i R AR TG R A T B B 2017 4R 58 1 TR R

B EERE - EEHTRASFREIEFREES
2017 4E55 1 ZEWE
201743 A 31 H

HEEEN: BEEESEEARAF
EESIEN: BINRITRGERAF
mEZHER: —O—LENA-+UH

11411



i i B DT BRI R A 4 2017 AR5 1 TR

§1 EERR

BEEEHEANWEH S LEFRIEAR S R REICE . =S IERRA L
ORI, AR ESE . A AN e B R AN T SO 5T

BEEEAVUNRITIRM AR A AREAES SRS, T 20174421 HE
W 7 AAE R S FEAR . HERIAR A EMEFNE, RIEEZNE AN E
Bic . R T I FRd Bl N .

RGP NGRUE DOWEHE . S 57 0 B 8 BRI A R 4 05 77, (HANPRIIE S
L mA.

e d A SRR IR R BRI, R TE A B sk a
-9 B A B 4 R S U A

AR IS TR R U

AREWH 201741 A1 HiZ2 3 H 31 Hik.

§2 EEERMR

B & TR I @ I — A R
ReFR0Y 519136

AN 519136

R (Y AR TP
Ea&aRAMH 201648 H 15 H

e R 3 4 A A 1,500,275,419.20 1>
A G A T o) XGRS 3 4 % 7 K T A o )

Bt Hbn fifi b, SRR BB R, RO 5 H AL
SEHERIF IR o

ARG NI RIS, ST MRS AR T
BB TN 80%. (ELLAH N, AFEEE N ML
GrEaH . SRITMEOR. HORBER. AERER. T
17N R S AT VPG 0 A, O0F [ g i 2 S 58 A B

R GO U 2 BEAT B AR BRER AT R HeBC B L
Bl EGTFHE R RAEMIEMEE L, RAEELREIE
AR, Wioas R h 2 sems . Rmic B S a8
TR T HE &

b £t R HRIE 2 5T B 5

F2uik147



i i B DT BRI R A 4 2017 AR5 1 TR

IR R G, IO RS K U 2 7K PR
JRUBS AL 2 4 AT THREERE S, REEEE, mTRTmYEe, &
TR AT BB il

REEEHEAN I E SR R A
REEFEN BUHAERAT B4 A R A ]
§3 FEMFHEHEMESHFERI
3.1 XEMSER
A AR
15 3

LA 5% b

TR 20174 1 H 1 H-2017 4£ 3 A 31 [
1A HA B Se i 2 5,636,104.53
2 KR -5,653,204.01
3B 5 5 4 Ay A R 31 -0.0038
4 ARFE G T =1 E 1,493,356,495.11
5HRIE S BHFE 0.9954

E: o (D Prid e SHRAEIEEFA NNWEE 5 2 e AR, TSRS
Bl 2 KT 2R T P A8y

(2) AHIC LB s fia i G A AW . BB, AN (A& 2 R EZRS)
i) FHBRA OSSR RS, AR A Qe B s i AR 22 fe fr(E A2 sh i

32 HAHERN
321 RIS HIRE & G A A K RS R ML R B e 28 T 1
gy | P | ESULR | st
9B e | R | G| s | 00 | 0
® %@ | Wz
HFE=1H -0.38% 0.08% -0.33% 0.07% -0.05% 0.01%

322 HESSFRAMURESHHRTHHENEKERD REE RS g4k
MERZFHI
i I e T U R B i B &
D8 SR THFAE IR R 500 25 LB v WS 2 2 T kA #Aont L ]

31470



i i B DT BRI R A 4 2017 AR5 1 TR

(2016 £ 8 A 15 H& 2017 43 A 31 H)

3.23%

2.69%,

2.15%

1.61%

1.08%

0.54%

0.00%;

-0.54%

-1.08%

-1.61%

-2, 15%

2016-08-15

2016-09-22

2016-10-30

2016-12-07

2017-01-14

|- EEmE—E RS — L

2017-02-21 2017-03-31

E: 1. AREEFRT201658H ISHAR, BEMEHIRAE G & FAERCRT—F.
2. #HIGEFIE, AREeHESERAERZENH N R, EOHa R Ak
GRS THCR L] A B A RS A (D BBElE . (P BB R
SE 5 T LE B o

§4 EBEEAWRSE
4.1 E&4H (BRESLB/PIH) FHN
ARG SEEIR | EHML
I 1 H
A BE T mnm | mEnm (IR o
A M+, CFA, HEHSE
&M M B RAET . T
H 4 {F£ Mariner Investment
ZeL e Group LLC #= &by
etk s Mrim. BRIk & 2R
= e | 2016-08-15 - 8 4F () AR b e
Mm% W22 5 AR e S 4
&% HRIEES, 2011 4F
P 10 AN 2 34
e EHARAF, T
i FRELH, FHeELH,




i B I H S T SR 4B 4 2017 R85 1 /AR

=1 JIH A 2t I 0t
15 %ﬁi%%ﬁﬁ%\ﬁ
oy f%i%é%,MEﬁ
e E@ﬁ&%%ﬁﬂ%%
/\éé 1)'15'?% FTB‘E'\JIZIEEO
@f 2013 4F 8 HilfrigE
o Wit esH,
ﬁ% 2014 4F 8 H L HeA T
4 B I 2= R B 5 0
i %A%gommﬁ
ﬁg yﬁﬁ%&ﬁ%@t
. WE AT B A% it
Lo ETF #4243,
0 & Qpﬁﬂzﬁﬁﬁﬁﬁ
hey TR A A 25 ot 25 A
s IR R
é% (LOF) #4243,
ik 2w$4ﬁﬁ%&ﬁ
iy B R SV ED A 5 e
ﬁg %ﬂ?§m$7ﬁﬁ
407 f&@aL%#ﬁéE
g G2, 2016 4 8 A
. "Jg ﬁit_%’fffimLIﬂﬁm ﬁ”
%i }FHEEILIWEF‘ ﬂzl—\'_E'ﬂ:
il fRAFEEELH,
iy Qwﬁglﬁﬁﬁﬁﬁ
e fﬁ%ﬁﬁ(@m>%
T ﬁ%ﬂomn$1ﬁ
ﬁj @%E@%ﬁiﬁ%%
. Pk At ETF G228
ﬁi Qﬁfzﬁﬁﬁﬁﬁ
o aLmﬂﬁﬁgé%ﬂo
e 20177 3 ] RS
i %Zaﬁhﬁﬂ@%ﬁ
p i o s B,
ETF
b
2,
T ¥
i fit
77k
&%
H




i B B A T I SR IR SR P DR S 4 2017 458 1 T /AR

GES
Tt
(QD
1D
R
2,

i
HlL
e
&%




i i B DT BRI R A 4 2017 AR5 1 TR

I | | | |
FE: 1y AIESRUE RIS, AR A NS A EAH , AR F A A
P2 H E AL, LAEIRF RIS AE T A AR e 2

20 UES LSRRI SERRAER : S IHES AT AL IR A TP A 150

4.2 FEAREHIN AR SEFEM T A B3R

AAREWIN, AREEEHENNFERE (hfe N RICNEIESR SR S gik) b
ARIEEEN. REGFROE, AFWSEH . SRR B JE I BAIE 2 4 5t
77 B R AETRE I S O WA AR 23 4T

43 APRGTRRHA
4.3.1 NV G ERIRAT i

ARG 2 2011 SFRATN QIR B A R 2 P28 5 il 1R 2 )
IRAREDR, FRE5e®: | AR oS TR AP S . AR & 1
B BT BRI RN SRR E BIE S, i TR
WEFt i BRI K HIAT WGP E R B S EIE SR A AT . [,
NA AL G b 55 H LM GRAIE T AR B S IR BT DR SARS ST, W R AR 15058
(AN Pa7 ¢ SR IR S ka7 | R A Qi [

VRS T AR R BT AT IR, AR BT R R AL 5 E
PCBEES . M AE AL AN RS B AR AL, 0015 ] B, B A Sy AT N REAT BT
FHPASE R R, ORAIE T3 5 i B AT A S B

WEHIN, A FARE S 2 F T AT HAb B 415 2 A B AR i R 22 57
RGEA B B8 B R ZREAT 70, JFRE &SN EIE A
AFEEE T HN 3 BN 5 HAD FRZS AR, MEBET T 95%E 5 XIH,
BT R08 0 B T /0 Anke s, fsesi R, £ T H. T+3 HM T+5 HAREAY
N, AERBABGESEN, AR SHEE LKL ZEARE, RUIRE N 2 =X
BIREHAT T AT, AMAAES BTG 2 AT A iz AT N
4.3.2 SHA AT NI I

AARE N, RKRIUASE GREAT A e S BOR A7 38 5 A st fan i ) 5 22 5 o

4.4 WEHANES B F RIEAZIEDHT

NG RIE, JTELFE T IR, b BT R IR, B 1
. ARG E G R = DUASh - EE JOR, BT T DS iR mfr. %2
T PPP Wi H ¥ B R B A G, g B A L, Tk AR ke s b
FAVSERFE: . ABF IR TG T 7 BOE A, O T RIER . Rk —FE K
B PR R . BT 1 3 A B MLF R, 2 A EADTEH Ll

711470



i i B DT BRI R A 4 2017 AR5 1 TR

AR, 3 HSEBAE IS R H BRI R e o B i T B FR, —EfE L&
R SR SE R E g Rsh TInES K. R RS ECRAEA ™, B EDLA
o FEDEER RCETRLIEE R T 2 H, Sl AT AT B T T DA IR . R AR
—EERSHER RS, AN TSRS EMEI Bt Rk, BEREPHGEH
T, RN, AR RERMRL FET, BATLa s AE: 1 H
£ 2 A AR umilcas 2 KR BAT, —RFON @R AR . S5 EOE L T U,
TRERATU JUERE IR mBURA R, IR, 10 FEE G R R AR
3.0% EF 2 E A 3.49%, WeasZethZebElEi. 2 A% 3 HIR eI e 2 HILE
v FAT, EERPFATSHIAREE, 65 CPI A LT, DL SRS BUR
HE AR . 10 FEGIE R T 3 HIKEVER 3.28%1/KF, MiZkdBbEE¥. 5H
A, —ZFEEEHGERIAE, HIERZRGREARKNESS, 3 HREHRE
IR G R CRIEZ 15 4F 4 A pKE, EHAMZEARRGEY . %Erm, —FEnH6H
RPN, BRI T R b kAR f5 52 1 Tk eh TR A B R 48, P iEi e s —
Z Tk 0.08%, FEAET-.

ARG —F X R EE AT ER, BHEHRE . B TENERNERTS
BRI, FFRRE AR H B R 2R 5 .

4.5 M EHNEEKN SR
I, i A I E I R 0N-0.38%, [ IL S HE Bk HE W B R -
0.33%.

4. BN EIMET . EFTHIATWEH R ERE

JEH A, AR B B R AR O O R ANZEAT IR E) e B
FETTHREAERFT- A2, T HTIAAR SR %) PPP WU H gk NTE U,  FRa i Bl 4 ke ok .
T o BB AR B0 e, AMEAE RIS BBk R S TR e 2, Tilvh — 2R
FEAGHRRT AR . (H2, FRATEIER S TR DU T g Ol B SN
B, T ks RIEGESS, AR EEAR U RERI, . BRI, TSR
Ry B R s B BATAT MR WSk ERE P RIE SN, ST BORR
[7) BTSRRI REVEAR /o (EE1E Sl RATAT A BEfil 2 RGEE G S 2k, JEHE T
FHATT KRR EAE, T MBURMEICR2 M DR IR RN, Bk
AT — ELAR U MY 4 BOR T BE /2 —Z Rk, e Bt (] iRl 38 i i A
U, AN SEEREEMIATIA RS . AR, T ER LA MU 0 £55 7 AN A o
B BRSSPI AHESR AT AT, Al B R OQTE R M A B 2R SE e &
e, [FERGUTH, ZEPEFHIERIEREN, —FE - AR EA S
LRI R BL. R BRI B AR, BERESIR, X T RAT AL AR PP
Mo E RGN BEERRGT, FlEEY, W EHAKEENE IR

Feuik1471



i i B DT BRI R A 4 2017 AR5 1 TR

B Ui, “FEBRMWRAN=FET RN AITE T, BOE SR
EEE, TG EAE R R A BT, W ARARAT =

ANHe e AE T ROR AR S, AR TR T T SRR DT K U2 1E T R B
Pz

4T EHAESTE ANBEE ST AHETE U
A AR W T BRI

§5 WAL HE
5.1 MEFREEEHEBN
. L 7 i 4 e B
5 i SH (6D SH (%)

1| Bt - ;
Hrp: - -
2 | BEER AR B 1,908,712,700.00 97.64
Hrpr: gy 1,908,712,700.00 97.64
B CFFUE SR - .
3| BEEREE ; ]
4 | ERbATAE IS - -
5| ENBREG ST - -

Hodre SRR ) SENGR
e ] ]
6 | WATHFMEHEN ST 1,204,538.09 0.06
7| HAhwg 44,968,194.99 2.30
8 | &it 1,954,885,433.08 100.00

5.2 REFIREATI A RIBREREAS
5203 EHIREATW A RIFE AR ER T A S

ARFE AR AR AR B -
5.2. 2 RAEPIREATW A RKPHBER R B ERRAS
AR G AM G IR AR R A BB

5.3 REWIRIEA FRMME HE ST HE AR/ EEFF R+ 4 R B R B 4

o147



i i B DT BRI R A 4 2017 AR5 1 TR

AHE ARG HIRR AR .

54 WEHREFFRMIRNBFBRAS

. \ . i JE 4 B
s i 7 i A ~RME o ] (%)
1| Exfizs - _
2| AT R - -
3| Rt 96,500,000.00 6.46
Horbrs BURM: SR 96,500,000.00 6.46
4 | ks 1,271,496,600.00 85.14
5| Ak B B 5 - -
6 | FHASESE - -
7| AT (AT RS HRAED - -
8 | FEDLAFEH 347,258,000.00 23.25
9 | HAm 193,458,100.00 12.95
10 | &t 1,908,712,700.00 127.81
5.5 MEHAREA RME 5 EEF 7= BE A K/NEF R8T 72 R 8% 4
e i L 4 BE
me | gt | posssk | R sammen | i
Bl (%)
1 111613135 | 16 #if& CD135 | 1,600,000 154,048,000.00 10.32
2 130976 16 3L5* 05 1,470,000 144,398,100.00 9.67
3 143012 17 #if5 01 1,400,000 139,860,000.00 9.37
4 139099 16 4% fit 1,000,000 101,730,000.00 6.81
5 139098 16 #7305 1,000,000 101,670,000.00 6.81

5.6 R HIRIEA FOMME G S F ™ 1$E H IR/ N HERF BT+ 48 B SCRRIESS B R 9
4
AT AT IR AR FFA B SCFFIESF -

5.7 REWIRIEA FHME G E ST $E HAIR/DNHEFF AT L4 SRR A
AIEGAMEHIRRFFA ST EIR -



i i B DT BRI R A 4 2017 AR5 1 TR

5.8 REWIRIEA FHME G E S B 5E HAIR/NHEFF BB T2 BUIE R R B 40
ARSI AR IR AR FFATBUIE

5.9 MEHRAESBRIBIR R 5 FHoL i
5.9.1 REMRAEGETE BB RO 5 50 0 4
AT G AR IR AR A BT

5.9.2 AFEEEFE BRI K AR EBUR
WRIEAREEERE, KESEASHBIBRA Y.

5.10 HREWRFESHT I E R R HH LA
5.10.1 A3 FE R S BBOR
RYEARE GG, ARG AR E U

5.10.2 GRS EET T K B SRCAMHR R H A
I AR AR AR R [ I B2 -

5.10.3 731 E GRS B PP
RAEAIE S EF, A ARG EGLT.

5.11 BHEAAWRE HE

SR BN, ARSI TT AT+ R UE SR I RAT AR A H I I 30 1 S S 7, K
TEAR S g H AT —F N Z B ATF 5. AT 15T .

S 2ARBE SRR+ BT, BA BT T S5 R HUE #1011 58 P 2 A I

B

IS o

5.11.3 HABBEF=H R

P B4 & (J6)

1 17 ORIE 42 61,261.97
2 RESCUE F77 K

3 YA )

4 IR 44,906,933.02
5 JREYAT R I 3

6 Hopt B2 UK

7 e 9 H




i i B DT BRI R A 4 2017 AR5 1 TR

8 HAth
9 Pt 44,968,194.99

5.11.4 REFARFFA KL T B0 BT He e fi 27 9 4
AT AR T IR AR FFAT AL T I m] e e f5i 07

5.11.5 G HRET+ 42 B A FERUE 52 FR 1% 00 A5 B

AFE L ARG AR R A IR
§6 FHAEESHEHZI
AL Ay
A WA HE G s 0 1,500,275,419.20
AR A 3 4 B H 4 A
Ve AT S 4 8 [m] 4
AR A B S PR o A s 0 A
AR T BRI R JE 4 4 AL A0 1,500,275,419.20
§7 EE&BFHACHBEEREREAESHEMN
7.1 EEEBEANFEEESHHRINHFR
AIEG ARG IS EH N R ARRES.
72 HREBEANBHEEREREAESR G HA
ARFEE ARG WS EFHA KB HEG R SRR ATESE
§8 M FEE RRHEMEERF R
8.1 MEMN R —KEETE ES O P HIE B SGE T 20%H7 15 7
AR S (A AR
B FHESHD
el o Ebplik s e | AR | H | BEEREMY | L, Xt
F5 | gntoonmontil | mhan | ma | w0 | 0P Ty
[X [8]




i i B DT BRI R A 4 2017 AR5 1 TR

1, 500
WL 2017/1/1- , 201, ~ - 1, 500, 201, .
! 2017/3/31 | 500.0 500.00 | O99%
0
7= iR AU
AFEG T EH A ET S, B9 el R o] MR e o 3 4 vy, W]
A 2 TH] I AH 2 UGS

8.2 FMBRHE RRHAMEERSER

W AL AT IR A R AL T 2003 4 4 7, S B E R O i A e
SREHRNT]

M 2003 4F 8 HITAG, WE @A FHEMSL 7 49 RASHSE . #%E 2017 43 H
31 H, @GN A SRS IBET 474 LT AR T

2004 FERTIFUE, WEIBLTAFN QFIL (SHIBIMIMBEE) I 2 MiEN
AN A IR R W, AR 2017 4F 3 H 31 H, $BGH iEAML 55 A R
i 292 (B N T,

TERE RN BRI SR e AR SR SR P E, #E 2017 4F
3 A 31 H, #EENE 80 KA 376 {2 e ANV I 4EE TR EH A
VBN E R % S R H A A I R S A ], #E 201743 H31H, B
R R B B H S MR T 253 14T, 2010 4 12 H, HE B
AR A AL 2 R B & B IR A N B B, 2011 4 12 7, i
BWRERTAR——EEEEEE (BB ARA RGN S
RQFIT (AR E B ) W55 Bikk, REMTERIBHENR MBS N
WEZRT . 2012 4F 2 A, IEEE™EH (B ARAFCHEERT TER
RQFIT = fh. 2012 4E 9 F, PRI &2 S i\ & 8 50y B ORI 38 S s i B
ANZ—. 2014 £ 8 A, WEIBEH AR Ll W @R E AR EXIFL, 3k
MR B B P ot PR SS . 2016 4 12 F), iR @A E AR A A e E 2
(RIS S SN AR Z R SRR A

2016 4F 3 H, EWAUBIHEEAE (FEIEARIRY 2 Tl e @RS E A R A A
R EIE S SR ST E AT KK,



i i B DT BRI R A 4 2017 AR5 1 TR

§9 HEXHFER

9.1 FEXMHER

() F IR M et v N i i = — S 2 TR e B AIE 2 43 8 < PR S A

() g & @5+ WU IR SR S G i e A R

(=) g 8 B 4 — 4 WIT IR AR SR BB 2k S 55 U 45

CPUD g e 38 g = — 4 T oo B IE o7 B0 3 0 b

(D A FEIE e B S 3 I 4 BRAT PR 2 =] 1 SCAF

(75D i 3T P ¥ 3 3 = — 4 ST U 55 IR S5 S5 B A e A d e i T 3 e
INEFA

9.2 TG
T VR 2T X B R ME AL AT AR 66 5 AR WARIT &Rt KJE 36—37 EAF S EH
Nipos itk

9.3 &
e v TARR S E TN I AN R L& .

BERESEHEARAF
—O—+tENAH=+NH



