=
Hr}

AR T UG B R B Rk 4 2017 455 3 TR

B EEmAE—EE TR GaFRIEFRERES
2017 £ 3 ZEWME
2017 £ 9 H 30 H

HETEN: BEBESETEARAF
HEFREN: TEERITRBERAF
REBXHAY: —O—LE+A=THH

112070



i B AR — A WP IR B T R B 42 2017 AR5 3 TR

§1 HERR
FEEE N K E S S N E F AR S T8 R RGO E. R SRR
BRI, P H AR B Sz . AERR PR S8 B AR AN ) SOE A T AT

HEIE NTPARAT RO AR A FREA L &S FME, T20174 10 24 HE
B 7 ARG R S fEbR . AR A GG FNE, RIERNEAEAERE
B P FRA e =R -

S EH K LLSHE . SRR st a5 N BAE Y 2R e 507, (A RIEZE
&R A

B STFAORIAREI . BTHT MR, BB E AR B st s
20 ] B A B < A4 53 U ] 4

AR A 55 BRI Z 1
AEIE 201747 A 28 HEESAHAMHE)ES 9 H 30 Hik.

§2 EE&EmM

B4 AR I & T AR — A TR
AN 519137

5 o AR 519137

Y (B LA TR
FeaRARH 2017 4£7 H 28 H

A5 A AR HE S0 0 A 1,000,095,946.92 i

AN S 7 M A XS AT 3 SR 3 < T 7 IR E (R 4

Bt Hbn fifi b, R TS E R, RGO S
FEHERIF TR o

- AH LR RERES, WH R R AR T
Bt SR H AV 80%. TEMLZIR R, AH @it M
Gk, SRS THECE. PLRINE. (HEKNE. 1%

20142071



i B AR — A WP IR B T R B 42 2017 AR5 3 TR

AT AR R EEBEAT VPG 08, X o] Wi R B 7 A B
GO U 2 BEAT B AR BRER AT o HBC B L
Bl LR AR RAMIEMEE L, ARELREIE
AR, Woas R h 2 sems . Rmlic B4l a8
TR T H & &

b &t R A R H R
AF NI R G, AU XU K YA 2 7K IR
IR YA 2 R TR G, REMEE, mThRmiinie, &
TR RS- BB A A
HeEHA B E AR A
EELEA TRHRAT AR AT BR 22 ]

§3 EEMFIIIMESIFERI
3.1 EEW R
A NRTHIG
e
EEM IRy (2017 4£ 7 A 28 F (E&AFAEZA) 2017 4
9 A 30 H)
LA 2 s Bl o 6,185,333.55
2. 4 JA 3,636,121.70
3 AP 2 25 4 A J A1) 0.0037

4RI & B HTE

1,003,732,068.62

5 IR A witiaHE

1.0036

T
Briie s KT AR T B A8y

(1) PriddEeb Sabn AR NANBEAE 5 e 1S3, T AT A SE

(2) AHIC LB s fia i G A AR WO . BB, AN (A S A RMEZRS)

3142070



i B AR — A WP IR B T R B 42 2017 AR5 3 TR

ezt ) FHBRA ST AR R E,  AIAALIE DAY Cse BT in AR 2 Fe (B 22 sh i

~

yS

2

(3) AHg A AN 201 74T A28 F L RO SR R AR R S0 17 400
1.

3.2 BE&HERN
3.2.1 AEHESHPIREW KR KI5 FE LS B A R 5

oy | TSR | MBS
MBL | g | EIREE | G | G | 00 | @@
@ 20 | fE@
2017-7-28--
0.36% 0.02% 0.27% 0.03% 0.09%
2017-09-30 -

322 HESESFERURESHTRTHFEEKERZ RHE F LS B E 4L
MR

Y A A — 4 0 T 7 IR R R v A &
A0 BT B I K 2 5 D 457 Dl e S 1R U 2 356 g s 3] L ]
(2017 £ 7 A 28 H&E 2017 49 A 30 H)



i B AR — A WP IR B T R B 42 2017 AR5 3 TR

0.39%
0.34% / \\
0.28%
0.22%
0.17%
0.11%
0.06%
000% |

-0.06%

-0.11%

-0.17%

2017-07-28 2017-08-07 2017-08-17 2017-08-23 2017-09-08 2017-09-19 2017-09-30
|- EgEmE S EE — LEti|

E: 1. ARG ERT2017FTH28HARN, BEMGHIARAZE G FAERCRT—F.

2. R EFRIE, AHEEGHEeEFRESENH N NEEH . bR R iKR,
ARHe AL T I

§4 BEAWREG

4.1 EEZH (BRELSLB/PNH) i

AR IR | oy

W
W | 1 ﬁiﬁ e
EEE | B ;

AT i+, CFA. FH#4&
i) MM N B BEAGIE T .
Hebr {T- Mariner  Investment
PREE | g, 2017-07-28 i 8 4F Group LLC (& 5 fl7)
o mE B Al A
pliE= (B HIRAFEE
Z=H W 2 A2 5 A I L S
3 RIS, 2011 4F




i B AR — A WP IR B T R B 42 2017 AR5 3 TR

iy

&2t
i

i
W
FETR
&5t

10 AN = d 4
EMARAA], P
FIRAHE, Rea,
M EHERA S fi
FBIL G AN, AT
S WS 2 5% 0 ) M e
it e a .
2013 - 8 ALt s
GRS 2 L
2014 4F 8 H e T
IR IR I 57
FEZT, 2014 4F
11 ATl E
E ] o PRI

ETF 42403,

2015 4= 12 AT
B AR [ A R 2
ZH, 2015 12 HZ
2017 9 HHfeftilg s
AR R 75
(LOF) #4243,
2016 4 4 H AT
BRI R i 4
ZP, 2016 £ 7 HitE
HAT G = W E R A
G2, 2016 48 H
FEC e AT 3 By 7 525
A & B — 4 e I
fRFEEELH,

2016 4 11 AT
B3 ufi (QDID
G4, 20171 H
A SHe AT = bk A A
FEV At ETF 342403,
2017 4 2 AT
[ERi Rl T A i
2017 4F 3 H et
=GN ries s 1N il




B S AR — R T G R AR SR 1 DR B 4 2017 4R 28 3 ARy

&% R B S 2B L
i 2017 4F 5 HE e T
E BilERRGEESH,
i it 2017 4 7 A AT
i fiit EBRDUES . HEE
I3 HE hitE— R R
&% B g
pLiER HEZH,

1Ly

18 Fi

AR
I7Hk
e

.
=1

=2}
HIES
Jefi
(QD
1D
A
AL
il
IEJH
e
NI4T
ETF
A
2L
1 Fi
i
I dE
&%

I,

22|
T




B S AR — R T G R AR SR 1 DR B 4 2017 4R 28 3 ARy

G
WA
7 I
B4
H,

Ve
ik
GEl
fidk
w4

L

B

=
i
B
e
&%
M

S
T8 ik
RS
e
&%
H

=
T8 Hiiy
H—
FE
THi
I7 ik
&%

M,




i B AR — A WP IR B T R B 42 2017 AR5 3 TR

[ 5

I7 A i, FrA e
PBARIESS, e R

X
5
=

i, B E AR AR

s T, RS A

T XY HA R A AR T A,

F 5t R P, .
oo I7Hk 2016 4F 7 A TilE
o 4% | 2017-08-18 - 74 I — g I g i &

i, AR i 2 2

e 2016 4F 11 A& E#H

SGIEAN BB iR S A,

fifot 2017 4 8 H AT

77 ik B IR — A T

&% A & @ B — e T

T, itk e a i,

s

JH ¥

H—

HE

VARIZ

I5 Ak

&%

,

Ee L RSN E AR, HMEPHIEREEFEARH, BEH IR A R0

FITTH20TT



i B AR — A WP IR B T R B 42 2017 AR5 3 TR

PFUEZ ;s AFEER e, HARIR HIATEAE H iR ARt g 2 H .
2+ EZF AR A THEARHEDY : H S INETFAT WA R TAR IG5

4.2 EENXRE N EZSIBEUMATEFLK S

AN, AESEHEINNFERE (PR NRITNMEREI R R eik) LA
ARPBE R A FRME, AFWSEM . ERR BRI A A 5
77 B R AETE S S WA AR 2R AT

43 ARG ERRHA
4.3.1 NP G RHAT O

N FUHUEIE N 22 2011 4R A I CUES5 430V BV ] AP 30 53 1 P 20 )
MRRER, Fegheis 1A A A S S SRR A P A S . R AR A T
B BN . GBI — T . R 5 S R, sk T AL
BRTCAMT . BT, AT LGP (S B S EE B M1 4 N FR A . [FIR,
N FIBEGEAE Sl 55 S SV R RAE T 5 30 4 A IR ST, W R 2R bt
SR BRI R T A T AL

NI T PR OB A AT I . A RV AT M b R A 5 %
BEVEHR. WS SOR R P AT SRR ALIR, 981 4% R, B A 5T AT SR
PRI R SRR, ARE 2 T8 5 AT A2,

SRR, 2 R e 15 A A HE R BT EA B AL A 2 T AR 3 2 5
SEEKA GRE. (%) MR ZERIAT T4, JERIE T I TR Y
REME T AR, 3 BA. 5 FlD FRS0REA, T 95%E K,
B2 0 19 T ke, KoM REDT, 76 T H. T+3 HAI T+5 HRFREH M
P, RERSEABURSH, AR RULA IS R, WA A A T
SHGHAT T AT, AL # RV 2 TR 2 00T A

4.3.2 FH AT RN L TG
AN, RKIUA I AT ] RE T BN 2122 5 AR 2 Bk (K 57 A8 5

4.4 W HARESHBF KISRBIED

ZE10TT 2071



i B AR — A WP IR B T R B 42 2017 AR5 3 TR

=R GHHA £ IR S, TAWIEIE 6. 7. 8 HIZA NE. [,
Pt B AR BN E , IR RAE T AL, 25 o BRI .

MBS I, =R MBORAE SR PERafE, 9 A 30 H AT EAT WL
Ko A 7 R R A R ARAT St T B vt X R E 1 PR MEBUR BT R R AN AL, 1K
INORFF PR . B =F R AT B AT T I Bl A SR IR A R YRR ARAT
PR R BB AR TS, BORARARIR R VI M0 BLE MV SRk, (BB AR Al IX
[A]45_b 2EAT T

SRMEE T,  (FNMEAFREEEITINE) « (AP EETBEUET R &
ANVEXESE BAE ) SFECRRGSET &, gkszinamxt FDY 5T ek e 1%, B P T
RS .

BB SR EAF R A", BORRERR, 4 W1 k2 A 1
(3.55%,3.7%) WA IRDEE, FAI%E TR b, s R i g T T, (5
T, AR AR AT BRI . SRS, e A A
AT ERIZEIRAT, T T S R 0 3 T T — 5 MR B ok . %%
BT, SR ER R 426%, EEERT b AR LS.

KIS T AR, EayiEfin . wetrtemd, damse rgarns,
BARRSF A PRI, SRR R .

4.5 R EHNESKNLFRIL
A AN, AREEGHFEIG KRN 0.36%, WG EREREIRGE N 0.27%.

4. 6B EAN BEIMESE . ST FATWE S B R

WU e Br5A —sE MBIV 5 77, SEae I SR AN SR DR R 6 T B Ji A b 7 H
A PIEEN, MR R 2 I PR R G . JEAKTT T, PUZRE PP BCAE AR
I CPI A 1 22 B dh AR BUREI,  RTREAT T THESE A S ml 5. SR, 8
LG MBI AR, 0 EiTERHI L. IR SR S BORA & AT BE, &
Al EALAT UBERE S AE AR EE . RN, JUH SR aniZask, + A mEsREK, LA
IR RATEHUIINE, VUZ= A0 B B2 T BCRAT AR SRR T RE . 78 AT it 2l -1
PR T, A5 U S A e PR BE 5o AT B o7 DU = A L B AT 8 T A —
eIk 7y, BRI =FE, BERFARIEE, RORDIFRIME, AR
FEHLBT RAT LR A7

FE11 L2070



i B AR — A WP IR B T R B 42 2017 AR5 3 TR

NI e AE VU ZR PR 4k 52 DL b R AME RGOS SEREIC B, R, AR i AR
e, RS ML= .

4T R EHNEERA ANBEE SR = ETE A
AT A T R B UL RS I -

§5 REAEHE
51 MEFREEHEAESHEN

o e 3 4
F5 T H L () H (%)
1| BLaRHEE ; ]
Horpr 52 ; _

2| MU R B 1,140,830,000.00 97.22
Hrr: fiizz 1,140,830,000.00 97.22

B SCRAIESR - -

B G Rl gt e
6 | BATHZMGH &M &A1 17,020,349.19 1.45
7| HAthBE 15,641,509.87 1.33
8 | &t 1,173,491,859.06 100.00




i B AR — A WP IR B T R B 42 2017 AR5 3 TR

5.2 MEPRFATIW O RNBEERRAS

5.2 R ERBATIA R R AR ER LS

ARG RR AR .

5. 2. 2 EHIREAT WA RIB BB R R R EL S
ARG ARG IR ARFF GBI

5.3 WEHIREA RYHE G ST FE IR/ HEFP BRI+ 4 R S R 4
ARSI AR WIRAR A IR

5.4 REWIREMF BT REOBAFREAS

SR A

= '3_|5‘ El!l JN\ 74N —
75 g5 oo E (O B (%)

1| Ex6TF ; _

2| JRATESE - -

3| &Rl : ]

Horr: B ER - -
4 | fEFF 610,350,000.00 60.81
5 | Ak R o5 190,106,000.00 18.94
6 | TR 19,896,000.00 1.98

7| ATERfR CRTAZHRAD - ;

8 ERZEa:E 320,478,000.00 31.93
9 HiAth - -

10 | At 1,140,830,000.00 113.66

FE137T3H2070



i B AR — A WP IR B T R B 42 2017 AR5 3 TR

5.5 EHFHIRIE A SOMHE & BB §E IR/ AT LA e LR A 4

S o e
O o o | R (GO o p b s
Fe | iR (it 2% it N M EOT) FEE
7 (%)

1 1280047 12 FHFr i 300,000 31,485,000.00 3.14
12 SR B

2 1280226 ” (ifﬁﬂm 300,000 31,083,000.00 3.10

3 124250 PR 75 4% 500,000 30,620,000.00 3.05

4 122216 12 i B A5t 300,000 30,078,000.00 3.00

17 B4 %
5 041778001 f}fg& K 300,000 30,069,000.00 3.00

5.6 IR IEA FYME G2 S F ™ FE BB R/ R BB+ 42 B SURRIES B R 9
il

ARF ARG IR AR I A B SCHFIETR

5.7 EWIRIE A SYHE G E ST FE BB R/ IRT T4 St BB A
AEEEAMERRFFH SRR .

5.8 AR FME 5 E S F ™ 1FE LA R/ HERF B BT T A3 BUIE R 3 B 40
AT AR T IR AR FFABGLE.

5.9 HREWIRAE SBRRIBH R 5B A
5.9.1 MEFARAEEGHH IR B L Re G A048 23 B 40
ARSI A IR ARFFAT AR I B2

FE14T713H2070



i B AR — A WP IR B T R B 42 2017 AR5 3 TR

5.9.2 AEEHR TR R KBHBER
WIFEAREGF, ARSEASHRIEHILS .

5.10 REHRAES RN ERP RS B0 UH
5.10.1 AHAERE BT BR

KB R S LA B R 0, DAL R . R 0 5% Sk 20
A 5 1 S R . A 30 0 I e 2 SR
LB AT 5 L TR A 2

5.10.2 REARFEGIH KB IR S8 A
AT AR R BT [ T Tt

5.10.3 ZA<HAE fREA R BT
AR A ) P AR I 4 AR P [ 5 30 1%

5.11 BFEAHSREMRE

SR A, AREEGAR TR AT+ A2 UESF M RAT EARBCE DU TS SR
BRAEAR T G ) AT — S AR B ATFE DT AT .

51128 AR AT A BEE T, BB TR A & & RIE &I R P 2 AR

5.11.3 HARBE =Mk

dp
dn

AR EE (o)

1 7B RIE S 33,218.05

2 O CIE Z7 17 5K

ZE15TTH2070



i B AR — A WP IR B T R B 42 2017 AR5 3 TR

3 IvLhgiigll

4 2R S

15,608,291.82

5 o2 AT FR K

6 FoAt ST

7 e H]

8 HAth
9 &t 15,641,509.87

5.11.4 REFARFFA KL TH B0 H e Befi 37 9 4
AT AR IR AR R AL TR B ] e e fii 7

5.11.5 G HAARET 48 R A AE I 52 PR 1% 0 5 B

AR ARG RR AR .

§6

TFEE G A 3]

Bf: An

< B [F) A2 A ) ik < 3 LS A0

1,000,095,946.92

0

W 73

HeERAEMHBERE YIRS B
Ei

S L [m] 473 5

Pl A 5 TR AR 0 H ke A T IR B

AR E 3 A

H A A AR R Ol B s R R e v

AN T S AR I < 3 B A

1,000,095,946.92

1671320

=

~



i B AR — A WP IR B T R B 42 2017 AR5 3 TR

e ARG FRAMEAN20174E7TA28H, & FRERH RS0 U= E0Y
1,000,095,946.924} .

§7 EeEEANZHEAReRBEALAESHENR

71 ZEEEARFEAESHPRIHEIL

AIE ARG RS EENRFAAEE.

72 ZEEBEANCHBERERERB LRSS HA

AHE ARG WIR ST ARSI E A SR AR E.

§8 MBI B SURIMAMEEFR

8.1 MEMN B~ KR ERHESHIULHIER| BB 20%H 5

ﬂ:/ﬁ\ f': %/\AEE
2 P AT 4 BB ﬁmﬂ*;ﬁ =1
B R 0
el AR | W | Rl | R B
) = 7Y N > == (5 N
5| rooniniin | o | o | FER B8 i
X ]
500, 0
1 2007/7/28= | L | s00,02050 )
Gk 2017/9/30 ’ 0. 00 R
0. 00
500, 0
2017/7/28- 500, 021, 50
2 21, 50 - - 50. 00%
2017/9/30 0. 00
0. 00
e
SR, AL A BB R YL B B 200 T, B T A
SR R LS 4

FE177TH2070



i B AR — A WP IR B T R B 42 2017 AR5 3 TR

I B S AN S E DN B S uis U LY TS PR B St R S o/ K E S SN 1Y C A BTN ]
S| R e < LR 2B B 0 ARG 5

2y AR NEAUSE A ARSI K A S s TR, S E A
BETCTA B I AR B 5 5377 LA J e A IR AT AN IBE (Bl BT, R e B RF AT N AT g
V2 L N VB [R5 A 10 22 S 0 < 00

3y HAHIHH KB, " RES P EEE G W EES N BN A TE R T
500073 TN, e rl e milnde st . 5EHME &SI E L IR EGR

HEE I o
4. HAbRTRE R AR o

FEN, IR e R N TR (05 0 A O 20 T8 B B I AN I e R
50%E 45 52 I B B S L8 R W B4 e N FRR A W] BE R B0 B B R Bk 1 0

(¥ ELAE 2 ol I 50%IN,  ANIE e BN T SR A% AT NS AR S 5 0k &y L0 LY 110
FA B 4 N R

T ARFEGERAHA2017TETH28H, IR 5 I & & [F A RH R 8l
8.2 MR E R HADE EAS B

M s WA S A R AR ML T 2003 45 4 H, b EE R GL R T A G B

E

Mo

S
I

M 2003 4E 8 HHF4R, W EIBALEHEEN T 56 RAFERSE., HE 20174F9 H
30 H, W EEEBFAZIES T 500 /278 AR s

2004 FERFFE, WEBLTATEN QRIL (SHIEANIMREE) K2 AN
N E HSTTI R G, #E 2017 49 H 30 H, #HBE G g5
T 40 {ZC NIRRT .

VRN KN ) BRI AL 2 ORBE R iV AE S R e R B N, #2017 4
9 H 30 H, ¥ &# NI 80 KA 368 12t 43 40T TR EE A
PENE R E 2 7 5t BML S R R e P AR], R 2017 49 A 30 H, &
R PR E 2 B B S RS R I 403 12T, 2010 4R 12 F, i E B A B
AR F g F A2 R e RO N RFE IR E A, 2011 5 12 H, i
BIEAR AR ——FEE B EE ) ARA PRSI S ZELE

ZE18TT 2071



i B AR — A WP IR B T R B 42 2017 AR5 3 TR

RQFIT CANR MBS T E D W55k, REBAERBEEANRMBEERTEN
WEFR7. 2012 4F 2 H, WEEE7EHR (FiE) GRAFCEERT TER
RQFIT 77 hto 2012 4 9 H, wf [ ORME & 20 5 W G 8 2k oy i i ORI 58 e i B i B
ANZ—. 2014 5 8 [, & leR 7 AR LR Wi @i g A w EXTHY, 3K
TP R E & 7 B B SS . 2016 4F 12 A, B EEESE AR g4 EiES
TRpEdE G H SRV AR A TR Z R SRR E N

2016 £ 3 H, EWBEMZEE (PEIEFR) % Tl e RAw
“IEE W BT A AR S AT .

§9 FEXHEZR

9.1 FAEXMHER
() A I M S e v 70 s S B AR — 4 S T U 2 B S 35 55 i < 1 S
() g8 WETE— WG BE S 1 B R B A A A
(=) & @ Hi AR — 4 WIT 5 AIE S 5B H AR S U ) 45
(VO g w W E AR — 4 PR B IE 5 #% B R AT X
CFLD) o IR M S bbb v T it e e < A B R 2 W) (R S A

() 45401 P AR — 4 G WP MO 5 TS R 0 e T F T
CESUUNT

9.2 FFHL S

T VR AR X B S AR I MR i 66 5 AR ILARAT &R R 36—37 EAR 4 A
NIk,

9.3 &EFHK
PR H T T AR PN T IR FRZI 2T )

ZE19TT 2071



i B AR — A WP IR B T R B 42 2017 AR5 3 TR

BEBESEHEARAR
—O—tHFt+HAZ+HH



