o S E AR T R IR SR 0 B 4 2018 S 5F 4 A

B EmE —E R AR RIEF R R EE

2018 SE 3 4 Z=FERE
2018412 A 31 H

HeBEN: BEERSEHEFRAF
HEEFTEN: THERITRGERAH
wESBHAYP: —O—NE—~HA=1+—H



i I B AR R TR A T B I & 2018 4R5R 4 TR

8 EE#ErR

BB TN o RE R IEAIR S B R BOC 2 = S IERRIA B
Kistie, FHXFH AR E St A A e B AR PR AN T S T AT

BB NTPARIT R M AR A FRIEA RS AR E, T 20194 1 H 18 HE#X
TR S Fa bR 1R ERIME A EME SN, REE N BB
B R FHERRR B KR

BN KR LASEAE L B iR 51 0 S5 U BRI B e, (A RIE R 4
—ERAF

&AM G AR AR R RI BT K, 7 E A B0 e S Jy AT
Y I A T 4 A ZE I

AR I TR R T

AHREHIE 2018 4£ 10 A 1 Hifg® 12 A 31 H k.

& E&FMAENR
4 TRFR i = I H AR — 8 T
e 519137
AT 519137
Y (Y LR TR
EE&a A H 2017 47 A 28 H

B AR 3 G A AL A5 300,038,205.16 1/}
AT G A TR s 1) XU ATE SR Jk 4 % - K T e L

BBt Hbr fili b, EE AR B R, SR EGE O S L
HEUE IR .

RIS, XHTR B R AT
HLET ) 80%. (EMLZIHR T, ALkl xE M s
TrEad . ERMEGR. gORER. MERR. T
AT R R S BEAT VRS 204, o0 o] Wi SR B 7 A B

RLTERNS T A T A AR, WA e FL R B
Bl fEf A RIS RS | Az
P . 2 AR R KR B 0 2
T T,

W 4 B

B2 jidk 15 11



i I B AR R TR A T B I & 2018 4R5R 4 TR

S DS L PRI et 7T

KIS,
REMike, mThmiinis, &

RS2 AL 2 R T BRI A
?ixfﬁ%ﬂ]&7j($m&1ﬁnnﬂj

HeEHA Bl E AR A

HEFEE AN TPRAT A A BR A ]

8 FEMFHEIRMESHERI

3.1 XEMEHER

B NRMoG
- i 1 3
TR (2018 4= 10 A 1 H-2018 &4 12 A 31 H)
LA O S 7t 8,620,977.20
2 AR 4,482,702.61
3 IIALF- ¥4 5 4 A BUAS AR i 0.0149
4 IR B B 1E 307,623,149.57
5 IR H: A A E 1.0253

T (1 Friddt e SHR I A RRERAT NGBS 5 2 & A IR, T 98 A 5kbn
e 2 7K T BT S

(2) AW C LB s fadt A AR W . BBl HAbN (A& 2 R a2
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 EEHERIN
3.2.1 ARG HESHBFEN KR RH 5 RIS B 2R i H
- ﬁ@i& W gibbas | kg b
B B K Bhpfez | kA | Bl ER | O | @-0
@ E46) HEEZ®
i xk=1H 1.48% 0.12% 2.91% 0.05% -1.43% | 0.07%

322 BEESRABURESHI R THAMENKREZ) KIS BANS BRI
R FRAF ) LA
Y M AR — A B g AR SR R BT A 4
Py A0 BB I K 2 5 2% P S R U 2 26 g s e A% LL ]
(2017 £ 7 H 28 H#% 2018 £ 12 A 31 H)

23U 15 ;W



i I B AR R TR A T B I & 2018 4R5R 4 TR

8.19%

7.28%

5.37%

3.46%

4.55%

3.64%

2,73%

1.82%

0.91%

0.00%

-0.91%

2017-07-28 2017-10-22 2018-01-17 2018-04-14 2018-07-10 2018-10-05 2018-12-31

|- sgEmE—EETEs — Lt
e AREEGEFR T 201747 28 H AR, A 45 TRIN A3 G (0 % IR 0% L A5 ik 2126
SERE Ty (2D BEVEREL (DU HBRR ] A R e i &2 ) .

8 HEARE

41 BRELHE (REESLEPA) FHN

A /\QJX: ﬁ YT
v | s @EZIK%ﬁEI’J%ﬁ; HIIR | AEB M -
1EHR H 1 EALHMN SRR

A HE M+, CFA. FiHHi4
%1 Ml N R FERGAE T . T
H4 ff Mariner Investment
LR Group LLC =4y
e IR o R A =L
S WD A PR = [ e U ek
ek i L g AW FE SRR
¥ FJF | 2017-07-28 - 9 4F #H, 2011 4F 10 AN
it At W EIEEEEEARA
I5 Ik A, JHERZF R R A,
&4 HEgH, PEEHE
;i PSS AN iP5 e~ 5 o (P
=4l e, PRAE [ e W s # it
TiE BRI, 2013 4 8 A
A J5i TR EEEmEER

#
EaN
=
i
-
(6]
=i



W E EIAE R W S RS R A 4 2018 E SR 4 TR

PRI . 2014 4 8 Higift
et EEL%%ﬁﬂﬂWh
ETF KA G, 2014 4 11
F4 H AT & @ L E e
22T, AT ETF &4
e Hi, 2015 4 12 Al
it 1T & Jm R [ U A 5 75
e &2, 2015 4F 12
a5t H % 2017 4 9 A FAT
I3 Ik W oE fa ot 8 R fR g5
&% (LOP) #4271, 2016
;i 4 HRATEE E—
=4 EEIT GRS,
i 2016 4F 7 H AT &
F4 HEHRGRESH,
2y il 2016 4F 8 H ATl &
e I8 I T — 4 8 i g7 5
SN G4, 2016 £ 8 A&
FEIR 2017 4E 11 A#ffEiEE
£k IR Rk i S A L
&% 2016 4 11 Hili(FiE
;i BiEE T (QDID
=] S4T, 2017 4E 1 Ak
T = AT & AR A
— 4 b fii ETF &4 7,
EFF 2017 4F 2 AT =
fii 7 W fFigr R a2,
H4r 2017 4F 3 H % 2018 4 6
2y il H AT & @ g iR
W B4z, 2017 4 3 H
JES D AT = I8 I 45
Jufit HeA, 2017 5 H
<QD AT E 1S BIRA
1) 3 HeR, 2017 7 H
&% HEC HEAT = W I AR — 4R
;i TR R B
=4l —EEHMEFEREL
E ., 2017 £ 7 H % 2018
JE 1 12 H AT S B
b BIRG 4%, 2018
fiit F 4 BT S EE
ETF FEFMFRELEEH,
e 2018 & 10 H il TifF
Z P, BiE FAE 10 4 HH T

#
(S}
=
i
-
(6]
=i



W E EIAE R W S RS R A 4 2018 E SR 4 TR

= BUN R ETF 421,
i 3 2018 4 11 Hili(riE
Fif5t BIESLFE RIS
7;%% ZH,

ﬂ%ﬁ

&%
B2
il
B
RE
A&
2B
1 Fif
H—
E
TH
I HE
&4
B2
=i
EES
EIT
fiigz
A&
72,
il
ik 10
T
Hh 7
BURF

{0

#
[op]
p=i
i
-
(6]
=i



& I AR —

S T I 57 IR S $ B 2 4 2018 457 4 AR Y

ETF

e

Z5i

iGN

F5

TFA3t

I ik

&%

B

SEUR

G

asell

oy

A F

ity

ey

Z5i

éi Wids, FEf3EE Ml A

ity ﬁﬁ%ﬁ%oﬁﬁ¢ﬁ

iy SE AT IR A BT

o A,xﬁmﬁﬁ%A“

o ECIUNHE S

. LS LTI IS

Eﬁé,iﬁi 2016 “F 7 H & 2017 ¢

i 55 10 H AT 5 WA i 77

e R iEH i T
. A R IH— R E
g;? i;ﬁ 2017-08-18 - 84 | fBIESLI. 2016 4F

i 11 e A A

s BRI RLRL, 2017 4

e SHiﬁEﬁmL%M

iy B — Emﬁﬁﬁﬁi

gt £78. 2018 4 2 AL

o T BB AR 5 I

ﬁ,}@ H&2H, 2018 4F 11

i HiE e i @

B FFA IS0,

T

it

#e

Zit

b

=i
H

b=l




i I B AR R TR A T B I & 2018 4R5R 4 TR

e
1
F5E
VAR
Ik
&%
ELi
L WESMEEESSH, HTIMHARESARAESH, STHHHEA M
WEZH: FEERERESLT, HAREH A BT H s A et gz H.

2. UEZFMOLAERRTHEARHE Y : B S INIEZRAT AR TAR R 5.

4.2 HENXREN AR ZESEEENTFEE R

AN, A EHENNFENE (PN RIS ENEF R S i) A
FAREHEIL BREERMNPE, AEWESHER . BRI 50 BAE HY 23 4 587,
BT R AR FH I G0 B AR 2 AT 8.

=

4.3 A PR GEHUH
4.3.1 NV G RHAT 0L

NARYEIE I 2 2011 SERATH GIEFRI 5T 2k B8 B A 7] 2132 Sy il B4R 2 L)
I RARESR, FFEE5ess | A m BB o Wb S5 R AN A P58 il B o il EEARRE 7 s 1 852
WL BIAN ETREER . 6% BEm gl R s FREUE EIES),
THBL FRFEHT BB L HPAT . ST S 3 BIE S A G 5 AN
RIS, 2w BB s oy Mk 55 UM ORAIE T 25 BB AL B BB RN AL, i IR ILAE IR AT
e EISNIE e ANEIIDY ke n P Wil R e A Qi) e

NN T A BB AL AT MBI, AR AT R R R AL S =
BHEER M SRR AT DG B 2 B AL A8, 2538 1) 2w LR, WP B AT AT S
FHrEMFE RN, RUEAIR S A A XN EH A A R e AR 4G .
4.3.2 FH I HAT NN R B

ARG WIN, RKRBUAT: AT A 58 S BN 2P 22 5 A a5 & 1 57 H 2 5

0

4.4 HEHNE SRR KRB IESHT

WU e PRt slb 59, AKX T A7, fteaim, ToIginEt—0 T, AR 1
H Ik AMr A =R B R /oK, T BT ROESS, MO, BlE
BB ) T, e AR SR LR, BURSCHE N AR B A, 1
Pty R IR0 Nl BhBtin, SR LI GTHEN AAL R D4R, (B R R4
IR LR DU AN D s O MG A BT Rl JE R A R R RS T
Yy IR AR G2 D9 1 X BF AT A7, DU [ N B2 T BOR S SRz i A

38 jidk 15 11



TR B EAR — 5 8 SR TR U R BOIES B S A 4 2018 S5 4 BT

FE SR Ik P LS 2 BRI 73 50 2 5 BEAT € [ FEHEA G B TMLF Z5AgPERE e, MR8l 1
AﬁﬂmM@iﬁoﬂKtﬁﬁ@,@é&hmﬂﬁT%,lWﬂiﬁmﬁ%Tﬁ
BRI B A IR, ARG 0T I, RN 5 i PR sers . AIRGite Ik
JHHIR, B ANE K Y PR AN S BTN AR AN AT, DU 1 T filias 2% H 1T 33BP,
10 - HIE T il R 47 56BP, Wiz & M4k [EMFUHE, R MTENRAS
FREBCR I G ANVESE, DUZRREAE  AUs Rl B8t prinlik, 5 BUEH — BT R
{5 I i as $$ﬁﬂowm>ﬁﬁﬂ§¢%Ef WIRRAZA PR, PO
ZEWLRMOE, T T g0 A AREE SRRV NG BTkt . RN AESL @RI A4S R, d%
il B ORI PR A TR s R B 7k £t

FEFRAGE TAT IR IRR, BB HE 20 SEA AT 545 R SR LA DL 24P D
AE BN RIERAC T A, Herias R Mgk, RN, ISR ARIK, &5
RIR, Gt Dim AL, RN ZE.

45 MEHAES KNSRI
WA N, 1 E IR L SV I K RN 1.48%, [F) 3V Gt EL A L HEUL 25 RN 2.91%.

4.64% 5 RN EERE NBERE S F 1 ETE i Y
AT AR WL T BRI .

& BREHERS
51 IREMRESHEHEHMN
e i & Go) ;ﬁzfi
1| AR sE -
Hrpe -
2 | FEdias et 372,461,509.20 90.59
Hrpr: gz 372,461,509.20 90.59
B SCFFIE SR -
3 | & EBEE -
4 | ERRATA I -
5 | KAREERT™ 25,942,478.91 6.31
Forbre S aIm I ) SNk )
el A




o S E AR T I 7 IR SR 0 B 4 2018 S 5F 4 A

6 | WATHHMEEHE &/ 2,747,111.99 0.67
7| HARB 10,000,611.62 2.43
8 | Al 411,151,711.72 100.00
5.2 HEMRIZATWA R BEERTHE
5.2. 1 REHRIFTW A RPRABRERRAE
REEE AR AR NFEA B
5. 2. 2 MEARFAT W BB ER TR ERFAE
AR FE G AR AR R R A HE i I 52
5.3 WEMRIEA RWE HEEF=IHE HHIR /N HEF AT+ 2 IR E R 5 A
AIFEG ARG AR KR FFA B
5.4 &G BRIZGF M RPFEFRRAE
8 W ARt Go) gﬁjii f’
1 | EXfbigs
2 | ST RN
3 | &Rbfiigr 60,653,509.20 19.72
Hodr: BURME SR 60,653,509.20 19.72
4 | ks 187,637,000.00 61.00
5 | Ak AR T 5 30,048,000.00 9.77
6 | AR 94,123,000.00 30.60
7| W (AR Hef)
8 | [AkAFH
9 | HAth
10 | &it 372,461,509.20 121.08
5.5 EMRILA RWE SEEF =R E LI/ HEF I ET 48 s 3 5t Bl 40
i 4 %
P | figEAes fii g7 44 K e (k) AVIIXIETOIN) FEEHE L
Bl (%)
1 180205 18 [T 05 300,000 32,688,000.00 10.63

10 i3k 15 I




o S E AR T I 7 IR SR 0 B 4 2018 S 5F 4 A

18 EHH
2 101801223 MTNOO4 300,000 30,219,000.00 0.82
18 74 % b
3 011802021 SCPOLL 300,000 30,048,000.00 9.77
4 018005 [ JF 1701 278,430 27,965,509.20 9.09
5 1480337 14 v 3% E %45 400,000 24,924,000.00 8.10

5.6 MEHIRIEARIE HEESF = HE AR/ HF BT+ 4 B SCRRES R R 3
4
AT AT IR AR B SRR -

5.7 REWIRIE A SME L EE =135 LI/ D HEF R RT T4 St R4 3 A
ARG HRRFFH SRR .

5.8 M EHERIRIEA RME HES T 7138 LB /NHEF K80 T4 BUIE S 3 B 41
AT EAMRE AR B

5.9 HREMIRSEER R KIBIEHIB 5180 i
5.9.1 MBEPARAEEH T K B K FF MR 0 40
ARSI AR IR AR R AT AR I B2

5.9.2 FEEHHBIRH BB R BUR
WIFEAREEER, AReASHRIEWI .

510 IREWMRAE SR BN ERH LR IF LA

5.10.1 A3 E A BT BUR

AR I B AU BT LB I ORME DY H K, DAIRTEE T 37y KBS SR 5 B 2 Sk i & 2 0E
FEG AR E M SN EAR R, 43 Nl A8 3 E U T & 280, DL
HBURE 7 frie 23 4L BB A 2

5.10.2 #REFHIARAE BB B EH G R A0 8 A
AT G AR T IR BB Y1 52

5.10.3 ZH BB R B FE VPN
A P AR I 4 R H R [ o T 0

H
p=i

211 It 15

\|



i I B AR R TR A T B I & 2018 4R5R 4 TR

5.11 HEHASWREME

5L A, A EH BN AT A UETF R AT EARRA M B BT LR &,

SAEAR S G ) AT AR B A TFE DT AT .

51124 G R RT T A4 B, O BB Tl R & & RIUE %I ISR i Z A i

=5
71N o

5.11.3 HAME=HI AR

Fe Es & (o)
1 17 ORIE 42 54,872.63
2 RESCIE Z7 7 K
3 IMAedie]
4 DAL eIRSN 9,945,738.99
5 JREYAT R I 3
6 oAt B UK
7 e 5% H
8 oA
9 &t 10,000,611.62
5.11.4 #REHRFFA KA T8 B r AT #8525 B 4
AT AR AR R FFA AT 5 A R T e 4457
5.11.5 #REHAARETT 28 B H A 7E Ll 32 BR 1% 15 i) 1 B
AIEG ARG AR KT B
& FHAEEHHES)
AL

AN T ST 3 <5 03 B0 A0

300,038,205.16

AR T ) < sl D

Pl A T S < R (8] 4 A5

AR T I AR 0 AR B

AR T ST AR I <5 03 A0 A0

300,038,205.16




i I B AR R TR A T B I & 2018 4R5R 4 TR

g ESEHEACHEAFRERBELAZSENR

71 EREEEANFEEESHTRIIER
AAR T IR AR A4

72 ZREEBEANZHERERERRERER ST H YN

ARG R e E AR EAA R SRR S,

8 HHE R E PR HMEREE

8.1 REHIN BB HREFEES O LHIEE BT 2058550

ﬁ:ﬂ: fl: %/\Aji
H U 4 B R ﬁmﬁ*gﬁ sl
Hrvs T
Fen) L | EmEsE | | e | wEG | L, | B
5 toonmt i | g | g | @ | T OAEL ) Ty
X ]
| 2018/10/1-201 2?0%8 B B 300, 021, 50 1004
8/12/31 0. 00 0. 00
A
TR, AT ii i Tl P 6 L Bl B 20% T oL, LT S B
IR R 2 T 6 4

I ISR ED NI Ui i U L I e~ B S - St G TES R SN I N T
R SRR B Bl R A 5

2 A IS ARG N EAUS R R RE S| Ak s PR R, kG BN AT RE
TCVE S N AR LA, < 57 DLREX 3 <y A N HOIE [ B Sk iy B A7 N FT RE e
LIS VG [ 45 A P e P 2 e A 0

3y AT H KB JG, AT RE 3 BUk & B A ERE SR PN A DA AT

50005 JuHI MR, g rRE R Hua a0, SHAME G AP &L e AR

FEE I o

4 FHAt AT B A XU o

Ak, AER IR O AT AN PTRAT B2 & 0 B 2258 B B AT G AR 1Y

5% F 1 5 J 2B B R H W B e e N HRS A ] e R B0 — B A R R @

R BG83 1) B AL H0%I , ANk g BN TR 281245 AR A JE B ik - O A 1 1) Hf
W 2 e N S

8.2 MM RE IR HMMEEFR
M E MG E A R AR KL T 2003 4F 4 H, b EE R G T A G B

EEHEAH.



W E EIAE R W S RS R A 4 2018 E SR 4 TR

M 2003 4F 8 TG, WEIEGEHEM T 66 AAFi4e . #E 2018 4F 12
31 H, M EMEHN NSRS T Y 747 (LTC AR .

2004 FERIFUG, W EE M T AFN QFIT (ERBEANIREE) KHAZ AN EN
SR T G AT R SR, AR 2018 4F 12 A 31 H, /ML S HIELE T 26 {270 A
BN

PERE RN BRI SR B A AE SR SR P EN, AR 2018 4F 12
A 31 H, e E A 80 KA 410 Jei I FESHESIUT THREEHA AENE
o & P R S TS RSB AR], #% 2018 4F 12 A 31 H, gEEEH
(IR 5B 25 P P A FEE S U 2 412 1278, 2010 4E 12 ), 55 B L S A TR A =4
AL ORBE AL G T R I O A R BN 2011 R 12 ), @A

Al ——EE R E I (FH) ARAFRIRAIE R S HERLE RQFIT (AR M & #8584
WUREEB ) W55 Hiks, ReE R EE NR MBS RBHE AR, 201242 2 7,
BEEEER (BB ARAm CHmERIT 7V E A RQFIT 5. 2012 £ 9 f,

TR AENEE BRSO NEMARE R SRR EHAL —. 2014 4 8 H, FEEE
BT AF R E WA EE R E AR ERI L, KU R e R S RS RS
2016 4 12 F, ¥ ik 4 4 PRAG PR ) Bl 4 6] 4 2 (R 5 56 45 B0 o 2 R HE Oy iy i R AR 5
EIRR RS TN

2016 4F 3 H, E WA SR (FERESHHR) 32 T &l S E A RA R <M
EWRE R B AR AT o 2018 4F 3 H, EANBEMAEE GERNKR) KTiEE
I B RVE R R A RO B UE SRR R A N T = I SV B R S —— =4
FEEE IR 2 0 U i B R 4

® ZFAEXHFEX

9.1 #EXMHEZR
() T IR M et Ve S i o S B AR — S 2 I Bt B AIE 2 45 8 0 < PR S A
() g & @ EAR— S WU IR B i R e A R
(=) g & @ EAR— 5 WIT R AR SR BB Ak 1 55 U T 45
CPOD g e 3 B 4 — 4 5 JT oo B IE o7 BB i 0 b
(D A IR At B ST e 0 2 4 T BT PR 2 ) 1 S0P

#
N
=i
H
o
=



i I B AR R TR A T B I & 2018 4R5R 4 TR

(75 #ts HA N I = B AR — 4 8 T UG B SR R S e e Fa e 4P 9 2 1)
BTN
9.2 It A

T R 2R B DXl M A el 0 M % 66 5 ARV ARAT Rl K 36 —37 R A E N
IR

9.3 ZEPF A
PR H T T AT PN AN A FRZI 2 )

BEBESEHEAWRAT
—O—hE—HA=+—H



