AT RERE RS ISR AR SRS mA I EE
FHIEH : 202357 H8E
BB © 20236E7H 108

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

— iR
EEER B EES 2K 000219
H2EEA EESEEERAT HIEEA PERIRRITIRHBRAT
BEE&aRERH 2013-07-29
HERy e r=pit ZHhH AEM
iEER BT FFRBREE BB FERL, =
H
- - Zﬁ;‘éggﬁgﬁ 2022-07-22
iES ML A HA 2015-07-13

=, BERESHERN
(—) REBEIRSIRERE
HBIRAE YR (EEREE) %/\E 7 FRIER

AESLENE AR . KRB BIRD A ™MIXEEHAIEERIRE A 75 H |, XS
= [0 Birfide. AESUNEEE MO , WEFEE. TIEE. MRIRESF="EHK
SEMERNXISEEMRE | DS SCIErExdEiR.

FESNRFTEENEERIFAMNENEHMTE , 8FERKERIT EHRIKRE (85E
MR, MR EMEPEIE RS E EHRIRER. FHEEIE) . 5. \hmhipL
B, L. &r>dFiis. RISSEUNREEFNEFEIERSRITESRENEME
AMTE (ERFEPEIERSRIEINE ) .

R FEFARRETMLUERTESREEMEMN ARESEEANERITESERFG |
AILUSHERNATE SRR EFCE.

REEE AESRFASTRE ( SEEFL ) SNERIEFRAILHINEERHI0-95% , H
PR ELGINMSETES B #EN3% EElmSEs SEamhmasiTe )
RO LB AR S HTRMERI0-100% , BIEelamsRiEss ( BEEmmae IR ) £8
BEER. SRR AFKE BIE BHERRS. RE. BIW ( SEERWEE ).
AEEHMRSF. RIS S | AERESEN 5 H BRENRIRIEIR G LT HMRIE
ZRIEfE  NEEEFHAE—FURNBFGREFRELIIGHAMETEE R~ 1%E
A95% , B , MEerBREEENE. FHERES, MKBRWHRE,

AESBRNSERRERE | (— )& RERK  AESNFRER TN "#IRgE" |
RILIRFRIZ ZECEIARAN BiR - —RAUE SR/ MEXR R IE S T TXIESHIFN |,
FEIRERE " REFMEES LT | FASREREF AR IR ERR . (Z2) 1TIkE
BRI (FARFEENH TR STE | (T EERRNEREMNTIFEESRRENELA
REHIZAEXE. TURESERINSENANS , —ERFRSITIARRAKEIR S

1/5



A ERIERSNE | LAGSRRRaNERTIAES | —REPIIFITWARRATAEME.
BRI TEHUE | LEMTASHTHEYE | (=) RERERE  BE&EEA
EREENTEERNAERT |, ERERI S HEREANEARIERBEES
RN, &%  SHEMTFEBANBRATEMREER. FR , RARFABON
BT, BIEIRRONEWAERNS W ERSAR. BIRIRF RGNS
FEFNEANEREHTIRNFIMT. $=  AVSNIEEFERERHITEWNETE, (M)
FERILRERE | PESBREARSIIRTEFMIRERARE , ETXEIS
LEMERGRNAFTF T, #TEERIERNRE. (1) FREFERERE. PUHRERE.
RRIEHAEIRIIR BT RIR,

AVRLCEE LT %,
MRARES , RGN AP RTRELES , BT RS
E—— FESAMRANES  IUIERIANE AP RTRENES  STRELESR

RhhirEE | BT e/ XIS IHNES.,

(Z) HRESHE~ R EEER/ XiNfiEER

REHS R REER

HiEE I HE: 2022-06-30

= 0.61% EME~

= 9.69% WITHFMER
Zft&Eit
= 89.70% MZEITE

(=) BEESRESIUREESFNHMEIBRKER SRR EERILLERE

2/5



UEELLEE: 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

mFEEKE -5.30% | 31.57% | 60.04% |-31.23%| 833%

-14.63%

48.69%

35.74%

46.04%

moEEE I EEEE| 299% | 7.00% | 7.00% | 7.00% | 7.00%

7.00%

7.00%

7.00%

7.00%

T BERSHRISANERIGRIN. FESSRENSFRIFEEIE | NN ERFEHITIRE.

= BEFESSRRIZER
(—) BEEEHEXER
LR 2R FREANY/ B/ R i AR, -

3% (S ) WEH (M)

) Bt/ EE &
BRI S (N ) Wz Pt/ &
M < 50 BT 1.50%
50 5735 £ M <100 573 1.00%
A2 ( B )
100 Ayt < M < 500 AT 0.60%
M > 500 &7t 1000 Jo/4
100%:it+
N <7 1.50% .
= i N i
e
7k < N<730X%K 0.50% 25%it AN
BE= "=
=/
730k £ N <1095 %K 0.25% 25%it\
il
N > 1095k 0.00%

T T ESESEEARHRERHBNAEEER  EXHBEXRULE. WTEIEeEEAEHEEER

NAEZEER  BRTAES BN o IR ZERR,

(=) BRiE(FEXZER
T ZERENES SR :

- e WZE 5=/ SR

3/5



fp— ERELLA 120%

EE# LA 0.20%

(B25R) BaSEeBXNERKERA  (BEER) £a5EEE
K=IHDZE, FINEINFAE | BESHIFEAKRSER | 2SS, 3R
RZERA  BERRITICXER | WRFFZEA. WH4HRER | RRExREX

AMEM (BEEER) LOE , JMEESU Py AIE b2 A,

Hithzz A

T . AEERFIEFFTERNERNRG | RERREFNES TR,

M. RHERSEEIRR
(—) REER

AESNRIMHIRIE. RIZETERERELE.

SRANE  RIBWLESHIARREAESH (IBFRBEH) FHEXH.

RBBNINRGE (BEER). (FRRAB) FEEXE , REXKIFALNTHERNESMEN , SHETS
AT ESHIER AR, ARERESM RSN HARRENE RIS R SRR T E fRIE.
EeARPXTEENREEIHISESXMEFREEERRIRMFEER. KREEN 7 HESHXEKERER |
ZEESREEN. BR. KRELWRNASZHRINEERKFFABITRIENG , ARREAFSI AR ENERNE
EITANEMEEHENTTHL.

1. FESFENET

AESHRORBEEETEFERRENME KR CREERIFIRT , EEREFETERNTER L |, 5
BEMEIHN Black-LittermanModel FRKRFFEERE | HiSHEARIRREARRIEIIHREMNE. R
MEAREXBEKEHFAE  IBRRR. FRENEDEFARRTHNRBELER T ISR, DRRBEE—EE
ICRIRFASEEIREDITEREN £ | FIMERAIESAMETRIERER. EHATRNERARER. RETS
B MRAYSEIRRIF E RE . PESEBAGLFETUMNE  IGRIREHAR FFHRANESESE IR EXBL,

FESHRFTEEREFTEIL | REEMNURE T FRHZRENESEIGRERXES; , AESITISH
IEFEFFEERIEHMERIERMNEE HIRASIRAINEG | LR SHEFEEIEAITHHEERRIXG , 85 FHERI0E
FEASRIMERIES KT ARNRFE AR, EERANESHEFEERYRES IRHIXE ; FHERIEFEALED
RS, {TERRMSHEAMIRTRIIRES RIS ; ZHEMX BalREFERIEFE ARXE ;| RSt EhiE
BAFEEIHMEERIAR KRN ; FHEEIEFE AN GHMEEIINE ;| FHEEIBRHAINKG | EERIMEHRY
BHIEBFRITA  EFEERERENESRNAREFEESIING | ImRINEEFIE. hERNRERARESH
RYEtBXIPL.

2, AXESEBNXE - X ( BERX, S5FREAKEG. amiaiXbe. FIRXG, BEmXEE. B
BN ) EEXPG (RN, BOEXEE. FoRXEE. SEXES ). ERXEE. RaEXE. SHXEEFIELD
XU

(Z) EB|R=

PEIERENARESSEE | ARRBENAE SN ENWER FHSER AR RIE , thARRBIRET
FrEERBN.

BESEBAKRIBREIRT. WELER. EESUNRNEENzAEEM ™  EMREES—ER8F , BAMR
UEERAEM S,

EeRFBZENRESSEBEESMT , MAAEEHIFEANESSENSEA.

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

4. BfiFHEE5

4/5



UTNERIENES SR ARG : www.bosera.com][ZBREEIE : 95105568]
LEsER. FBEY. BEREE

QRS  BEESFERE. PPRSIFERS
B E&MHETHE

GHESHENEREKES

(5)HfttEEEH

7N~ HithigisRisan

FINFERG T - WIFEERSEINTL. E. BT SESSREXIIFX  BESHSGFAMSE
EIIPE. TRFEEER, PIESEPFEEIL IR, 1REERE] , (HT— TR F X IE S P EIE L 5 Z 1
HERR RIS S ER 2 E BRI R T (T, PRI, FaREEE
B9, WETGFALGELIRT , HREZEEMT A,

5/5



