fEI A RS L EIR & RIESF BB & 2017 458 — ARy

FREHSREEERAINESREES 2017 £F —FHHRE

20173 A 31 H

HEEEN: FHRESEEFGRAF
HEFREN: PERITRABERAHF

WEXHEE: 201744 H 21 H



KA R G B S IE SR B B & 2017 SR 28— AR,

§1 EERT

& N 28 5 2 SO FORUEA R BT BRI B R IC . 3R FME R B Kt % H A
MM L HEAR AN S B M AR AN ) B T AT

BEFEE NP EHRATROA RA TREARE S A FHE, T 2017 44 A 20 HEZ 7 ARSI 4%
BbR WHERIFIR GG ENE, RIEEZ N B RRICE. R* IR =R

FEEEH KU LRSS H . B S0 BR E BE RIS F R e W, (EANRIE R 4 — e B

B A SR T IR KR I . TG KU, 0838 75 H 4% B8 U S A AT ) 1 AN B 4 (1 4
S

AR v 2% ORER & U

AEIE 201741 H 1 HigZ 3 A 31 Hik.

§ 2 BEET Mk

B & RAR (EEx

H 4 FARAG 003282

Y (N LRI R

A FAMH 2016 9 H 29 H

i A5 S AR 4 3 201 858, 640, 372. 23 fi3

' GARER TEFEREFE I AR AT HE T, i S R AL E, A e E
PR L% SREmS, 774 FRAF RO 47 EL B S HE R 28 36t TR 9

P Bt R I T R 5

AR F 4 T B N B A GRS ATIRIL S S0 O B2 T
F EFPBER L R AT R R IR T E S
IR, FEVEA AR — BN B < 5155 17 I A 0 A 2 2 0 i
L, SSRGS [ IR R R B IR E . AE
PR R RS AT RT3 T, 7 43R A R O S L B T (1 4 06 ]
e
2 BRI A
FERIG IS B3 HL B Al b, ARGl 5 B R E T
[T = Eo =t DR Fof 14/ Woi N y E/A i I e i 2 R 75 ce ] 78 51
B BB G B RN T AT TR AT
AbgER . DR S EER M THE R B2 AN
PR L TES S LR IREA AR JF
255 A b BEA AN B KT BEAT S5 A AIEA, ™1 2 43l PrAg
e AN o
3. [ Wi # BT S
AFE GRARYE AT R WA TS SRTTIRIAE, 12 T i
T TR BB TR, HEAT AN IR A I
4 UEFRA FRE O F R BT
AN 3 I RHIE 23 O 7 R 4 B 7 AT N FEAS T FRIER A TR
WEIHT, G RAT N B T BUIRDL . BARE . BLeii. &8
T LR BRI ([ERAZE . [EHPFR. SRS
MIZRE VPR, LR A MRS A ERIHL & R 15 F 5t
FFATHRE
5. BESCRRIEZR B SR




KA R G B S IE SR B B & 2017 SR 28— AR,

6. JBeHE BT B s

CAREAT A R I e B
7 BUIESLH S

e, MR S A G -

B SCRFIESR RE M 2 T AR L RAT 26K
JRS R AT R A L PR ZR AN . AN o A S AT
SRR SR T3 25 0 M R A b, X B 77 SCRFIE SR I AE B 6
FE RS« A FH XURE - 0 i s JRURSE AR 5 XU S 2EAT 204, K
IR R WA 3 e SRS A PR 22 it 2w . ORI 230
RS SR BN I B B SR, BT B SRR IE SR

PRIIBE R

e EHN I B 0T, LG s BB R S i stk B A A,
ST AR AR S AR BRI DT B8 R AR XU 2
JEUU, DL ORAE D9 H R, A2 RS AT P R RIS T, AR T TR,
S5t s, DUE BRI G RGNS, Besdl
B RESC RE R . BEAh, ASIE G Az F A I R K ik
NP L[] R LSRR RIS 0 T IR S 1 KU

AT G FE O QIR A L A I BGIEEAT B4 R AL
5, P G A AU, SRR A 2
IS, R A BCIEAR FRIIE S BEAT 2 AS HIF 7C AN B PR 2t b, &5
B BB R E DAL, s AR E iR Y, i e H 5 B A A2

AHE G HATBOIE R 3

WA AR B E LR LU fo v 2 5Bt Sl i, 2 e/ 2
NEEATIE SRR P Ja, W] LR A NI BEVE ], AR 2 e n] LA
I ] 8 SRR DA B SRONGS, A 41 S5 ) 5 S B O 2

HAE.

Mk G L A 1 30% X JPIE 300 FEHUL RS Z+70% X HIFLE SR e B s % .

PARS AL 3 45 A1E AFEGNIRG TG, HHUA KRS . PO s & T 18 i i 5
SAFIF RS, T IR R A A S

REEEHA HINIE A A R A A

REEEN HFEHRAT IR A IR A #]

TR R EE LR R fEWEM A EWEM C

N IR 5 AR 003282 003283

IR T i 0 G < 10y L

294, 838, 968. 55 1

563, 801, 403. 68 11

3.1 ZEMFHEIR

§ 3 ERMFRIFMEESERI

fr: AR

SRR A A (2017 FE 1 A

EERS C AR (2017 4 1 /]

EBMF 18I 1 HZ 2017 43 H 31 F) 1 FI% 2017 43 31 F)
L AHA L SE Bl 2 -1, 525, 502. 77 -2, 460, 850. 57
2. AR 1, 449, 750. 84 7,845, 944. 01
3. MY 35 25 4 A B A AR i 0.0171 0. 0139
4. AR LG 7 1l 292, 956, 947. 74 559, 501, 639. 05
5. BARFE G A H 0. 9936 0. 9924




KA R G B S IE SR B B & 2017 SR 28— AR,

L BB TR O NG 5 2 G (25305 A, T AP 5 S Pl A 28T

BT Ey o

2+ AW SEP at fig L A SN . st e |

R FIRA, AR A C e ad in b A 24 se i E A2 sl at .
3.2 HEHERN
3. 2. | ARG RS M BUFES KR K5 R RS R i s HR i L

HAtN O 2 et a2 Zh il as) FHERAR

SIEM A
X X X b4 bl s
HEEK R | EEKR | gkt -
i B o b % 52 T 26 R bR O-G @-@
@D PrifEZE®@) Nl EnESE) W@
TE=AH 1. 44% 0. 12% 1. 22% 0. 16% 0. 22% -0. 04%
{EIEAE C
. b4 b s 2
WEEKR | EEKR | gtk . ~
B B o e e T 3 R bR O-G @-@
@ FrEE Mg ESE) @
HE=1H 1. 42% 0. 12% 1. 22% 0. 16% 0. 20% -0. 04%

3.2.2 BREES A RAEMRDRES RiHHEN KERRZ L5 RS R 28 R A Z K

fEIEM A

4.00%
3.00%
2.00%
1.00%
0.00%

-1.00%
-2.00%
-3.00%
-4.00%

BIER A

bRt R

BZ-B0-91

OE-Zl-9l |

LE-E0-41

fEEM C




KA R G B S IE SR B B & 2017 SR 28— AR,

151
4.00%

=
=4

SN

@t

LEon k3= L pmp s

3.00%
2.00%
1.00%:

0.00%
-1.00%
-2.00%
-3.00%

-4.00%

BZ-B0-91

OE-21-91

LE-E0-LL

oL
2

& b

EHES

al

SHEFERSEE ARG RN —F (KR ESEFERH AN 2016 29 H 29 H) .
HEeEOHIE 2016 429 H 29 HZE 2017 4 3 H 29 H, &G HILE i & P2 it B L] #7474 A &t
5E o

§4 BEHARSE
4.1 ReLH (REELE/NH) #H
EARSMREEIMR | IEHM "
BE NP Thmam | mEnm | e o
A4 PR e EATER TSR E XY
H4esz 34 Robust methods A#], HATEE
B, e GIHTIs THEIRAET XS ik 4 WSFA
fE W Group A ], #H{F Global  Systematic
N Alpha Fund B3t 42408, 2012 48 H
300 F5 IO WIES:, DiEBEER st A, &
o 2016 4F PR EH, JERERTERSE,
¥ha e S 9 H 29 H - 4 WHHIE 500 FRE HFE S AW
fEwH 300 FEH i F 4. E W RIE 800 EEZ
iE TRE HHE 4 (B WHHIE 800 A a5k
500 & RIS FWHIIE 800 £x@hfEE 4> %
o Fedr AR TMT Pk 6 BB $ 2 2%
Hb HLr . FWMHIEE B 2wy H 4.
B B UE R e X R IRE A P4 B
iE AR A TREfR B LS (LOF) | 5




KA R G B S IE SR B B & 2017 SR 28— AR,

800 [
ZiHR4
ook
o =
IR
800 A
SRR
ook
o =
IR
800 4
Rl 4
ook
o =
IR
TMT 7=
b R
iR G
£ 8 S
fEwH
EfE S
2
By
R4,
fEwH
WE R
FE15
By 2%
R4,
fEwH
U
T4
A GILES
4
(LOF) «
15 W
] 5 3
RIEHC
BIRA
R4,
fF 2
R
[ R

EE

SAEE R ERG S, FHE
m RO E R A (R R R
BIREHEE . (5O al i R T B IR
Gk SR E IR & 2
& FWHTIRE RS ([FKE
IR &3 e e




KA R G B S IE SR B B & 2017 SR 28— AR,

EE
VAGE
RGN
BiRA
N
B WK
- 4E
& JHOT
R A
N
EE
Prrll
TRA %
&, 15
WK F
—E
IR
TRA %
EAINES

st

VE: L BRI, B F IR A 6 B R A e (A S H R
2. UEZF MK 5 SGEMAT I B2 GIEZRAR A N SR TR BRIMED) HIAR SR AE

4.2 EFENANHREN WA E GBI FAE H A5

FEAI G I, ARG E BN RAZ IR GEZF RS ER) MEAMAR SSEFRE A E BL . (=
BAGERERGIEFRRESEEEF)  (EES R E RS MIETF R R S SR 45 1
295, ARBEWESAE M BN JEU NS BEAE RS U 77 o AR e BN I AN 5 8 ik VR PSR AN
PN R PR G BE, N i N AR B, VB SR IE AR . ARIRE I, SRR A S, A KA E S S0 B
A NFEE AT o
4.3 AP GEHLY
4. 3. 1 PR G LI HRAT I

MREH EIER 2N GEFRREEER AR A TESHERTEL) , UEAFRUER (5
GNP GEHBIED |, AFRIT — RIVAT AR PR AT 5 E B S R . F AT
PAT P % w] LI, SR BT TR S AW 58 W SO VE AR B SRR, MRS IR B A A A TR B PR
B2, FESLATAE Sy R BEIABE A8 Z PR TIN50 58 5 AT B N B, R FME A A 50 RGP A AR SRR P, [
HE AR, S ORA RIS R [R5 S I 1K1 5 24 =) R 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 A S il
FESHATIEOL R, RABAEE A5 AR DL .
4. 3. 2 FH AL HAT NI LI

AN, REIAIE &5 L ERRAE Z A BB AT 5 A s fEs f 7 WAL . Ik
W, RIS 525 B AT 50 I/ H B 58 5 RS I B0 58 By Bl id iR 27 24 H RS & 5% 5
(e Rl K48 Bk & RRAT)
4. 4 WE N E S IR KRABIES

B 2017 5F—Z= %, A I ipfE L IRl R E 0 e Ae . BEJEFratm ik, Hor il R e Tl (n
FHI A B DORE DURIE @B AT L (9% EbF . R BT4E) RIVESF . B 5%, WM 2R,



KA R G B S IE SR B B & 2017 SR 28— AR,

B TR, EIMEC S EERHASE B U O 2 NSRRI B, R I B St A K U, 36
JCEE IR, B4 R Bk, S5t bk, B AR A B A IR A BTRGR B, A 2T EE S
[E1H%, PMT $8E04ERFAE 51 DA E, b ip KIS BU, S FIAE R &5 niF, —RE S5 2 AL E
RT3 =, AT I8 M BGRIT A AN S, (A AT 8 ot — PR BUSA I & 580U, “HEZe” BUK
FBTTA T, Mgl T “BA IR .
RIEEIEASE | FEANLAEXT I N B bR, — 7, @ EE AWM. mEHER” 55 sk
i A7, BCE MR, NS SN I I B R s E A, N IR E RS
YA ARG WA A PR BRI, Rl o) BRR O ok 5 ] R G XU
J R A4 2R R, SN o O JE TR PR A TR R i UG, %o Tl 4 U W AT R AN B L R 1), T AU T REIE
W A Sk B oG, ARSI RISE BrUsc s, (R A BT B sz e vl BRI T i I ok, B
Al 2 A [ FH A SE TG EE, A AT 4ERE N R LR 55 =, R MBUCRfa@ T, st b e e K400
AR R A B, — RVAS I B = i BOR 1 6, TR S B R # XS IRl BT Tt Ba8a
ik — B R
4.5 REHATEES KGRI
AN, ARHEE AL C R EEIG K E 5 HI0N 1. 44%F0 1. 42%, [FHAML St LR AR R %6 N
1. 22%, 34 Ay C AR A2 SRR ST LA 2 HE 0. 22%A11 0. 20%.
4.6 MEHAESTFE NBEE ST = F#EE A
AHAE RN, A5 4 E 2016 4F 10 7 20 HAZZE 2017 4E 3 A 31 HIEESHEEHE AHENHE AN,
CEESENTANTAEH U b RIS CHHE A EE I ST TS5 358 TR TR .

§56 MHARRE

5.1 REMAREEH-HEHNRN

JF5 i H &8 O i 3L 4 S BT IR L A (%)
1| BB 127, 158, 613. 62 14. 10
Hope SR 127, 158, 613. 62 14. 10

2 | e a7 517, 832, 714. 40 57. 41
Hrb: figF 517, 832, 714. 40 57. 41

B SRR SR - -

Dkl R diy - -

& Rl A AL R - -
SN IR A 4 h B% 7 - -
e S R0 11 S N 3R 5 4 i % 77 - -

6 | WATHRMGEF S/ TEETT 251, 650, 307. 73 27.90)
HAh 5= 5, 414, 357. 06 0. 60
it 902, 055, 992. 81 100. 00,

5.2 EMREMLDRHBERRAS
5.2.1 R IIARIZAT W R BE N BRI R 4L

A 1Tk ARME (o) o B 4 W P 1 E L A (%)
A ges BRL B dlk 1, 034, 952. 00 0.12
B KA 3, 185, 194. 00 0.37
C il ig Mk 58, 873, 752. 05 6.91




KA R G B S IE SR B B & 2017 SR 28— AR,

D I #I7. RRSoKA =R RO 2, 116, 805. 00 0.25
E A 8,416, 178. 52 0. 99
F RN ZF AN 5, 179, 775. 00 0.61
G ikt TN ey a4 1, 260, 772. 89 0.15
H {E 15 A - -
I 5 ARG BRI 1, 418, 152. 00 0.17
J SRl 41, 937, 024. 00 4,92
K [ =l 3, 015, 928. 00 0. 35
L R BT AR 55 MR 25k - _
M Bl bt FEANE AR S5 16, 930. 16 -
N IR PR A 2 H i it i 2 703, 150. 00 0.08
0 J B SS  AG FEAD HAth IR 45l - -
p HE - -
Q DAL TAE - -
R Ak AR E AR R - -
S o - -
it 127, 158, 613. 62 14. 92
5.2.2  REIAREAT I KA Hs s B I R R A
17253 ARME (AR b 3L T HE ] (%)
At - -
AT AR AR R FEA P B T 5
5.3 WMEHRIEA RMME HES B RE A /DNHEEF AT & B S8 5 A
e | mmm AT W (R At Go Eﬁfg“@;@
1 601318 SRS 181, 600 6, 721, 016. 00 0.79
2 601166 POl ERAT 209, 300 3, 392, 753. 00 0. 40
3 000858 i R W 78, 400 3, 371, 200. 00 0. 40
4 600016 RARAT 366, 700 3, 109, 616. 00 0. 36
5 600036 TR ARAT 161, 500 3, 095, 955. 00 0. 36
6 600519 T B 7, 600 2, 936, 336. 00 0. 34
7 000423 ZR Ry ] fig 42,900 2, 814, 240. 00 0.33
8 000963 HIREEY 29, 500 2,733, 175. 00 0.32
9 601328 LIEERAT 424, 000 2, 641, 520. 00 0.31
10 000538 =HAY 30, 000 2, 553, 600. 00 0. 30
5.4 MEHARILGS MR REAE
- - " _ o R B E
Fe i 5 d i NRMME (o) Hof51] (%)
1 H XK 77 41, 890, 800. 00 4.91
2 JAT EEHE - -




KA R G B S IE SR B B & 2017 SR 28— AR,

3 G b i 77 - -

Horp: BURME SR - -
4 HR|Avie= 67, 423, 000. 00 7.91
5 Al Al 5 189, 943, 000. 00 22. 28
6 HOH AR - -
7 CIRz20, 3,510, 914. 40 0.41
8 [ERZEaE 215, 065, 000. 00 25. 23
9 FHofth - -
10 | &it 517,832, 714. 40 60. 75

5.5 AR A AYME HE ST E IR/ M HEF T A R R A

. X . . B S AGRERE
e AR %475 ¥E R A FRMME (T) o
18 LL A1 (%)
17 DVERAT
1 111710129 1, 000, 000 97, 840, 000. 00 11.48
CD129
111617246 16 JK CD246 500, 000 48, 740, 000. 00 5.72
019546 16 [Ef5t 18 420, 000 41, 890, 800. 00 4.91
16 AFRIIf =
4 041652017 400, 000 40, 080, 000. 00 4.70
CP001
17 R ERAT
5 111709102 D102 400, 000 39, 136, 000. 00 4. 59

5.6 MEHARIEA RME B ST = BE E I N EE R BT 48 B SCRAIES 3R B 48
AR EE G AR AR AR IR U7 SCRRIE S
5.7 MEHRIEARMME SEES = REH K/ DHEF T AL R SRR HA
KREEG ARG AN R EAT R SR .
5.8 EBIRIEA RMME 5 EE B FE EL I K /NHEER B BT R BUIES: 35 I 41
AREE G ARG A AR AT BGIF R 55
5.9 MEHRAE ST BIIARA GBI
5.9.1 R WARAREL S5 08 M H B 07 0 o R0 451 2 FA 20
EE ARG AR A FEA B A8 A Tr
5.9.2 KT IR EUR
BEEFA IS AR, R MBS I A BRI S % Bbr. ARSI IRIA TR %
R AR RS R U, DLERACRAA S B B, 7B T AT 3R T, A E N, 2 5 0 R,
DA BB 20 A () RGeS, o5 20 4 RS IS i i o Db, AR S G 32 FH A 1 B R0t i i G 93
HRB R ERE ] K 2 2L SRR I L FT Bl PR U AEAT A 280 B 4 2
5.10 IREMRAESHFE PRI 5 B HA
5.10. 1 A HAE {5t A B 4 B ok
A 5 4 B B AN A U e e e
5. 10. 2 2 HAAR AR HE 45 T 1 [ it 02 0 R0 453 2 FH 20
AR B AR A HA Y AR AT B D Bt
5.10. 3 AHAE T B VE A
A 5 4 B B AN A U e e
5.11 HHEHEAWMEMIE

-10 -




KA R G B S IE SR B B & 2017 SR 28— AR,

5. 11. 1 ARH GBI AT+ A4 UET7 BRAT EAR AT B 8 BB T S &, sAE AR S G i) H AT — S N 52 80 A

T s, 5.
5.11. 2 RS FHE AT+ 2 =, %A A8 H 345 TR e 2508 2 MR 22 .
5.11. 3 HAh T~ Ik

75 S FR & G
1 17 HARIE S 93, 452. 53
2 JSEYSCIIE 277 B K -
3 VA el -
4 AR 5, 320, 904. 53
5 JREYAT FR 3 -
6 HoAt SR -
7 R 2 -
8 HoAth -
9 it 5, 414, 357. 06
5. 11. 4 35 AR KEA B4 T 4% I JA 1 vl 4 46457 27 B 41
AT AR FR R RF A A T I 0 o] e 4 i 55
5.11. 5 #&35 WAA HT 44 I 52 o A7 70 I 52 PR 20 1 15 R
AT G AN BRI 1 44 I 2 AR AN AE LR A8 52 B AR .
5.11.6 KDY NG, # 5 H ARG R iE S EHE I 2 T 1S &1l Re e R 2.
§ 6 FFBRELEMTLS)
BT
i H HWER A HFWER C
i 35 B BRI 4 A AL A 9, 970. 50 569, 816, 203. 72
Fir A5 H 3 [0 i HR N 0 0 294, 829, 829. 15 -
U3 - % 5 0 3 ] S 4 B[] 4000 831. 10 6,014, 800. 04

T IR B PR 22BN A (4 B BL
“_» ié—i\ﬁu )

15 HAHA AR S 4 1 U A 294, 838, 968. 55

563, 801, 403. 68

§7 ZR&BFHANZHEFREREARESHIL
Ay, e EHARISH A R ER TS,

§ 8 MEHRKERZE S RERSFHHHFIR

§9 HMBTEEFRBUHMEZE R

9. 1 IEHN R —REEFEESHHLHIE BB 20595915 L

S11 -




KA R G B S IE SR B B & 2017 SR 28— AR,

N . ﬂ:/ﬁ :l: %é;da
A AT B e B ﬁmﬁ*gﬁ i
#o s
) Fra S St s 2 X
I ¥ g X W] R Tz [m] 0
] A3t 20%mH0 i Ta] [X . a N SR AY
o ‘&%ﬁl_m]m<ﬂiE i e N R ERIX ] 1y
2017 F1 A1 H=E 284881551.8 281881551.8
1 3000000.00 32.83%
Wk 2017 %E3 A 31 H 4 4
/N
2007 F1 A1 H=E 284881551.8 281881551.8
2 3000000.00 32.83%
2017 %E3 A 31 H 4 4
A ] -
P AR AU

ARFE G A0 S I B — R T R R S O B LA 1A B SRR i 4y AL AR A 20%, DU THI s DK 25062 (=] )
THEOL, ATRE 2L

(1) FE 4 TEH I (8] P TCV2 A ISR 05 (1) 55 7= 7 ARG, AT R 2 7= A 6 4 o7 1 R TR M, 5 0008 8l e JRURG:
U R AT 5 G004 495 ) B i 35 A0 AU AT 20% 1) B — P08 2 R URE (] 5] & EL UL [m], 3 4
FNTTREARAE (&G R L€ toE 5 28 A Bl an ek 2 MIFTBCH BAE (B A %) KA B
o], B oA TTREARYE (GRS ) 1208 B 15 B 52 36 4 I (1] F U, 09 AR 48 0% 2 1) B[] o1 2 i
FSE I ;
(2) 4B O\ 18 P B 2 A7 A 35 0 R [ (1 B0 45 75 22, U T i ol A 4 % 7 B A2 B AN S T, 52
B G AR B aE /R AR 2 K
(3) PRI 25 4 V(LS P52 U 5 1) R, BRI [ B IS N VA B 4 T 7=, 3 B0 v HE IR R 3
(4) FE 4 T2 BB /), 7T B8 S B0 /- 18 5 52 BRI AN BE SR B & [F) 20 58 I8 H 1) S % 08 g
(5) KA [A] 5 35 HE 4 T P2 MBI /)N, AN REIHE AEAF S 2% 1, T el AR 2 4 & R 1 20 8 T s & [ 4% 1k
EE L SR

9.2 RMBRHEF RKIIMEELRE L
P

§ 10 B ER

10.1 FAECHHF

Lo B A R TG B VR B LI S 1505 2 A OGS
2. EMEEEHEARE LI, A7 5

3. B EM A ER S MIEF R R SR SR

4 EIEH RIEHC B R G RNE S R 3 S 5 U 1
5 AR I P A% I E 4 R R A5 T

10. 2 A7 5

SRS EHARAANAM—FE (R BHRES RS XL KIE 8 5 FifgE 4 I FERAT
KEE9 =
10.3 7

S12-




KA R G B S IE SR B B & 2017 SR 28— AR,

P F AR ENV I B 2 A 5] I S e 2 A B, n] 3% 1A 2R e S B
INAlE A E S E B, 25 WHESY www., xefunds. coms

B SEHARAF
201744 H 21 H

-13-



