LI 5 M TR 15 5 R B S 0 6 2022 455 4 I 5

¥ EIE B 5 SEHAHOTBUR A 5 B R AR BHES %
#HE
2022 4E2E A MRS
2022 42 12 A 31 H

ZeBEN: BEEESETHEARAR
EEFTEEN: ARRITROERAF
MEXHAW: —O==F—H=+—H



el _EAE 5 SR T BUR U 5 BT TSGR BUIE S L BT 2022 SR 55 4 TR

8 EERSR

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

BEFE NHERATR M AR A RIS AR E, T 2023 421 H 20 HE#
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

AHRERIE 2022 4210 A 1 Hig® 12 A 31 Hik.

& EE&FAENR
AL W5 18 _FAIE 5 A B T BUR 5 ETF
W e 5 47 157 ETF
e 511060
AT 511060
e S A (Y A2 5 BUFF TR
EE&aFAEMH 20194E 11 A 7 H
i AR S B B B0 5,686,285.00 1/

i aAER

AT o B BR R TR AL, JE SRR I (i 85 5N ER 27
REME/ME, AR B G B E R 5L ST R
S 2 8] (1R 250 R R O 125 5 PR 48 W EL AN I 0.25%, £
ER R R ZE AT 3%.

A ONIREE G, KR R R AL St
BILHEHATERER . 2t T T i sl PEAS 2 BRI R
SR HAR R, bR B TR BUd 73 S I i 77 e
PR ORI, R RN W] AR i 75 S itk
A IR 0T R EAR G AR, XHR B AT IR
B X ARR IR RIGTR, AR EEREIE R A
PR a2 sems . SRJE A B AL 5 BT Bt

%2 315




el _EAE 5 SR T BUR U 5 BT TSGR BUIE S L BT 2022 SR 55 4 TR

ITHHEH,
V&% e Ak 1 A 5 T BUR R Bl e

A e R T O E, HAUR e S AUy XU KT
RTBCEEA S, WEHNEE, mTHRMmgEe.
IR AL 2 A A AR E THagk e, KM R R i g, BRI
EAE 5 ST UG e A HXR a RE R S AR Y
TRBUIT RAE R 5355 117 37 4L B0 R A e AR ALE AR AL o

S A SN W e B A S A R AT
HEIEE N TR ARAT IR A IR~ 7]

8 FEMFHEIFNESHERI

3.1 XEMEHER

B NRMIG

. - 5 1A

TR (2022 410 A 1 H-2022 412 A 31 H)
LA S 7t 4,303,249.81
2 AR -848,075.96
3L T35 5 4 43 B9 A< R -0.1512
AR I B A 581,437,697.87
5. IR H: & A A E 102.2526

e (D i SHR i AN B R NAWEAS 535S sk L th A2 G SEbr
WL & K- B T B3

(2) RO LIRS FR I SA RSN . BRI AN (R EA RIMERS)
WAL & D TSR AH O B FH 5 B AR 00, AS SR D9 A 0 2 SR B s in B AR 0 28 e (B A2 il it
(3) AEE T T2019F11HISH AT T ESMHHTE, I tEIh100:1.

3.2 EEHERI
3.2.1 A#REHESHBAEE KR KIS FHLS B R R I 8
T ﬁs@ii& gt | kg b
B B P BhpfEZE | Bk | Bl Es | O | @-0
@ ESAE) HEE®
i xk=1H -0.15% 0.08% -0.72% 0.07% 0.57% | 0.01%
it £ H 1.18% 0.07% -0.15% 0.07% 1.33% | 0.00%

% 3 U3k 15 7T



el _EAE 5 SR T BUR U 5 BT TSGR BUIE S L BT 2022 SR 55 4 TR

ik 4 3.00% | 0.06% 0.37% 0.07% 2.63% -%-/001
2= -0.01
=4 10.15% |  0.08% 2.75% 0.09% 7.40% o
S-Sy Ciks . . . } ) 001
Nk T A 11.26% | 0.08% 4.09% 0.09% 7.17% o

322 BESEFREMURESHTRITHFHEEKRRZ) LES RIS B E AL
AR M LB

I3 8 _EAIE 5 AR T BUM 5 AE 2 BTGB HOIE 7 42 BT R 4
A0 R AHE I 1 2 5 M 257 P e R U 28 26 g sk e FA4 0 LRI
(2019 4E 11 H 7 H% 2022 £ 12 H 31 H)

12.06%

10.85%

9.65%

8.44%

7.24%

5.03%

4.82%

3.62%

2.41%

1.21%

0.00%

2018-11-07

e AESEFET2019F1A7THAER. #HREERME, FEeaied AR
NH ARSI B IAE RN AT e ) B I L] OB B 6 5 [R5 J

BB

2020-05-16 2020-11-23 2021-06-03 2021-12-12

|— 8 ZiE il sa S BRT fRETF — b |

2022-06-22 2022-12-31

(op]

||

P (D

CPOD 505 PR o 25 I EL 451

8 HEARE

4.1 RELHE (RELELH/PMH) fFHH

5 4 3L 15 7T



el _EAE 5 SR T BUR U 5 BT TSGR BUIE S L BT 2022 SR 55 4 TR

At B S SRR iE 2 M
o | ms FEAEEHRGL2ER | iEHM _

FHR H EATH A SRR
i+, CFA. FHH R4

Mol R EAGAIE TS . T
ff Mariner Investment
Group LLC (& 4:fhsy
P B AL 3 (-
WD A PR 2 =] [ e U s
5 5 1A FT SRR
W, 2011 4 10 HmA
WEBEEEEARA
H, JHERF R AR,
M4 EHIMELS . fi
SR L, AT
TE WS R R s
Reialt. 2013 4F 8

H % 2020 4F 7 H{LilEE

A MR M ELH, 2014

oy 8 H % 2019 4F 9 H 3

R 11 & 18 2R 2= 1 ) 220

¥, TR T, 2014 4F

[i] 7 11 A AT = L

PRk | ks Al AR T ETF (BR
T | gy | 2008107 ' B | oy g m - i 92
psgisy ETF) R4 248 . 2015

Hefot 12 HEMEEE S

I3 3k Fe I U i fii 7 2 & &

% FH.2015 4F 12 A % 2017

M. 7 H T E E R

WA S (LOF) #4
2, 2016 4 4 HE
2019 4 10 H it s
W—FEEHREEESL
P, 2016 4F 7 H & 2019
10 Hifbil s E'E
FEIR ARG L. 2016
8 & 2019 4F 10 A
HAT g = ¥ F —4FE
Fids (BN =
F i) 4L, 2016
8 HE 2017 E 11 A
HAT Mg = W I 25 fi o5
G4 2016 £ 11 HE
2019 4F 10 HifefEilB =

bt
o
p=)
O
—
o
p=il



el _EAE 5 SR T BUR U 5 BT TSGR BUIE S L BT 2022 SR 55 4 TR

HE T (QDID 4
2P, 2017 £ 1 AR
2021 4F 3 H 3Tl = @
AR LA ETF 4
G4, 2017 2 A2
AT g = 36 g A £ 55
G4, 2017 3 AE
2018 4 6 A e/l &8
BRMGFEEESHE,
2017 4 3 & 2019 4
10 H ATt & 8 3m A 4
LA T, 2017 4 5
H % 2019 4 9 A FAT I
BiHEERE (WEE
YR 300 FREUEER)
Hegm, 20177 H
% 2019 4F 9 AT E
I8 I g — 4F E T it 2R
CHL N ¥ & 8 i A 5
). i E B R
TR &4, 2017
7 HE 2018 4F 12 H
AT W B R M VR o
G4, 2018 4 4 Aid
AT & e = e T
KR4I, 2018 4 10
H AT = i _EAE 10
SRR T BUR 5 ETF 2%
S, 2018 4F 11 Al
HAT g = 10 54 =F 2 15t
KEELT, 2019 F 1
HR MA@ EiE T
HAMfrEELH,
2019 4F 11 H 3T
BB _LAE 5 AT
JFfi ETF &4,
2020 4 4 A% 2022 4F
08 H HefLifs & d iz i
MR ELH . 2020
7 AR EE L
UEFE R R fo ETF 2t
G4, 2021 £ 7 Hid
HAT g = A R A i 27
e, 2022 43 A

bt
o
=
O
—
o
=



el _EAE 5 SR T BUR U 5 BT TSGR BUIE S L BT 2022 SR 55 4 TR

AT = I E 2 —4F
iR KRt &4
i, 2022 4F 7 AT
VB R E A AL ETF 5
G5,

it FAERELSEMOA
FEHAE . 2017 4F 7
HIMN & w5 45 5
HIRAA], PiAE R ek
s BIF 3 B ] A 2
A ST it i
BR | AW S, 2022 F 7
IR 2022-07-18 - 5 4 HE&@%@LE5%
A WM UM ETF. i
. B FAE 10 4EEIH Y
B ETF. 518
WER R a7t ETF.
W OE B bR R R
ETF. & 8 ik FE fh
ETF &L,

e 1 RSN E LRSS, HARHREESSFRAEXH, BEHHEA M H
wEZH; EEEREeS, HATIRHIHA ST H A M ke 2 H.

2. UEZFMOLAERREITHEARHE: A S INEFFAT WA R TAF IG5

4.2 BEAMIREHARE B EENTEF IR

A A, A BEANFIEME (P NS ENEZ R S i) oAb
FRALAEM e A FRIME, AEWLEM . BB R s #NE H 22 8 5
BT R AR H I G B AR 2 AT 9.

4.3 A VPR GETHHA
4.3.1 NV G RAAT O

WEIN, A AR TR ENE R T AT S AR E , B IRA A R B B A
R B EAEARAL BEF AT RBTORIE . S Z AT o LGVl 45 15050 8 BTG s AR
BRIDTX Ry o S BRALE LA IR A A A I ERAT RS S, PRUEAT
A2 5y ) B IR AT A SE L

I, AFSHECT A SR AL A BRI R R . R IO s R 2 R
BEAT T b, JRREE TIELLIUANFEE N . AR EE T HN 3 HAL 5 HND
N E)VE AN R BB AL 7] R 28 20 AR A, 0 JLadkAT 17 95% EAE X I, Rt 4 0
M T oAkt 45612 EE TS DA Z B RBRUIE S8 sTitE . 5 S

BT 315



el _EAE 5 SR T BUR U 5 BT TSGR BUIE S L BT 2022 SR 55 4 TR

BARPR SR S FIWTR BAFAEA AP 5 BRI G AIE I T RE o SRR, Rty WA 2 =)0
PEEEHE R T, AMFER R IE AT
4.3.2 FH A HAT NN R TG

ARG WIN, RRBUAS: AT A B8 S BN P52 5 A a5 & K 57 2 5

4.4 HEBHNEESHBR T RIEFZEES T

4 ZEEENETT RENREETI IR SR BRI, 5 5 1% B R B DR BUR
SR PR S RS 500 H M IGO0 MR A BOG K s H =5 2%
TEBUR R [ s, FHORBURMGEHE , (EAT MV IEATH IR A WP o 5 2% 52 2% 15 52
MRS 7. KT, R E RIS, WA s AR, CPIAR&KIE
AT 75 PPI 32 RIS [F] LU fh . TR MR 7 TH, 4 FREmsh M 4ERE S As,
JAT 4T FvE 25bp, BT KRR AN Z) 5000 120 WA B SR 7 K TH R i 2 B 7 1
RKITe MPFRHTE, FEVIETE MTIEER, firlaR/ME M7, 2 11 ARk
B i ), M= BUR KIR SR, 457 E 559 I PO g 1%, B AR AT 38 7= i H
DU e 1] 5| R ORI G, iU aa Ze R . R E N2 N BT, &5 T
TTIESTBEINR, iU KR FAT - 275kE, 10 I E il a6 % Rt 247 7.5bp.

M7 7T, 5 SEHAM T 5 R sk 2 gk X It — i T & T A A
5 A HAH 5 i A AR E A ERAE 5 AT, IR FATHIEH . 4 2= 5 S
Tl aE R 2 iF BAT 13bp & 2.83%, 5 5 FIHEG A ZE RilER Thp & 19bp, 5 3
S I T A5 A PR R 22 Bl 6bp & 14bp.

TERTREIE G, AREESIESIFER BRI, KIEHA ST EE, 3 RE
Pt 5 P S R B ARZE

4.5 |EH ARSI FRI

I, AR EIE KA ON-0.15%, RS U B AR G 2 0h-0.72%, H4
FE R L ST LL B HE 0.57 ANE 70 R

461 H RN E ST ANBERES T #ERE RN
AT AR WL T BRI .

& REHAGRS

51 HENREEH-HESHMR

A 4 B

2 7 S G
FS HH SR LIT KL (%)




w3l _EAE 5 SR T BURN U 5 BT TBGRIR BUIE S 3 B

2022 5 4 A

1 | B

Hr: -
2 | BDEWR AT 552,874,535.35 95.04
Hp: fiizy 552,874,535.35 95.04
B SRR -
3 | mEe R -
4 | SRR SR -
5 | KAREERTT™ 21,992,158.91 3.78
Hodre SEWr IR )RR B )
ol LAY
6 | BATHFMGHET &A1 1,837,834.23 0.32
7| HAhwg 5,040,143.06 0.87
8 | &it 581,744,671.55 100.00
5.2 EMRIZIT W R RERFTHE
5.2 1 G ARV KRN R ER TS
RES ARG AR KA RS
5.2.2 WEHIRFATIW A KRB RER TR ERBEHE
AR B G AR A AR R A M IR i 52
5.3 | E BRI A RUHE S ES T F=#E LK/ EEFRRT 2 R R T A
REES ARG AR KA RS
5.4 & BIRIZGF M RPHEFRBELE
s R At Go) gﬁsz; {f*
[ 2 fii 77

2 | RATEE

3 | SRR

o BUK

Vb it

4 | IFE

5 | Ak R B

6 BSR4




el _EAE 5 SR T BUR U 5 BT TSGR BUIE S L BT 2022 SR 55 4 TR

7| Al (AR D

8 | [AMkAFH

9 | HAh 552,874,535.35 95.09
10 | &if 552,874,535.35 95.09

55 HREWIRLEA RPE SBEESF = HE HFIR/DHEF R T LA R R R4

i i 4 %

5| s AT | BE (K ASHECT) | PHEHEL
Bl (%)

1 109878 22 HJK 34 480,000 48,298,454.79 8.31

2 101746 22 W 22 380,000 38,722,458.08 6.66

3 160593 20 VL% 02 300,000 31,524,632.88 5.42

4 101224 22 b3t 07 300,000 30,686,367.12 5.28

5 171293 20 VL7 19 300,000 30,538,200.00 5.25

5.6 MEWIRIL A SRAME 5 BEE T 3E LI K/ HERF RIBT 48 B SORFIESF B
44

AR AR AR R B SCHFIETR

5.7 MERIRIZ A SAME 5 ZE T 5E LB/ M HEF RIRT .45 5t SR8 B A
AREAMERRFFA ST EIR

5.8 REHIRIE A SAME GBS T3 E B K/ HEF BT R A BGES 3 9 4
ARSI AR IR AR R BUIE

5.9 HREMIRSFEER R KIBIEHI B 5180
5.9.1 MBEPARFEEH T KB K F MR x40
NI AR AR AR R AR 191 5%

5.9.2 AES BB BAHI BRI BEBUR
WRIEAREER, AREASERIEWIT S .

5.10 MEHRARE SR ENE G RSB ULH
5.10.1 Z<HAE R RIETEBUR

210 jidk 15 1T



el _EAE 5 SR T BUR U 5 BT TSGR BUIE S L BT 2022 SR 55 4 TR

WRIEAL G R, AEEASZHEGMELS .

5.10.2 REFARAE BB I B FUHE K FKF- A8 20 B 48
AT G AR T IR ARG B UL

5.10.3 Z3H E R R B F AN
WIEAREERF, AREASHEGNHRRZS.

5.11 B BHEWEME

S5ALAMRE AN, RIS TR T2 UEF 0 RAT B IR A 3 T L R
BER gt H AT — N Z B AT 5T RIEIE.

5.112AF SR MR M S, WA BRE T A S A FHE &% 5 E 2 AN

=)

2N o

5.11.3 HARBE=HI B

75 4R & ()

A7 H PRIE 4 3,309.27
IR Z7 76 K 5,036,833.79
U -
IR S,
AT HR T K
oAt SBGR
FHoAth -
it 5,040,143.06

O N (01|~ WIN |-

5.11.4 & BIARFER KIAL T 55 30 0 v #4555 B 40
A FE G AR S AR R FF AT 40T 3 B0 i AT B 4155

5.11.5 #REFHARAT 44 B R AP A AETRIE SZ R A5 L Y it B
AT G AR IR AR B

& FRAEEBHES)

BAT:
AR HAHAW] I 4 1 AL 5,476,285.00

11 i3k 15 1



el _EAE 5 SR T BUR U 5 BT TSGR BUIE S L BT 2022 SR 55 4 TR

AR B 4 ) 73 A0 410,000.00
P AR WA 4 S (R 4 2 200,000.00
AR HAFE 37 A2 B 4 0

A HR R B AR JE 4 4 0 i i 5,686,285.00

g ESEHEACHERFRERBELAZSER

71 EREEEANFEARESHTRIIHER
A I S PRI A

72 BREEBEANCHBEATREIFEESTZYH
A T I e BN RIS I A B e R A

8 HREERROIMERER

8.1 MEMAN B —RHERAE S FIE R BT 20%K1F 5L

N . ﬁl:/ﬁ: ft‘ ﬁ{\li
e Has E*j}fiirﬁ
ik RS
S WBIAEIE | W | Rl | RS | L., | G
— 2 ﬁ
5| oot | o | pm | @ | COEE Ty
1 ]
2,605,
1 2022/10/1-2022/ 147.0 ) i 2,605,147.0 45.81%
12/31 0 0
WLk —
2022/12/30-202 ' " | 380.0 | 260,000. | 1,170,000.0
1 b b 1 o
2 2/12/31 008'0 00.00 00 0 20.58%
R

AN, AT AL BB O AL 1A 2 BT 209 A9 15 00, H AT e 35
FRIRF AT DS 3 B A .

1. SRS MARA NG TP, TRE S DR B Jk Sy B N K EUE B 11 5
I G VR R B Al R XS 5

2. AR A N EUS R AT RE S| Rk s AR, Sk B AT RE
TCVE SN AR, < 57 DU 2 <y U A7 N BB [ i, Bt e A7 A\ Rl RETE Tk

12 jidk 15 1



el _EAE 5 SR T BUR U 5 BT TSGR BUIE S L BT 2022 SR 55 4 TR

S RE [R5 1) 4350 3 440 4

3. HAMA T E KRB R f5, nlRes SEULE S T i E IS ﬁ%A+AIWHﬁ?
wmﬁEMH&,% e G #a/E . SHMMESEIFE LIRSS

=¥ rﬁ ﬁ/

4. HAthnT g R XU

e AR P R R D (Rl B R A8 S R
8.2 MBI EE RENIMEERSE

e B S EEA AT BOLT 2003 4E 4 H, & E E HERHE SO A
LN

M 2003 4 8 H I, #EIEAEHEM T 109 R a5ie . 2 2022 47 12 F
31 H, e ME I ASFHEE T MRY) 1410 2 AR TS

W I 2 E RN R IRAA S R g A S R SR R N, R R
SERPRFE BN SRR EE AT . 2010 4F 12 A, I EBESE AR A A4
AL RBE L G R IO N AT B . 2012 4F 9 J, PERKSA S
Bl & IBEE S N RS B SR AL —, 2014 4F 8 H, iFE@AE FAF L
W IR R P A PR AT IE ST, SR R e S B ERSS . 2016 4F
12 A, Wa@EsEHEARA T M E SRS E SRR AR R L RS

2019 4F 3 H, g & @B /Ry piR A B R A IE S 4% 0 B 6 T T AU A GIE
FRIARD) BT 5 Y i [ R b W R R e AR R R A0 i ) R A
2018 FJE AR I R . 2019 4F 4 H, IR IR /R V20 R S Y A ke IR TR AR BT

SHRUBE 2B CREREZR) A RIS 43 BIVEiE R 75w i E S 40l
G AR GRS B R AR B G R S N i E S e g B 3
—— G B RIGMC B ARG (ZAEWD. [FIN, R IBESEIHA R AR RE (L
UEZFR) SN m T EES S SRS MK ESE A A2,

2020 3 H, W (P EREF4R) TS+ -B i v B ol A Ve 45 SR e,
Y T R AT PR A 1 SRR G R, g BT RV R A B R R I S

G HRC TN UR & B R M S A e . 2020 4F 7 A, B ( RiESR:
W) FIE LIRSS L IR, R EESE A RA A IR G R E
B ARIE S E AT, W EIE N TR AIRAENER T &Rk &3 S MR &

R =,

13 i3k 15 1




i il EAIE 5 SR TT BUN 158 5 BT T8GR BUIE - 50T 3 6 2022 425 4 iR

2021 4F 7 H, i &8 A T GRS BOE R R S SR S MR & TS
I, 2021 £ 9 A, B CPERESIRD) EIR0EE )\ B 3 4l 42 215 1%,
W B T P T AR UR B ANIE SR BT B 4 SRR = A T R & R SR M e A B 4,

2022 £ 7 H, i EESCR RS R IEE B IR A AR &R GEFRNR) 4
R AR MR RSB BIR A B AL 4. 2022 4E 8 H, iRl N TGRS
ROEF R TS SRR CRERERD) AR I« FAF I IR & YRR S M 4 A e 6,
W B T U SR B RO TG B TR A AR SR 0 B G R S T G R & RRR S A 4 2
B, 2022 £ 9 A, W EBEFEIRTAMAC HEN2021 5B ORI 78 7= Bl A% 52 WO %
AMIES AT, 2022 4 11 A, &Kz R G H A R

B RNE SR I Ao R g i 4o RS B AU & =P, I N 7 R IR A BIE
FRFIEES R GRS MR G IS F A,

E[U

® ZFAEXMHFEZR

9.1 FEXMHEFR
() I B 2 b R N G IR 5 A T BUR 658 S BT G BOIE SR R 5E
S
(Z)if & 0 AIE 5 A5 BUR 32 5 BT I AR AR S
(=) & il _AIE 5 A5 BUR 32 5 BT TR AR S
(VO)if & 30 1 IE 5 A5 BUR 332 5 BT I\ AR AR S
() I MW 2 b o 18 e e O 4 B A PR A SO
(ON)IFAE I R r EIIE M 4 0 s 0 A S

%5%$$
PR

9.2 FFiHL =
TR A X E AR A 66 5 AWERITERKE 36—37 EAREE
LU NGI/N L6

9.3 B A
e AT T AR 4 T I R TR L 2L 1

14 jidk 15 7



el _EAE 5 SR T BUR U 5 BT TSGR BUIE S L BT 2022 SR 55 4 TR

BEEESEEARAH
—O==%—H=+—H

215 jidk 15 1T



