il

HHES

E= BOSERA FUNDS

o

2017
2017

A |4 ey

FEF ARG
£ 12 A 31 H

HEEEN: BNESEERFRAF
HEEREN: EBRRARRRITROAERAR
wmEEHEH: —O—/\HFE—H_+H




= SHEE

=== BOSERA FUNDS

TR 7 Ml AR Al 57 55 U UE R 4R B ik 4 2017 4R 5 4 R,

§1 EEFR

HEEHANNEHF S MEFRIEAR S AR R E. R SVEMRR s E Ky, Jf
XY B R MR e B AR AR AN T SO BT

BEIE N LA K RRAT IR AR A FREA LSS FME, T 20184 1 H 19 HE&Z T
AR P S5 HEbR . IHERIAMBEAEMEENE, REEZABRAEERBICE. R TR
IR B R -

BB INSE R B ST e BAE R 5™, (HANMRIERE G f A
RN SOF AR AR I BB UL, Beb 3 AEAT 3508 P Bl B A2 Bl e A A

EAIEEE RV

A 5 F R R E H T
AREWIH 2017 10 H 1 HifgZ 12 A 31 Hik.

§2 HEE&TERBN

4 RIFR T P2l o A 5 57 57
Fe4EARUY 001055

R (e L TRTF I
HEEeEREMH 2015 £ 3 A 30 H

7 IR I 1 B

64,784,463.82 17

Bt H AR

FEFEHIH G E BRI T, AR BUITIREG LA
o UK A SEBIER BV £ G A T 30 [T o

ARG AT AT AT ARG &, EE
JE BT R A RIS IRAE BT IE, W B RS EC B . AT
B A ES LS. A0 RKIER S E KRR

BRI BTl . A FBFRR, R E ETF R0 A AT RS RIS
P AR bR T, DLZRHR K R . A M4 PR
IS AR WG RS . TP E R B ENG . A
SR

o AL R RO, P o Ta i (B E) Ts%x00% +

A B LRI I KR (BUR) x10%.
R AT BRI 4, BN S AN AR B T T

25 T, (S TRARES . RIS, 5T s KU
e

TR W 4 B A

TRSTEESN AR R R b R A A

R B A I R | R L A A W Pl A e o C

TEHIEE RIS | 001055 001971

IR T R 2 41
1 AU

21,893,777.44 3 42,890,686.38 14}

§3 FEMFGHEAAMESHERI




= SHEE

|:|i BOSERA FUNDS TR 7 Ml AR Al 57 55 U UE R 4R B ik 4 2017 4R 5 4 R,

3.1 EEWMFSHER

Bh: NRMe
i35 1
FE W e bR (2017 4£ 10 A 1 H-2017 £ 12 A 31 H)
i P Al iR A T = Al i 77 C

1A H S I -414,974.99 -553,333.85
2 A 5,278.18 28,810.62
3BT 350 35 & A A A B A 0.0002 0.0006
ARG B 1E 23,983,085.11 46,358,632.68
5 AR I & 00 B E 1.095 1.081

T A OSBRSS AR RN . BB . HABION O A B A sh et ) 1
BRAR S B T R A, AR g A 9] 2 se i as n_EA 91 2 so i (5 22 sh Wi«

EREE W SHEIR A OIS N SRS T, T2 R 805 S PRl i AT 2R
THAECT

3.2 EEFHERI

3.2.1 AR EHESHBFEMKR LIS RS R A R LR
1. TR RAR F3RA:

N FEBKE | PEBKE | LSEIE | WO | -
et ® WE® | mkake | sxkeze | OO | @970
5
E=A 0.09% 0.05% -0.35% 0.05% 0.44% 0.00%
A
2. TERT L R 5 C:
N FEBKE | PERKE | LSIEIE | WO | -
et ® WE® | mkaske | sxkkze | 0@ | 970
5
E=A 0.09% 0.05% -0.35% 0.05% 0.44% 0.00%
A
3.2.2 BEES A FEMURES RIHAMEEKEDH) K HS BN LB IR RS
b8t
1. TEB P2 AR A A5 55A:
| —FlEesiEnksE —BEERkE |
12, 00%
10, 00% =
5. 00% /Hﬁ..,vﬁ
f. 00% —/‘N‘W,
4. 00%
2. 00% ?,ﬁf&/
0. 00%
_2. I:II:% TN NN NN R NN N N N AN NN N N NN N N N RN NN NN NN

2. TR RS GSRC



—
=|{EE &
= BOSERA FUNDS TR PV T A o R R R e 5 4 2017 GR350 4 RS
| —F=lEchatEs —BiSkEE |
f. 00%
P

5. 00%

4. 00% ¥ il e,

2. 00% %rjﬂvﬂjff*”rﬁ\ AV

1.00% o V

0. 00%

_l-l:”:ﬂé ﬁ-lllIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIII

“')rjq":.TJ."f:':f'llﬁg ﬂ!b{;;ﬁ;"&g}ﬁa’ﬁgﬁ}'ﬁ"hrﬁ'ﬁf;; Uf 705 ﬂ'.l'.-.f,uf -:'P*Qj ":'1" ?rj;;- 4"?(;5,!”4" ?Jr“?

§4 THAMRE

4.1 EE&LE (RESELE A FH

w4

HR S5

ARG 15 G BPIIR

FEHR H 3]

BT H 1)

e
Mol
IR

B

g
e

2017-05-31

2004 RS R TERI
TR AT ML ARAT . 1A 3
G, BAERS. ﬁﬁk%/\
TAE. 2016 49 HH K
RN 3 & H A PR A
A, DT 2 o g e
Wit 4. T AR
MEAi e 4. 1A
iR S R
Praiffiige e s
KA R4 En
SO S . WA
oA . AR
WA . %
BRI A
aiffiF e, R 18
A A BT R S 5 4
T R A iR 2 4
I 2~ — e i 4
I & FEAif iR R 4
TR SRR A i 2 4
I A iR 4
TR AR IS 2h i i R R 2 1
HEZH,

Ve EEERH . AR H AR AR 6 B SN AR S HIR S
MATIE 2 GIEFR AL R

AEAGE BRI MEY) HIRH SRR E .

RS A 25 S




ElEHED

IE= BOSERA FUNDS TR 722 Ml A 15 (5 TEAIE S5 P R 4 2017 4R 58 4 RIS

4.2 BENRE A X ZE SE RN TFE B3N

ARG N, AESEBNEENE T (P ANRIEN BRI e S st 4
W ARG LG o FATHARAR SGE AR UE , JFAFMSREN . B 5. BUE Tiiids. BUs
TAES IR S I G 0™, ARG A NBOREAN 2t . AIREHIN, BT ISR sl
SRS, AT G IS B AR AR AR AR RO DL, R P AE LS IR AT TR,
A AR AR 20 R AR 3 o

4.3 AP HERHHA

4.3.1 A PR GHERPITIENR

WEHIAN, AESEFHNHEIAT T GEFRRESEH AR A TS HEHETFEL) MAH
il 3E IR 2122y F R JEE

4.3.2 REZHIT AL
E AR KIS SAAAE R T AIT N

4.4 REHNESERRBAZIEDHT

2017 4F 4 ZEMFF TR IMIESS, WaRHKIE 47, HEEGFIZM 3. 6% 1472 3. 9%, AT
30bp; HHEETFFM 4. 18% FATE 4. 87%, fmiFl 4. 95%, AT 70bps {5 F it A7 ME B @ 1E 70~
80bp, f&HFIZ/MEER. WIBEGERHKE, AV EIRECTER 0. 87%, i H Lol & 8T
2k 0. 26%, il A s v = SR ECT 2 0. 34%

4 ZEETT I TR AR, E R RS, T AU IR R NIt . fE =R R Y Y kR
TGS, Tt I AT LS = FEREBORARE PR, WEWITERESE
HIRE W, WA TEIEGE: 10 A EERSATT, Wil it BRI S S e,
Wkt U ZEFEAT I W SR, R G M BBk . hroRE, AU EAmIEAEREES, mHAR
FINEMBATRAMER S &, RURENEmRE, Wi —8FHLK, KEESEFTmE,
W as % KR BAT . ARG, EERATEMERRAEAA, T8 MECE P I RSB R R I E R T,
BTG IE 77, 75 B 5 2 B () RO O 2 A S AT 1 I ER

A ZRIE, ARG IRARIE A IRIE AT A OB A o

JEEE 2018 4 1 5. IWENE, BURSTRIAN4ER R E, DMBEuKTFomT 174 4 FH,
MBS UE R S BRSSO TR RR S T 6T R, A
MERETREH IR A bt . IWEANE, EEEVHALTE I AINE A HRRLL, SRR SRk
fil TH IS TH T S0t A ER AN YRR ACP T A . SR, TR R R e a2, 1
BT AL SR T TRIR G R AR AR T, REF DG TR ZF (T BUNRE, fidFili
WA Re R KN FATIG » RIFRBE DMK, AN M HEER: BRI i 3



=| RS

=== BOSERA FUNDS TR 7 Ml AR Al 57 55 U UE R 4R B ik 4 2017 4R 5 4 R,
Pasfin, AT A HA S B I e R I AR, W RAPRE 2 AR B (E, A4S
W b, A5 RIRIZZ AR ZE 40 T D SLARAL, e A5 G A 08 A A L SEAIE

KGR BT ARRME RIS, 4P i PP R ARG S, DRI IRATAT BUEATAT AR, &
JEEAERAME, FERWHAFEIER TP EA s, e MR sl i .

4.5 REHINE KSR

BZE 2017 4F 12 A 31 H, A&E A RIS HUFEA 1. 0950 Jt, 1780 2iHiEE N 1. 0950 JT, A
Fesr CRELMBIFEN 1. 0810 Jt, AR TTHFE AN 1. 0810 JT. IEIHN, AFE A KL M HHE
B Z N 0. 09%, AFE4 C IS FIFEIE KRN 0. 09%, RN g 3R K% -0. 35%

4.6 MEHARESHE ANGBEST = HERE U
5

§5 HHEASHRE

5.1 IEHIRESH - HESHN

F5 IiH EH(IT) o B 4 0 T 1 B 4B (%)
1 A28 4% 5% - -
Hrp, jREE - -
2 fi] 5 AL 2 4% 61,231,700.00 86.34
Hrp: fiid5 61,231,700.00 86.34
L SRR SR - -
3 i A ks a Ay
4 SRRATA PR
5 SENRE Gt
Horpe KM R
SENIRE G 7 5=
4= &
6 ggﬁﬂﬂ%ﬁ%ﬁ 3,576,126.89 5.04
7 HoAh A% 1T 55 7 6,113,482.24 8.62
8 =818 70,921,309.13 100.00

5.2 WEHFRBATW O RNBERRA S

5.2.1 REFAREITW A RIMABRERRAS
AIEEAR A RAR A I

5.3 $REHIRIEZ A OB 5 H S B 7= E IR/ MR BB+ 48 B B B A4
ARG AR WIRR A



ElEHED

IE= BOSERA FUNDS T P AR A 5 5 2 B S 4% T 4 2017 4R 5F 4 IR
5.4 REPRLEHEF BT RBRFRFLAE

75 i AR E L) o7 3 4 B B LA (%)

1 X i 75 - -
AT R - -

3 SRl 8,966,700.00 12.75
Hrp: BURYES R 3,991,200.00 5.67

4 TR 36,290,200.00 51.59

5 Al A g5 15,974,800.00 22.71

6 o - -

7 BE LGRS0

8 [F Y AF R

9 HAthy - -

10 =01 61,231,700.00 87.05

5.5 & HIRIEA SOYME 5 EE ST E EL I K/ B AT T4 B 3 B B 4

| ERE | 4 R (30 arbtion | L ET
1| 122388 15 47 G1 50,000 4,975,500.00 7.07
2 | 122366 14 FU it 50,000 4,971,500.00 7.07
3 | 112546 17 Ji¥} 01 50,000 4,903,500.00 6.97
4 | 136133 16 [E H 01 50,000 4,901,000.00 6.97
5 | 136256 16 FA i 01 50,000 4,875,500.00 6.93
5.6 WEBIREA RUME GHEE T HE AKX/ BB+ 42 B SCRRER B B
A4

5.7 REHIREA RYHE GESF = HE IR M EF AT LA St & B R E A
ARG EWRARFFA SR

5.8 MEWIRIL A SRYME HEET=13H FBI A/ NERFF B BT T8 BUIE SR B 40
A S AR G AR BOE.

5.9 REPIARFEEBHKBIEHIHZZ FHIL LS
A A WA R IR 52

5.10 IWEHAREZE S TR K E LA 5 % 5L i ¥
A AR AR AR A AU 5



ElEHED

== BOSERA FUNDS

TR 7 Ml AR Al 57 55 U UE R 4R B ik 4 2017 4R 5 4 R,

5.11 FFHERE MhHE

5.11.1 HEFNEESERE MR HRIESFRRIT EGEERBERITIRAE, RERSH
HHE—FEARZBIATFER . 4.
5.11.2 ZEEHEME+HEEET, BEEEBHES S FAMESEREEZIMBRE.

5.11.3 HAE =R,

e 47 &H(T)
1 A7 H ARAIE 4 12,049.89
2 ISCUE Z5: 7 Sk 5,008,213.70
3 I YAL B -
4 R B 1,092,721.90
5 AL HR D 3K 496.75
6 oA RCEK
7 R 3%
8 HAh -
9 &t 6,113,482.24

5.11.4 #EWRFER TR 55374

ARG AR AR ARG LT 5 B ) vl e 45 05

5.11.5 G AR 48 B 5= AR Ui 52 PR 15 150 A 15 B

ARFE L A PR R A .

5.11.6 #H¥EHAWE MRS ZH#R T

TS EAMRE, 0 S &0 W] ge e R %

§6 TFAEESHHLE)
Bl Ay

i H

T Pk i i A

T Pk 4l 57 C

AR S YIA] A < 47 A
il

47,624,423.30

60,588,612.12

35 L 4 R U 4 5

103,316.33

759,653.92

Pl b A < 5 B ] 3
il

25,833,962.19

18,457,579.66

i L AR 0 AR 3

ARt S A I e 4 B
il

21,893,777.44

42,890,686.38

§7 ESEHEANCHERRSERAFEERFNL

7.1 BEEBAREARZSHIRNHE R

HEEHNRFFAALEE.



ElEHED

IE= BOSERA FUNDS TR 722 Ml A 15 (5 TEAIE S5 P R 4 2017 4R 58 4 RIS

72 ZeBHENZHEAREREAEZST S NH
7 S P 2 e BN R A3 P AT e P M D[] i S S A S ) 1

§8 MR EH FSRMHMERRFR

8.1 IEMA R —RREFHESHBHLEIX BRI 20%H1F 5L

et BN B 2 S AR W R EFE SN
e e B &L te I
I e I8 BB i HAH) 03 %0 é{j S [m] 47 0 ER SRR 13 5 b
20% 1) B 7] [X[7]
R 1 | 2017-11-03~2017-11-15 19,341,392.65 - 19,341,392.65 0.00 0.00%
PR AR XU

ARG I, ARG IR AR N FA S e AL OB 20%MIF 00, 1%k &0 BT A Nk FER
PEBRE [T i, o] RE S A EAIRE Al o 5 A A EUARE (B T AR S - B0 R B I, AFAE— Bl tE ARG
JSER] AR (0] i BEAT 5 DR AR AR s W] REAFAE O S T B IR v, 28 0] R A B (B AN S o B4
Lo B0 AT e LA EUUBE [ 5 BUEAT T8 20 E A R AN VE R B, (B 20 e I RO [P A A A A
I, R TR 2 ] ) 2 < 7 BRF AT N AT T W 2 [ TR A5 S 2 SARK 00 ARG, AR T[] ) 22 A B A7 A\ AT 7T fiE
FRHEL R A < B AR T e b A X 2 < BB AR IR AN R RE

AT G LR — Iy WA NP 203G LU 20% 015 00, ARIEF:GEFAHRLE, ZAHEE AT
DIRSL [P 2 < B BN HOE AT & Ao AR 2, IFARET AREEM T A AR S 2 S0 HHF
A NATEMRYE B 5 i ZSL IR A ARSI R I AT R k. BB S HZ R & B
BEAT VAL, 7870 [ B A 3 < 0 AR A N A3 1SR RO AR 5 XU o

FENmIGOL T, A S A o A ) 2 <A R A7 N K BB (B AR B i, T - B0 R e [ A O
BB RBGELL N A LAE KT 5000 57T, FEEIE A REHIIm IS ET A 5 AR SE IF i 4 kg
EE RSN .

BEAh, 2RI SRS A AT I S 1 O 221 21 sl I A S FUBE R 50% 80 1 2 A i S Lt
P B U N FRE A T RE S B — S 15 A Sk e ) LU iR 2 s 50%InS, ANk g8 BT 4R
Y FFAT NI A S G I G0 AR L ) R W 2 e e N H RS o

8.2 B EEH REKHMEER L

I S EHARA P EA MO AR ESEEHAAFZ —. “HERENE” &
ISR A fr . T PR BT AR MR B INME I R I o A 2017 4F 12 H 31 H, T4 A
HSLE I 192 RIFMaE S, 2Bt S REESHEELSTIE RN MR ES, DA
R, EEBE T RMEL) 7587 Lt AR, b dElt ARG 2254 LTC AR T, &R
Vo403 828 AL NIRRT, 2 H AT FRE Bt = BB R KIS AR 2 —, 2 &V~ B HTE
ENA RN 2N

1. HE&hE:

HRIEARITIE S W RO Ziit, #E 2017 4F 4 oK.

WS R, brAEde b A & B, I AF 50ETF. 1A ERUESEACTH 200ETF A4 UK
EIK A58 30. 41%, 28.81%, [FIZEHEL 7 AINHT 1/8 FIEGT 1/6, (I #5& IR 300 F5%8 (A 2%)
AAE LRI R TT 1/6; RS RTREEE, WM AERATHEES 2 (B) S8Rk

8



ElEHED

IE= BOSERA FUNDS TR 722 Ml A 15 (5 TEAIE S5 P R 4 2017 4R 58 4 RIS

KA 43.97%, [FREEFHAAHT 1/6; IRA MRS, R 3BTRS (LOF) 440
RGN 31, 96%, [FIFKIEEHLAERT 1/6, AT EhIR & A4 LRI KRN
27.90%, [FIZREESHANMIERT 1/4; ARG EE S, W/ ENKFEEREERSES
AAELLRIFE I KRR 32, 12%, [FIZSHEEHA AL T AT 1/12, T B 32 R V5 e B VR &
TP PRI BT A R VS C B VR G (A 28) B4 A A LASKIFE I K 2 40 TR 23, 79%. 24. 01%,  [F]4E
S HE AL TR 1/3.

WAL, TS ETF (D 28) A FEDRIFE K E 4. 00%, FIRHEZE —.

BT, KRR B RS, RSl i S ORI EIE KRN 3. 63%, A2
170 REEG AT 10, (R SIEALFT67 44 LR EHE R KA 735108 3. 45%, FRIESHA AT
AT 1/10, TR S AT I A G 2651 6 27 55 A DR E G K HE A 00 1/8, TR 4 22 4li it
505 IR R AR (7 52 5 A USRI E I K R HE 2 A0 1/6; Te MEES, HER-&RI M. R4t
JR % A DR HE K R B0A 4. 26% 4. 23%, 1 227 RAIZREEEHEA P L5155 8 fr 555 11 4.

QDIT 34 51, TR SRR £ 75 (QDTT) « 1A I 90 22 2 25 513 (QDIT) (3Eo0), A4ELA
FAFEIE KR 3TN 0. 23% 6. 38%, [FIZSHEA AT Al 2/4.

2. HAKEA

2017 4212 A 13 H—12 A 156 H, HHE/REWEETR “2017 ABREE 0T 02 J i sALig 37
FERAEREIA “2017 (D FERERRME 2017 ‘SR WAl £ LM E2T,
BRI TR A SRRSO IR E ST PR AR B A R R

2017 4F 12 4 8 H, MAUMERY LiGEBREARARBE £ “WRFEalks” B
“2016-2017 v [ sk G REAE 7 A HALEAL R HIT, IR G SE T RR AR AR A S ) B
YAEIME AT

2017 4F 12 H 5 H, bRt IBCT AL st s 2 A0 “2017 Jbat<Rtiein B4R T I sl Rt
AR S ERPPE ” FE RIS A 10 75 1) i PR A B B ) S RRAE ) g, FE AR IR IR TR
BRI B

2017 4 11 F 27 B, H15g /7 #0450 o [ 4 b SO e e e S 18] £ /0 2017 4 CGE =D
CFAC [ Rl FE AR A TT, RIS BOR “FER ARG AR RR” , M55
R, X I 4 58 = ORAF L IR R

2017 4F 11 H 24 H, B CGHIAE) ZBatEI00 5+ FmBi0 & AR Al 7 PFIk M ik
TEIRYNZEAT I I B S 10 A & T LR AR I K3 ——31 B R B L o

2017 4E 10 A 19 H, AMLAS G 0 A 2017 F 5 = ERATIA Mgk 5 2 . 1l
IS A R AR RENE “BHTHEIE o .

§9 BENMHHEZ




ElEHED

BOSERA FUNDS TR 7 Ml AR Al 57 55 U UE R 4R B ik 4 2017 4R 5 4 R,

9.1 FEXMFER

9. L1 A RS M B A8 B % 2 M T I 7 Ml 5 4 5 50 03 AR IE F 43 R B G e S (1 S
9. 1.2 (b aifi e IR S B i &2 & A H])

9. 1. 3 (IS Pk AL 577 TUUE SR 45 B3 R AT i)

9. 1.4 BBV B BB A R HRE

9. 1. 5 35 3T P FEINT 7 57 2 £ £ 2 R I 3 % B ik < R 4 E T B - T 75 11 A

9.2 FRISHE AR
HEEHAN. REFTLE AL

9.3 &I HR

B E AR EDNL I (A e R A e, A% DA BRI S e
PERE XS ARG BaE SN, nfERARES S AN ESEFEARAA
T —28i8: 95105568 (HKigiE#H)

BRESEHARAT
—O0—/\#&—H=+H

10



