AR AT IR A AL 5y RO TGRIR BAIE T B B Ik 4 2015 255 4 TR

AR AT SR B AL 5 BRGSO B R S
2015 £ 4 TR E
2015412 A 31 H

HeFBEN:. BEERSETHEAMRAF
EEHEN: FREITROERAF
MEBHAY: —O—A"F—H-+—H



R AT IR AL 5 ROITIEGRIR BAIE 7 BBk 4 2015 45 4 TR

§1 FEEER

BN TE o LR FORIEARR S T s AR R0 8. D BRI Bl
ORI, I AR I B PE L YRR RN S B AR AN ) S % 7 DT

REEAE NP EHATIRM A IR A AR AL S SRS, T 2016 41 J120 HE
T AR P S5 Fa bR IER IR A SR ENE, RUEEZ N B
Bidds, R T P Rk Bl H R -

BRI AU LAWCSEAE T S 5 16 B D BRI IS 2 98, ARANERIE 2k
G HA .

RSN GIHARILAR KR . BT A, B # 7EAE BP0 S i
Rl sw N S E RS T AR D

PN S R B N2 R o

AHAEIAE 20154210 H 1 Higs 12 H 31 Hik.

§2 EE&FHBR

FLE AR I 0 R A] e A ot ETF
W TR Wi ETF

e TG 511220

A oA 511220

Y (Y Y A oy BT TR

Kb R 2014411 H 13 H

A SR I 4 00 0 61,358,135.00 £

AT S NS TR 2, 18 SRR R O 29 P55 FH PR
WEMEB/ME, J1RAREE P ER KR 5 G R
FEAEZ [R] ) H 3 BRI 29 5 B Za AN 1 0.25%,
TEALIRER R ZE AT 3%

AT AR RIS, B 2 E A b gt
BOEAEATIRER . i T i s A 2 BRI RN
JESFHARIR R, T BbR e B8 77 S A 1R Ly 27
YRR RE TR, JE A BN n] DATE Blifn 95 I 2% 3
B Z7 A SR HAL G B AR S, MR BT ER
ER o

NS E i ERTCINEEE e =R

BeBE HAx

F2uidtk12mn



R AT IR AL 5 ROITIEGRIR BAIE 7 BBk 4 2015 45 4 TR

ARSI Jm T oor Mk, Uy as S Hibl XU K-
R BRI IRE RIS, wTiRmiinike.
PR AL 2 R A Jm TGk &, K 2 IR SR S, BRI
IV L E e 4 Uik - ORI AN S e RS R TS ANHE A
PIRAL (R 577 1y 3 20 0 S e R TEAR AL o

HEEHEAN I AL A IR
HaEA Hh EARAT PB4 A B2

§3 FEMFSIRIRAESIFERIN

3.1 EEMEIE

Bfr: NRMG

. - 15 3]

TR (2015 410 A 1 H-2015 4 12 A 31 H)
LA S 2 86,764,904.09
2 AR 197,016,797.59
3L S5 55 4 3 20 A U1 R ) 3.2109
AR LG 58 7 1E 6,260,329,839.29
5 IR L & 0 A 102.029

E: o (1) Pridieb SHa b AT NN A 5 S 15 2, T AT TR S
(AN S B3 (A P

(2) AWIC LB R FE e G AIIA R . BBl AN (NS 2 i i Rs)
o) FHBRANSCT AR (R, AR A e B e i AR 22 se i (i A2 sl

S

Il o

(3) AE4ET20145F12 H3HBT T RS MHITE, JrEE] 40.01,

3.2 EEFEERIN
3.2.1 AREHEESMHBHENE KR LS FHEAL S RN 2 1 R
i HHEEK | hgithss | kgt
19 KD HhaEZE | Bk | AR | 0-0 | @-@
) E4E) 2@
ot 2= H 3.21% 0.08% 0.50% 0.03% 2.71% | 0.05%

322 AEESEFEMUSKESMHHRTHHMEE KRR Z KL RIS gk

H3piF1271



R AT IR AL 5 ROITIEGRIR BAIE 7 BBk 4 2015 45 4 TR

i AT R
A AT B A S BT IBGU R ROE 77 B B &
YR (A R 5 Y 7 U A MW 2 4 ) TR A0 EE I
(2014 4F 11 H 13 H£ 20154 12 4 31 H)

8.02%
6.85% N
5.73% |
o e
2.44% P

2,20%
1,15%
0.00% |

-1.15%

-2.29%

-3.44%%
2014-11-13 2015-01-20 2015-03-30 2015-06-07 2015-08-15 2015-10-23 2015-12-31
|— 8 T _ il BRI RETF — b |
e AR T2014F 11 J1IB3HAER, ARG S RIME, AEGE OIS
RS HEE3A o G145 R AR 5 1 %% 0 5% LU Ap) ks 18R 8 & [A) 28 -+ DU 8
gy () BEBaHL  (PUD Fe BRI A B &I L) .

§4 BFHARE

4.1 EE&LHE (HELLHE/ M) fiN

EAMAHIESLIMR | W%l
A, i H
G A P R G K
AFL i, KR gt A m
411 (CFA) , A& M
g Mk G A UE TS,
ik 23, 2009 4F 1 H #2009 4
Spo | R | 2014-11-13 - 64 |8 H4T Mariner
il Investment Group LLC
Mk AT, 2009 4E 10 H
&2 %2011 4F 9 HATHiiR
i MNEH CRED AR




R AT IR AL 5 ROITIEGRIR BAIE 7 BBk 4 2015 45 4 TR

A A EIFES, 2011 4F
S 10 AN = It 4
Z=H EEHANRAR, T6i5
gl B4, 2013 4

T f5 8 H i = i b7
7573k S, 2014 4FE 8 H
&% AL FEAT I = W 7= A
i, B e A .
A 2014 4F 11 H3(FilE
A MR CIECE et
HE ETF L4203,

F Aot 2015 4 12 H 3 Tl =
75 AR R (57 05

(LO (LOF) 4248 il
F) AR A A R A 4
&% Z M,

LI

W

A

] 1

i fot

I3

&%

i)

e 1 MR E AR, HAERHIRIE S G RS, & H S 2 w4
gotZ Hy AFEEREe i, HARIRH SR H ISR At g 2 H e
2+ UEZFAOEAE BRI TSR HE: B ZIIETRA T A S TAE I an v 5

4.2 EENNRE PN AESBEERTEHR LK S

AN, AL HIONFENE (PR NRICMERETR B 3 ek) KAl
A RIEHEN G RE, AFWIAEH] BRI U U BRTI2 2 4 BF
77 AT R EIRE A A R AT AN 2 AT N

4.3 APRGTHHEH
4.3.1 NVA G BT it

AN, A FARIEUE R 2011 FEAATR) CUE TR 358 R G B W] 3 P48 By il
RPR) MBEARZR, Free® T AR BB o WA M A A S i . A
WA BN ERER . BRSO I 0Nl SR s B S, R
wi TR WG BB A ST WS S B E BE SIAH DG A &R
o [AINF, AFHBEIAT SN S A PIRMIRAE T 2535 LA BBt R SFATR AT, W R IL

HSpiFk12701



R AT IR AL 5 ROITIEGRIR BAIE 7 BBk 4 2015 45 4 TR

FEARAFE DR R BER R BUN S BBt 35 1 = AP L2

NS T AR BB AT AT N I, AR A O AT N R R AL S &
PeBEER - MR AL A X o AR AL i, 148w L, R B AS S ATy BEAT T
FrhMFE MR, PRIER PR B AT AN S .

RN, 23 AR R AR ST B TR R SRR T B B A AT AR 1
Bl L ARG 5 2wl R B A AR BB S 2 A AR e 2 22 e 4R 2R
(eZ2 R Ml R 225 AT 70 M, JFRER TIES AN . ANIR] I )
wE CHW. 3 HAL 5 HND AR A, T T 95%EE XA, it
P 0 1) T Ak, WIGEIREY, £ T H. T+3 HA T+5 HAFREAIN, A
EIERATGESLE, AR S GRS AR, RS 2 "R %42k 4
BAT TP, AR B G Z TaREAT R 2 Frs AT
4.3.2 FH A AT AL TG

AAREWIN, R RBUASE G T A] e 3 2R P2 5 FA ab fand & 1K) 57 H A2 2 o

4.4 5 HI S BB RIS RIEIE ST

MNEBFHEARE, WA ES: T =R LRI, Tk, #%.
DB 1R LA AR S i, AE by = $8s OB B O K ol R, b= H e s
55 SRR PRI RS AR IE BRSSO A T B NI 8 CPL S PPL S B 4
o RN, B2 T ORI b BURFAT AT 205K, R R AT AR A W BRI, T ¥
e i WU A P — HH L S BRI 2 M B b, A AE DR IR I EE ST 2 1%L . 7EIX
P s, PUZRBEDR MEUCRIESE T H 2014 FELURMITEM S, 10 H 24 H, ANRARIT
WL EATUER I 17.5% 1% 0.5%F 17%, [FIF, i FEFMEAF DR % 0.25%, —FE
TERRZH 1.75%F5 22 1.5%, —FHADEERRIR M 4.6%M 2 4.35%. STk, ftmiy
FIRAEDUZE AR FRAL, JUEAEAE TPO T HISE M, 1 KA 7 R INACTF A5 2k
YIS AT R AE 1.8%H1 2.5% /547, BN PEIGAARFT TE 4t . FIRARI 35 R A8 DY 2 )5
RV NATIER, MuIEE R T, 1 A EGIEE RN =R 2.40% FAT
10BP % 2.30%7c 47, KA FATUHE, 10 FEIEGE R M 3.23% FAT 41bp £
2.82%, MIFRRIZRSIAE . DU PSRBT P 0L 1 2 AR SR — e A, gt o
FUHE 7 BUR 45 R 45 SO 0 e R A 4R S T S .

VERIREGE S, EHAE LRV IE SIS A, N FEEUR H S f g s (b F
Bt mA A 5RANPIE R, FBIRERESR %=,

4.5 EHAZE SNSRI
WA, W el AT R ETF St 4y i K%l 3.21%, RISt
B TN 0.50% .



R AT IR AL 5 ROITIEGRIR BAIE 7 BBk 4 2015 45 4 TR

4. 6FBANEMET . WEFHTH FATWER M ERE

MAETFIEARTE, + = PMIRIL T2, He s s 25 ks iR
U BB R AR S B DBORAE D H AR B M OREFE L SR, AESREHEA
IS NI AL TR I 56 R AR BOR, BAHERRIEE, Pk
FEBE AR B i frP R, (HARSH MTOh AR RAT IS F . 2016 I BUBGE A BT ingd,
— IR AR BN B B A L B R AT DTN, MR AR T B . OREGSEFE
BB RS, Gl 2EACHNIE. BRGSO R A B SR s DL R A
PATTHIIRE R, —FROE RIS, FUZEW 10 4EH G as R P M T S ik
%T&%ﬂ%ﬁ% ZRELI] B R AT REA R, ORI BBOL e o IRB e AR Aot
FAL, RN, AER AP RIS O0 T, (5 A ZE X DUBARE Y (X
PR, R R E k.

R, AFEERGIREE AR LI IE S SRR, FORREL BB s, $2m
SEEEAGHE RV

4. TR E PN EETE ABERE SR ETE R

AT AR AT 2 IS TE .
§s BRAGME
5.1 MEFREERAEBNR
o o R B B
& H i ow) fIEB (%)
1| B - -
e SR - -
2| [EE A T 5,907,846,183.60 94.27
Hrp: iz 5,907,846,183.60 94.27
B FRIESR - -
3| et - -
4 SRR PR - -
5 | RANIRE SR 112,500,808.75 1.80
Hodre W =X E0 0 ) RN ) ]
5 St
6 | BATH S H &M ST 25,066,215.73 0.40
7| HAbBE 221,379,610.91 3.53




R AT IR AL 5 ROITIEGRIR BAIE 7 BBk 4 2015 45 4 TR

8 | At 6,266,792,818.99 100.00

5.2 MEPFREATIL D RBERRAE
ARG AR E IR ARFFAT IR

5.3 MEWIRIE A SOMME HE ST 5HE LB/ EFF R RT 48 B B3R B 4
AFE ARG IR ARFFAT IR

5.4 MEWIREHZ BRI FFRRAE

. "y _ i 4 T
FP5 f5i 75 it A AfpME o o
[ K i 77 - _
2| AT - -
3| &g - .
Horprs BURE 4 Rl - -
4 | Ak 5,907,846,183.60 94.37
50| Ak B 5 - _
6 | FINEEE - _
7| Al - -
8 | [k A - -
9 | HAh - -
10 | & 5,907,846,183.60 94.37

5.5 WMEHIRIEA SOYME G ZE B 15+E H AR/ N EEFP R BT L4 o B8R 4

- i R4 R
Feg | AR it 44 K A o KAHPMECT) | EE
Bl (%)

1 124487 14 ARy 834,390 93,601,870.20 1.50

2 122719 12 A% 728,970 84,961,453.50 1.36
3 124736 14 Wi 4% 728,970 84,560,520.00 1.35
4 124575 14 W %% 728,970 83,408,747.40 1.33
5 122744 11 AR Ao 714,080 81,340,852.80 1.30




R AT IR AL 5 ROITIEGRIR BAIE 7 BBk 4 2015 45 4 TR

5.6 MEHIARIEA SOYME G ZEE T 1FE LB/ HERRRTRT 48 B ORISR 8 R
4
ARSI AR AR ARAFAT B SCFFIESF o

5.7 MEHIRIEA SYME G ZEE R HHE B MHEFRIET L4 R & B35 A
AFEGAME AR ARFFAT St o

5.8 ME AR A SOYME G S T 1FE ELB R NP HTRT TL 42 BUES, 7% B 4
AT AR IR AR FFATBUIE

5.9 WEMRSESEF BRI R HFHL N
5.9.1 MEARAF S A BB R A5 2 B 4
AFE ARG WIARARFFAT AR 5L

5.9.2 REEH IR HIBIRBUR
WRIEAIE GG R, AR AT BRI

5.10 REWIRAFE ST K E I8R5 F oL
5.10.1 735 E AR B R BUOR
WRYEASE GG R, AR AT FE AU,

5.10.2 G HRA TS B K B FUH 5 RSS2 9 4
AT AR AR ARFAT E BT 5L

5.10.3 A EBUAKBE M
WRIEATE AR, ARG ABTEE U0

511 SFASREME

5. LR A A TR S DR IR A AR (K A AT EARBEAT B e P 1) 37 5 1 i, B
FEAR S g il AT — SE N Z BV A TS A0S .

ST 2ARIE B GRIRTA -1 44 R AT B08 68 B < 5 [F) I e 46 IR I 2 A R Ji

i)

ZIN o

5.11.3 HARBE=HIRR

=2

7 K A (o)




R AT IR AL 5 ROITIEGRIR BAIE 7 BBk 4 2015 45 4 TR

fEHPRIE S 42,549.67
I IRCIE 259 K
INAiaire il
INASRINSS 221,337,061.24
IS UAT
oA Kk
i ot H
oAt

Hit 221,379,610.91

O |0 | [N | | W [ DN |—

5.11.4 REHRFFH KA T3 BN T B 5177 A 4
AN AR T IR ARFFAT AL T I n] e e o7

5115 SRS ISR AT 4% BB o PP 2E R 52 PR AL B3
AT A WA ST

§6 JTHAEESHIARS

HpL:
AHR R S AT <5 A 00 i 61,358,135.00
AR 5 IR 4 i Y47 A0
T AR I S A 47 A0
AR AFE G AR AR B A A
AHRAS S A T 40 B 61,358,135.00

§7 EE&BENEHERRERRSEERHIL

71 EEEEANFEFEEHIRINFIL
AN AR W & BN RFFAT AR G

7.2 ZEEBENSHBEARERRAE SIS HH
AN G AR T I R N AR Y AT B e B <

5107038125



R AT IR AL 5 ROITIEGRIR BAIE 7 BBk 4 2015 45 4 TR

§8 BMEHEE PRI IAMERGER

LA B PR A 7 AL T 2003 4F 4 H L, 8 rb B T HEIRUE BT R R A
Er= gl
M 2003 4 8 AFFUG, WEEELESEEMAL T 32 LA S, 3 2015 4F 12
31 H, Wl BN A SRS IBGE T 469 /T AR TS

VR B RN TR PERAE S R i eV AR S S B BN, A 2015 4F
12 A 31 H, #ENT 80 KAIE 349 1270 MAE S IL 3T T HAR T
VEN B HERE R 7 0= B 4 RS IR 2 BEA ), 8% 2015 4F 12 A 31 H, ilEE
T L P BV B P RS T 103 140C. 2010 4 12 H, i E il &S AR A
F R A [ A o R B S PR S O B N RFE R B BN, 2012 AE 9 H, PEfR
SN ERNE RS A E RS B SRR AL —. 2014 48 H, WEEAT T
A b e T B PR A IR, SRAETT R R R B RS

2004 FFRTITUG, WEHAY QFI (ARSI T K IHAh Z AN N A A
EAEES W, B A 2015 4E 12 A 31 H, 0% & S ahE s s 111 12
JCARM. 2011 4F 12 H, WA AR — = Wy =g GE) ARA A
PAFUE I S AER ST RQFIT (AR M A A BEAMIU R B 5D M4 %k, Reg 7o i %
ENRTHEESRHIENIEHZT. 201242 H, HEEEZEHE (FiB ARAFC
SEERAT T 1 K RQFIL 7= i

I B R R AE AN W AT AL S 50 T . AR H 2008 4F )5 8“2k (0 5 A BE-M AL
IARIR S AR X 2K A4S R TN s XN AT T W% 3aE,
) A S TEAR AR i T MR A mi k. JLAESK, R B A AT, FRE
R TN AR A TR B, R e BURA N AR IR R . IeAk, R s IS
WAHERE BT 08 TAF, T DL dm B0 R R S BB T8,
BHAR KPR . PR .

N> Eif
al

o

§9 HEXHEZF
9.1 £EEXHEZR
(—) P E MR S e S I ] B B 5 AL 2 B T s SO e P 41
A
() FAER] BB 54 2 B TF IR O 0 S 5L 4 A A
(=) FUEnT BT A A8 ) BT B FR AR SR B0 3L 40 25 Ut B
(DY) _FE AT S 548 2 U T s i BOUE F P 08 S B sl

CHLD Hp U et SR S o e 4 P PR ] 1R SO
(N A5 N ik n] O 048 5 BTG R B 2= 5 ot ik e di e i Pk

H11T3E1270



R AT IR AL 5 ROITIEGRIR BAIE 7 BBk 4 2015 45 4 TR

P FE I TR A 15
9.2 FFHh R

R TIIH A X MR A AR % 66 5 R WARTT xRl K JE 36—37 JE AL
NIpos itk

9.3 TR
PR H T ARIL G AN TP WA TRZ A

BEEESEHEARAT
ZO—AE—HZ=t—H

120031270



