TR Fe 422 [Bl 3R 23 2

L

2024 5

527

=)

iR # B RS (LOF)

SR

2024 £ 6 H 30 H

HEBEN: BNESEEFRARA
EELEN: HRBRITROARAF
WmEEHER: —O=WELA+AH



=|meEs

== BOSERA FUNDS

T R [l o1 77 RIS 4 BT R & (LOF) 2024 SE%55 2 AR &

8 EERR

H TN (3 4 B BT AR S TR R AR M BB . i PP RA B GBI, IR
FHTLSENE . Y RN SE e T A ) Bl A

e AT NI HUT IR IR A R REE AR S A FIME, T 2024 46 7 17 HAZH T AR R 5
ShR, HERIUIBAE AR SN, I RN AR B . R SRR B TR

e KLU IS . BRSNS ELRE IR e, (R R e — e BRI

S ML L GO AR R KDL, BT R, S0V 7 1 H R o ST T 40D A 4 0 9

e VIELE

A TR 45 ERR L H
AREWIE 2024 £ 4 H 1 HEZE 6 A 30 Hik.

 BE&T= MmN
FE 4 THTFR I A2 4R fiizF (LOF)
Yy N TRIPR Fafifst LOF
e TR 160513
e (e IR
EEARARH 201146 H 10 H

T IR I A B A

1,792,198,050.59 1

BB HAx

PRI B I RTIE N, ARG/ PAGE TS S HE R BB -

saib e INE W T P VIS i £ T = (T e P 1. (5 12 77|
AT, MR T 26 i 26 R B Az 3l 5 [ AT AU #%
FEROTT T, BT HF T IAIRGL, FEER G, 82 hoR| 22 SRS S5 55

R e, RS S . . SR A B AR,
L M L IR BN . RS K R L2 R e
~

NEToL 2 B

e I B RIZ (R AT m T IR A, B2 P i T B¢
T, (TR A PR R

EEAN W 3 4 A WA

LA AT R R A

INER S AR F Al

I FafE Bl fig: (LOF) A [ Faf B4k fiiZ? (LOF) C

TR FEEE K A TR

Fafifit LOF

TR HEEE RIS H A

160513 160514




= EHES

Fli BOSERA FUNDS

T R [l o1 77 RIS 4 BT R & (LOF) 2024 SE%55 2 AR &

IR N R 2 A e i
WL

647,870,536.38 13

1,144,327,514.21 i

8 TEMFHEIFMEEHERI

3.1 XEMEH
Hhr: NRot
e A
F M55 Fabr (2024 4£ 4 A 1 H-2024 %2 6 A 30 H)
R R i (LOF) A I A R i (LOF) C

LA O S B & 11,918,864.68 16,851,641.98
2. M 16,696,576.00 23,083,630.50
3L 38 35 4 A B0 A R V) 0.0259 0.0197
AR IE & 5 =1 1,291,688,813.78 1,966,792,715.98
5 RIS AR A 1.9937 1.7187

i AW SH s fE R A AR . B AR (RS 2 e drE A sl FERAH
R FHANME IR AR R A A 8, AR A 3] LS B s i _E A 2 e pir (i A sh il -
it B gV SHR PR A O AW B 5 2 g 1% 2 A, o A 2% AR SRRl as /K7 248 T 1 4L

3.2 EEHERI

3.2.1 AR EHESBBUHER KR LI E RS R & 1) B
1. BRREERMS (LOF) A:

=3 v

b e I s ﬁ&cﬁéﬁ -0 | @-a
® FrUEZER) A EnEd6) o

HEZ@
TE=AH 1.34% 0.12% 1.92% 0.08% -0.58% 0.04%
&2 H 2.16% 0.14% 4.31% 0.08% -2.15% 0.06%
4 2.78% 0.12% 6.59% 0.07% -3.81% 0.05%
=4 10.76% 0.11% 17.29% 0.06% -6.53% 0.05%
TR 36.00% 0.21% 27.16% 0.07% 8.84% 0.14%
iiiig 88.51% 0.33% 64.35% 0.08% 24.16% 0.25%

2. WM EERMZ: (LOF) C:

. . X . . b G b i

HEZE@D
E=AH 1.25% 0.12% 1.92% 0.08% -0.67% 0.04%
TN H 1.99% 0.14% 4.31% 0.08% -2.32% 0.06%




ElEHEs

BOSERA FUNDS oI e [ 3£ 5 BE S5 3R % R 4 (LOF) 2024 4F 45 2 ZRPE LS
xR 2.42% 0.12% 6.59% 0.07% -4.17% 0.05%
k= 9.68% 0.11% 17.29% 0.06% -7.61% 0.05%
pU S T 33.75% 0.21% 27.16% 0.07% 6.59% 0.14%
H34 4
ke A 82.58% 0.33% 64.35% 0.08% 18.23% 0.25%

3.2.2 HEESERVRES RHHEN KEL ) RIS RS LB EE R BB ) LR
1. ENREEIRMSE (LOF) A:

— (BRI EHR 555 (LOF) AR{EIRRE — R RE

100. 00
30.00%
60. 00%
40.00%
20.00%

0.00%
~20.00% : — — : ' L

20 271+ <0 2 20 2710. % & 2 2
051570815 08/ 1, 08 é% /1070, 2%5 124/0 6. 122 U6, 150 O/ 124 %10

2. HERREREIHRMZF (LOF) C:
— EA IR R R % (LOF) CR{EIEHRE e BB EE

100. 00%
80.00%
60. 00%
40.00%
20.00%

0.00%
-20.00% L ' L : : L L L L

20 20 20 20 20 26 2 20 2 2 20
14/0 123/05 15/05 17/05/1?}/05 léd 0 /120 o/zgi ) /152 0/159 05/12') 05/10

I

710" 1o

41 BEZE (RESLBNH FH

ARSI RESLTHYIR | IF5M X
R — i H
R W TR H 3 EAERY | JLER ke
PG e, Wi, 2012 AEhD TR L
2 42y 2022-09-30 - 11.9
Y s AR FHLE R




=|meEs

== BOSERA FUNDS

oy

T R [l o1 77 RIS 4 BT R & (LOF) 2024 SE%55 2 AR &

[i] 52 A 2 8 v AT R T A A
R AR S AP, e
VEER R L I R R
AR % 422023 23 H 1 H-2023
7 H 21 H)EESKH., BUTIEN fafd
[m] e foi 27 RAIE SR $ B B4 (LOF) (2022
£ 9 H 30 H—&4%). Hlmf T Fafdi
FI 18 AN H s AT R & BOIE S 4% B 3 4
(2023 4 3 A 23 H—&4%). e
R4 (2023 £ 7 H 28 H—=
A) TR 1 B Vi A TR 5 5 5 4 42 (2023
£9 H 15 H—2%). THE 2 R {57
FUE % 422023 45 10 H 20 H—
£4). FrESRE - FREARA T
IFH 4 (2024 46 2 H 2 H—ZE4).
TN R B 25 B IE 7 4% B 2 422024 4F 2
H 2 H—%4%). et 6 A a0
IRAANEH I 42024 2 H 2 H—
FA4) T R R g BY IR S5 4 0E ik
42024 2 H 2 H—2%). His
— R MR A BUIE 5 #9442 (2024
F4H 17T H-E5NEEEH,

g
=

HEeiaH

2023-10-20

13.2

s, B, 2011 SR TN 3L 4
EHARAT . BTN 638 8 6 75
RINE P 542 (2023 210 H 20 H—&
)~ T IR R] B it e n] A SR A S
I T e J5 4% BT 52 42 (2023 4F 10
H 20 H—24%). {Ef g HH foi 27 8
IEF %% 4 (LOF) (2023 4£ 10 A 20
H—Z45) a8,

T BRI E ], B RS A G B A R (A S H RS o 2R DOl SGE AT

e GIEFREAMA G B E BIMED) IR RUE -

4.2 NSRRI A S B AR RA F A5 15 5L U B

FEAMREIIN, ARIESEBHN BN T (PRI EIEF IR EE) RISt A
B B 1 FIATHARAR SR E , IFAF WG B3t BUE T vl BUE AR i

EHANE S T

NHE S REA N R i K%
MIRLSE, BoA BE R RA AR R AT 4.

RN, FESRREHAFGAH REANES SR




ElEHEs

E= BOSERA FUNDS o i [ e BE A Ve S & (LOF) 2024 448 2 i sk
4.3 N 5 E T
4.3.1 AR 5 B K PAT B

WA, AFESEFNHEPAT 7 GEFF RS E AR AL 5 M R T ) AR §E 1)
AFAE Gy AR FE

4.3.2 FHERBAT T B3

KREMN, AR NIAREHES 50 ST ATFmNA S, 7 H I8 5E 5 A R I AE
Sy B ZAE S 2 H BB 5%HIAE 53t 22 1k, WO FEHeE AR Bt 6 RS T SR 5 ZE AN A 4 5 K A=
IR A Gy o ARG WIN, RKIMATESA W] HE T B A28 5 IR 2R 5 0 5+ 558 5

4.4 15BN E ST RRASES T

A, PRUEI ETRSCETK 1.75%, R 300 SRR Bk 2.14%, T4 ARECT K 5.32%, 4L E I
AR T AR R o G IR SR R 218 AT, ELRSRAT o KA 2 SR R ) KUK 2 Uk, (R 7 LA
B & AR B R IBONIE TS, TIHTE R R T B AE 6 AR FRIRIHE T AT . BTl & N T
BTz i, Horp, R B T A MR A 1Tk 0.89%, JI75 ATHERSERIE RN 2k 1.06%. HE SLA Hp
JE A E AR, RSN MG A3, AN 55 B0 AU el 7 . AR, AT
FHERSS, SINPRRBEERE . ERROIESEIG N, R0 GrHSE F AR XK, GRS M
8, UK GUR A .

HEOREF TR AT O, RO+ DR, ZOCEPIE T &R, mahtir. A
T[] b Fy bl BRI B 5 i RS YTM N5 78 6 H 4 i i B A vl kA~ 2746 3
REN ATk SRR G R

45 REHNEESHNLGRIR

HE 2024 406 A 30 H, AB4E A BRREMENFEN 1.9937 Jt, WBEILEHFEN 2.0687 J6, AXH4
C 2RI E Ny 1.7187 G, 8 Bl R 1.8187 70, RN, A4 A KESMFHEMK N
1.34%, AX:4 CREESMANHEN KRN 1.25%, FINSEEHEREKE N 1.92%.

4.6 WMEHNESFE ABEEERT I EE WA

T

& REHAGHRE




El

EHHE S

BOSERA FUNDS IRl R R S B 48 % a4 (LOF) 2024 4E45 2 ZRP s
5.1 MEHIKFESE=HEHFN
Fe T H SRI(T) 3 G R P I LE AR (%)
1 GRS A - .
Hor, e - -
FH G - -
fi] 72 R A 4,082,023,202.62 96.40
Hr, fiik 4,082,023,202.62 96.40
BrE SRS - -
4 HERKE - -
5 G RAT A PR - -
6 SEON IR G Rl 20,000,000.00 0.47
/\I:F‘ %%ﬁﬁ@m’]a’j})\k /ﬁﬁﬂé‘:\}ﬁ_‘ - =
7 AT RS H & &A1t 105,674,623.53 2.50
8 HoAth 25 I 7% 7= 26,561,491.00 0.63
&it 4,234,259,317.15 100.00
5.2 MEBRBATI R ERFHE
5.2.1 MEMRZEITI A REE AR ERTHE
ARBE AW RAFA BN IREE
5.2.2 MEMRZTI KRB BRI ERTAHE
A FE G AR A W AR R M I I 5 5 I 22
5.3 MEHIRIEA RWME 5 FE S B FE A MEEF I ET 4 R EH % i 4
ARG ARA R A AR,
5.4 iREHREMSFSM S RXNHEFRELHE
7 577 7~ RE(OR) 38 G R PR E L (%)
1 H X fir 250,000,482.81 7.67
2 %TTW?E - -
3 SR 451,877,090.39 13.87
Hrr: BURYE SR 63,730,139.42 1.96
4 ks 1,569,208,768.75 48.16
5 Al HA R E - _
6 T T 980,991,618.53 30.11
7 AR (CATAZ Hefoi) 819,538,242.14 25.15
8 ENZa - -
9 HoAh 10,407,000.00 0.32
10 | &1t 4,082,023,202.62 125.27




ElEHEs

== BOSERA FUNDS

TR A i [l 4 51 5

REFF B

(LOF) 2024 455 2 Z=FEH

5.5 MEFARIE A SOYHE & H B /38 LU R/NER P BT 1048 SR 2 B 3 A 40

¥ iz fiii 75 44 K g (5 A S E () ARG BB ) (%)
1 019733 24 [H it 02 1,130,000 114,212,567.39 351
2 019727 23 [Hfii 24 600,000 61,091,424.66 1.87
3 230205 23 EFF 05 500,000 53,254,027.40 1.63
4 113060 W 22 # A5 412,240 51,572,195.30 1.58
5 148090 22 R 01 500,000 51,127,695.89 1.57

5.6 MEWIARIE A RYME 5 ZEE T (8 HLFIR/ M HEF B8+ 48 B SCRFIES 50 B 40

AT AR IR ARFFA B SCHFIE TR -

5.7 MEWIRIGA RYME 5 ZEE T 7= 8 EU B R/ IR T4 5t R 05 B 40

AREAMERARFFA SR

5.8 B HARIEA FOHHE & H S B 3E LU R NER P BT TL44 ACIE S 3% B 40

AT AR IRAR ARG

5.9 MEWIRA RSB HIBARH I 5 H v

5.9.1 RE IR A RSB KBS FF SRS B4
AR G AR IR RS AT A I B
5.9.2 AH SR F AR KR EBOR

AT AR IR AR R AR 02

510 MREHRAZERE R E B 2B
5.10.1 &3 H FUH B HBUOR

AT AR AR R AT [ 6

5.10.2 % & R A B S4B 10 45 0 S kp o AN 4 28 B A
AT AR AR AT [ 6

5.11 R ASWEIE
5.11.1 EERFH TR IEFI KT 2B BT IV RAERGES Hil —FENZIATFED. &1

HIEBE SRR 7 U A

ARREEFEATH 2R TR AT BT, B RIFREBATERE it — 2 2 [EH X S B e R
WICWEE RIAL T o B RCERAT B A R A B 7R 25 G
[ Z AN RV 0 R AL

7

A4 52 31 [ 5% g B P R 22 M 0 R

AR 0t 1 IRUE TR AT R AR 7 A5 G AR SRR 2 = BE 25K

]ﬂ




= EHES

== BOSERA FUNDS

T R [l o1 77 RIS 4 BT R & (LOF) 2024 SE%55 2 AR &

B LR EARSL, S BNR R IUAIE G B A AT A4 RS AT A I EA i 8 B T S SR

BLE R Gl H AT —E 2B AT T AT

5112 EMAE SR +EBETS, BARBBEHESAFMESEREEZSIIBER.

5.11.3 HARBE =14 B
F5 L HK EH(TT)
1 | fFHRIES 55,127.20
2 | PICIESE K 26,099,187.67
3 | MUBEA] -
4 | RISCRE -
5 | B ERIEEK 407,176.13
6 | HAhRULEK -
7| R -
8 | Hifth -
9 &t 26,561,491.00
5.11.4 #EHARFFH B T H R EA K T e 5 B 40
FF5 177U fii g 24K 2 S E (D) o 3 4 W PRI B LA (%)
1 113060 W 22 B A 51,572,195.30 1.58
2 123107 1 i 49,929,767.22 1.53
3 127045 W £ 49,887,798.33 1.53
4 113043 A 388 7 5t 43,568,286.95 1.34
5 110068 e 5 5 34,968,140.24 1.07
6 113049 KR 27,673,306.49 0.85
7 110067 ez i fit 26,500,904.59 0.81
8 110077 b3 5 20,944,315.63 0.64
9 110079 KR 20,775,587.07 0.64
10 127020 g 3 ot 20,443,579.04 0.63
11 132026 G =k EB2 20,263,837.74 0.62
12 127018 AN fiit 19,353,944.94 0.59
13 110083 TR AT 18,154,529.46 0.56
14 113039 F o 16,596,502.44 0.51
15 127032 TAT R 16,077,792.56 0.49
16 113647 ARFEHAR 15,190,351.84 0.47
17 123109 SRR 15,098,759.23 0.46
18 118015 R 13,511,965.99 0.41
19 113653 7K 22 ¥R 13,347,353.20 0.41
20 113530 KEFAR 12,573,490.85 0.39
21 123091 K fi 12,414,931.70 0.38
22 127082 MR £ 12,325,685.20 0.38
23 127043 JIE A5 12,022,334.70 0.37
24 113609 TR 2 fiit 11,784,863.00 0.36
25 110048 i Be e ot 11,363,469.88 0.35




|§ HEES
== BOSERA FUNDS LI R {5 R S R e 4 (LOF) 2024 455 2 ZRAFHiL
26 118013 TH 8 % i 10,794,404.12 0.33
27 123142 HH S Ak 10,713,039.37 0.33
28 127031 R 10,595,456.42 0.33
29 123101 i £ 10,288,701.27 0.32
30 113584 F A 9,964,987.64 0.31
31 118000 Fa i 9,878,902.25 0.30
32 127041 CI| A 9,843,882.51 0.30
33 127068 IR £ 9,448,326.76 0.29
34 113066 PR A5 9,030,542.74 0.28
35 127044 5 R A5 8,884,767.17 0.27
36 111010 AL 8,859,210.26 0.27
37 123064 I fii 8,303,067.06 0.25
38 110082 TR 8,245,992.53 0.25
39 127077 T i £t 8,192,051.16 0.25
40 127066 BRI i 8,105,560.03 0.25
41 118018 TR A 7,806,910.03 0.24
42 110058 TR S A5 7,042,950.14 0.22
43 128106 He 23 i 6,973,197.05 0.21
44 127052 PU i fi 6,883,697.76 0.21
45 127074 FoKE% 2 6,738,718.74 0.21
46 118044 PR 6,589,614.40 0.20
47 127079 Ky e A5t 6,541,184.07 0.20
48 127060 W5 6,404,051.12 0.20
49 113569 Bl i 6,362,275.51 0.20
50 123093 LB fi 6,058,987.55 0.19
51 118005 R 5,867,522.51 0.18
52 113650 18 22 it 5,845,994.00 0.18
53 113624 1B 5,806,290.07 0.18
54 123104 MERE 5,595,611.81 0.17
55 123151 JRE IR B £ 5,524,079.28 0.17
56 127085 IR A5 5,370,727.45 0.16
57 123196 1EJC4% 02 4,765,670.07 0.15
58 118027 % B A 4,573,614.41 0.14
59 128117 T8 B A3 1,293,561.22 0.04

5.11.5 & MR AT 4 MR A EfE Z R & LI B A

5.11.6 R A A I K AR SCF HIRE

A GAIRE IR ARG B

M PO TN BRI, I AN 5 T I 8] AT REA7 A R 22

& FBAE &M FES)




=|meEs

== BOSERA FUNDS

T R [l o1 77 RIS 4 BT R & (LOF) 2024 SE%55 2 AR &

B

WiH I fa R i s (LOF) A T AR fE [l fii 7 (LOF) C

A A B HHA) 2 4y A0 665,555,311.25 1,165,700,806.59
i 5 A ) 2 4 A FR 40 94,705,489.04 165,404,632.24
P AR A ) 2 4 A e (| 47 i 112,390,263.91 186,777,924.62
5 B HA ) 25 47 20 A2 B 47 A0 - -
AR AR 4 4 2 2 647,870,536.38 1,144,327,514.21

g EHSEHEANCHERRERELTEEER

71 B EEARESESRIRINHBRL

HEEHRARTFAAREE.

72 B BEANZABEAERERRSESETH VA

I S B K A A A B e R B2 ] Bl S SEAC IR G U O

8B B R E RN HMBEERFR

8.1 MEHAB—REERFHESHBLFIER| BT 200115

T

8.2 WMBRHEH RKHNHMEESFR

TR 2t < P B 22 ) A o Y M i RO R T e B A W) 22— o <Oy B R B3 I P PR At i

TN PR 45 B B S R AR BN E R R I . A% 2024 4F 6 H 30 H, [ L4 A w) JL A B 385 A ZEIE4G:,
T2 A PRI G H AR T B AL ORI &, DA E . BNES R E L, ERE

PP HUEE 16037 AZu AT, HIBRTE ARG, N HEE A58 587 8 B AU 0E 5965 /6 e AR, it

Jr 2136 2009 A2 e N, 7 H RT3 51748 B S i R e A Fl 22—

9 ZHEXMHER

9.1 FENMFER

1. P EAIESR M BE 2% O et R AR [l 4R From BRUIE R4 B k< (LOF) AL L AF

10




=|meEs

= BOSERA FUNDS T R R AR AR IR R4 (LOF) 2024 fE35 2 ZE i

N

X

~ (TR R fE R s AR R i ik (LOF) k&R

v (AR PR G RUIE T R i k4 (LOF) FEE WMD)

v RGNS BEHLIE . BRI 7] S

5. I AR fE MR G RUESF R 3 & (LOF) SR THR I IEA

6+ I I AR A RIR R RUE SR BBk (LOF) fEF5 € i FI|_E AT 5 1) S5

w

h)

<

I

9.2 FRIBCH R
AL PN 2o PN
9.3 EHRAR

P AT AR E MV ) G B A, R A 3R W S AT B
PR H AW E PBUA RN, A& HAKESEHE AN LS EHERAR
I —223@: 95105568 (#Hkifihizh)

TR I A P PR A
—OZIELA+LH

11



	§1 重要提示
	§2基金产品概况
	§3 主要财务指标和基金净值表现
	3.1主要财务指标
	3.2基金净值表现
	3.2.1本报告期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自基金转型以来基金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基金经理（或基金经理小组）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公平交易专项说明
	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 报告期内基金投资策略和运作分析
	4.5 报告期内基金的业绩表现
	4.6 报告期内基金持有人数或基金资产净值预警说明

	§5 投资组合报告
	5.1报告期末基金资产组合情况
	5.2报告期末按行业分类的股票投资组合
	5.2.1报告期末按行业分类的境内股票投资组合
	5.2.2报告期末按行业分类的港股通投资股票投资组合

	5.3报告期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	5.4报告期末按债券品种分类的债券投资组合
	5.5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名债券投资明细
	5.6报告期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	5.7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名贵金属投资明细
	5.8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名权证投资明细
	5.9报告期末本基金投资的股指期货交易情况说明
	5.9.1报告期末本基金投资的股指期货持仓和损益明细
	5.9.2本基金投资股指期货的投资政策

	5.10报告期末本基金投资的国债期货交易情况说明
	5.10.1本期国债期货投资政策
	5.10.2报告期末本基金投资的国债期货持仓和损益明细

	5.11投资组合报告附注
	5.11.1基金投资前十名证券的发行主体被监管部门立案调查或编制日前一年内受到公开谴责、处罚的投资决策程序说明
	5.11.2报告期内基金投资的前十名股票中，没有投资超出基金合同规定备选股票库之外的股票。
	5.11.3其他资产构成
	5.11.4报告期末持有的处于转股期的可转换债券明细
	5.11.5报告期末前十名股票中存在流通受限情况的说明
	5.11.6投资组合报告附注的其他文字描述部分


	§6 开放式基金份额变动
	§7基金管理人运用固有资金投资本基金情况
	7.1基金管理人持有本基金份额变动情况
	7.2基金管理人运用固有资金投资本基金交易明细

	§8影响投资者决策的其他重要信息
	8.1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
	8.2影响投资者决策的其他重要信息

	§9备查文件目录
	9.1备查文件目录
	9.2存放地点
	9.3查阅方式


