HiREEZFEFZHIE=SHAHESELERESHE
& (FOF)

20225F FAFERE
20224£12A31H

EEFEN: LRESEHEAFRAA
EETEN EERITROABRAR
&1L H HER: 20234201 H20H



AR IR H b =R A R A R AGR A E Eh HE & (FOF) 2022 457 4 4R

§1 EERR

REGEHANNE RS REFRIEAIR G R A A B RIL 2 = FHEPRIAEL
RN, W H AR St R A 52 B AR HEAN ) SR BT .

BeHE NEERITIRM A IR A AR AR S SRR E, T20234F01 1980 Zi%
TARMAE RIS FebR . IR E BRI R A EENE, RIEEZEN BRI
. R TR KB

B NGRS LASEAE T B 5T (10 JE A B A E B R 4 B, (EANRAE S
&—EBH.

RE AN IARE AR BT K, B H7E7E B H 8T o 5 mT
20 [ e AN B 4 IR S U B 1

AR I TR R U

ARSI 20224210 H 01 H #2 520224E12 31 H 1F.

§2 EHE R

FHRIERPTIRE B bs = A R G R (F
0F)

& AR 015234

& (alay E2USEINDID R
EFEARH 20224F06 H07H

=
R HAR I S0 A0 12, 358, 900. 804}

AT R M E EAE MRS STk, Ed L
FEVES T BCE ML I 6, 7R 1E XS 71
ARSI A S BRI T, 18
SCPLAE < B IR YIRS T4

TER— AR THREEFRET RIS, K&
NPT R ) bn RS SR A e, ARERE
SE 18 DA {218 2 A 2t A [ 7 Wi 2 SR 5877 11
e, DISREGGRE R &K g E. ik
ot S EL 48 BT G BLORIS . an AL e ik
il N Uie s It B i N = € R T
S MIOLR NS . LM G LR, i
SRBLBURN . R BRI . I MR 1B
TR A AR B SR L B SCRRIE TR
DR AT < XU 325 1) SR 25

201, F127



AR IR H b =R A R A R AGR A E Eh HE & (FOF) 2022 457 4 4R

45 H e I [ i Bl 25 R 50% -+ VAR 3006 Bl 2
%50%
AEG R TIREG SRS (FOF) , KA
i SRR AR 2 KSR T ISR e 4 SR
PR AL MG e, TR, T
kg, mmigis. mmMEsTESE,
AL UN AR EA TR AT
BEE&EREAN EF BT A A IR A 7
§3 FEMFHBIFMESHFERIR
3.1 EEWHIR
Hpr: NRMG
FEFIEIR A (202241001 H - 20224E12 31 H)
L A C Sl s ~130, 740. 47
2. AR -153, 070. 60
3. IS 35125 < A AUA I A i) -0. 0129
4. WIR BB B 14H 11, 683, 448. 10
5. HIAR B0 BliE 0. 9453

e 1 A O SEIEEAR S AR . B as . IR CARE A e e
Ahicat ) FHERAH 53 L IR A, AR A Sl in A I 22 se i (e 22 3h i

2+ BRI SHEARA OIS E AW EAL 5 2 5 T3, TH A B SEbrilias
KT EART Fr a8y

3.2 EEHERI
3.2. 1 EE B EN KR KIS RN ST R s R A LR

. X | kS Es
i | ORI | R |
B N Rz | Eablas | O- @-@
O ® =6 R %=
@
HE=ZAH| -1.33% 0.57% 1. 17% 0. 64% -2. 50% -0. 07%
HEANNH | -7.04% 0. 54% —6. 19% 0. 55% —0. 85% -0.01%
HE& A
ii;z@% NEREL 0. 52% -2. 55% 0. 56% -2.92% -0. 04%
s %

FE: ARG T B ey IR [ 45 Bl SR +50% -+ AR 3005 A 2 % 650%

301, F127




AR IR H b =R A R A R AGR A E Eh HE & (FOF) 2022 457 4 4R

3.2.2 HESHFRAMURES RIHMEMKRZZ) RIS RS Rl &
R

FifEET#EEET = FiFaiRsAERAESThEE (FOF) EHEEEES{IE
b E s E A S ER
(2nzzEosHorg-2022E1283H)
B9

3%
0%
-3%

6%

—9% T T T T T T 1
2022/06/07 2022/07/05 2022008002 2022/08/31 2022/09/29  2022/11/04 2022012002  2022/12/31
— LIRESFERERF - FRERS Rl (FOF)

—ARitEEE

T AFEEEFRAEMH 202296 HTH, HIESGRAMHEANH N EEH, &6
JALE RN S T G B BT S 2 e S AL E s EARRE IR, e o RN —
Fo

§4 EHEARE

4.1 RELE (REEEBE/NA) N

EARKFEEME | iF
SR | F
M .
/T HR% PSR e Wi B
H 1 Hi | 4
15}
A, BATHHT K
FHLEHAR, FRn
1| PPEEARTEAFEL
ey ErEE AR S, 34 | 2022- |2 | BFRA, BERAFRKR
Z$L 06-07 5 | MARAF B E E O
| REEATN, FERPE
HENFF RIS I3 A R )
M A i R B 2

#
D
=
P2
=



TARESF MR B AR AR R A R R AL S M S (FOF) 2022 4R35 4 PR
0214F9 H 54T FARTEZR AR
{22 Bhr— R A R
HRRE IS IS (F
OF) JE423, 202243
HAAT AR AR AR I 124>
H A IRTR G 3 ke U
G4 (FOR) 443,
20224E6 H HAE_FHRIE R
PR H s =R R
MERERit g e Sl i B S
(FOF) R4 3,
A, AL KIE
S AR, E
NFF RS A A R 2\ K
A FRAEEN 20214E9 H 44
£ BERERETEZ B s
— R IR A R
8. | FE&eHhi4e (FOF) HEs
H, 202243 A HHAE FARER
S| ELIE 12 H A RS
Mk EEeF S (FO
F) B448, 202246 H
FHAE HARE =P 722 H
bR = RA R A 8RR
e A4 (FOF) #4
ZH,

Rk 2022~
3%%{ e -
i 06-07

[@x]

E: L ARRIHIAEAE H SO0 e ARME e B HizEtealaRkes
[l A= R H RS BRI F O & & R AR H
2~ UEFF AL SGE AT ML P 2 SR HIE o

4.2 BENXTRE W N A2 £0E (A 75 1% L 3 B

AN, AREEENHENE (e N RIS ERET B ER) M AR G
FENEM MR M ARG S RINZE, REWSEN . B s. BUE T2 KR
U BRSO N R KA 2 IR A, RSB BT
B REMME G EFMLE, THEEN . RBATE S FA W R FH I S0 HT A
NAH 2 94T

4.3 APRGERHRH

#
)
=i
piss
=



AR IR H b =R A R A R AGR A E Eh HE & (FOF) 2022 457 4 4R

4.3.1 AP 55 B RIPATIE R

A AN, AFE S A TR QERRS R S AR AP 56 ETE T2 )
FASHNE R o8 5] A P28 5 R BRI B, et SR G0 R N 45 7 aAE S5 AN IR P 42 il
LGN THAT, KRR FBR A A 2 AAFAEAEA A2 5 IS

4.3.2 REZHIT AT

WE N, AREHENEEN A BRA S AEAES SN AT 5Em F H &
1) 32 5y JR AT L0 1) BRI AT By B i IE 77 24 H A R IS% AT O, HAEAE HAl vl g 3
BUIE 2152 5 A0A 2t Fa 3 (10 57 % 52 54T N o

4.4 WREHINE S AR RIS DT

RN, AR GARYE EACEOR B e B 5, 4ERFRCRR S8BT P M A i 2R
GO H bR ECE EL B B /NIEE G, R 7 AR el o S PR e T T, kSR
THE G BT WA 2 e IR BT IR o FERL RS SR BT BT ARG . bl TESE 2 4R AR
FEBLTE RS IR P07, D3 e B8 <M FH 3R 23 o [ AT I it < Semss AL IR C &L, JFAR
A8 AR B BE ve A (R ARCBR (G L LU B 3EAT 1 — s 12, (Hi TR iisaEll. 12341
IBAT WA BN S, R KN ARG 22 5 W A, BIUAS I A XU 77 T A3 350 (0 5
ez 52 BIFZM . 25 58 BT 7 WS = A PR AR A AP A, AR G R R 4R 85 IR
TRIIALPHAB B 2 (3RS o FEBSE B HE7r, RTlidmiisht: . EHAIZET KA S
PFEREM, AR A it et th sz B2, (H i T A8k G0 B 107 2k 4t A
XA, PRl S AR [ AL 58 52 T 3 A R« £E T TE KGRI T AT =T
PAVE BB U607 2 KR B A E, IR DUSR SRS A B m s o, ™
A P RS AT P RS, o 2H S F R T T, 4EfF 1A ey B9 ) e U e s SRS
Bihh 2 BT B R A SRS G B LB, JFX R e A AT R Bas AL, IR T
I VIR L AR B, IR 1 B A 2t o A b, AR 0 AR 07 il B AN S
eI U T AR SRAG AR B GG (A 2, T PR TTROR L £ [ KU 14 488 S AL 2

4.5 WEHNEE ISR

BEMR G WIR ERIE P77 B s =S Rra R & R (FOF) & BuiE N
0.945370, AMREWIN, EEMHBHERKHEN-1.33%, RSB m N
1. 17%5

4.6 MEHNESFHFAABRESH = HEREHH
ARG RIS, WMEAMGIIR, RedRAERAH=F, T EH (AJF
SRR P I SIS BINE) B+ — %5 3K HIHUE -

§5 BWEASHRE

%oeul, F127



AR IR H b =R A R A R AGR A E Eh HE & (FOF) 2022 457 4 4R

5.1 MEHREEH-AGHNR

s 5iH o () i i R B I B A5
(%)

1| Bk - -

Horpe 2 - -

2 | BERE 10, 586, 020. 38 89. 30

3| Bl a R - -

Hrp: iz - -

B SRS - -

4 | AEERE - -

5 | ERbATA IR T - -

6 | KRG - -
Forpre SErCRI R SN

B G . )

7 ?i%r¥?%k$u%§§i%§¢1é;é§ 1, 266, 156. 03 10. 68

8 | HAth#r™ 1,979. 87 0. 02

9 | &it 11, 854, 156. 28 100. 00

5.2 MEMRBATW A RMBRER KA S

5.2.1 MEMRETW D RKBARZERRAS

AT AWM G IRAR AR A B

5.2.2 WMEMREATI D RNOBBER T RERRAE
AN Fe g AR A JA PR R 15 A G 00 5 2 LA 150 B PR e

5.3 WEHIRIEA SMME HES T 138 B/ T+ B S B A 4
I AWM IARRFFAREE

5.4 MEWREFSFBF D RNBFREAE
AL EAME AR REFAH 557

5.5 EHIREA fRMME HES T 3#E B/ HEF AT A R S B A 4
AT A IR ARFFA 557

5.6 MEHIRILA RME G E ST 3E B R/ M HERF BT 48 B SCRHESF R

41

758, 4k 121




AR IR H b =R A R A R AGR A E Eh HE & (FOF) 2022 457 4 4R

AT AR IR AR FFAT B SCRFIE SR

5.7 MEWIRIZA fRME S E ST #E AR/ D HEF R LA BRI HA
AIEEAMEHRARFFA SRR -

5.8 EHIRIEA SMME G ES B 138 B/ BT A BUES B B 48
AT ARG IR AR FFAH BGIE -

5.9 MEMARAZERENRBHER A E LU
AN AR T IR BB A 1 B

5.10 B RAR A S BB 1 B FUARIZ 5 1F 5Lk B
AT AR IR BB U B2

5.11 REHEMEMIE
5.11. 1 AEESBREMA TR IEFHKIRITEERAREFARERRER LRAE, N
FEIRE M HAI—F N RBIATFBT. ATIHIHERE.

5.11. 2 AEEFMEHARRFABER™.

5.11. 3 HAWBEF=HIR

P AFK & (o)

7 HARIE S 1,824. 75

RESCUEZE K -

ST IBEA] -

VLV eI NS, _

IS UAC FR A R 155. 12

FoA SR _

HAtb _

(ool BN I BNePIN NG I B BN B B

ann 1,979. 87

5.11. 4 REWIREFA AL T H O K T R 5 A 40
ASH AR R AR R AL T H YK ] e 5157

5.11.5 MG HRA+4 BE P AERE R FRIF O 5
AT G AR IR ARFFA BRSO



AR IR H b =R A R A R AGR A E Eh HE & (FOF) 2022 457 4 4R

5.11.6 BEAGRE LR HA S F R
WU IR, BEAGHRE R0 MG Gt e R %

§6 HE&ETES
6.1 MEFRZARNE EEEFEF=HE LG K PMEFRTTHR2ES KT HH
ThET
e | HeEH
52 . N FEEmE | o~ | &5 | ALEHE
| e | meswm | mErR g Sl I e
251 € B Ge) | e | AKRBET
(%) AT H
s
1 1217020 HEre | LA | 465, 819. 775, 58 6 64| =
A Tl 72 9. 83 ' H
2 | 100058 wEP | RARTE | 654, 238. 773, 44 6 6o | 7
BEHA | R 51 0.77 ' -
AR
. F]ARIFF | 600, 591. 761, 85
3 | 519782 aifiifiidz | . 6.52 | 75
A G2 81 0.71
I & i
31 44 704 720, 734. 745, 38
4 | 004200 | @i | e 6.38 | %5
A G2 89 4,02
1 44 704 200, 000. 529, 80
5 | 510050 50ETF ?‘?i% 4.53 | 7%
R 00 0. 00
1 44 704 651, 000. 526, 00
6 | 510900 HETF ?‘?i% 4.50 | &
R 00 8. 00
7 | oosors FEEH | RLHATT | 337, 220. 411, 64 2 5o |
s | ek 58 5.16 ' -
B E2ESRit) 304, 000. 381, 52
8 | 513500 FRE500 7]% d 3.27 | &
et 00 0. 00
X E2ESRit) 378, 000. 379, 89
9 | 513300 R HTIA o 7]% ot 3.25 | &
et 00 0. 00
b 7% T 4T
1 44 704 165, 787. 353, 65
10| 006624 | MfEfiE | ‘i% 3.03 | =
. R 89 8.73
b=




EERIE S IR AR =R R &

AR IS TS (FOF) 2022 F4 4 =R

6.2 HMXH KFHEE LKA

o, % R
H %% 2022410 H01
5 *H%iiwimg N s emt g i
7 6
1 5 5 o ]
2k (I5)
T 5 I . )
mZ%F (J0)
TN ) )
CHRERS D)
AR
TATEHZE (o) 24, 169. 66
T
4, 646. 37 -
CAHTER (6
YRy
5%%§ G 803. 54
Vs R A R B B T R B W U e B

FeRe

EHEZE AN TSI B S A S AU E, BRI EHOZ A

e G X AR T B < (1 SE B B R DUIRIE AR 150 B 2k S o B RV A0 5 (VU AR N 9 R AT 55

A EA

6.3 AMEHFENESRENERE WIS,
AN, ARG R G AR A R S

§7 JFRAE SRS

“_» iﬁﬁu)

AL
45 S AT B 4 0 B A0 11, 361, 515. 97
0 45 S0 9 1) 2 i HR ) 47 997, 384. 83
P iR BB 1) 35 4 A e [ 43 -
i S R B G 4R 70 A2 B i A (O A/ A

0T S R 2 < A A0S 0

12, 358, 900. 80

FE: SO EUE LA L RN, A8 Ry A e e Y

§8 ES&EHANZHERRERRFEEHEN

#1001, F127




AR IR H b =R A R A R AGR A E Eh HE & (FOF) 2022 457 4 4R

8.1 E&EFHARFHALESHBRINEN

AL 7

T I BN 5 AR S 4 0 200

10, 000, 000. 00

At S E] SN/ HR AR

i W R S /e [ i A7 0 0. 00
i WK 5 PR AR S0 10, 000, 000. 00
i IR B AL 0 80 5 22 4 e A L 451 (%) 80. 91

VE: AT A A EAE %R 410, 001, 000. 0070 A AL 44345110, 000, 000. 004, SZhx

FH1, 000. 0075 A AT G 1 UL A FAITAHOC 2 T O LE

8.2 ZEEHHENBHEARRESEEAR ST 5 WAH
ARG N B BRI I A 5 e R B A

§9 WMEMKRREAEZERERERFHHHHRL

BB 1 4 R | R A H
i H FAEMBSE | SRR | REMESE | HEEL | KIGEE
1% B 51 1 A L) HHRR

4 N JHE AF3

N 10, 000, 000. 00 80.91% | 10, 000, 000. 00 80.91%
R4 s
HEEE N

o ~ 0. 00 0. 00% 0. 00 0.00% | -
&=L YN
BTN
e 0. 00 0. 00% 0. 00 0.00% | -
Al
HeEE A\
- 0. 00 0. 00% 0. 00 0.00% | -
*
HoAh 0. 00 0. 00% 0. 00 0.00% | -

\ RT3
it 10, 000, 000. 00 80.91% | 10, 000, 000. 00 80.91% fﬁ’”

§10 R ERENHMBEERER
10. 1 #EBIAN B — BB HFE E S0 T HEIE B S8 20% 5 155

" T 0179 T 3 e O B LT T R R e
§ 5 | EEEEE
S | o | HewUEEER | G 44 250 e 44 251 PR A L
5] N ek 20%H B

=

1171,

N

~

1271




AR IR H b =R A R A R AGR A E Eh HE & (FOF) 2022 457 4 4R

fi1 [X ]
Bl 20221001-202 10, 000, 000. 0
1 10, 000, 000. 00 0. 00 0.00 | 80. 91%
1 21231 T 0 ’

7 AT S

ARFE AT AE B — BB AT S G O A LU )38 B BB L 20% K 1 100, 7T f 2 th T e e [ 50 AU [l AT 51
B G ER ZA P B By BUHE R XS, B 51 R IR SR MRS, eG4 BT RETE 1% M N AR B 8 7 A
IS 6F 5 S A AR AT N (R B2 ] B AR, ek e R AT NPT BE TV R I e [ 5 A ) 4 S <

10. 2 B ERKHHMBERFR
p

§11 RAENXMHFER

11.1 #EEXHER
1. HERER St FARE P92 H s =R IR A B e U 4
4 (FOF) fcft
2 (ARSI i = FERrA IR &R AR &4 (FOF) &A1)
3y (EHVEZSPHEIEY B A = FRA IR AR AL &It 4 (FOF) FLE P
4. (HREETERE R SFSREF RS R RRE S TS (FOF) HE5EHH

SED,

5. FEEEH AN ERRALE . B IR

6 W5 39 PN AE A D IE W 00 R T A T R S A 1S
11. 2 HFRGh A

RETHN. ERETE NN ATIT
11.3 BEEHAR

BREAEE NN ERSEB AN, HELEANDAG RN,
B ATE BwASEN, TEEHARSEEN, BRETE: 021-60231999, A

A P dk: www. boscam. com. cno

PRESEHEFRAA
20234E01 H20H

127, F12m



	§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

	§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
	4.4 报告期内基金的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
	5.3 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
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 投资组合报告附注 

	§6  基金中基金
	6.1 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基金投资明细
	6.2 当期交易及持有基金产生的费用
	6.3 本报告期持有的基金发生的重大影响事件

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

	§9  报告期末发起式基金发起资金持有份额情况
	§10  影响投资者决策的其他重要信息
	10.1 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
	10.2 影响投资者决策的其他重要信息

	§11  备查文件目录
	11.1 备查文件目录
	11.2 存放地点
	11.3 查阅方式


