Ei AT RERE RIS AR SRS~ M EER

sl HHA - 202258H24H

EHHEER : 202288825H

NEERHARSHEEER | BESIRIBPI—ERD.
{EHIRRRTER] , BIRETBARS IR BSHEN .

—. Pt
BEEH mEEA EEHRE 000219
ESEEA i S BT HEFREA PRI TR IR AT
BEaR4EHE 2013-07-29
BeNm A ST AET
iEfER EEFHEL TSR S PR EFERER. T
FABEFESES
— A 2022-07-22
, ES ML EIER 2015-07-13
sail FeEEsEeEE |
F1ant IR
IESMILEHA 2008-04-01

=. BEiRESHERN
(—) RRBIRSRERE
ISR EETIEEHRY (BERAE) B/\ETHRFAER

IREBR

ARSI BiF , IREBIRD A IR EEFIKEI BN o E |, KgE
BT, ZAESLKEEERIZD , MEFEE. TIEE. MTRRESF=E
EAASBNERIXGEIEMRE | NS LIS ErI4EXIEIR.

REEE

FAESHRFTEENEERIFAMMNEMTER , 8FERKERITITHRE (8
AR, SRR R P EIE RSt EHRRE. FEEIE) . 5. &hh
HmIH, SOE BrdFiEs. REMEUNR AR ZNEFEI RS AR SRS
HithER TR ((BFEHEIERSHIERNE ) .
MRFEENS R ETLIERITESREHbmi? , FESEEAEBTELRERF
& ALBERANAESHIREFTE.

AESKRFZAGTRE ( SFERIL ) FNESIBFHRB WA AEEHTHI0-95% |,
HpRHR B AMEETE SR 1#ERI3% ; BelmRiEs (BREHH7ER
TE) WAL HIARSESYEM0-100% , BIiEizssirs ( iEmmhizaaT
B ) TE6FER SRR, 28K BIWMR. SrEs. RE [l (8EER
WFPEE ) . FEER MRS, JrSdTisS | AEEE 50 BERERRRER
BEATHMINIRZRIESE , ReE T RE—FURNBR R ELEIETT
METEERHENS% , HY , UEFMEREESEME. FHRIES. NKEHBR
%,

1/5



EEIRERE

AESBMIRRBERE - (—) FRERE , 2ESNFTREBRN "Eiaig
B | S NSTEREAARN BN | —RIUEERIVEXEF-RIES T T4
BRI , —RAEFMEES LT |, CEGRIREAHEREESIHnEN |
(=) TWECESRE , (FART BRI RSTE | (T EERBIBEREMTIFE
BAERIRIMELRSHIZAEXE. TUREEERNTENRE  ——RFEANSET
WHRIRASIKAN R STHIZAER MRS |, LUEZ(ERNMERITWAES | —REPE
TUARRAGREN M, BREHITEFTNEG , LMEHTWAEASHTERE (=) RE
SRR ESEEACRTEENTUEERIAERT , ARERZHHERER
ERFMEEBRESHEREN. &5t , SHEMTRFEERFNBR A TR L/,
HR | RARFBIONERSTEE  BIERRERO B AENFI SRS
KR, EIWATRFREAEEAIE WM ESEH TRNFIE. $=, BUSHMizESHE
KEFEHITEAWMETE, (M) FHEEIEHRESRE  FESEREAESIIRER
IR ERERE , ETNEMIBFRBMERRARRFMT , BTEERITENREA.
(h) REFIREREE. PUHRRERE. RISHISEAIRERE.

AP ERLLER R

FHMETERT %,

BT 5HE

AESHNREGEES  HIHW@MIEKKHETRERRES S THRFEES
REMHEES | BTHeitm/ X IEES.

(Z) WRESHE- R EEER/ XiAfiEER

IRESE~ I EER

Bma- 0. 2022-06-30

" = 0.61% HAthr~

" 9.69% HRATEFILEE
N a=nn
89.70% M iE X%

(=) BERSRESIAKREESEINMHMEEIKER SRR ERELERE

2/5



Hiiaub A 2021-12-31
80.00%

60.00%

40.00%

20.00%

0.00%

-20.00%

-40.00%

2013 2014 2015 2016 2017

2018

2019

2020

2021

RS (BB -5.30% | 31.57% | 60.04% |-31.23%| 8.33%

-14.63%

48.69%

35.74%

46.04%

OV SGFEAEIR A | 2.99% | 7.00% | 7.00% | 7.00% | 7.00%

7.00%

7.00%

7.00%

7.00%

T | BRI ESAUERIERIN.

AFESHESSRET2013F07H8290% , GRENBFHELMFEENTE | MNEENBRFREHITIIE.

= BETEESRHER
(—) BEHEHEXER
AR 2R FRE R/ AR AR A -

B (S) ZEF(M) .
%8 oI/ i
ESFKE IR (N) Wz TS5t/ B &
M < 50 A7t 1.50%
50 555 £ M <100 A% 1.00%
A2 ( B )
100 A3t < M < 500 AT 0.60%
M > 500 &7t 1000 Jo/4
100%:it+
N <7 1.50% .
<TX NG
e
7k < N<730%K 0.50% 25%it AN
BE= "=
=/
730Kk < N <1095 %K 0.25% 25%it AN
T
N > 1095 % 0.00%

T T ESESEEABHRERHBNAEEER | EXHBEXRULE. WTEIEeEEAEHEEER

NFEESER  BRIAES&HoHIERIZERER,

(Z) E2EFEXER
AR E# BN ES Tk -

ZERH! WZEs I/ F R

3/5



fp— ERELLA 150%

TEEH EELL 0.25%
(He&tR) £ME5ESBXNEEIREER  (BEE6R) £a5EE8
HithZ: M KHISITHmEE, EIPEFEFDIFIAZ  ESDTUFEALSER | ESEER 2%

A . BSrRMTCHER | IRPHFFEA, WH4ErEBES.

T AESRZIBFEFENERRG |, EERRERNES TR,

M. RHERSEEIRR
(—) RIEIRR

AESNRIMHIRIE. RIZETERERELE.

SRANE  RIBWLESHIARREAESH (IBFRBEH) FHEXH.

RBBNINRGE (BEER). (FRRAB) FEEXE , REXKIFALNTHERNESMEN , SHETS
KTESHER AR | ARERIESHLE S WA ARG ESHIX LA H SER I #IRTaE R,
EeARPXTEENREEIHISESXMEFREEERRIRMFEER. KREEN 7 HESHXEKERER |
ZEESREEN. BR. KRELWRNASZHRINEERKFFABITRIENG , ARREAFSI AR ENERNE
EITANEMEEHENTTHL.

1. FESHFENRIET

AESHRORBEETEFERRENE KR CREERIFIET  EEREF RN L | 5
BEMEIHN Black-LittermanModel FRKRFFEERE | HiSHEARIRREARRIEIIHREMNE. R
MEAREXBEKEHFAE  IBRRR. FRENEDEFARRTHNRBELER T ISR, DRRBEE—EE
ICRIRFASEEIEDITEREN £ | FIMERAIESAMETRIERER. EHATRNERARER. REHS
B MIRAYSEIRRIF E RE . PESEBAGLFETWMNE IGRIREHAR FFERMNESESE IR EXL,

FESHRFTEEREFTREIL | REAMNURE T FRHZRENESEIGRERXE, , AESITISH
IEFEFFEEIEHMERIERNEE HIRA SR | LR SHEFEEIDAITHHERRIXG , 85 FERI0E
FEASRIMERIES KT ARNRFE AR, EERANESHEFEERYRES IRHIXE ; FHERIEFEALED
RS, {TERRMSHEAMTRTRIIRES RIS ; ZHEMX BalREFERIEFE ARXE ;| RSt EhiE
BAFEEIHMEERIARIKIRINEG ; FEEIEFE ANGHMEBEIINE ;| FHEEIBRHAINKG | SR EHRY
BHIBFRITA  EFREERERENESRNAIREFEESIINKG | ImRINEEFIE. hERNRERARES
RYE X,

2, AESEBENEE - HIZINE (BERKRE., S5FEKE. BEnRaXbe, FIRXE, BEAKKKR. Bk
BN ) EEXPG (RN, BOEXEE. FoRXEE. SEXES ). ERXEE. RaEXE. SHXEEFIELD
XUz,

(Z) EB|R=

PEIERSNARESSEE | ARRBENAE SN ENWER FHSER AR RIE , thARBIRET
rEEREN.

BESEEAKRIBRERT. WELER. EESUNRNEENzAEEM ™  EMREES—ERF , BAMR
UEERAEM S,

BEeRFZENRESEEBEESMT , MRAEEMIFEANESSENISEA.

ESTmIMEERREEAREN  BE2EEARE=ATEAREN. EtEEREXERN B8
ABFEH—R. Bt , AARSELCESILIMER AT E—ETE | BN, HERNESHIEXE
2, SIEEN X EEESEERARMIEXIERASSE,

fi. HithZmEIE SR
DATRERHENES ST ARuE[RILE : www.bosera.com][ZZBREEIE : 95105568]

4/5



LEEERE. TEMN. BERPEH
QEHRS  BEESFERS. PHIRSMNFERS
G EEHEIHE
A EZHENMRIKRT
(S)EfthEZER R
7N~ HithigisRisian

FINFERG T : WIFEERSEINTZ. E. BT SESSREXIIFX  BESHSGFAMSE
EIIPE. TRFEEER, PIESEPFEEL IR, 1EREERE] , (HT— TR F X B P EIEN L 5 Z 1
HERR RIS S ER 2 E BRI R T (T, PRI, FaREEE
B9, WETGFALGELIRT , HREZEEMT A,

5/5



