(5 TR B 2 AR B AR TR R & 2017 57— F RS

BRTIEE B 2SR B A FIEHRE RS 2017 EFE—FFRE

20173 A 31 H

HEFHEAN: FUESEEFGRAF

HEFTLEN FERTRHERAFE

REZEHHB: 20174421 H



{5 PR B 2 R PR R BB R 4 2017 458 — AR

§1 EERR

RS EHANERES LEFRIEAR S BRI E. R PVERRR B E K, XA
AR SEE S HERVERT S8 B AR AN ) B3 DT

SEEFUE NP ERAT B A IR A I IRGEA I e & FRUE, T 2017 4 4 H 20 HE & 7 AR S I 55
fabs IFERIABRA GG FENE, RIEREENEAFAEREOCE % IR B BN

BB PR DARSAE . B S it SR VS BEAIE Y2k 57, (A PRIESE 6 — € £ A

SRRSO ARILARK I BB WU, BB AE AR H 1558 O SRR LA 4 [ 158 AR 2k 4 F)

E YR
A PSS BRER A T

ARERHE 201741 A 1 HEEE 3 H 31 Hik.

§ 2 EE& BN

B RAR fEW IR S B 22 1850 )

Wy M TR HRTA

R4 ARG 165523

e (Y LTI R

e AR H 201546 H 26 H

= i R S i TSR 260, 559, 161. 44 %

7% Bn AFE ST REA TR B VT, 0 SR BRI B AR AR,
SEPUG HAIES B % 4 3 R B SR ER, IR T SR — A A
R TH.

P RS AFE A TR 1R 5 4 VA IR ERHR 2, BRI b BEAR IR Fi8 b ik
A3 B 2 s S A ) 7 i S A% T A, AR AR K HR B0 A I B AL
AT AR R EE, TG R R B R s 2 5 L Gt LU R R v
() (%) 35 PR O 25 B (R ZE RHELANER T 0. 35%, IR ER iR ZE AN I 4%.
FEEH AT IE F s B 07, DLBR s 8 s e o A A B AR KL 42 (1)
P B bR ATESAE IR A T 5 58 o AR A DR 7 38 1 i 0], DAZE I
TRAEA E I, R AT R, AE AR R N, 25 s I B i
Bt DVE B LA I RV RS, SeR 2 A AR IS e e P . thAb,
AT G NG IE FH B Fia B R R R 1 L T I sl M XU LR AT
R 40 8 B, A PO A R M RE [ L K 23 2048, AR e R HG A
JiR DR 5 BTE VA U b PR HE A XSS

b4 L i B v 95% X HHIFAE B %2 4 1 i BRI fi 26+5% X il [F) b A7 3R 2

PR YA 2 45 AFEG NIRRT RO I SR AL G, B R PO AR 8 v TS &
(RAREAE, FETIU AR AT i T 08 T i g k4. e LA S AR
HHIHES.

A== N 15 & P TR A 7

BEEN H ERAT I A PR A A

I 3 2 A I R 4 TR AR FWREE R 24 | SWhEER L4l | SuhiEE R %

B A oy B R G

T8 53 P K 3 A TR BFEZA fEE%B (EI=S73s

T8 B I A 5 AR 150309 150310 165523

A AR T I8 73 5 4 R 43 200 s i 9, 705, 045. 00 £ 9,705, 045. 00 iy | 241, 149, 071. 44

0.




fE eSS

BT PO BE AE

42017 S —FHERE

i)

NG

< RURS AT 2 45 ik

5 e

SRS TR R

LA U T

R AIRFAE

5
HA XU <

5% B g AT T
TSI e
T R RFAIL

AR FE G N ERER TR
GNP ERIE
BA BT
A a=n 8 Gl
2 RARFAE, T
PR 1 P A 2
SRR TR E S
& gl g
ANRAHIE S

3.1 ZEMFEIR

§ 3 ERMFRIRMEESHERI

A ARt
FEW 55 Fa bR AR (201741 H 1 HZE 20174 3 H 31 H)
L A A SE P 28 -7, 456, 527. 63
2. AL -10, 183, 663. 34
3. BT 351 55 4y AUA HA -0. 0373
4. R B T 1E 219, 572, 380. 11
5. BAAR G A A E 0. 843

VE R O o )

T

2+ AW OB I S AR SN . BB

+ HAlHN O

Y AR, AR A 2 Sl s MLﬁﬁAﬁﬁﬁimW

VALV SHE R A OISR NS 55 2 6 15 05 T, T AN B i S8 Pl i 7K1 241G

I Fe B AL ECER) TR R

3.2 BEEHERN
3. 2. 1 M EME S HHIFEH KR EH 5 FHBNS LB ZE R R LA
X Mg bl g
FEEKR | P EEKR Silb it
M B s S 26 R O-G @-®@
©) PRAEZER) @W f%.3) WD
TE=4H -4. 31% 0. 99% ~4. 06% 0. 99% -0. 25% 0. 00%

3.2.2 HEES A FAERPRES RiH#ERE K 22327 XI5 RS B R AR e R AR ) LR




(5 TR B 2 AR B AR TR R & 2017 57— F RS

ETEE SR 5 R
IR

10.00%, .

0.00%

-10.00%

-20.00%

-30.00%

-40.00% [

-50.00% [
5 > S
] ] ]
® o o
5 = =

VE AHEEEAIE 201546 A 26 HE 2015 4 12 H 26 H, @0 H 45 i 3% 77 il B EL )55 & Ak

EHEEFE .

§4 BEARE

4.1 ZE2¥ (RESLHE/DH) fHih

AR 35 <5 ) ik < 22 TGP EZR Mtk

L wE BN | BEOW | 4R o
AREEH G, AR, SR
HeAEAZ WP FEHRT 6 [ X Ak 4

300 FRE o i 4 Robust methods A#], 8
fHEWHIE 500 48 FEECR BTN THe R
BorBHEE. E X4 WSFA - Group 4
WA 800 P24 H], $H4E Global
RGN S Systematic Alpha
fEWHIE 800 5 Fund B 44

AR H R 2015 4 6 2012 4F 8 A i

ek fZIHIE 800 4 2% H - 4 AL R BEE S A AEL N

TR R 4 LR e, JUEHE
E W HFHIE TMT 7= P ELE M, A5 e

b = E o 2% 500 FR ¥ Podk e 5
B, FWHIE VR 300 TR E oy bk 4
Ee R JE TR Er fE WA 800 B 2545504
4 N a3 P4, A WHIIE 800
IR TR R4 OIEEr BEEE . F
R4 (LOF) « {5 iIE 800 <Rl RE > ZHE 4
VI E M R S E TMT P2k 3 fi R




(5 TR B 2 AR B AR TR R & 2017 57— F RS

Fic B VR & RESS oy dFELE. HWPIERE
BRIk e . FW BB lngtise. 5
£ 28 RIGHC B R WHIER RE R B TR HU 0 )
HHEE. FWE Bear. B uEiE TR
R E RS PB4 (LOF) « 15
Fegr. SWOR SR e 3 RS B IR AT
[ % 22 i T B EHHTEE . [FRER
HHEAE . Bk RIEMERAGRES. FW
i — 4 WP EHRRIEMERE RS,
BEHE. FW VR D R 4 R TG R

G AT Al e e EHE. Fka—FE
& HWKE— WUTGR &3 4 5108
TR OR & MR AR (E K
B AR ALl F TR A e

Rk

VE: L BRI E . B YIRRE A 5 B R A (A S H R
2. UEZF MK SGEMAT I B2 GIEZRA AL N R SR BRI M) HIAR SR AE

4.2 EEANHREY WA ESBEEA TS B3

FEARIRE A, A S E BN AL QIEZR BRI MR SR ENE A RUE LA (fF ik
IS B 2B SO R &R e G  (EMAIEE B 288U JOEF i S & 5 i W H5)
M2)5E, AFWSEAE . B S BN S G 77 o ARk &8 BB I AN B e 81k IR B
AP B4 £l 1 52, i A B, AV i . ARSI, IR SRR, B R AR A e A
A AN 2 AT .
4.3 ARG EHHLH
4. 3. 1 PR G LI HRAT I

MRPEH EIER 2N GEFRREEER AR A TESHERTEL) , ULAFRUER (5l
GNP GEMBIED |, AFRIT — RIVAT BRI AT 5 E B S R . J AT
PAT P % w] LI, SR BT TR S AN W 58 W FUOVE AR B AR, IR S IR A A A A TR B PR
B2, FESLATAE Hy R BEIABE ; A8 2 PR TIN50 58 5 AT B N B, RUFME A A 50 RGP AR SRR P, [
HE AR, S ORA RIS — RN R UER 5 S I K215 23 =) R I AN B 58 38 A ik -7
Gy M R GE, RS RN CA T A% AT AR, oA Al LR R S A5 R . A m B AT A2 S il
FESATIEOL R, RABAEE A5 AR DL .
4. 3. 2 WA HAT R B T

AN, REKIAIE &5 HERRAE Z A BB LT 5 A s fE f R WAL . Ik
W, RIS 525 B AT 30 I/ H B 58 5 RS I B0 A8 )y Bl id iR 27 24 H RS & 5% 5
(e Rl 48 Bk & FRAL)
4. 4 WENESHBR T KRABIET M

B 2017 5F—Z= %, A I i pfE L IRl JRE 0 e Ae . BEJEFratm s Lk, Hor il iR e Tl (i
FHI A B DORE DURFE @B AT L (9% . EbF . R BT4E) RIVEAF . B 5%, WM 2R,
B <RI, BB SRR LT BRI C 23k NI UL B, R S EUCR S 15 A K T, 28
JRZ RN, B AR K, SRt Lk, BN X B A B AR (A B 5 L, BN SR IR D
(1%, PMT fE804E 4575 51 DAL, b sh I SEFGR BUY, mliicds R RoR @ dt iy, —FRATFFE IR
T T 2 =, AT I MBI ARSI, (BT & it — DR SRR R R 250U, “HfEZ” Bk
T B, MmOl T WA IR " U,



{5 PR B 2 R PR R BB R 4 2017 458 — AR

TEARFRE BN, TATLR SR H 522 B AR TR 2L, 772 35 T I3 58 v R b 343 H R D s [ B <3,
A RE BRI IR 2

JRERA R AR, N L T B AW R I, N T 3 B WA T IS R AR MR R . R 1 b, T3 KUk AT
REZ AP e ] K e Sk o %6, T sh Ve RIS AT B, (B0 A BT Al (B AR B i) vl REAIS T Tl S T s Lk,
P A R [ TR 56 TS, AR T 4ERE N IR LRSS 28 =, TR MBUREE R, xR &
S UG R FRAG ; B3, — R VTAS I s B = R BUR R &, 7T RE S 8 % 3 KU i B BT 7+ %
A B — B T .
4.5 REHATEESHNGRI

A AN, A S S A BB IS K23 4. 31%, [FIHML St bR BRI 28 22 -4, 06%, &% 5 k8t iR
v 0. 25%.

4.6 REHNESHEABRES T HETE RN

AR N, A SR BUESE 20 A TAF H 2R @ 5 E R T 175 7o GE e i 8 AN BE A i
FN) TS .

§56 MHARHRE

5.1 REMAREEH~HEHNR

i H

e ()

AR B EEB] (o)

Bt #5258

207, 862, 906. 11

94. 01

Hpe R

207, 862, 906. 11

94.01

I 5 AL 2 A5 %

Hrp. fig

B SCRFIESE

R EERa s

SRR A AR

FNIREE i

Forpre KR KN IR i B

HAT RIS 1 it

13, 061, 745. 24

Hoph 557

175, 869. 93

8

it

221,100, 521. 28

5.2 MEHRETILD RIBERHAS

5. 2. 1 R BHLAT L RV BT N BRI R AL &

(L]

e

>

NfehE Go)

=

=

R N4

R0

fill il

118, 220, 136. 22

LT 3T RS ROKAE R R

IR

RN

ALEIE . A REAIREOY

A R ROl

=il f=n i D RN kes Bl Neo B Al Ko I v ]

5 RARR . ARG B AR RS

89, 642, 769. 89




{5 PR B 2 R PR R BB R 4 2017 458 — AR

J | &Rl - -
K | ek . -
L | ARG S5 sl - _
M| BEERF AR AR S5k - -
N | KFIS FREEAIA i B - -
0 | ERMRSS . BFEAHAL RS - -
P | #HEB - -
Q | PAEMMSTE - -
R | XM, EE R R - _
S | &E - _
it 207, 862, 906. 11 94. 67
5. 2. 2 FAMAR B HAT ML 7 R BE A I SR AL &
ARFEG AR AR, RFFA AR 5T R B4 55 .
5. 2. 3 IAARILAT W 73 B B 4R BE I R B
17253 ARME (AR i 3L T I HE L] (%)
it - -
AT G AR AR R R A T S
5.3 MEHARIZA RME b F S B 5E E B /NP B R A R A
5. 3. TR AR TR B BT 4% A SOt o5 5 4 0% 7 148 LU DR/ INFE e (R i1 44 i 2 4% B B 4
ST ey
e | e B 47 $ (R ARt G fﬁéﬂﬁg f‘
1 000063 PLIE R 596, 127 10, 110, 313. 92 4. 60
2 002230 EYNTIE 229, 280 8, 047, 728. 00 3. 67
3 600100 [7] 7 I Ay 445, 600 6, 082, 440. 00 2.77
4 600485 (e | 398, 105 5,812, 333. 00 2. 65
5 600804 S et 283, 500 5,593, 455. 00 2. 55
6 600570 THA LT 123, 900 5, 234, 775. 00 2.38
7 002465 e S Gk 430, 166 5,050, 148. 84 2. 30
8 002065 REEAT 236, 082 5,023, 824. 96 2.29
9 000066 Hh KA 495, 659 5, 006, 155. 90 2.28
10 600584 K AR 259, 600 4,901, 248. 00 2.23

5. 3. 2 A IR BE 4% 24 S E 5 28 5 B 7 (L LA R/ N HE e AR T 44 e S5 83 B P
AT G AR IR, REFA BRI BB ER 55

5.4 MEHIAREBSF MM RMBIBEAE
ARG, REFA 7.

5.5 MEHIAREA SME b Z S F 7 5E LB/ HEF BT A2 B B B 4
ARG ARG, REFA 7.

5.6 fREHIAREA OYME 53 & F7= 1 E ELBIR/ N HEF ORI 48 B SRS 3 R 4
AT G AR IR ARFFA 57 SRR SR




(5 TR B 2 AR B AR TR R & 2017 57— F RS

(9]

LT REHARIZA AYHE HES B RE AR/ HEF AT B R &R B A
KBS AREIARKIFA RSB
.8 MEHARIZA RYME 5 EE B HE He )X /N EE R BB A48 BGIERE 58 B 48
AREE S AR AR AR IFFABGER 5E .
9 MEMAREAEESHERRIE R GBI
D91 R HIOR AR BE - 4 0% 1) e Fi A O 46 45 2 BH 4
B AR AR R AR T Bt .
5.9.2 RIS TR0 1R R ECR
BN i e 107, DUREFCR SR I A BIAKE & (035 Hbr . AR S AE AR TR
HRE AR B XU 7 R ) S U, DA HACRAE A B 1, 76 AR AT E T3 N, A i R ), 2 5806 B 52
B, DUE A AT RGN, SEE A AR SRR Ak, ARSI 18 F R 45 A Tkt
MUREERAE LT (IR Bl 1 RS LAREAT A R 488 B8, A T R I B [ . K /3 41 5%, DA Rk A
oA )5 R 5 8O0V AR ERAR I 20 KU
SN KG B ST TR B TR AE B VR SR 1T 8N, FRABURR S O BN DR SR S AR AR A IR A L R
T, [R]EHET0) B F H 53 58 5 i 450 % e SRETAU R R IR 42 1 S5 o) P ARG it . A, BE SN
A T 3 IR 4 A o
AT AR B N AR BT IR AR B B T
.10 REBIRARE ST R E B 5238 5 15 0 i B
210, 1 AHAE A B BT EOR
AT 45 B B AN G [ A T 2
10,2 A5 HAPR AR JE 4 4% B 1 ] 65 A B o 0 R0 452 2 BH 48
AT G AR 5 B N AR AT (5 A B T
.10.3  AHHE A ST
AT 45 B B AN G [ A T 2
5.11 BEHAEMEME
5.11. 1 fEAE T I BT A R BN A P 28 AR IR 25 A BR A =] (FRTRRAE AR X 245) B i — L8R B &8 HIE 7
M 25 B ML BAN N UE SR & B S, 7 ) a5 &5 B IR 55 SR M i i (S R BRI SRR 28
G BT R BRIERZSE R BHTIERMR &85 & 55T, IR LR %, I
RIS R AT AIER T CIEFRIE) 2 122 56008, MBCERES SRR %5 . 2016 4 11 F 25 H, ikl 2%f
EAE R RS B S 1E B ATEUE 512016 AR 12 A 13 H, fEAMS ERERRFE S T &K
[2016]123 5 (ATEUALTIRE ) .
5.11.2  XHEA B B4 B0 UL SR AR P I U B - A I 6 TN KA R BRI T2 IS, AT, 1Z 4§ A
SHEA T I S TR R A P2 A S s . Ak, (5 R AR e &, X T EA BT 1)
B R AL IR TR BN AR E AT AL B o FRATHZIE SR 3 0 A PAT S 05 SRR, A A ik
TN 2 7] 1] FEE (R R A
5.11.3 Fp L@ AR A T (BLUREFR A MBI ) 535 E 76 4558 Tolk 5 22 42 JR W% 28 7 St H PR
1) it 16) e P S 00 R Lk A 40 9l T 2016 4E 3 A 9 H. 2016 4E 3 A 23 H. 2016 4£ 3 H 29 H.
2016 4E 4 F 7 H. 2016 4E 6 F 28 H. 2016 4E 8 JJ 19 H. 2016 4E 11 H 18 H. 201742 A 14 H X
2017 42 A 24 HHT T %5 SBW, G817 38 B H DV HVER, JRE TR A 2 R ALE B &
HoAhAT N & 7 A SE R A, AR LR AR AT At 892, 360, 064 35561k
5. 11. 4 X of 438 TR H% 25 1 S AR 7 A UL B - A S G 3\ K AR BT 70 % I 22, FRATTIIA A, 1% A0 57 35 A o
DA AT RS R o Al = I8 i i [ Wala o SR 5= A1 = o R =05 N o = 4 A B <D s Bl AP S CER AN N E'd
PO A% IR B A B AT AR S B o FRATTRHZAE SR A PR TR PAT P B3 W SRR, 7 Sk v
A28 ] ] FE R E

(9]

(S|

(S|

(9]

(9]



{5 PR B 2 R PR R BB R 4 2017 458 — AR

5.11.5 BRILZAb, HARAIE G HB AT+ A4S IR AT AR BT B 8 B T S, e R o gl H

Rl —FA B ATFETT. 41T,

5.11. 6 AIEH BRI 44 BEEH, BOA AL & RIUE %Ik 1 2 SRR

5.11. 7 HAh T = #I ik

o0

¥ 5 B & o)
1 17 H R IE 4 25, 045. 12
2 NEYSCIIE 77 5K -
3 DA e ] -
4 YR S 2, 608. 98
5 AT HR 148, 215. 83
6 NIV -
7 g A -
8 HoAth _
9 it 175, 869. 93
5.11. 8 A5 JAARKFA 04 T 4% I A 1R mT A 46457 7 B 48
AR B G AR A AR AR AT I A T e 4 5 9%
5.11. 9 5 JAARFY 44 I 55 AR A I 52 PR 290 1 156 R
5.11.9. 1 R WA R B 0 A+ 42 I 52 AR AE Y 52 PR 50 1 3 1
| gt | mman | OLCREDIATR) SREGHPRELR | L o s
VKRG (%)
1 600485 15 B A 5,812, 333. 00 2. 65[H K FH IS

5.11.9.2 i WRARMG SR 58 Al T4% BB S vh A7 AR i it 52 R 1% DL ) U B
AF G AR IR, RFFA BRI MR

5.11. 10 BB G MHE B H A SOy iR i o)
PRIDY TN SR A, #5840 P (e S E L I 2 T2 A S & i T REAAAE R 2%

§ 6 FRXESHBERS)

B
GiH BWHIEE R 2 e | FEWPiEE R aets | EWHhiEE 2 e
B2 A 2% B %
i HHHAA) S A A i i 11, 216, 799. 00 11, 216, 799. 00 258, 269, 982. 45
i 30 3 1) 32 4 A FR A 47 0 - - 2,913, 692. 21

- A 7 ST 1) 35 <5 L B ] 73 45

23,058, 111. 22

575 30T 1) B < 3 7 A2 3 13 0

AR L <= HiF)) -1, 511, 754. 00 -1, 511, 754. 00 3, 023, 508. 00
15 BA A AR 5 4 1 B A 9, 705, 045. 00 9, 705, 045. 00 241, 149, 071. 44

v R E iy BN AR

= IR A (8] FRTC R e e e < iy AT AR B A

§7 ZEEHNSHBEARERHEAFESHEN




(5 TR B 2 AR B AR TR R & 2017 57— F RS

AR, e E A RE

=
af
=R

e AR S,

§ 8 B E PRI MERE R

8. 1 IREHA B —RFEERHE O AR BB 20%H1F 5L

PR 2t
&if% 2 T 3 BB ﬁ%igiﬁ
o | WAREGRICHEAR | W) | PG | WE | A |
s oK | A | wE | | w |
WU : : : : :
A :
R

8.2 M F KM E TS B
P

§9 FEXHER

9.1 HBNXMHHER

Lo U TP £ e 2 SR O ST B2 S S
2. (EUIES AT B AR E LG, AR

3 R ER B % R IR E S AR S A

A AR 5 RO SHE S B 4 4 S 0045
5. AR 5 P TR R 26 04 15

9.2 TR

GHESEHARAFT P AM—FE (E#D B R ZR5X L KE 8 5 Rl E & OCFARIT
K9 E
9.3 HERHFRX

PR F TAEEDLIT R 2 A R I A s S S A (], ] 4 A SR I S B .

IR A w] P AR, 2 \] 3RS www. xefunds. com.

(EREESE AR A
20174 H21 H

-10 -




