R RPN A ST 5 BT IR BOIE TR #5582 4 2017 456 4 F=fE ksl

LR R 5 B A A EOER R R E S
2017 £ 4 FZEWE
2017412 A 31 H

HETHEN: BEBESETEARAF
HEFREN: DBRITRBERAF
WEXHAM: —O—/\FE—H_+=H

1141971



R A S S BT I R BOIE S $ B 4 2017 458 4 R TR

§1 HEHRR

I BN T 2 B (R ACH 35 BT ARV AP AR AR 1R S PEM Ik
TG, 6B I B | WA R R B TR

HEIE NIRRT AR A FIRIEA L &S FME, T20184 1 A 19 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

AARAE I 45 R R L .
AREWHE 2017 4 10 A 1 HEZE 12 A 31 Hiks

§2 EE&EF=RMR

B4 TR ¥ & AR ETF
Iy TR JE 3 i

R A 511230

A2 G A 511230

S (Eyre A8 o B FF I
FeaFERH 201741 A 23 H

T 5 JIAR 2 e A AL 0

2,107,636.00 {3

Bt Hx

NI el B BRERPR IR E, A8 SR PRI O B P AT ER 17
REMEME, FAREEE B E KR 5L SR
B e 8] 1) Y5 R i 25 5 (1 4 SHEL AN 0.25%.,
FACIRER R 22 AT 3%




R A S S BT I R BOIE S $ B 4 2017 458 4 R TR

IS S VKR O L PG el e (i R PPN A
BHAERATIRES . = i1 T TS sl PEAS 2 B R
S HAB RN, BRI EUR My 77 S Ak ity 77 e
T2 BT ORI, R BN AT AR il 77 S w4 ik
AR 7R AT IR IR G R ARG, KRB AT IR

BB BT, TR B, ANl g A
A S R R B A A R T
e

L FR T G S22 R 2 )
PRAFIC A
RO AL

A e T Ar e, AU as Sy RS 7K1
T BEA . REMEE, mTRMTmEe.

AR THEEEE, KA EMERH RN, REx
EUEE LR, HAR R R S e TR RO
RALAI T T2 A 0 ARG W FFAEAR AL o

IR AL o A1

ot
&>
il
[
P

i AT IR A )

it
w
oo
i
~

SSIRERAT LA AT PR 22 7]

§3 EEWMFEIFNESFERIN

3.1 EEWMFHER

Bhr: NRmoo
i a=pY
FEM SRR
(2017 £ 10 A 1 H-2017 £ 12 A 31 H)
1A O sl 2,253,662.49
2 A3 552,635.97




R A S S BT I R BOIE S $ B 4 2017 458 4 R TR

3N 15 35 4 A A B A 31 0.2622
A ARFE G =1 E 211,232,472.11
5. AR S BEE 100.2225

E: (D Prid e SHR A A NNEEEL 5 2 e A, TSRS
B KT 2R T R A8y

(2) AHCIB s fa R S A A RN . BB AN (RS A RIMEAS)
ez ) FAERARSC SRR RARAT, AR A ) O Se B in_EA 2 fe i fEAZ Bl

~

=

(3) ABECT20174F03 H28 H AT T & MEPrHE, IrEbH~0.01.

(4) AFHeEEFAERH 201751 H23H, & R AR 5 18] B EEE AR AR L 52 b Ay
BT 5L

32 EEBEEN
3.2.1 ARG WIS R K TR 5 [ A % e v 2 R 1
N HERK | s | g st
B B &@5 FAREE | WS | iR | 06 | @0
® %@ He£@
HE=4A 0.26% 0.04% -1.04% 0.03% 1.30% 0.01%

322 HESESFERURESHBRTHAMEE KERZ RHE F LS B E ML
MERAFHI B

AR AL 5 RO R BRI v R &
A0 BT B I K 26 5 b 5% D e S U 2 256 g s AT L ]
(2017 41 A 23 HZE 2017 4 12 A 31 H)



R A S S BT I R BOIE S $ B 4 2017 458 4 R TR

3.10%%

2.72%

2,33%

1.94%

1.535%

1.16%

0.78%

0.39%

0.00%

-0,39%

-0.78%

2017-01-23

2017-03-21 2017-05-17

2017-07-13

2017-09-03

|—EEE LR L feTr — g |

2017-11-04 2017-12-31

E: 1. ARSERT2017F1H23HAERN, BEMRGHRAEE G FAERCRT—F.

2. HIEGEFNE, AREEHESERAERGENH N VECH. EOHE R AR
SR AT G P QIR RIS RS+ Zay () &EEE. () Ses R R
5E 125 TREL ] o

§4 BEAME

4.1 REELE (HEELHE/NA) fiN

EARFEGHIEGEHIAR |
e | m% izl i
ey | swawm | TR
AHk i+, CFA. FHESE
i) MM N B BEAEF . I
PRk e | 9017-01-23 ) 8 4 {£ Mariner  Investment
o zm, Group LLC #( =&/
E B F Ak & B
i 3 (B BRI E




R A S S BT I R BOIE S $ B 4 2017 458 4 R TR

F— W EEAE 5 AT T SRR
HIE HEIES, 2011 4F
ARIZ 10 A I\ &l 4
I5 Ak EMARAA, P
&% KR LM, ERELH,
e IS ARSI i
s FIELER RN, BT
G S WA 2 5 0 ) M e
%k s e R,
&% 2013 4 8 HilgfTilg s
B Wt MESLH,
o 2014 4 8 F AR
k= IR 2R R I 505
ZE BT, 2014 4
plpii 11 A s im
I 5% E AT o IR AR £

F 3t ETF B84 8,

&% 2015 5 12 AT
B B AR A 2 A R A 4
E R, 20154 12 HE
Y 2017 4F 9 ATl =
Eillke AR R i

fn ot (LOF) #4&%H,
77 Ik 2016 4 4 A I
&% [l e N EP AR 5
i 23, 2016 4F 7 Hild
s AT & S FEIR A 2
i — G4, 2016 8 H
HEE AT & —
VAR EDAR ie s St At L
75 Ik 2016 4F 8 H % 2017 4F
&% 11 H FATi = 5 i
7, (i S b L

g 2016 F 11 AT
G EIEFE L (QDID %
uEAy G4, 2017FE 1 H
Jo A AT bk A A
W Pk ETF 3E 4203,




R A S S BT I R BOIE S $ B 4 2017 458 4 R TR

fiit 2017 4 2 H et
ETF [EREE ik ries =S A
R4 2017 4 3 H AT
23 Ol E R A E
S R B S 2B L8
Sk 2017 4F 5 H e Ti
i 5t BHERRAEESH,
773k 2017 4 7 A EHAEH
&% EBRDURES . HEE
i HtE— e TR 1
= B IR IR
I Re&EsH,

FEIR
Ak
&%

.
=1

=2}
TS
Jufo
(QD
1D
R
AL
1H 3
I
I A

L




R A S S BT I R BOIE S $ B 4 2017 458 4 R TR

Ee L RSN E AR, HMEP RS FARH, BEH A R

eI k1971



R A S S BT I R BOIE S $ B 4 2017 458 4 R 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 FZSIBEURTE RN

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 APXSGEHRHA
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 HARES BT KISABED

FoTTHL197L



R A S S BT I R BOIE S $ B 4 2017 458 4 R TR

2017 - LLRZGF E I35 0 A FERFF Sk Eim T 90,  — =F A Gt R IR 55
o BEANVUZERE, 2RI F L. =8 E T iEm, S5 shaes sy,
TAVIEIMEM O A3 6.6%[E17 2 11 F 431 6.1%, [ %€ B 7 5 Bt 15 o H Bz s
EAE DR S RATBONE RS, W PV R KR s, 2P IFIVER AR AR 10 A M HIFH)
FEIL S T LR EEAR KSR T i ERr s G TR, b
B T WM AT O R MBERES A @ T, mE KK, 2T
KEiZE G 11 1 17 SHEREAM CGET eI 5 E B ML S iR S E )
CAESRE AR ) > XM E YOS - RV RN UE SR, e 1 55 s
Jym, HAPEVE T e JHERZ R IRE . HESITUE S i A B R S E X T
PO FAT NV R MR o BB R R ML ARAT TS P B A ARAE SRR 50 5 3L,
RS XFTR MLARAT SN I PRATEIE BB H 1 S AR R, BRAT IR R
JInKe WZREHEANA R A NS, SCEBSGEURAERE, SEoespingE, RRRAT 40
QE P, ABRik NS4 [RIN GEua i i ik, HETHEAR IO, £
ST, AR R R DURIE 247, 10 AR/ TR ST E 25
GDP Hy N P A7 S 7% 1K 5 ORI EATI KR, HIURGER AN
SRR I L BT BRGSO AW T HER,  BOINEC E A A SRS S
BLAIESE, FIERGURIE N L, TEHIE G R — MW 9 ARK 3.6% EATE 11 AT
A1 4% KT, BRI LB R 12 H SR HUIA BT i, KA A Bl ,
EAE S A R A WE R, Mt b T, IR BRI R UK R 5, 530
PRSPPI A Z A BB, R PF S AE H BAE B2 8 B L I s i~ I 3 5y
JEIZL

VEONIREUE &, EBRAF EIRAD™ TR e &, NMARBE SRS E R T
Bt A& 5N EE, FERRE R E.

4.5 RGN E S KNV FRIL

WA, M EEE PR ETF 4K %N 0.26%, RIS
FEUEI 75 FN-1.04%.

4. CEEANEMET IEFTHIATWES K ERE

2018 F—F AT BRI, o iSRRI RIR 520, o i WAL T/
a5 A R, SR A P N, (BRI AR 7 B P e, RR R
i, AR NI AN B GoRIE R IR AT UL T WO LA PralE, 5% 51 5
e T FERIM B SSC tHAT PR, SR BCRRERS ;oG LA H R S 4, i

ZE10TT 1971



R A S S BT I R BOIE S $ B 4 2017 458 4 R TR

e — TR TGS/ N AT, AAKEINE. WAKI T, —ZFRE PPL ISR
CPL ##%, — Iy MSCEHET IS EATBI I B AL, PPLECHFTIEIE: 55—J5
T —Z= 5 CPI 32 B M0 i [F] LU A5 g, et s AT RERIE 3% MW, —FEBE
RS ) S AR U B kv it R TUYIK T RE PR o SRT B A s MRS X
PRV ARAT B REMA R SR SR, ARAT IR AR B G N, St ) BT, St R ZR e
MfEEAT . BIRAE —ZFEE FFE R, RN AT 02 RG0S, T 3% &
AT PR EF A X HPIRZS s BE A R A Bt L 2 N AT o TS A R I s 445
hifevg, WEMEKETTEIE, Al — B HUHE N AL 5. F
RIGUT T, BEE HOU (5 B R 25 PR, A2 2 T X et A KT Ak T e
PR DL T RS gUE LS A 2 B0k IR BT AR, BT — € ENE, TIRERE
IR EATEY KT

R, AREEGR AR AL I S A R 2K, FRARIRBUL I BLoRN, SEmda
SR EE.

o>

4.7 EHNREFAFNEBESE = FETE A

AFE4AH 20179 H20 HE 2017 F 12 A 31 H, CZEg@EE NN+ TA/EH B
REmmEEa NBERH O ARNE K. ReEBAPNRSEESERN T k. iR
RJT R CARYE N ZE SR m) vp [ 25 W B B R R4k AT TR

§5 BEAEWME

5.1 MEFRESE=AERBN
e I 4 W
s T & ow LB (%)
1| BGERH ; ]
Hrr: 5 - -
2| BEER AR B 203,398,569.70 96.08
Hrr: fiizz 203,398,569.70 96.08
B SCRRIESR - -

FE117T3E1970



R A S S BT I R BOIE S $ B 4 2017 458 4 R TR

3| RERBIRE - -
4 | ERbATA T - _
5 | EANRESHTE 2,000,000.00 0.94

Hodre KW= R ) SENGR

B G Rl e ) )
6 | BUTHZMEGH &M &A1 216,610.53 0.10
7| HAthBE 6,074,010.27 2.87
8 | &t 211,689,190.50 100.00

5.2 MEMREATI R BRER A S

521 R EHRBATW A REFE AR ERETAS

IS AR AR A FA R

5. 2. 2 MEBIRIZT U R BBBER T RERRLA S
ARFEG AR A AR AR A WO R EE

5.3 WMEHIRIEA FOHME G E ST = 5E LB/ NEERF BB+ B8R B 40
AFE AR IR AR A IR

5.4 WREHREBFRMIRNBFRRAS

i A T
LB (%)

5

] 157 dh SerE o

1| ExfF ; ;

2 | RATEDE - ;

3| &Rl - -

ZE1201 31971



R A S S BT I R BOIE S $ B 4 2017 458 4 R TR

Horp: BORMEERL G - -

4 A 203,398,569.70 96.29

5 | dbrE R B R - _

6 | I - -

7| AEA CAIAZ R - -

8 | kA - -
9 | Hfth - -
10 | &it 203,398,569.70 96.29

5.5 MEPREA SO E L E ST §E P K/ NEERF BB 48 537 8RB 48

e RS
I:[ E|5 N2 N _:'5 M2, /_' ﬁg ( 5[&) /\ /\ — [ NN
e | g i3 24 FK s FEAE(IT) FEEHE L
Bl (%)

1 136093 15 #1515 32,990 3,235,989.10 1.53
2 136218 16 #2401 25,000 2,466,250.00 1.17
3 136043 15 %% 01 24,000 2,364,000.00 1.12
4 124187 PR Z=H 15t 35,940 2,103,208.80 1.00
5 124495 14 /%215 20,000 2,054,000.00 0.97

5.6 MEWIRIEA SYME G E ST 5+E EBI R NEEFF BB+ 48 B SCRFIESF B
il

ARHe AR IR AR R B8 SCRFIE SR



R A S S BT I R BOIE S $ B 4 2017 458 4 R TR

5.7 MERIREA oW E L2 B §E LB/ HEFF AT 14 5 & R 8B A
RIEGAMEHIARRFFA SR

5.8 B HIRIEA FOHME G2 F7=15E HL B RN BT 248 AUIE B 3R 91 40
AT AR IR AR R BGIE

5.9 MEPREFESBR KBTI R HF LU
5.9.1 REHARA B #BFE I SR A0 35 B 40
ARSI AR IR AR R AT AR I B2

5.9.2 ZEERRRIER KR TER

WIEAREER, AReASERIEWITL S,

5.10 REFARAESEE N ERP R 5B UH
5.10.1 AHAEfREA BT BOR

WIEATEER, AReASHEGIALS.

5.10.2 REFARAZ-S BT A BT M50 A
AT AR AR I B U

5.10.3 Z<HAE fREA R BT

RIEATE G EF, AFEGE B E .

5.11 BFEAESRERE

F14T713E197T



R A S S BT I R BOIE S $ B 4 2017 458 4 R TR

51BN AR R4 BEE 91546401 (136043) Fll6%E:01  (136218) IKAT NAE
1548201 M 16225201 i 3 A7 L FE Y, AEERSER S AN . Kikd e gl A
SEERESNEMIT N, T20174E7 A5 H 2R EHIFRAE 5 @R sr. B,
MRS N O LY IE.

SHZAUE SR AR SRR P U . 23R N IR R B s i . B ARFE S FEA N
BRI A LSRR R, 1SR NN AR T & () SR R A

HA N5 0 RAT ARV W W 30 11 7 S R B B AR g H BT — 2 N 2 3
SART 3 O ORI RS TR =R

51125 SR B ATT AR, B B0 Tl 3 & R S R 2 AN B

5.11.3 HALTEF=HIRL

e AR GH (D)
1 A HARIES 2,068.82
2 NYSCIE 2575 B 3K 144,000.00

3 IvLhgiieil _

4| BRI 5,927,941.45

5 JSZ AT FR K ;

6 FoAt MR ;

7 e A -

8 HiAth -
9 it 6,074,010.27

5.11.4 G HRFFA BT R B BT e e (i B 40
AT AR T IR AR FFAT AE T I m] e e foi o7



R A S S BT I R BOIE S $ B 4 2017 458 4 R TR

5.11.5 &R AT+ 48 R A7 AE T 52 PR 1% 0t B 5 B

AT G AR T IR AR R AT B

§6 TFHAEESHIERS

AL
AR T BRI 4 4 AL A 2,107,636.00
AR S 4 2 FR A A i
Wl AHRAE BAFE 4 0 82 8] 47 0
PN B i N IR (a1
AR T B R I 4 0L A0 2,107,636.00
§7 EEEEANGHBEERESBREALAESBMN
7.1 EEBEANFEEESHHEHFR
ARIEG ARG PR SEHANRTFE AR S
72 EEEEANCRHBEEREBRELEET G HA
ARIEGARE PR SE AR ZHE A RS/ T ATLS
§8 M EHE RIKRFIEMEEFR
8.1 MEMN B EHEFEES LI FIE R BT 20% K 1F 5.
ERFEERSE
v I 0 A AT e AR
5
P5 | weasenE | ww | B A 180

L)

TG

ZE16T1H1971



R A S S BT I R BOIE S $ B 4 2017 458 4 R TR

EefliE s | T | i 54
AR I 20% g s (1]
X ]
1, 000
2017,/10/1- 3, 080. 0
1 , 060. - 996, 980. 00 | 47. 30%
WL 2017/12/31 0
00

FE AR XU

WA, A GAFAE RSB H A O AL B3k B s 20% 0 1 0L, F e Rl fiE 3
B A RS 32 EAL 4

NI BT xS EWNTL £ S uis e S Sk T S PR B SR S o K E S AP 1Y C TN 1]
G Rk e v R F B B IR

2+ AR H A N EBUSE R AT RE 5| Rk s VRS, e B AT
RETC 1% M I A LA 4 B 7 DA 2k <A B0URE AT N BE (0] R, e R A 7T g
T B I B [ETRFAT 1) 2 ik i A

3y HMHIBHE B RBUERE, R PEEE T HEES IS A TE T
50005 LI MRS, g R RE A HuaiE a0, SHME AP LR &S TH
HE I o
4y HAbRTRE M AR o

Ak, AR e A NPT I3 S B O 2208 B B T AT e A 1Y
50%ER 15 52 I B B L L8 R W BRFL 4 e N FREAT n] BE S U — B B R B & 1 0

[ ELAE 2 el L 50% I, ANFE e BN Al SR A% AT N AR 2k (L0 H 110
FA ) B 4 e N HR RS

T FRIE O AR FR W B SENSE S B, [ 0 A G [ S e < 3 0
8.2 MMIHEHE RKNHMEERFE

M E WA A R AR RSLT 2003 5 4 H, b EE R GL R A G B

wEH

»
al

M 2003 £ 8 4G, WEIELEEEMI T 56 RAaZise., HE 2017FE 12 A
31 H, BEEEHNAFRESE MM 507. 14 {2 AR M.

2004 SR, WEBELTAFN QI (HBEANMIEEEE) EILthZ AN

FE177TH1971



R A S S BT I R BOIE S $ B 4 2017 458 4 R TR

MR H S AT IR BT A W], B 2017 4F 12 F 31 H, & 5% L ol 55 AU e
o 41z AR

TENE F N SR 2 ORI E i SRS AN, #2017 4F
12 A 31 H, #5EEAE 80 KAt 376 12tV AE S FE S4HAT T H A B
TENE R E B RS EL S RS RS AR, #2017 F 12 H 3L H, #BE
B R R B B PR H S URGEE T 417 20T, 2010 4 12 H, HE B
A7 PR ) A 4 R e 2 (R B B 4 B = S R g B A B R BT BN . 2011 A 12 H, i
FRERTAF—HEEEPEHE BB ARAFRMIES SRS
RQFIT (AR MEMEAMUR D WS Tiks, RERTE MR ENR NPT SR N
RN . 2012422 H, @5~ EH (F) ARAFCHEERT TER
RQFIT F=fh. 20124 9 H, HE RIS A & B AR & A S08 e HE ORI 7F S 1 o 3
ANZ—. 201448 A, E@AR AR LFE R @R~ EFHAR ERXTL, 3%
WETT R E 2 PR LRSS . 2016 4 12 H, W EEESEHARA AP EEES
TRp It & P 2R B P I A IR Z RIS I SR

2016 4 3 H, EWBBI LG (hEIESR) 5% T sl &8 A R A 7
“HEEW B A RS AT .

§9 HEXHFER

9.1 FENHFER

(=) A S At B 7R 1P b A5 58 5 B I AR HOIE 77 4% 53 ik <5 ) 5
it

(= ARG 5 BT TR B T S R R 3 e A A

(=) R b5 ) BT I HIOIE I $5 58 2k < g 53 Ui W] 45

P9 R FA 7 b 052 52 5 R TRGH BOIE I3 4% B8 2k e 308 i

(D A IR e B 3 i 7 BERAT R =] 1 SCAF

(N R 35 I _EAIE A 917 b A5 52 5 PP I R BOIE Z7 5 58 2k A i 7 i 1) 9%

ZE18TT 197



R A S S BT I R BOIE S $ B 4 2017 458 4 R TR

9.2 TRICHE A

A TR 20 X K A B A AR 66 5 A ARAT el K IE 36 —37 JEA L G B
NIp bk

9.3 & HR
T T AL G NI ARS A FRZ) & .

BEEESEHEARAT
—O—/\&—HA=+=H

ZE19TT 31971



