W S E T T R 2 ARk SCUE R 4B 2 2024 4R35 4 R

BEREFERTRAFEAERNESRESE

2024 “E5 4 Z=FERE
2024412 A 31 H

EEFEAN: BEERZESEHARAT
HEEEAN: MUVABRTREGERAHT
WEEHEY: —O-HEFE—H=-+=H



i S E s T R 2 ARk SCUE R 4B 6 2024 4R34 4 P

8 EERSR

R EH AN EF & LE R RIEAR S T ORI AL BRI 2 % T U PRk el 5
KIBIR,  FEXT N S AP RN 5 B 1 AR A 1) S 5T

BEAEE NOWARAT IR A IR A IR AL & & RIFE, T 2025 41 H 21 HE#
T ARG RIS Fe bR M ERBIA A S IRE SN, RIEEZ NSRRI
B R P ERRIR B ORI

BB R U LLSEE L SR T i SR 0 B A s B 58, HARIERE S
—EHA .

FEERIE AN GIFHARILARREKI . 5 A R, B0 EAE H A 5T 1R RAT
Y AL £ A ZE UL 15

KA RIS ERIR A 1.

AR A 2024 4210 A 1 Hig% 12 A 31 Hik.

& EE&FAENR
AL g E = g
R4 TG 005485
A Y 005485
e S A (Y AR, KA E e
REaaRAMH 2018 £ 4 A 13 H

T 7 IR I e A AL 3

2,447,896,294.48 i

Bt Hx

AR S A4 A DX A SR 3 <5 B 7 A S ) i
fiti b, BT ESIRE L, SRR 5 R
SEHE RTINS o

RIS, B (EEEFR) SHAE,
X5 B BB LE B AT 2R e 5877 1) 80%. fE UL
ZURT, AREelxEZMastas. et MBeK.
BRI AERER W7 RS AT PG AT
X o] 7 WA e R 7 R B T 87 48 ) IO e E AT B S
PRER, IR E FBCE . EfiTR4l A iR ki
A E, ARGLRGBHAMHE . ot ih 2
W R R B AR A A T BOs AT H R B

AV & LR i

e Bl

F20 3151




A S TR R e e s S B Y 4 2024 GRS 4 TR
N RGN IESE, ?ﬁﬁﬂtlﬁc AT USSR T 15
B AL WO RO, TR,
HEEHAN %ﬁ%fﬁ%fiﬁﬁﬁé}ﬁ?
REETEN MV HRAT AR R A 7
8 FEMEERNESHERI
3.1 FEMETR
Bfr: ARG
s
wal== A [y, 2 1= T
B b (2024 4 10 A 1 [-2024 4 12 H 31 [)
1A HA B s El i 44,083,270.75
2 AR 18,723,813.29
3BT 38 55 G A A HA A 0.0094
AR I L =15 E 2,538,082,690.07
SHARIE S BFHE 1.0368
(D e SR ir AN EE NOAWEAE 53 & R4, 1 N FH i SEbr
W s KT BT BT AT
(2) ARSI TR IE S AMIFR SN . FER RS HAIN CREA R EZR )

S 2 ) TR AR 5< 9% F A B A 80 AR v A S Bl aa in EA I 2 sed (e A2 sh i an

3.2 &R ERI
3.2.1 AREHESDH R EN KR RE 5 FBANS B EE R R R
T WEEK | kgt | Ikgibh s
B B K z® EAREZ | B | lGiER | 00 | @@
@ EHE) HEE®D
oFE=1MH 1.66% 0.07% 3.05% 0.12% -1.39% '%}35
TERTH 2.06% 0.06% 4.33% 0.12% -2.27% '(Z)'/?G
\ -0.04
k4 4.91% 0.06% 8.83% 0.10% -3.92% %
o F=4F 11.68% 0.06% 18.51% 0.08% -6.83% | -0.02

F3TILI5TT



i S E s T R 2 ARk SCUE R 4B 6 2024 4R34 4 P

%
AR 21.06% | 0.06% | 29.02% 0.08% -7.96% '%/002
b 9 0 0 0 o | -0.02
TP 3371% | 0.06% | 43.52% 0.08% 081% |

322 HESEFREBUURESMHH R THEEEKERF) K H S RS L BE I
EZF I HEL
i w EE T WU B o B R B IR I 2k <
P30 VT VEL I K 2R 5 M 45 Pl R v A 2 6 g s 7 340 L
(2018 44 A 13 H% 2024 4£ 12 A 31 H)

43,70% .

s 1\.&""'

30,33% /,.
A

24.06%, £
20.53%
26.22%
21.85%
17.48%
13.11%

8.74%

4.37%

0.00%

2018-04-13 2019-05-27 2020-07-09 2021-08-22 2022-10-05 2023-11-18 2024-12-31
|—sZ@EEER Ay — sk
e ARG EFET2018F4HIBHAR, #“EeEFEME, RHeHESSFEE6
AN H NI B0 IS RO AR 5 1) & IR Bt o) ik BFE G & R S+ 8 ()
e areli NIQUIDRE: §7ig i3 IE AP Wt a8

8 HEARE

41 HE&ZE (REELLHE /M) FHiN
4 | BRSS | AEAREMIEELHEBIE | EHEML i B

FATTHE15TT



i S E s T R 2 ARk SCUE R 4B 6 2024 4R34 4 P

GRISE] AT H F IR

fi+, CFA. &4
ML G BEASUEF . [
{£ Mariner Investment
Group LLC #{& 4Ry
P B AL 3 (1
WD A PR 2 = [ e U s
5 5 1A FTSCFRR
=4, 2011 4 10 AfMA
WEBEEEEARA
H, JHERF R R AR,
e E R S i
SR L, AT
B WA BT e i . 2013
8 A% 2020 4 7 HAiF
W EIE R MEsET,
2014 4F 8 H % 2019 4 9
H AT & 1l =21 R
HIWfirkesm.

j;é% 2014 4F 11 JIERHATHE

oo B T UE TR A

PRER | LT ETE (L) b L 1IE
s o | 2018-04-13 - IS4E | BT ETR) R 220,
i 2 2015 4 12 HigsfeEis

% e i W 5 e

ol EL, 2015 4 12 A%

2017 ¢ 7 A 3Tl = @
Faar R fiz¢ (LOF)
Hegm, 2016 44 H
% 2019 4F 10 H3fef L
Bl E g R A
2, 2016 £ 7 HE
2019 4E 10 H#HfFiEE
HEHRESRSSH,
2016 4 8 H % 2019 4
10 H 3Tl & W =F —
FEEFGE (WAEE
IR e,
2016 4 8 A% 2017 &
11 H ST & 0 3 o6 1
KR4, 2016 4F 11
HZ 2019 5 10 H T
e @k uft (QDID
Hezm, 20171 A




i S E s T R 2 ARk SCUE R 4B 6 2024 4R34 4 P

3 2021 4F 3 A AT E
I _EUEE B LA ETF
Hegr, 2017 2 A
3 20234 7 A AT E
IR RS,
2017 43 A% 2018 46
H AT & w657
Hegr, 2017 3 A
% 2019 4 10 A ifeftiF
s A i e s
H, 2017 45 H £ 2019
QS 9 Hﬁ’fi/ﬁmkm‘é’
TR A (UL & 18R 300
Fet o) e,
2017 4E 7 A % 2019 4E 9
H HAT i & i pa —4F
EIGSE (BN S
Eitafide ) i & W EG A
gﬁﬂiﬂ:b\#ﬁ/\éx
., 2017 4 7 H & 2018
12 H AT E Ik
PR ARG LI, 2018
4 AR S EE
FEFMFHFREELH.
2018 4 10 H % 2023 4F
12 A AT H = 8 _EAE
10 F B HL 7 BUR it ETF
HELH, 2018 4 11
H R HAT I & i 5h T e
i34 47, 2019
F 1 HE 20234 12 A
HEAT e = 38 3 P
TR A4, 2019 4E
11 A& T E W L
5 LT BUR R ETF
HE&2H, 2020 4 4 H
%2022 4 8 AT E
HINZEIW R R SL
i, 2020 4F 7 AT
e B E AR T
fit ETF £ &4 8, 2021
7 H kAT E E A
Rfifirtea .
2022 4F 3 H AT &




i S E s T R 2 ARk SCUE R 4B 6 2024 4R34 4 P

E 28— E IR K
ERIEELH, 2022 4F
7 HRHATHE @R
b ETF &4,
2023 4 8 H Tl 'E
B FE—FEEFRER
ERIEEL ., 2023 4F
11 A AT = @ A
I i —AE R A B 5 2
23,2024 4F 11 Hid
HAT g = I Al fi 5
G7IH,

L RSNy LEeSH, HARENEEEERERH, B4 HREREA M
WwEZH; P TR eLE, HATRHAETH B A M ke .

2. UEZFMOLAERRHITHEARHE:  H S INEFFAT WA R TAF IG5

4.2 EEANRE N EEEBEEITE I3

AAREWIN, AESEHENATEME (PEANRISMEIER R G &R KA
FIFBHEI . BREEGFMNHE, AEWSER . BRI 508 BAIE 2 6 58,
BT R AR FH I G0 B AR 2 AT 8.

4.3 APRGERRHA
4.3.1 AV G ERIRAT O

WEHIN, 7] AR EE R T AT 5 B E , B IRA A = B A
BTG AESRAL BEFE T BB B PAT MGG S5 B IS S AT
FENNFXFr e BBRALE )M IR A A A S EHAT R L 5, fRIEA
A2 5 ) B HIPAAT A SE L

A AN, 2~ TN A A A B AR R R BB S W R
BEAT T b, IR TIELLIUANFEIE N . AR EE T HN 3 HAL 5 HND
N E)E AN R BB AL 7] 1R 58 20 AR A, 0 JLadkAT 17 95% EAE XA, Rt %4 0
W T oAkt 4561z EE T HE DA RRERRIE S8 sTiiE . 5 S
SARPR R B FIWTR TAFAEA AV 5 BRI S AR I P RE . SRR, R I A 2 w0 K
PEEEAE AP, AMEER R IERAT N
4.3.2 SHAZ AT NI L I ]

ARG N, RRIUATE GREAT A R BN AT 28 5 A st fan & 1 5 22 5

4.4 5 BN S IR BT RIEAIBE ST
VU= [ N e B A Bl i, PMI B [B1 5K IX [a] o 223 Bdle o, AR om A Ae, #3it

FTTIHE15TT



i S E s T R 2 ARk SCUE R 4B 6 2024 4R34 4 P

D, S B R YRR, MR BB N Y R RAE B AN L T TR IR UK
(RSP T — E R ) Bl BE, (HIFs g BA L. HOJ7m, WG RATS, RAIE
YeRETEmAL . JEIK 7T, CPISRTRMEA R, 4EFF7E 1%LLF; PPI BT 7 RIRFII AL
1E. BRMBURT BN, 759 ARRAT 7 K FEIEFIZ R 20bp J5, 10 H 1 44
5 5 4E 1] LPR FIZ 435 R i 25bp £ 3.1%. 3.6%. (&1 7 KiG[EIE. MLF #4sk, J
ITiB I AT W S E 0 57 SRRSO S P . BB T TH I SR AR AR I
BEE, FEWPIY 2 LT TRHEH T 7 Bt 6% . wmahtErm, 289 A KK
B RATE SRR C RIS B s te . (FENEAE BB 207
A R BRSO N, B SR T e RS . BTS2 kA, UZEAE ROOL
P A 1.59%, #=ZE/% 1T 20bp; RO07 4185y 1.87%, ¥ =ZE/% N7 3bp.

XA T 5 B¢ BUK B b SCHE DU 2R B m AR e RE AR T AT, UGS RAE R b
NIE G TE R B FATHEaH . 10 A, EEMfIE . BT k. W EECE
IOAs B FUHIZE RS R R S R, A SR, HoE GRS E—Eh 9
HEK 2.03%HKF EATE 2.16%[E. 5 11 HENBESE %G, 5 fifts
FARR G E TT. N 12 A JEBUA R U E B s fa i B miBsk”, B+
REFE TAESVIELBUA B2 WA, Tk AR, wallka 2 E ~7r. 4
ZERERAE, 10 T E 5 B % R 1T R AT 48bp.

EHERSIFESE. 10 A, Wmaiigm, EHGHS R KM, s
—W=H. 10 A 12 H, MBEHA T —HF I EMEECE, 07700 2 00 Bk
TEACBRILF HESN T, A5 GG ORI R A S AT, 11 H, AKRF
T RATT 10 T BT R, £ 10 F W BGH —3 734 & 0 BUscR (1 — 0 B .
AR KRS 2R 53 45 7 > — e TS TR 77, {5t Tl M A4 1 28 D2 A, (DR AT IR s M v 4
RECEE P ALS FR R AR P . TERRGE SN —BPUH T, ERAKREEEL T, EH
Pl ERE. 12 A, (R BENLEEEET H FDAZE R R 2 AT 0, SINB0E R
VO 07 MBUR LI 1)1 B e b B T, 2 Skid2e 3 Sem e, 5 AR 4m
T, HRRG FTIEEE R, EHREWSET. BEREAR, ZHUEH 65 a2
SN S, AR R R R, (S A EL.

A FE G AT VU ZE EEARS 1 (5t o 5 400 DA R T g Fa b, 45615 FHRIZ M LG, Bk 4E
FEE GCAL, MRl s X ERZAT, HEBARRRIRA S L0, PARRA
Hish, AR IR .

4.5 W EHAES RV SR
WA N, ARIESIFEIKEN 1.66%, RIS LRI 3 M 3.05%.

4.64% 5 W A e 1A N BERE S T P E TR U
AF AR IR E RIS

F8ITIL15TT



i S E s T R 2 ARk SCUE R 4B 6 2024 4R34 4 P

51 EMRESHHESHEMR

& BEAGWHE

AN M4 IR e
S i @) gl
1| B -
Hrp: RE
2 | e
] 5 WAL 2 45 % 2,099,954,973.85 82.71
Hrph: fiids 2,099,954,973.85 82.71
B SRR SR
4 | "EEHE
5 | &ihfiTAE ST - -
6 | EANRESMT™ 419,502,492.86 16.52
Horpe SEW R SRR
A A
7 | AT G R AT 51 19,382,768.34 0.76
8 | HAm®Zt ™ 33,649.99 0.00
9 | At 2,538,873,885.04 100.00

5.2 HEMIRZITIDRNBERRHE
5.2 1R EFIRBATI A KRR ARER T A S

AR GAI G RRIF A .

5.2.2 A BIREAT I KRB BB R R E R RA S
AT G AR T IR AR R BOE B

5.3 BRI A YA G H S B 8 LL B R/NERFF RO BT 42 R340
ARSI AR IR AR FFAT ISR -

5.4 HEIREFF WA RNGFERRAS

_ o 3 4 B P
— '?I—Ti‘" = /\ 7.8 ( )
5 555 i N E (Ot BB (%)
1 FEX s 879,890,927.44 34.67

2 | AT




i S E s T R 2 ARk SCUE R 4B 6 2024 4R34 4 P

3 | &ftfiizr 585,497,138.98 23.07
Hodp: BURME &R 175,913,172.13 6.93

4 | i

5 | Ak AR 2 562,960,765.48 22.18

6 | FIHERE 71,606,141.95 2.82

7| AEf (ATAZHfD

8 | [AkAFH

9 | Hit

10 | &if 2,099,954,973.85 82.74

55 EMREARNE GRS T #E BN HEF R ET A RIS R 4

4 %

Frg | figrns st | HE K ARMECT) | FEHELR
Bl (%)

1 249975 | 24 WiPLE T 75 | 3,200,000 319,657,650.79 12.59

2 249962 | 24 MiPLE i 62 | 1,500,000 149,963,406.59 5.91

3 150405 15 4 & 05 1,300,000 134,968,237.70 5.32

4 249964 | 24 NiPLE i 64 | 1,300,000 129,957,157.14 5.12

5 249970 | 24 NWi¥LE i 70 | 1,300,000 129,855,871.43 5.12

5.6 MEWIRIEA SOME GBS T 3E LB K/ HEF RIBT+48 B SCRFIESF B3R
il
ARSI AR IR AR B B SCFFIESF -

5.7 MEMRZARIE SEEF - HELFIR/NFFRIT LA RER R T AA
RIEGAMEHRRFFH SRR .

5.8 & HIARIE A SMHE G E &= E LLA RN HRF BRI TL48 AGE S 3 B 40
ARSI AR IR AR A BUIE

59 MEMRARERE BRI ZFIHLUH
5.9.1 MEYRAEZESTF KB KT M A
ARSI AR IR AR FFAT AR T B

10713515

=t

~



i S E s T R 2 ARk SCUE R 4B 6 2024 4R34 4 P

5.9.2 AEESHHE BRI EBUR
WIEAREEH, KEERSHRIBNELS .

510 EMKRAEESR BN ERH R Z B LA
5.10.1 A< H G B R BUR
MIEARGER, ARSEAZHEEGEZS.

5.10.2 IR AT BB 1) G R A1 55 B 40
AT G AR T IR AR B UL

5.10.3 ZAH BB R T IAN
WIEAT AR, ARSEASSEGHATERZ S .

5.11 BRAAHEME

5111 N, AKEEF R WA+ LR RAT R %A BB R & T L R A
BT gl H AT —E N 2B AT 5T AT .

5.1L2ASE AR M AT 42 B ZE b, o 0 T B 4 A TR 5 0 s 2 2 M

=)

ZJN o

5.11.3 HABRE =ML

5 R &8 (o)

A7 H PRIE 4 27,618.42
S 25375 5K
kel
SR S,

AT HR T K -
oAt SGR 6,031.57
FHoAth -
=na 33,649.99

)
di

O IN|OO OB W[|N (-

5.11.4 HEHRFFH KA TR B B T B2 4
ARSI AR T IR AR FFAT b T 5 I AT R 555

5.11.5 R FHHRAT 142 B = AP A e T8 SZ FR AR L Y i B
AT G AR IR AR B

11713815

=t

~



i S E s T R 2 ARk SCUE R 4B 6 2024 4R34 4 P

& FBAESHHRS

AL
AR A A ) A0 B 0 2,419,328,241.56
A R 2 4 0 ) 43 A0 2,447,893,422.21
e AR H I 4 A e [ 47 A0 2,419,325,369.29
ARG HAEE SR A B 3 A0
AR A A J2 4 A 0 i 2,447,896,294.48

¥ ESHHEANZHBEATRERELAESRHIL

71 ZEEHEARFEEEZSHIRIER
AR I BRI A S

72 BREEBEANCHBEATREIFEESTZYH
AR W e E AR HEA RS RREAR S,

8 MEWRREAZESKERERFHHBIENL
AR5, A E s A 5 e F v AR 5T 4 8 111,000.10 5 70l 1 A
B, Horr, A3 J91,000.007T, A F g AT S A SEE AR N ZTE
OB IR & 0B B 2 & & FA R HERFA A T35, #iFE202144H13H,

AR BUR VAT WIPR C 28 Jmiili . 20234F10 H 24w e IRl i A7 (0 4, LA & IR, A #]
RIFA AR S G -

& MR EE RO EMERER

9.1 MEMN BB ERE ZE S LFIE R ST 200/ F 5L

R A H 4
AR R S A R L *E‘mfﬂ*;fﬁ Sl
By KA 34 0
F o | HeBIEEIEE | WA | R | RS | e | BES
i) X I

H125131571



i S E s T R 2 ARk SCUE R 4B 6 2024 4R34 4 P

2,412
2024/12/12-202 P 2,412,195,0
1 - 195,0 - P 98.54%
4/12/31 98.42 98.42
19,29
2024/12/10-202 ’ 19,296,603.
- - e 0
2 4/12/11 6’223' 63 0.79%
pLHA 13,50
2024/12/10-202 ’ 13,507,333.
- - D 0
3 4112111 7,333. 08 0.55%
08
4 2024/10/1-2024/ é’;sli’ ) 2,419,32 ) )
12/1 33.04 5,133.04
7 R RS

I, AN AP AR B BB A O L B3 B L 2006 (1 5 0, H AT RE S 2R
PRIk RS 3 LA .
1. HREEMARA NG S TP, TR BRI A e O aits A A RS M 5|
I A PRI B Bl R A 5
2 AR A A N EAUS R R RE S| R A s e R, ki BN AT RE
TCVE S N AR LA, < 57 LS i < 0y A N IR [ A, Bk B A7 NPT RETE T
&ﬁ&@ﬁﬁ%é%ﬁ s
3. & [ AE R = SRR AR EEAF B, A DRI B KB R E, ATREs S BEE e 5
ﬁ@ﬁp ﬁ%A+AIWEﬁ?wmﬁEMHV A 4 T i 2 T W A iz 1 5 3K
SAmﬁééﬁiﬁ%mﬁééﬂm%W,

FoAt T HE R XU
%% ANHe G L BB A I e B ECE W R BUT BN 2 A0 3 AT 1 2
AR AT A 2 B B 50%, B AN AN AR B E AT &

9.2 B EEREHHMEEREE

W B S A IR A R RO T 2003 4 4 H, b [E kA o i A G B
SN,

M 2003 4F 8 AFFUR, & IEMESHERSL T 124 RAZHSE . #% 2024 /£ 12 A
31 H, HEEEE I A ST MARY) 1722 e NR T

Y T [ RN 7 R R R 2 (R o ik AL AR G R A B N, 2 RIS
ER PR EIEN S TSRS EE AT, 2010 12 A, BEEgEEESREES
SN BN TP TN . 2012 4E 9 H, HPEEMESA SRS N it
TR T SR —. 2014 4 8 H, & EAR A Ll s Wi & il i
AR AFIERTE, SRAETF e % P R E RS . 2016 4F 12 1, g &g 4 E
ORI L G P e R Iy oy LB AR TR 2 ORI B SR A HE

H

H135131571



i S E s T R 2 ARk SCUE R 4B 6 2024 4R34 4 P

2021 4F 7 H, W EIBN R RS AL T SR CRIIESRMR) MUK <4
H e MRS RIS = ERR. 2021 49 H, B (PEIEHRR) EHHE+ ) Us<h
5] 5 G G 21 2 4B 8, VA P T A SR A BIE 5 P R e SRR A TR A 2
FREL R 4 AR 3 4.

2022 4 7 A, W EESCEIRS) R IR A AR IR S TR GIESRR)
R TAERRE R R TR B VR G A B 430, 2022 4F 8 A, IBEENTERMIRS
RUESF B R4 SR EEZR AR AU (K TR TSGR & R R A 4 2 B 4,
W B T U R BN R TG B TR A A TR SR U G R S T G R & RRR S M 4 2
B4, 2022 4F 9 A, g SRR E ORI 5 FDL 2 UK R “TAMAC #E4 2021
O B LRI 5 7 A T g 2 WO B BV 55 B AR —— e HLE U G A A] . 2022 4F 11
J3 5 M T S KA R T VR A AR I3 P 5 AR 4 SRR (IR S 400 UK [ k4 R
L E AL S AN, I EIE A R AR S AR SR R SR e S MRS
TRE HAT IR,

2023 4 3 H, g w8 TP iER AR 5 B G E HOIE 5 1 U 4 SR FIHIE YRR B
A IR b AS i 2022 4EREAR S IE ETF”. 2023 £ 6 F, i & il U 25 1 KATE S5 5 15
SRR CUEFRITRY MUK A« TUAERREE IR R BC B A R A 2. 2023 4 8 H, i
BIEZAR (RIS MUK« FAE A E 5 SR R4,

2024 412 H , ¥ 5 8 A Al AE Sy B TSR F BOIE 55 55 98 R 4 AR (b R 2540
MR I fi 25 ETF SRS 5 24,

80 ZFEXMHFEFR

10.1 £EXHEF
() P EEIAE M 2 bt o 15 S I 3 T R 5 B R e s R 4 W R 4 1 S A
(Z)ifg & @ E = TF g5 B R s R R S i S i S A R
TP G ST TR 2 A RS IR 25 45 5 i 4 B0 B
R 8 B U 2 B R U S 3 R R SR Pl
() I B 2 ke 18 S e e R A B PR B I SO
(N2 B r LI W 2 400 1 At S

hul

10.2 kb p

H 147131571



i S E s T R 2 ARk SCUE R 4B 6 2024 4R34 4 P

HE (R B BT SR X FE YA 479 5 18 2 1802-1803 =LK 19 Z
1901-1908 =

10.3 ERAR
Pk vl T AL BN I AR R TRZ 2 7 .

BEBESEHEARAT
—OZ-H&E —H=-+=H

H 155131571



