 - - - 1, 028, 569. 63 1, 028, 569. 63
SR e . - . 45,219,711.43| 45,219, 711. 43
FRBUREHRO 1, 855, 372, 758. 81 - 22,572,402. 30 6, 136, 175, 996. 08 8, 014, 121, 157. 19
VLN IR T 1-5 45 5 4Ll B ait
=
AT K 252, 552, 924. 70 B - | 252,552,924, 70
i N 52, 676, 508. 14 = - - 52, 676, 508. 14
17 H R4 2,390, 393. 39 - - - 2,390, 393. 39
< 5 M G R 498, 970, 000. 00 - 197, 505. 00 5,842, 210, 105. 50| 6, 341, 377, 610. 50
SENIREE SRl Bt 350, 000, 000. 00 - - - 350, 000, 000. 00
N USCHIE 5537 5 2K 5 . - 63, 038, 971. 57 63, 038, 971. 57
N IS - - - 6, 049, 681. 06 6, 049, 681. 06
7 YAC R R 3K - - - 1, 875, 331. 89 1,875, 331. 89
Breeit 1, 156, 589, 826. 23 - 197, 505. 00 5,913, 174, 090. 02| 7, 069, 961, 421. 25
Wik
A HIE 3 5 K 5 : - 214,933, 770.33] 214,933, 770. 33
7 A<} T [B] 3 - - - 4, 563, 535. 35 4,563, 535. 35
7 A 5 N R I 5 . - 8,712, 849. 45 8,712, 849. 45
A HEE B 5 - - 1,452, 141. 58 1,452, 141. 58
N A AE 5 B 5 5 - 6, 835, 433. 52 6, 835, 433. 52
AT . . - 3, 569, 288. 09 3, 569, 288. 09
oA A7 5 5 - - 990, 807. 04 990, 807. 04
HBETT - - - 241, 057, 825.36 241, 057, 825. 36
F BRSO 1, 156, 589, 826. 23 - 197, 505. 00 5,672, 116, 264. 66| 6, 828, 903, 595. 89
T RPFTR ARG T LG OME, e B -G 2030E ()R] 28 357 e A H Bl 1 H 2057 DA
DA
6. 4. 9. 4. 1. 2 F] 2 B Fox 1) S0 sk % 73
T 2017 42 6 [ 30 H, AHEGHFAT 05 5 PG 500 4 SO UM b JE e V7= B LAY LI 5. 24% (2016
12 31 He 7.31%), BEUEAEHAIR H A0 T Ak 4 % 7 4E T E 5 (2016 42 12 A 31 H: F) .
6.4.9. 4. 2 FMC R
AN RS A $5 4

i TR PR 2 SR B BRI B B R ANV 2R AR Iy i A AR e sl KU, o« AL <G BT
LAt A M RIS A2 i B <2 P < T HL 0 A S (B BOROR B

T 37 BEAA P BN IR o

A Bl

==

BRI 7 320 M Z A A ML 2 BLAR e i
en

7

S dlaran

FEYLE
WA IR 2 AR B A A B Bl A A o A I 4 S B BE T UF 57 28 &y i b vl Bl R AT 8] [R)Y 1T 3% 58 &) B I 2 A it
75, FITTH G B FLADAN B USSR VR T B/ MIE S RAT B H B &S B B R I 52, n] fe kIR TESR
I S BRI 43 #T

TR

ANHE B O T P NAE R A B R AL A A, SR B BITR T RSN, s M B

FUETF I T RO, MO B e B R H S R g s XS BMIESR R 5E P 23
Lo ortr, BT G A R E O B BB dh P REAT 505 . AL 0 BE 68 BN S 145 5 5 L S Ao
MBEAR L, XY B

AR il I B B AL (1 0 O PR LA A A% AR, o AN B B TR, ik

WL BUEE . A SIATIEIE, KRBT A T I AR XU .
23

EiipZ e

7~ DL

& 7 A T E
BIVEE Ny 60%-95%, K< R B A I < LA LA 88 T 2 H A — 48 A I BURF o 45 R0 < i T R Bt 77 Ll



=|gaEs

== BOSERA FUNDS e 2 AT TR E 25 B B 4 (LOF)2017 4F 47 e 25

BIE VAT 5%. WAk, ARKEE MG PN EE H N A ZE G T REE UEZR s St i 4%, @iz H 2 e
BERIE ST RS &, 35 VaR (Value at Risk) Fi5 bR R A I £ 181 I (0 78 70 A B XURG:, B Ff ]
FE S AR AT ER R AT 1] o

6.4.9.4. 3. 1 S A RUK i O

R AR

PN N FREER
S mngGHﬁE@ . mmﬁnwaﬁiﬁ .
’ e ATt Iy
ARE FH (%) AR FEH (%)
Gy PG R e — I SR R 6, 171, 854, 236. 86 77.01 5,842, 210, 105. 50 85. 55
TR — e % - - - -
T A HEE R — S B % - - - -
R R ™ — BUE I % - - - -
Fopth - - -
it 6,171, 854, 236. 86 77.01 5,842, 210, 105. 50 85. 55
6. 4. 9. 4. 3. 2 F AR R I BUBRSE S BT

g W I P AG0O FEHLAS 1 HiAt 17 3738 B AR B AR

X B A R H A e B R E
R E G NIRRT G

HRR A 22 B (1 A2 Bl

2

Hr

AR
201746 H 30 H

AR
2016 4 12 A 31 H

B IN E A600 FEHT & 5%

DY) 22, 546

/b 26,937

ZI R E A600 F8% T 5% W) 22, 546
6.4.10 A TEMBAN D Ir&vHRB T E LA KA IR]

(D~ fe e
(a) i THA SRMETHER A
NFAMETHES RITRIZ UG dxt o fet(E TR AR 5 A RSO A BT & A B fIRJZ Rk

HE % 26, 937

W ER M E BB B T BRI B RN .

BRI BREE— BN B M G BE 7 Bl AT B s R T AR AR

BRI KRB B A TS

(b) FFELH LA SRt v B i < T A

(1) #EREm T AN RME

T 2017 4E 6 H 30 H, AEEGFFAKILAA R E T8 BRSNS e s~ w T 58— 2
REIARETN 6,176, 108, 366. 02 J5, J& T 58 ~JZIRIIREUN 415,908, 273. 14 7o, TJd T8 =F RIIREL.
(2016 4E 12 A 31 H: %—/2¥Kk 5, 680, 552, 990. 24 7T, 5 /2K 660, 824, 620. 26 JC, LB T HE =270 .
T 2017 4F 6 H 30 H, AEELEFAH A RMMETHE H AR T N S50 68 10 & a7 65 )8 T3 — 2K

(i1) 2 SO E TR 2 IR 8] ) 5K AR 3

X FAESAE 5 B LT A 2, 5 L E RS 28 5 AN TG IR (CELFE Tk R A5 B (058 5 ANV K « Bl
TAERTFRAT NGO, AFESA ST H 258 5 5K B . 52 5 AVE R 1) K SR 65 39 1a) R AH 5 i

SR SROMESING — 2 FARYE A E R B b R AN D R AR T 2 SR E R RE L, 1 5 A
24



[EEH@EFJEQ

E= BOSERA FUNDS

T = AT ML VR & RUIE SR % R 34 42 (LOF) 2017 SR aE Pl 4

RIEEA FMERLE S — B UGE 2 =R R
(i11) H=R IR FOAME R B AL S50

e

(c) AEFFEEMIULA R ETFER S T R
T 201746 H 30 H, AERESARFFAHIEFFLEALIA RMMETI =R ST~ (2016 4 12 H 31 H: [[) .

(d) AL e ET

ez TR

%
ANCAZ SEHME T 5 R e R 58 77 A0 A7 £ 2 B T SR R FL A e 0 5, KT 5 24 e e A 22

R

(2) B FetrfESh, AT TR H AN 0 7 0 W (0 HL At B BRI

§7 BEAERE

7.1 IRESFHTAERER

SR ARMT

55 T H Kl AR SR T (%)
1 Az P BE 6, 171, 854, 236. 86 76. 58
Hodr: B 6, 171, 854, 236. 86 76. 58
2 fi] 5 AL 2 4% % 420, 162, 402. 30 5.21
Hrp: i3 420, 162, 402. 30 5.21
Y SCRRUE SR - -
3 ik AL d - -
4 SRMITAE R - -
5 SENIR A G Rl % 7 1, 250, 000, 000. 00 15. 51
Forpe SEWrCIRIE ) 5N IR 5 4 il - B

i
6 AT T4 AT &A1t 205, 898, 315. 22 2.55
7 HoAth 25 T 55 77 11,425, 914. 24 0. 14
it 8, 059, 340, 868. 62 100. 00

7.2 MEPRBT VA RPBEREAS

7.2. 1 MEWREAT W KRB ARER R LS

e AT 5 ARME O R B A ] (%)
A /SN NN g |4 42,192, 000. 00 0.53
B KAk - -
C il 3 . 2,412,793, 789. 98 30. 11
D BT BT VR ROK A =R R 641, 390, 287. 30 8. 00
E et 4 726, 500, 770. 16 9.07
F bR A 269, 627, 801. 05 3.36
G T AT ELY - -
H {E 15 O - -
I SR ARG BRI RS 567, 392, 954. 04 7.08

25



=|EEE
== BOSERA FUNDS RS 2 R4 T VR A TR IE S5 45 8 4 (LOF)2017 4 AR FE IR 1
J A4 815, 687, 947. 19 10. 18
K S = - -
L FH ST AN 55 R 55l 499, 442, 556. 66 6.23
M BEAHE 5 RIF AR S5 - -
N IRAI S IREEAN A L8 it 5 R, 15, 239, 263. 40 0.19
0 JE RS« ABERAH A AR 55l - -
P HE - -
Q DA 2 T AE - -
R A AR E IR R 181, 586, 867. 08 2.27
S A - -
it 6, 171, 854, 236. 86 77.01

7.3 BIRIEA RE G EE T E L KM BT B R B A 4

S ARMT

g | BREAR J 28 A4 R e () APIMIRIES o7 3 4 U P VB LA (%)
1 002310 7577 e pk 43,451,003 | 726, 500, 770. 16 9.07
2 002027 I3 IRAE 32,999,832 | 454,077, 688. 32 5. 67
3 600036 FARRAT 15, 000, 000 | 358, 650, 000. 00 4. 48
4 600409 =R 30, 000, 000 | 302, 100, 000. 00 3. 77
5 000513 TR 4E 4] 4,200,603 | 286,061, 064. 30 3.57
6 600027 e [ bR 58, 000, 000 | 280, 140, 000. 00 3.50
7 002624 SEFEH I 8,000, 000 | 274, 400, 000. 00 3.42
8 601318 Hp [ 22 5,000, 000 | 248, 050, 000. 00 3.10
9 600176 HEE A 21,999,894 | 241,558, 836. 12 3.01
10 600827 [Epdiial 12,699,983 | 206, 374, 723. 75 2.58
11 300115 KERE % 7,000,025 | 204, 260, 729. 50 2.55
12 000400 Y4k HL S 11, 000, 000 | 197, 560, 000. 00 2. 47
13 600030 S IESS 10, 000, 000 | 170, 200, 000. 00 2.12
14 600486 BT 3,999,930 | 168, 837, 045. 30 2. 11
15 002050 — AR 10, 000, 000 | 163, 200, 000. 00 2. 04
16 600900 KILH A 10, 000, 000 | 153, 800, 000. 00 1.92
17 601233 A B J A 9,999,874 | 138,598, 253. 64 1.73
18 600011 1ERE [F bR 17,000, 000 | 124, 780, 000. 00 1.56
19 600884 A A 6,999, 876 | 115, 287, 957. 72 1. 44
20 002343 ORI 2,979,968 | 112,821, 588. 48 1. 41
21 002222 A em B 6,611, 549 94, 346, 804. 23 1.18
22 600637 R I7 R 4, 000, 000 86, 630, 000. 00 1.08
23 002045 [ H 2% 5, 008, 350 79, 582, 681. 50 0.99
24 002368 KA AR 2, 847, 425 78, 845, 198. 25 0.98
25 600373 AR G 2,672, 600 62, 832, 826. 00 0.78
26 002430 PRy 7,000, 031 61, 530, 272. 49 0.77
27 603989 AR 1, 547, 320 60, 716, 836. 80 0.76
28 000899 CTIAIre ) 6, 000, 034 50, 700, 287. 30 0.63
29 002555 —tHE 1,864,917 47, 685, 927. 69 0. 60
30 002179 s 1, 500, 054 46, 786, 684. 26 0.58
31 000333 F IR 1, 050, 054 45,194, 324. 16 0.56
32 300166 R EAE 3, 170, 196 42, 575, 732. 28 0.53
33 300498 5 By 1, 800, 000 42, 192, 000. 00 0.53
34 000651 ¥ L2 1, 000, 000 41, 170, 000. 00 0.51

26



il

=| @RS
== BOSERA FUNDS P BT LR A TRE 5 3 2 4 (LOF)2017 45 4E FE IR 15
35 002142 T ERAT 2, 000, 000 38, 600, 000. 00 0.48
36 002439 Ja R R 1,999,917 37, 198, 456. 20 0. 46
37 600386 Jb B AL i 2,700, 081 35,911, 077. 30 0.45
38 603626 BREHE 503, 157 32,795, 773. 26 0.41
39 300413 PR 1, 400, 000 27, 342, 000. 00 0.34
40 002707 AN 2, 040, 000 26, 785, 200. 00 0.33
41 601139 RINEA 3, 000, 000 25, 950, 000. 00 0.32
42 002456 KKFE S 1, 250, 000 22, 712, 500. 00 0.28
43 002508 AR AR 512, 941 22,302, 674. 68 0.28
44 002020 P N4 1, 699, 996 20, 144, 952. 60 0.25
45 000403 ST 1k 577, 643 17, 866, 497. 99 0.22
46 000418 INRRE A 350, 000 16, 376, 500. 00 0. 20
47 000888 I JE 1L A 1,199, 942 15, 239, 263. 40 0.19
48 000661 K& E=H 100, 000 12,911, 000. 00 0.16
49 002396 SR BLTE 500, 000 9, 675, 000. 00 0.12
50 002400 B 1,014, 000 8, 142, 420. 00 0. 10
51 600863 WL 2, 000, 000 6, 020, 000. 00 0. 08
52 601888 Hh ] [H] i 180, 000 5, 425, 200. 00 0.07
53 600138 Hik 237, 989 5,012, 048. 34 0. 06
54 300144 AR 2 200, 000 4,174, 000. 00 0.05
55 600566 LS4 100, 000 3, 803, 000. 00 0.05
56 000070 R AE B 304, 328 3, 575, 854. 00 0. 04
57 002139 IR 315, 600 3,399, 012. 00 0. 04
58 000681 P 112, 100 1, 755, 486. 00 0. 02
59 601878 NN 11, 049 187, 943. 49 0.00
60 603801 EHRA 1, 406 47,522. 80 0. 00
61 603043 IELREER 1,810 45, 738. 70 0. 00
62 300666 LFEHT 2,276 43, 448. 84 0. 00
63 603380 Vky)4 1,298 35, 370. 50 0. 00
64 603501 FHIRMEA 1,657 33, 388. 55 0. 00
65 603335 A 7 2,230 24, 864. 50 0. 00
66 002879 KR 1,313 23, 660. 26 0. 00
67 002881 FHE R R 989 22, 608. 54 0. 00
68 603679 AR B, 809 21, 438. 50 0. 00
69 603938 g 1, 246 20, 932. 80 0. 00
70 002882 &) 2, 966 18, 389. 20 0. 00
71 603933 HReRHY 857 17, 311. 40 0. 00
72 603305 JEF Ao 1,351 15, 212. 26 0. 00
73 300669 W A 841 14, 650. 22 0. 00
74 300670 M fig 1, 259 13, 760. 87 0. 00
75 603286 H & H# 1 890 13, 528. 00 0. 00
76 300672 R 1, 257 10, 659. 36 0. 00
77 603331 HikkE T 999 9, 620. 37 0. 00
78 300671 BT 942 7, 639. 62 0. 00
79 603617 B ARy 832 7,429. 76 0. 00
80 603096 B4 70 2, 966. 60 0. 00
81 601988 i [E 4R AT 1 3.70 0. 00

27




QT@NE%

BOSERA FUNDS I 3 AT VIR A THIE S5 3 B FE 42 (LOF)2017 SRR 4R FE 4R 45

7.4 REHABRERFEAGHERES)

7.4.1 Rt LS B HPIRLS T #E 2%80HT 20 4 KRR 4
SEEA: ARMoT

; YR T
e | R T 47 KIS S
1 002027 I3 IRAR 436, 987, 207. 74 6. 40
2 600900 KILH S 326, 910, 544. 83 4.79
3 300115 KBIE = 297, 869, 075. 28 4. 36
4 600027 A H [ BR 296, 523, 348. 56 4. 34
5 600011 1ERE [E b 257, 954, 789. 08 3.78
6 002624 SEFEH I 251, 988, 587. 59 3. 69
7 600176 W E B A 209, 173, 513. 67 3. 06
8 600827 AR AD 203, 993, 011. 66 2.99
9 600030 HEIES 197, 446, 127. 09 2.89
10 002310 IR 77 el R 187, 327, 808. 27 2.74
11 600409 =RT 177, 121, 405. 12 2. 59
12 601699 % 2N RE 174, 052, 123. 95 2.55
13 601233 A R A 134, 784, 874. 61 1.97
14 002179 T 132, 301, 099. 72 1.94
15 601988 o E 4R AT 128, 409, 469. 50 1.88
16 600884 Ay 114, 739, 550. 43 1.68
17 300059 RITWE 114, 671, 936. 85 1.68
18 600674 JIHREYA 109, 798, 575. 35 1.61
19 002343 ORI 106, 150, 761. 40 1.55
20 600386 JEE AL LR 103, 487, 762. 50 1.52

FE: RIE) “ENER” B TFENRAZ &8 GRS BN LA E T ], AEEMRA G A
7.4.2 RiFEHEHE B H0E ST =3 E 2% AT 20 2 R
GHisr. NRMT

B =

FE | R 25 44 7 A e Eﬁﬁfﬁﬁ(ii i
1 000651 VAR 721, 502, 459. 99 10. 57
2 000333 F IR 398, 262, 002. 07 5.83
3 601318 Hh [ P22 345, 268, 604. 14 5. 06
4 601988 i [E 4R T 319, 545, 193. 76 4. 68
5 601328 T IEERAT 250, 063, 137. 33 3. 66
6 002310 7R 7 e Ak 205, 883, 745. 11 3.01
7 600028 Hh EA 1L 203, 081, 019. 21 2.97
8 600900 KILH A 202, 903, 644. 80 2.97
9 601699 Wk 2 IR 189, 644, 868. 84 2.78
10 600309 Jitefp s 180, 453, 397. 48 2. 64
11 000703 TE@E 1k 134, 484, 544. 27 1.97
12 600011 HERE E PR 132, 843, 028. 37 1.95
13 600885 TR AR 119, 118, 198. 78 1.74
14 002202 S B 116, 905, 379. 90 1.71
15 600075 B 115, 806, 749. 98 1.70
16 300059 KW E 114, 624, 873. 09 1.68
17 600674 JIHREYE 114, 461, 908. 43 1.68

28



= fgErR S

=== BOSERA FUNDS

T = AT ML VR & RUIE SR % R 34 42 (LOF) 2017 SR aE Pl 4

18 002635 ISR 108, 146, 406. 17 1.58
19 002142 TUERAT 106, 956, 078. 54 1. 57
20 600335 [ HLIR 4 102, 132, 936. 31 1.50

TE: AT “SEH R SRS RS ST QR A R USRS E R A, ABEMRA S .
7.4.3 TN KB BB S R IO BB

SRR AR

KNBERRIRA (AE) S

6, 083, 800, 179. 21

L

FERRAN (828) K

6, 623, 507, 982. 77

T AT

CRANIERRRA

AEIEMRZ A

7.5 BIRIEGSF MM RO RBRAS

“ RN PG ST RS A ORRAZ AN SR AR A KR 3RS,

S ARMT

¥ i 77 b AN R B A A (%)
1 EEXE: - -
2 AT 5 - -
3 SRz 298, 710, 000. 00 3.73
Hodp: BUEPESERIR 298, 710, 000. 00 3.73
4 i - -
5 Al Y Rt 55 - -
6 A SR - -
7 Al AT (Al as e fir) 22, 572, 402. 30 0. 28
8 [F) IV A7 B 98, 880, 000. 00 1.23
9 FHoAth - -
10 it 420, 162, 402. 30 5.24

7.6 JARIE A FRME o5 S F T FHE BB R/NER R R BT LA B3R B R

SR AR

o s " . F B E
| R ok wRGH | arpi | T
0
1 170204 17 [EFF 04 3, 000, 000 298, 710, 000. 00 3.73
2 111709199 17 i R 44T CD199 1, 000, 000 98, 880, 000. 00 1.23
3 113011 He KA 210, 340 22,100, 423. 80 0. 28
4 127004 P I A5 2, 550 294, 703. 50 0. 00
5 128013 YA 1, 750 177, 275. 00 0. 00

7.7 BIRE A B S E ST HE LD TR B RRESR B 40

AFE G AR WIRARFFA 5™ SCRRIESR

7.8 MEHIREA RIE S EEF = HE NP RET LA SR B A

AT G ARG WA RFTH 52 JE -

29



%T@NE%

=== BOSERA FUNDS o 3 FBUAT M TR 2 TR 2 45 4 (LOF) 2017 45 4 E A 3

7.9 BRI SRME o S T FHE LI R/ B BT R A BGE B A
AT G AR WIRARFFABGLE

7.10 MEWIRA TSR KIBIHRZ 5 H 0L i
ARG WIRR A AR T

7. 11 REBIRAE S BB R E R 53 5 H o i
AFE G WIRAR A AR T

7.12 BHERAESMEME

7.12. 1 AREHN, FESERIITRIEFRRAT R 0808 WU E I LR EE, BER S

HIHI—EAZBATFER. LB,

7.12.2 ZERHRIETEKEY, BARRBHESSFAMEFEREREZIBE.

7.12. 3 BRI T H R

Bfr: ARG
75 R S
1 17 ORAIE 4 1, 884, 443. 59
2 IEYSCIEZ7 T H K 416, 805. 84
3 REYST ) -
4 ISR 3, 818, 034. 82
5 JREYAT ER I 3 5, 306, 629. 99
6 HoA SR -
7 Ry 2 -
8 FHop -
9 it 11, 425, 914. 24

7.12. 4 FIRFA B4 TR BRI AT R S AR 37 B 40

SR AR

s e AvE] 55 4 FR N RME o7 38 4 B PR VR E LR (%)
1 128013 YL AT 177, 275. 00 0. 00

7.12. 5 HRET 48 B SR AP AR B R FR B L AT i B
AT G AR IR AT+ A4 R TP AR TUE R PR DL o
7.12. 6 R A SR MHERFASCF R I
T UE AR, 732 A5 & T (8] /] RE A R %

§8 HE&EBPHENER

30



%T@NE%

= BOSERA FUNDS (I 32 T MR & RUE SR 3 5 2 6 (LOF)2017 4Ff 48 4 75

8.1 MIRESHBFAE AN BEIFENEH

WAL

A NF BRSESFSNEAE S e
FHANF | PERER R e N
s.(P) s LIk e WA e
ESR SR i A7 8 L A5 ESRER X 7 A A LA
229, 714 19, 828. 46 468, 365, 621. 82 10.28% | 4, 086, 510, 376. 43 89. 72%
8.2 IR ELWEEWTR2FFA
55 £ N FamH () b7 T R A L 45
1 B 5, 000, 000. 00 2. 84%
2 TR 4,774, 037. 00 2. 71%
3 v UE 23 A A FR A F] 3, 000, 000. 00 1. 70%
4 pagest 1, 945, 401. 00 1.10%
5 2R 1, 599, 563. 00 0.91%
6 X E 5 1, 400, 000. 00 0. 79%
7 R 1, 165, 000. 00 0. 66%
8 F5[H 5 1, 137, 500. 00 0. 65%
9 o o 988, 608. 00 0. 56%
10 5 £ # 987, 394. 00 0. 56%
H: ERIESMEEA NASNFEE N
8.3 HiIREEEHEAPMIA RFEREESHIHHR
i H A mASE (0 7 F G B A L 451
REEHNTA NN A AR S 473, 517. 38 0.01%

8. 4 MIRESEEAK AW RFFA AT BAESABUE EX HKFHL

i H

R AE B EBEKXE 56

AAE EPEEN G FEEBBAE R St AR AT
e

10-50

ATk SR G HRFA AT I &

10-50

§ 9 FBAEEHHER

By

B A FRAH (2005 4 1 H 6 H) Ee MU

1,209, 641, 741. 07

A i S IA) A A A

3,416, 841, 319. 63

AN 5 2 < W A

1, 764, 540, 975. 79

Pl AR T A 4 i TR ] 473 5

626, 506, 297. 17

A it 2 e AR B A

AR 35 R 4 07 AL 2

4, 554, 875, 998. 25

§ 10 EXRHEHMH4E R

10. 1 ZEHFRFEARSRI
AIE AR ARG AR

31




= s

BOSERA FUNDS

TR 2 R VR A B IE S $5 5 JE (LOF) 2017 4F 4 A 75

10.2 Z2EEFHEAN. ESEEANENESTEERIHNERANERS)
KIREMN, ESEIEN, BEIEEANERETE

10.3 W RESEEAN. EE&W™. ES&EEWFKIFL

FAREWIN T IAFESERN . el EETE LSRR

10. 4 EEHR T IRIEHIHER

ASH A I AR AR B SRS R A

10. 5 15 5 KOS & ISR 55 AT I

AT HE A AN H G SR OET R

10.6 BEA. EALREREEEAN G ZEESRL TIFH L

BTIARKRAEE R NGRS,

THIME 55 BT CRERE 8 &40 AR S hE b a

TS

ARG, BB T N ATE SR LS PE N A 22 S A

BAE T DL

10. 7 EEM AR AR BB ITHIE KB

10. 7. 1 EEMAIESA TR B BT R ER T &S AT E L

GREAL: MRt
B EAT I SCAT 1SR AR 4
M 55y , i 24 14 o
REEEC Comm | owepwm | SRR e | G |
- t 41

K HAEFR 1 2,319, 448, 275. 44 18.26% | 1,696, 202. 49 16. 39% -
HE(EIESR 1 1,519, 188, 476. 26 11.96% | 1,110, 988. 02 10. 74% -
RS 3 1,127, 153, 638. 98 8.87% | 1,013,870.10 9. 80% -
AR ISR 2 1,127, 069, 972. 59 8. 87% 824, 226. 43 7.96% -
KATIES 2 1,103, 723, 892. 62 8.69% | 1,027,900.63 9. 93% -
B4R IE SR 1 852, 657, 223. 76 6. 71% 794, 085. 72 7.67% -
FEUESR 1 840, 814, 721. 66 6. 62% 783, 053. 20 7.57% -
PUFE IR 1 784, 345, 658. 12 6. 17% 573, 583. 54 5. 54% -
EBNESR 3 705, 330, 342. 68 5. 55% 515, 811. 20 4. 98% -
WS RS 4 663, 116, 395. 91 5. 22% 617, 562. 37 5.97% -
o225 1 521, 314, 178. 51 4. 10% 381, 233. 18 3. 68% -
Ml iEFR 1 271,691, 777. 45 2. 14% 253, 024. 33 2. 44% -
WS 2 269, 038, 240. 40 2. 12% 250, 556. 92 2. 42% -
H 4 A\ 1 252, 594, 129. 78 1. 99% 235, 241. 66 2.27% -
iFIESR 1 250, 531, 355. 14 1.97% 183, 211. 65 1. 77% -
E =A% 4 95, 060, 832. 24 0. 75% 88, 530. 69 0. 86% -
RIFUESR 3 - - -
— Ak 2 - - - - -
HEZRIESR 2 - - - - -

32



T

S|SB B 5

== BOSERA FUNDS

T = AT ML VR & RUIE SR % R 34 42 (LOF) 2017 SR aE Pl 4

AR

R IESR

R RES

HHEEIE Y7

B IE 27

N UE 7

RABIESR

TR

ARMAESF

RS

| RIESF

T HHRESR

[ & iESF

TS

IS

HEEIESF

EARIESS

RAIES

HAR T

HHRIESF

{BIEIESF

HUTHIE S

KIRIUESF

W IS

[l Rl el Rl Bl R Rl el Rl Bl e Rl Rl Bl Bl el Rl el Rl B Rl R B R )

VE s ATE AR o EIESR B R 2 (R T 58 BRI B 2R 058 5 J L 1) A 5% il R T ) GRIE
W7 [2007]48 5D HIAH RMEZOR, BAFIEHE T 2 5IEFLENM I 55IR0L . 2B RO BFFTK
FE, M2 FIFRMA T e N5 AL

1, R L A5 LR FEARHE LN R -

(D ZEAT R, WIEHI RS, FEMh AT A2

() AR B TR M. 2Bk, 525 Bt 2 5 G TR SR 52 5 1 7 2

(3) RA BRI 47 ek 55 Ge AR, WIsEART: ARV AT Lo rie s, &
Loty A e A m R At R AR T A AT A e . A e i R AR A RS B R SS
BEMRE 2~ =] i BRI e 200K, RIEL TR, BT R ENSRAGHRMNGES; BB A
ARG S5 T RS, B 035 2 S DA S HA T T 55 T R i (3t 1 4 R e 35 AN S

2 ST MG AL IEFRE 0T

(1) A S 8 BNARYE LR b= 52 Ja i i 38 22 2 TS A RIE SR 4 B HLA 5

(2) a8 BNAPEGE H AOUEZR 225 DU T T A AL B il
10. 7. 2 EEGHRA SR A F3E 5 BTTH T A IESF B K 1H 5

SEEAs: ARMT

i3 ) 5] W 2Z 5 BUIEAZ 5

e | S s i
AS G | FR A A FRAZ 4 T AT TEB | UEREE R

A LA A LA A L

K KRAEFF 83,289.70 | 100. 00% 36, 456, 000, 000. 00 39. 82% - -
NS - - - - - -
LS - - - - - -
GASUESR - 21, 403, 000, 000. 00 23. 38% - -
KITiF% - - - - - -
H IR - - 1, 830, 000, 000. 00 2. 00% - -

33



S|SB B 5

BOSERA FUNDS I 3 AT VIR A THIE S5 3 B FE 42 (LOF)2017 SRR 4R FE 4R 45

[l

VR - - - - - -

VO IESF - - 8, 586, 000, 000. 00 9. 38% - -

TERNIESF - - 3, 777, 000, 000. 00 4. 13% - -

iR - - - - - -

LT - - 4, 047, 000, 000. 00 4. 42% - -

MyiFES - - 2,861, 000, 000. 00 3.12% - -

e - - 4, 864, 800, 000. 00 5. 31% - -

4 A - - - - - -

RS - - 4, 090, 000, 000. 00 4.47% - -

E = H % - - 3, 645, 200, 000. 00 3. 98% - -

ROTIER - - - - - -

CIIN 4 - - - - _ -

BRI - - - - - -

B R - - - - - -

bR - - - - - -

RHIESF - - - - - -

WIS - - - - - -

LBl - - - - _ _

JIIAIESR - - - - - -

L% - - - - - -

FHHES - - - - - -

ZRMAESR - - - - - -

IS - - - - - -

RS - - - - - -

MR - - - - . -

A il - - - - - -

ET % - - - - - -

[ {5 i - - - - - -

I - - - - - -

RIS - - - - - -

R/LIES - - - - - -

FHER 3 [ - - - - _ -

IR - - - - - -

FbiER - - - - - -

HRTIE SR - - - - - _

KIESR - - - - - _

Wil - - - - - -

10. 8 HAME KREM4

P NI e e 77 5\ Rt 5

KN R 0 2 e 2N B AR R R O EL . LR

U | ATt A PR 2 =) 58 Y158 B 5 B R A i 3

A s UEFRIFAR 2017706730

R R A P S G I GHESE | EAE SR ik . _EEIESR

A R 7 R AR AP 24 15 1 UEZRIR 2017-06-19

SETTRATIBC R 595 7 I I 4 WM 4 A . —
3| ks B G A IR A R AL B Eﬁggﬁg-t@ﬁ# 2017-06-15
H RN BIE A 2 v

4 | RTERECRN  TBGUIE Eindb s R | T E SR, B IESE 2017-05-15

34




T

S|SB B 5

== BOSERA FUNDS

T = AT ML VR & RUIE SR % R 34 42 (LOF) 2017 SR aE Pl 4

B W B0 BAT IR w9 AR AL 2 n
RS A

i UEFRI AR

()]

SR LI TS 8 2 O T R < B A A
BB (b0 A R = AR AL IF 2 N
HARMAEIH A 5

o B R 2 A
ey UEFEIR

b IE SR

2017-05-12

R T T #8800 I TR K e N R B 5 T
IS A IR A RV IS L g &
REE S 2

SREESRTEZ SN
i UEFRI AR

EEE SR

2017-05-10

SR T T 820 I TR A e R Y T <2
PP B A R w R L IF 2
e R S AT

o [ R 2 A
e AEFRI iR

bR

2017-05-05

KT EEEHARAFABR TR EES
INAZSEERAT WA A7 R 2> =) F-HLARAT FR O K 5
Bl 55 R PLEIE BN 1 A T

o [ HIE 25 4
ey UEFFIN R

b UE SR

2017-04-22

FHER 3 AT VYR A AR SR 35 BT 3 4 (LOF) 2017
EH 1 EBERE

o [ E 23 4
L AEFRI iR

b UE SR

2017-04-22

10

R T T 8 T s e g i e B
NN >

SRNESRTEZ 5N
R AEFRI iR

B

2017-04-06

11

SRR R B TG N T 2 Y =
CIERO RAE A R A R R HIFS N
HRRNEES A S

SREESRTEZ SN
i UEFRIAR

b E SR

2017-03-27

12

TR 3 AT TR A BIE S ¥ Bt 3 4 (LOF) 2016
FEEERE HED

o HIE 25 4
i UEFRI AR

EEE SR

2017-03-27

13

fHEISE 32 AT VYR & BIE SR 4K % J 4 (LOF) 2016
RS (IESO

o [ R 2 AR
L AEFRI iR

bR

2017-03-27

14

RTHNEEEHARAFABR T HEES
INAZSEARAT A A7 IR 2> =) F-HLARAT FR O K 5
Bolk 55 PRI TE S 1 A

o B R 2 AR
ey UEFFIR

b E SR

2017-02-23

15

T AT LR A IS5 35 % 3 4 (LOF) 5658
FHZEUEP 2017 4E55 1 5 (IE3O)

o B R 2 A
ey UEFFITR

b E SR

2017-02-18

16

TR AT ML R 5 IR S 43 Bt 3k & (LOF) BT
HEF YIS 2017 4E55 1 5 (F§ED

SRNESRTEZ XN
R AEFRI iR

bR SR

2017-02-18

17

fHER 3 AT VYR A AR SR 5 55 3 4 (LOF) 2016
R A FERE

o B R 2 A
ey UEFFITR

b E SR

2017-01-21

18

T TR S UEFR R R (LOF) 7340

At

o R 2 A
L AEFRI iR

IR IR

2017-01-11

§ 11 mEHEHERENHMEZEFE

11. 1 EFA B —RRE G ES AR LFIE R BT 20%5F 5

T

§12 REXMHHEFR

35




l% EHES

IE= BOSERA FUNDS R 3 AT I TR A BRI 25 5 75 56 42 (LOF) 2017 4F R 4E FE 4R 45

12.1 2EXHHEZF

12. 1.1 A [EIE B bbbl el 32 AT M e SR S 45 8 i e e ST I SO A

12, 1.2 (T 32 AT b B SRR 25 $ BR Re  5 [))

12.1.3 (T 32 AT L BRI 7 #R B B S B B W0

12. 1.4 BEE NS R B A 7 &1

12. 1.5 1HI E ATV IR SHIE SR B 0 L 4 &% AR R o ol IR A

12. 1.6 55 3 YIS 5 AT D I SR FR 3 e B rE Fi v 4R P b & I 5 1) 5L R
12. 2 T8

REEHN. EEIEE N

12.3 ERFR
B F LB MY B] G B 2 B, ] A R S DA
B E ARG PG Be i, Al A I 48 TN IR 3 4 B A R A F
TR —4@: 95105568 (HKigiE#H)

HANEEEEARAT
—O—tHENAZTNA

36



	§1 重要提示及目录
	1.1 重要提示
	1.2 目录

	§2 基金简介
	2.1 基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4 信息披露方式
	2.5 其他相关资料

	§3 主要财务指标和基金净值表现
	3.1 主要会计数据和财务指标
	3.2 基金净值表现
	3.2.1 基金份额净值增长率及其与同期业绩比较基准收益率的比较
	3.2.2自基金合同生效以来 基金份额累计净值增长率变动及其与同期业绩比较基准收益率变动的比较


	§4 管理人报告
	4.1 基金管理人及基金经理情况
	4.1.1 基金管理人及其管理基金的经验
	4.1.2 基金经理（或基金经理小组）及基金经理助理的简介

	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 管理人对报告期内公平交易情况的专项说明
	4.3.1 公平交易制度的执行情况
	4.3.2 异常交易行为的专项说明

	4.4 管理人对报告期内基金的投资策略和业绩表现的说明
	4.4.1 报告期内基金投资策略和运作分析
	4.4.2 报告期内基金的业绩表现

	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	4.6 管理人对报告期内基金估值程序等事项的说明
	4.7 管理人对报告期内基金利润分配情况的说明
	4.8 报告期内管理人对本基金持有人数或基金资产净值预警情形的说明

	§5 托管人报告
	5.1 报告期内本基金托管人遵规守信情况声明
	5.2 托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	5.3 托管人对本半年度报告中财务信息等内容的真实、准确和完整发表意见

	§6 半年度财务会计报告（未经审计）
	6.1 资产负债表
	6.2 利润表
	6.3 所有者权益（基金净值）变动表
	6.4 报表附注
	6.4.1 本报告期所采用的会计政策、会计估计与最近一期年度报告相一致的说明
	6.4.2 税项
	6.4.3 重要财务报表项目的说明
	6.4.3.1 银行存款
	6.4.3.2 交易性金融资产
	6.4.3.3 衍生金融资产/负债
	6.4.3.4 买入返售金融资产
	6.4.3.5 应收利息
	6.4.3.6 其他资产
	6.4.3.7 应付交易费用
	6.4.3.8 其他负债
	6.4.3.9 实收基金
	6.4.3.10 未分配利润
	6.4.3.11 存款利息收入
	6.4.3.12 股票投资收益
	6.4.3.13 债券投资收益
	6.4.3.14 衍生工具收益
	6.4.3.15 股利收益
	6.4.3.16 公允价值变动收益
	6.4.3.17 其他收入
	6.4.3.18 交易费用
	6.4.3.19 其他费用

	6.4.4 或有事项、资产负债表日后事项的说明
	6.4.4.1 或有事项
	6.4.4.2 资产负债表日后事项

	6.4.5 关联方关系
	6.4.5.1 本报告期存在控制关系或其他重大利害关系的关联方发生变化的情况
	6.4.5.2 本报告期与基金发生关联交易的各关联方

	6.4.6 本报告期及上年度可比期间的关联方交易
	6.4.6.1 通过关联方交易单元进行的交易
	6.4.6.2 关联方报酬
	6.4.6.3 与关联方进行银行间同业市场的债券(含回购)交易
	6.4.6.4 各关联方投资本基金的情况
	6.4.6.5 由关联方保管的银行存款余额及当期产生的利息收入
	6.4.6.6 本基金在承销期内参与关联方承销证券的情况
	6.4.6.7 其他关联交易事项的说明

	6.4.7 利润分配情况
	6.4.8 期末（2017年6月30日）本基金持有的流通受限证券
	6.4.8.1 因认购新发/增发证券而于期末持有的流通受限证券
	6.4.8.2 期末持有的暂时停牌等流通受限股票
	6.4.8.3 期末债券正回购交易中作为抵押的债券

	6.4.9 金融工具风险及管理
	6.4.9.1 风险管理政策和组织架构
	6.4.9.2 信用风险
	6.4.9.3 流动性风险
	6.4.9.4 市场风险

	6.4.10 有助于理解和分析会计报表需要说明的其他事项


	§7 投资组合报告
	7.1 期末基金资产组合情况
	7.2 报告期末按行业分类的股票投资组合
	7.2.1报告期末按行业分类的境内股票投资组合

	7.3 期末按公允价值占基金资产净值比例大小排序的所有股票投资明细
	7.4 报告期内股票投资组合的重大变动
	7.4.1 累计买入金额超出期初基金资产净值2%或前20吊的股票明细
	7.4.2 累计卖出金额超出期初基金资产净值2%或前20吊的股票明细
	7.4.3 买入股票的成本总额及卖出股票的收入总额

	7.5 期末按债券品种分类的债券投资组合
	7.6 期末按公允价值占基金资产净值比例大小排序的前五吊债券投资明细
	7.7 期末按公允价值占基金资产净值比例大小排序的所有资产支持证券投资明细
	7.8 报告期末按公允价值占基金资产净值比例大小排序的前五吊贵金属投资明细
	7.9 期末按公允价值占基金资产净值比例大小排序的前五吊权证投资明细
	7.10 报告期末本基金投资的股指期货交易情况说明
	7.11 报告期末本基金投资的国债期货交易情况说明
	7.12 投资组合报告附注
	7.12.1本报告期内，本基金投资的前十吊证券的发行主体没有出现被监管部门立案调查，或在报告编制日前一年内受到公开谴责、处罚的情形。
	7.12.2 基金投资的前十吊股票中，没有投资超出基金合同规定备选股票库之外的股票。
	7.12.3 期末其他各项资产构成
	7.12.4 期末持有的处于转股期的可转换债券明细
	7.12.5期末前十吊股票中存在流通受限情况的说明
	7.12.6投资组合报告附注的其他文字描述部分


	§8 基金份额持有人信息
	8.1 期末基金份额持有人户数及持有人结构
	8.2 期末上市基金前十吊持有人
	8.3 期末基金管理人的从业人员持有本基金的情况
	8.4期末基金管理人的从业人员持有本开放式基金份额总量区间的情况

	§9 开放式基金份额变动
	§10 重大事件揭示
	10.1 基金份额持有人大会决议
	10.2 基金管理人、基金托管人的专门基金托管部门的重大人事变动
	10.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	10.4 基金投资策略的改变
	10.5 报告期内改聘会计师事务所情况
	10.6 管理人、托管人及其高级管理人员受稽查或处罚等情况
	10.7 基金租用证券公司交易单元的有关情况
	10.7.1 基金租用证券公司交易单元进行股票投资及佣金支付情况
	10.7.2 基金租用证券公司交易单元进行其他证券投资的情况

	10.8 其他重大事件

	§11 影响投资者决策的其他重要信息
	11.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况

	§12 备查文件目录
	12.1 备查文件目录
	12.2 存放地点
	12.3 查阅方式




