i = W S AL R RUE SR B R 4 2018 SE5 1 AR,

BEEHASARMRFEIEFREREE
2018 “E3E 1 Z=FEHRE
20184E 3 H 31 H

HEEFHEAN: BEEESEEARAF
EEFTEEN: TERRITROERAF
wmEEHAYE: —O—/\FNA=+—H



W B AL R RUE R B R G 2018 £E5 1 AR,

NN F & LR RIEAIR S P SORAMAE B BOC 2 iR S VPR IR B E

8 EERSR

KB, FFRTE AR RS PR e B R AE AN ) B &R 54T

RETENTRARAT R A IR A FREA R &S FME, T 2018 4 4 H 20 HE
T ARG PRI SRR EHERIFIR R A I EFENE, RIEE N EAFERRID
B IR FUERRR B ORI .

BB TRV LSS T B USSR AE B IE Yk B 7, (EANDRIERE

—E R A

B RN STFARILARER I . BT L, BEBE AR BB R AT N AT
20 ) T AR < B AR S U

ARG A 55 T RER 1
AEHIE 2018 4E 1 H 1 HiEE 3 A 31 Hik.

& EL&FMAENR

4 TRFR ¥ = 10 A A

e 004264

AT 004264

F&iatE I LT TR

EE&aFAEMH 2017 43 A 24 H

i AR S B B0 200,318,623.99 13

byt b TE A% J2 1l XU ) S it -, JB SR IR 4 0= K AR e 1
{8, J15SIlm TS LR E 3% BRI A
AHeG IS, TR R B L IAMIS T R4
BEPEH 80%. FEULZAIRS, ARG 0 2 A T

TR A W RO MEBCE. fREER. MERE. TN
DR 22 S5 - AT VAR 20T, 0 3 7 WA 7 S 5% 7 R B T 8
ST R AT S AS BRI, AT Y s FLAC & Ll

N&S a3 HIE A i FR Hli et 2
AFEG N igE AR Gy, TIUHAA A8 RH P R e T R

AW 28 AR AIE mipks, HRTRAEHNES. BENES, BTEK
R RS 2 T 72 it o

AL IN e RS AR A A

B2 ji3k 15 11




W B AL R RUE R B R G 2018 £E5 1 AR,

HEEA TRRAT A AT PR 22 ]

8 EEMFEIANESFHERI

3.1 XEMEIER

A NRMIG

, - i 5 A

LR (2018 £ 1 H 1 H-2018 £ 3 H 31 H)
LA s a8 1,987,826.27
2. SRR 3,819,216.27
3LV 35 5 4 43 B9 AR R 0.0191
4 IR B B 1E 207,845,364.09
5 AR E S BlFE 1.0376

T (D Priddk e Sdabs AR RAA AW EA 5 2 & 281098, TH A3 Sebr
e KT AR T A
(2) A s a P52 AR S ON . Besilicas . AR CRE 2 e EAES)

WSe 2 ) FHERAR 5 9% AR B A8, A A 9 A S Bli s in EA A 2 fe i A2 sh it -

32 HEEFERI
321 AMEMESHBFEIG KR LIRS RS B e & g
s ﬁ@i& N0 ﬂkéﬁtm%
b B KD Fbsez | B | MR | 06 | @-@
@ £ HEZ@
%k =H 1.88% | 0.06% 2.14% 0.05% -0.26% | 0.01%

3228 E &S FRAEBURESE LT R INHMEEKELF) RS FE LS LR R
RATF KL
B 8 GG AR R BRI T A 4
P78 BT E G K 2R 5V G P SR R IR 2 26 g s e 36 B ]
(2017 4E 3 A 24 H% 2018 4F 3 A 31 H)



R mE A

A i MU P G2 2018 AR5 1 AR

3.87%

3.39%

2.90%

2.42%

1.94%%

1.45%%

0.97%

0.4a%%

0.00%

-0.45%

-0.97%

2017-03-24

2017-05-25

2017-07-26

2017-09-26

2017-11-27

|— B EEm AR — LEEE|

2018-01-23 2018-03-31

E: AEEEFRT 201743024 HAR . e aRME, e H R eE FENGES
AW B 6 A AR AT 6 1 % T B8 L] Ik B & & R 28+ 3870 ()
BB (DY) $ 58 BR ) AR ) 4% T LA

8 HEHARE
4.1 E&%E (BELELENA) FiN
It A ZA T s
wi | s {£2K§%§&Eﬁiéjgifii,ﬂﬁﬁ WEFE MOk .
1R H 1 EALHM SRR
A HE M+, CFA. FiHHi4
%1 Ml N R FEAGAE T . T
H4 ff Mariner Investment
LR Group LLC =4y
N E IR o R A= L G
168 i WD A PR 2 = [ e U ek
MRk | F— R & i
| FE 2017-03-24 ) 9 #94,2011 4 10 HnA
AR W EIEESEEARA
I5 Ik A, LR R A,
&4 HELH, PE&EHE
;i PSS AN g5 e~ 5 o (s
=4l e, PRAE R e Wil it
s ElME. 2013 £ 8 Hild

b
EaN
=
piss

=




Em}

2o

G RE SR 3L 4 2018 4655 1

R4
LR
i
e
iy
B
W fiit
I7 ik
&%
;i
3G
A [
e as
fii %7
R4
%ﬁ

S
FE
Hiit
I5 5k
&%
;i
=]
ik
Al J5
P4
Aot
ETF
e S
2B
SN
FETR
e
&%
;i
L]
FE T
fiit
(QD
1) %

St

H,; g

’fffi: = J\_J\ Fﬁ%(ﬂ%éé

. 2014 4 8 Higift
E mL%%i‘%U@WM\
FRe 21, 2014 4F 11
H AT & @ B E e
A ETF &4
Hi, 2015 4 12 HilZdf
T & A
HE%3, 2015 F 12
H % 2017 4 9 A FAT I
GRS I
(LOF) #4247 . 2016
4 AR E s
EEI R EES .
2016 4F 7 H LT =
HEHRESRESH,
2016 4F 8 AT =
I8 I T — 4 8 i g 5
G4, 2016 £ 8 HE
2017 fﬁ 11 H et =
Bk e L,
2016 4 11 HiEi(riE
BiEEIC (QDID
ST, 2017 4E 1 HiE
HAT e = 3 AR W7
b ffi ETF 4248,
2017 4F 2 ALt =
SRR K 2 S L
mnﬁsﬁi%&ﬁ*

/}?'ffﬁﬂ]/@ = l_fﬂ‘ﬁ
é%ﬁﬁ%%ﬁomﬂ
5 AR Tl E o E
BRARGAH, 2017
7 AT E R
PR G S WA —
EEIFE. S IEE
H—EEHfrtss
SLIN

b

=i
H

=

FRE R




I &

B Alifit

i RS T AE 4 2018 458 1 s

=gl
FIE
JE 3

fii
ETF
e
LD
i
1 i
Ffii
I HE
&%
;i
i
(=8
fiigz
R4
2B

i
BIR
EE-
&4
SEEL 2
=i
J 1
RE
A&
2L
18 i
i —
i
TH
I 5
&4
L2
3l
HiifF:
EIT
fiigz

A

b

=
H

=



W B AL R RUE R B R G 2018 £E5 1 AR,

23,
[l 52
&
BB
fill

(A

i
E: 10 WEEHEEEeLH, HERAMEESEFANH, BAEHE AT
REZH: FEEREeRE, HARIRH SR H R A REZ H .

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

4.2 HEANXRENEZESEEENFEE KB

AN, A EHNNFENE (P NI ENE R R S i) A
FIFEHEIL. BREERNPE, AEWSHER S BRI JEU0E BN FY 2 4 57,
B R AR FH I G 0 B AR 2 AT 9.

4.3 A PR GETUH
4.3.1 RV G RHAT 0L

RIS & 2011 FERATH) IR BB B R A T2 5 i 8 S D)
MIRARER, FFER5e8 1A R BRI o LSS AR AT 22 S il o il EERRAE A 5 1 58
WL BIAN ETREER . 6% BEm gl R s SRR G,
TR WHFHT . BRI SZ ST ML GTUPAG SR 5 BIE S AH SR IR
RIS, 2~ " BB s Zp Mk 55 UM ORAIE T 25 BB AL & BB RO, IR ILAE IR AT
e EISNIE e s AT ke ne s Wil R e A Qi) e

NN T A BB AL AT N ME R, AR AT R R R AL S =
PO HR ] M SRR B AN XS B B AL 1l % 08 1] 2% ) LI, e B A8 AT AT S
FHrEMFE RN, RUEAIR S A AP0 RN EE A A R e AR 4G .

0

4.3.2 AT NI R B
AAREWIN, RKRBUATR: AT A B8 S BN 2722 5 A a5 & 1) 57 H 2 5

4.4 HEHNE SRR RSAZ IS

MG RIE, JTEREFEEE 2O — 28 BRRAE. 1-2 T a4y
PEME A, B TMb AV A G R 2017 SEHHILRE, BIETHr AR, 1-2 A3 8
PSRRI TH RO RIS, BT AN &5 S Fa b A P 1 v o 03519 I ) F) et SIS 40 S s Al
ST, mlpor TRYERHRAL, 3 Ak e R LU e 1, b @ R SE
JEAFEIAT T BT, Z5ralfens AL . WAKTT I, AT AR S, 2 H CPI
BUEE NI 2.9%, (ERFEO KA Rk ZETHA KT, - szt S8 Ak 1 U4 =]

7 ji3 15 11



W B AL R RUE R B R G 2018 £E5 1 AR,

W, [FIEMET BASE Tl S Akt N R ATEE, PP RIS M A FR B EH . —=F
fiigril i R BB B FRES: 1 H Ea) 10 4 E A e F M E AT 2 3.98%, —
FERN 17 4F R AR AN RS R T, @R TUHAR, —a2 17 SR SE B R 2
IR, FEmY e ZaE BAT, sIRmHEM. 1 A T2 3 ARAizi a2 H il
—WHREERR NATER, FELRNERETSINM SRR R T, AT E R FF
{RERTI IF 7HE 2% 4 230 F e FFER AR 55 T7 SRR T 4 Bt G 1T, 9% R R KRR SR 4R RFAEAIR AT
Mt 3 AE i TR G fdE ik e sl 2t , SMRIz=RRZESH, bR S
AR TR, RS 17 8 R BT, X T IR e S) . 10 A IE i s #e—ZFE TAT 14BP,
10 W EF il a5 2 N 4T 18BP. AT, HT— MBI DL iR Bt
XTEEB TR, HEEAIAE G IE A BOK . — 225 A 2 54K T 17 30BP A&
i, ABRRERR. BT, —Z=EERATT 5 T KU s ok, IR B
sz, EIHATHEMRESR, KNS ERPEGESE E BT .

AL AE—ZEFEARTE Ut I L 4E R 15 B IAHERC B, PRFFFLAT A AEA X F2 e
KF.

4.5 |EHAZES SR
RE I, S I S B E G I 30 1.88%, [A) WY 4t L LR AE I i 50 2.14%.

4. CEEANERETE IEFWH RATVEH R ERE

JEHE AL, Wtadr i KAV TR, (BRI, i s K B R
SHERFVWLERE T, 3 A% Nk mMisds B BA bR s, f5m 4 H2br st Rk
SRBYVE = CATEI D (2 = BN Y 52 oV i 2D VK 223 Ve T N 15 B O
BB AR SR AR A P T (BR300 B 65 [ RORT s 7 0 2 A R 0 P9 B oy S 4t
BBt o ARBR AT A 5 11 52 BROGH R B8 45 4 L3 il — RE SR, o L AT 65 R R 58 1
JIMR, O AR R BROE R . TREAE T35 S i Fr S, AR 2 bR
W™ AT IR B ELSTA IS A oE, SEIT A TTES . KI5, Tk
JPEAF m A, OrAE#E N TATIEIE, PPI CAES: TR A, CPI LR s B9 o BT 1
H RIS TeAb T 55550 B RN 51 5 iV A8 N R AT s THE I s 77, DRI 2R ok
AT RIS BT T IBERANK, B MBS R I SR g T VE A RIG 5 AE . —FERE M
ok, BT O e BN, SR R AR . AR BRI, 3RATIA
NFFEMRPAT B AT RS, B R R R, T E RS T Piah T
Ja % T2 5T Kl BRI LA P 38 52 By i) R S bR o A5 BT THD . B E HTE HAE RD
GEEAT MU AT BN S A (1K 7 180 ANAZ WA A A mRs AAOK 15 28 (0 S i A2 O
Xt BT OE TR OB, DA 15 F JC H e FR RS A5 H 03 76 ORr i 18, 5 F A
ZAEY HINBBOR . Fetits i, HHRBAT G KBS B d g N I= AT i iU, 5%
FEAIRIER S A5 2840 512 R R MR 5 Bl K 5 A8 S L 2 RS, B A o

38 jidk 15 11



W B AL R RUE R B R G 2018 £E5 1 AR,

AT A T PORARYE S AR E TS DL, R A, MR SRR 1045 H A
ML &, RS SRR S . XS 5N S, e, Pk v EEZH/ 1.
BEA, R 2 S A% 2 145 FH B A T XU

4. TR G AR STFE NBERES T 1 ETE UL
A G AR T IR T BRI .

S BBEHARSE
5.1 MEMRRESB=HEHF MR
. L IS B
75 I H SE (6D SH (%)
1| Bl $e st
Hr: 5
2 | BEDEW B 265,353,000.00 95.35
Hrp: fiize 265,353,000.00 95.35
AYRES &SRl
3 | HEeEIEE
4 | GRRfTAE SRR
5 | ENIRE SR
Forre S ) S Nk B
LRl e
6 | AT R AT ST 6,452,298.33 2.32
7| HAhwg 6,484,638.70 2.33
8 | &it 278,289,937.03 100.00

5.2 EMIRFATW I RHRERKHE

5.2 1R EHIRBATIL L KRR E R R A S

AR GAIR G IR RIF A .

5. 2. 2 MERIREATIL P REOB BB RE BT A S
AR GAM G IR AR FF A BB

5.3 EHIRIE A SMHE G2 ST E AR RIET 42 BEE S R B 40
I AR IR AR A IR



i B A AL R R TR BB R B 2018 4RER 1 TR

5.4 HMEMREFF P2 RNGFEREAS

o » . b 3 T P
75 fie 75 i A AfRME o E L (%)
1 | Xz
2 | RATESE
LRtz 188,053,000.00 90.48
Hodp: BURME &R 188,053,000.00 90.48
4 | ki
5 | il ke AR S
6 | HHASEE
7| W (AT A D
8 | FEDLAFEH 77,300,000.00 37.19
9 | Hith
10 | At 265,353,000.00 127.67

55 EMREARNE SRS T HE BN HEF R AR R A

ISR

F5 AN L] 55 2 FR = (5K N St A (OT) FEIFHE L

(%)

1 170205 17 [EJF 05 700,000 69,307,000.00 33.35

2 170206 17 [EJF 06 600,000 58,842,000.00 28.31
18 B L HAT

3 111892299 CDO26 400,000 38,652,000.00 18.60
18 YL F4RAT

4 111814009 CD009 400,000 38,648,000.00 18.59

5 170413 17 42 % 13 300,000 30,027,000.00 14.45

5.6 REHREARME GE ST = HE AR/ HEF BT+ 4 B SCRRES B R 3
H

AT G AR T IR AR RFAT B SCRFIER

5.74%k & BIR IR A o 5 2 S HE LA R/ M HEFF BT T4 S &R R B4
AREARGEHRRFARER.



W B AL R RUE R B R G 2018 £E5 1 AR,

5.8 MEHARIEA SMME G ST 135 LI R/NHRFF R T TL48 AUE S 5 B 48
ARSI AR IR AR R BUIE

5.9 MEMRAEEBR R KBTI 5 180 i
5.9.1 MBEFARAZEHF K B F M1 m B 40
AT AR T IR AR R AT A 301 0

5.9.2 AEESHHE BRI EBUR
RIEARGER, KEEASERIBIARAS

510 EMKRAESRENERY L ZF LA
5.10.1 A3 E A B R EBUR
WAL EER, AREAZHEGUNZS .

5.10.2 IR AEE BB EH M 52 K- A48 25 B A
AT G AR AR AR A EH Y 5

5.10.3 AR E MR RBE M
WIEAIE G A, ARSEASHEGRPELS.

5.11 BEAATHREME

5.11.19R 75 1 P A 5 B 118 HUARATCD026 (111892299 (¥ A& 4T N\ -T-20184E1 H 29
HA®FR, B BT AT R0 2 SR 5510 e s AR S5 ), e b [ R B 2 95 B
EIRTIE3230 e AR

XPIZUE SR B 0T R SRR 7 B U B : 201748 LR RNV AF BRI 2 Ak T8 /K7, 45 F RS AR
i, FIRWRES, RHAERKERE . S AKE S E B P 35 Rk iR,
ZUETF AN NATE B I SEPR A B H 5 o

HAR AT RAT AR B P30 57 A A B AR S gl H AT — N 28] 2
FFlLJ\\ I‘IIJE/”E/JELIN

511 2R B &R R AT+ A BT, A B0 T R S5 (R A E % 10 I 52 2 2 A

o)
IS0

5.11.3 HABE=HI AR

i R & (o)




BT £ AR S5 3

& 2018 £F57 1 TR,

A ORE <

O ISIE Z3 77 5K

2 JBEA

USRS,

6,484,638.70

JSZVAT HE K

HoA SR

e H]

HAh

O o INOjlo |~ WOW|IDN|PF

#it

6,484,638.70

5.11.4 #3 BIRFEH HAL T 8% B3 0 v % 4555 B 40
AR FE G AR A5 W R R R AT 5 B 1 mT S 57 5

5.11.5 REFHIRAT T4 B = P A ETRIE 52 PR A% L A i B
AR IARRFFA B

& JTHAESHIE)

AL Ap

AN S AT A < 0 A

200,138,590.66

AN Ak A I 4y 0

200,016.09

Pole AR T I < LB ] 473 0

19,982.76

AR A R AR B A

AN S AR B < 4 A

200,318,623.99

g ESEHEANCHEFReRELZERR

71 EREEHEANRFEEEESHBRINIER
ARG WIS AR R A S 4S

12 BEBBENZHAERRERELEE 5 A
AR A S E BRI A R e R A S,

A 12 T4k

\FF
&
p=|



W B AL R RUE R B R G 2018 £E5 1 AR,

8 HHREE RO AMEERFR

8.1 MEWIN B — B FEF A E S M AL BT 205815 5L

AR A R A
H U T 4 B R ﬁmﬁ*gﬁ%ik
Hri TNy
Fesn] .| kB | | e | R | L, | G
5 | boonmnti | o | mm | om0 | TOEEL ] Ty
X I
200, 0
WLt | 2018/1/1-2018 62. 00 B B 200, 062, 00 99. 87%
/3/31 0.00
0. 00
R A
TR, I e B T B T (i L S S 20% T L, T FE S8
IR R 2 L

I 2SR E DN uie S Ll G e B S A St i T ES R PN i A N T
I A PRI B Bl R A 5

2 AR N EBUS R T RE S| R A sl e R, S BN AT RE
TCVE SN AR LA, < 57 LS 3 < 0y A N IR [ A, Bk B A N RT RETE T
T IS [l RE A ) 2 S e <47

3y AT E KB G, AT RES 3 Bk & B A EESE PN+ TAF BT

5000 5 TC X, el RE mimEedualE i, SHMEEEIFE LIRS AR

EE I o

4y HAbTETRE AR o

TN, BB IR A R N TR (5 0 B 2 220K B B I A 2 < A 1 50% 51
AR R B L F I B e N B A AT RE - B BB R S e U e
1 B B I 50% I, AR FE B H N AT HE A2 AT NS AR < <y B L 10 FR i R
Bl N

8.2 MBREF VK HMEERFR
W EEIE S R A T ROLT 2003 4E 4 H, S o HESRAE SO AR A 3
SN
M 2003 4 8 HIF4R, &G5O T 58 RASERS . % 2018 423 A 31
H, s B A S 4 B IS I 504. 82 {2t AR .
2004 FERIFUE, WEEMTATN QFIT (ARSI EE) KHALZ N EN
HME R H AT G, #% 2018 4F 3 H 31 H, H¥E& ) Jigob & Hp i
40 fZTE NIRRT .
TERE RN TSR E S AR fi A AE S S B BN, A% 2018 4E 3 H
31 H, &R 80 KA 385 ATV AE SR ST TR E A MERE

b
®
=l
P
o
p=|




g

Em}

i T £ 20 R ISR BT A 4 2018 SE5R 1 IR

}

HURRE & B P B 55 BEAR IR S A R, BiA 2018 4F 3 H 31 H, i EIBE LK
R B 25 P B PE A EL S UBSEET 427 {20, 2010 4F 12 A, I EIBESE AR A 78
SRR S R N BRI, 2011 45 12 H, BEEEETA
Al —— i E W E R R AIRA ARG IE S AR ROFIT (A& 54
UMD W55 Bits, ReB ARl AR ANR MR SRBEANIUEF 1. 2012 42 H,
EBREH BB GRam CHERT 7 E A RQFIT 5. 2012 £ 9 f, $1[H
RIS A SN E BES N EMRR SRR ERALZ —. 2014 £ 8 J, iFEl%
B Al R E W el Y P A A E TR, SR SR R S A RS
2016 4F 12 H, 5 58 548 B PR 7] 454 [ AL 23 (R IR ik 4 PR R O i i A 97
EARB I I BN

2016 4 3 H, EWAUBIH AR (FEIERIR) BT e @RS FHEARA R «H

EW R B B He AT .

® FEXHEF
9.1 £EBXMHEZR
(—) A EE R S v B ST & S G A Al 51 25 B IE J 4% T R 4 1 S
() W& IEE A AL G o 2 RIS B R S I A [F)
(=) 5 @A A e B S 4 7T 3 S AE S5 Ui 1
(V9 i & @ 5 A 2 7 BUE 7 4% 5 3 BB P

(D A IR et B S 0 2 8 AT R ] RSP
(3D i JA A i o J B 5 20 5 7 B UIE SR BB B e AE AR e SR BRI 5 T

9.2 Fmih &
TR A X I K M A B A MR I 66 5 AR WARAT 4 ph K E 36— 37 E AR & A
TR AHHE

9.3 A
PR E T T ARSI A TRZ) B R

#
N
=i
H
o
=



i B A AL R R TR BB R B 2018 4RER 1 TR

BEEESEEARAR
—O—/\&#NH=+—H

215 i3k 15 I



