(B IR TR TR OISR B 3 2 (LOF)2017 4R 55 — 4R 5

EIRIEE R TREHEEF R H E S (LOF) 2017 FHE _FFRE

201746 A 30 H

HEFHEAN: FUESETEGRAF

HEFTLEN FERTRBERAHE

REZEHHEHB: 20174 7H21 H



fEU P E S TR SRR B B 4(LOF)2017 “E 58 —F ik

§1 BEERR
BN I FE 4 J o BRI AR Bk R R RO ER . R SRR B s, R A
PRV R AN TR M AR AN 0 O BT
FEEFUE AP EHRAT B A PR A B RIS A & A FHE, T 2017 45 7 H 20 HE 7 AR H M5
fabn PERMA R A AWM EFE N, FEEZNERGEEEICE. R SRR S0 =R .
AR R DOREE . B iR B 0 SR BRI IE 3 & %R, (EAR RS & — e A
BE AN GO AR I AR LI . A R, $ 0 71 H B0 o S AT BT 4 D AR ik 42 1 4
HEPH.
PN R0 ST S22
AARAEHIE 2017 454 A 1 HE 2017 4 6 A 30 Hit.
§2 EL7= RN

Ak S IR A TR B (LOF)

Yy N TR R

R4 F ARG 165525

Y (ke LTI R

BEEa AR H 201548 H 6 H

i 5 WK I 4 0 B A0 300, 711, 340. 82 %

7 Bhn AT REAA TR B T, 0 SR BRI B A LR,
ST AR TR FR B RO, N PR — AN R
TH,

P SRS AFE A TR 1R 52 4 VR IR ERHR A, PR b BEAR IR Fi8 20 rb ik

B2 PR % R T R R SV L 4, AR MR SRR B B LA
AT AR, )% (R e R 2 2 5 L e e
60 0 1 35T 5 5 O 460 (BRI 0. 35%, 4R BB i 25 T 4%,
G T\ T PR 0 08, LR P 7 A S AT A B A B 4
BV FUR . S 4 70 I 0TS 507 oo AL U B0 JE ), DA 300
(E 9 H 1, 78T R F, A U, 2 5 R 01 e 4
¥, AASH VAL £ RGeS, AL A R K R R B4,
R G A2 P I T SRR RS R 0 VR S A 47
RIS W ], KR AT %, LB R A
JE [ S BT AT R AR B KU

b4 L i S v 95% X HHIE I TR 4R EIC 35 6 +5% X 4 il [F) Mk A7 3R R

PR YA 2 45 AFEG NIRRT RO I SR AL G, B s P AR 8 v TR A &
(RREAE, FETIU AR AT i T 8 T i g k4. e AL AR S AR
HHIHES.

A== N 15 & P TR A 7

BEEFEEN o ERAT I A PR A A

§ 3 ERMFRIFNEESFERI

3.1 EXEWMFIHER
fr: ARMIT

EETEE | SR (2017 454 1 H % 2017 426 30 H)




U IE S TR R O IE S IR 5T 2 8 (LOF)2017 4E 55 — R4kl

1 AW SE P o

-15, 561, 901. 98

2. HFH

—44, 107, 659. 91

3. AL 35 28 4 AUA W R ) -0. 1210
4. WIRE & = HE 360, 323, 759. 36
5. RIS B H 1.198
3.2 EEHPEHRTIM
3. 2. 1 R E RS MBI EH K RS S LRI R s R I

X . X MRSz 08"

HEIE KR | EEKE | Githidd X ~
W B s el 2% 22 LR N B ORE) @-®

©) FrAEZR) HER R G W@

HE=1H -5. 30% 1. 19% ~4. 44% 1. 25% -0. 86% -0. 06%

3.2.2 BEESARAEMURES RHHMEH KD KI5 RSt R ARl 2 225 K L

— EETHE

U ladsasd e

50.00%
40.00%
30.00% F
2000% &
10.00%
0.00%
-10.00%
-20.00%
-30.00%
-A0.00%

-50.00%

LE-ZL-51

CZ-BO-9L |

0E-30-L1

VL. ARESHERHWIN 2016 £ 7 H 27 H, #UbHE IR, AR RURH—44.
2. WAL EFME, AREGEOCWIH 2015 F 8 H 6 HE 2016 42 A 6 H, BOH45 A ¥
FERLE LB R A ARSI S AR E .

§4 BEAME

4.1 ZE2H (BREEEHE D) i

ARSI GEINIT | %M )
e W AW | BEAN | LER v
AEEHEEH, B S, EARER TR
e ARAEAR W IR 2015 4 8 H ~ A 6 1 4x Robust  methods A H],
300 eI K4 6 H FAEECE AT I A IR 2k
SUHRAE 500 %L 4 WSFA  Group A ], $H4E: Global




fEU P E S TR SRR B B 4(LOF)2017 “E 58 —F ik

rRFEE . FWH

Systematic Alpha Fund B4

iIE 800 =% 2, 2012 4 8 AMANEHEES,
WEEL . BWHIE BB R4, £ PR AT,
800 A A ¥E 47> ) DT HCE R R LS, 5 e
Fed BWHIIE 500 FEHU I bt 4y A5 URYIR
800 4xf+E%L s> ) 300 B8 k4. B WIE

Hedr. IR
TMT 7 b 3= it 4
IrFEE FW

800 PR Z4¥R% sy it 4. fHWHIE
800 A thfr 4. FIHiE
800 & flFRA > 4. fHWHiE

REYSS-eece =5 Gy TMT Pk E R By Rk A5
e, AFWHIE FIEAS B2 e fR B Ptk e 15
BREXE TR % PR RER TR B dk s 15
s FEWURAE RIS i T RE SR B 2 4 (LOF)
BREREREGY R R E 1 R G BT S A
B, FMERR FME N R E R AR E. [FR
W E R A FEMATEER G IS FH0E N
BN R IR E [l RE B B IR A e 5 WK
WEHEE. FEW —EEEWITOR S B
e e R e B TR PR GG B IKE e Y]
EEE. [Fka TSGR &3k A g e
—HEENDTBOR &

s FWHNT
AR EHEE fFIR
KA RE I
RERENEELS
i
VE: L BRI E ], B IR A 5 B R A (A S H R
2. UEFF MK )5 SGEMAT I B2 GIEZRA A N A SR BRI M) HIAR SRR AE

4.2 FEANREY WA E GBI FE H A5

FEARIRE A, A S E BN AL QIEZR RS EE) MR SR ENE R RUE AR (fF ik
TS TR HU ISR 4 5L 4 (LOF) 25 & A )« (S WihiEsE g TRER SO IE S48 5 56 45 (LOF) #7125
VD) 205, AFWSEHE M BN JE NS BEALE FSE & 7 A e BB A e B ik A
A BRSSP BRI R E, N PN AR A B, Mk Ia . ARG N, eI E AR eI, I R AERTE
R AEA N 2 4T
4.3 AP GEHHLY
4. 3. 1 PR G LI HRAT I

MREF EIER 2N GEFRREEER AR A TESHERTEL) , UEAFRUER (5l
GNP GEBBIEY |, AFRT — RIVAT BRI AT 5 E B S R . F AT
PAT P % w LI, SR BT TR S AW 58 W T VE AR B SRR, IR S IR B A A AT B LR
B2, FESLATAE 5y R BEIABE ; A8 S PRI 55 58 5 AT B N B, RFME A A 5 RGP AR SRR P, [
HE AR, S ORA RIS RN [R5 S I 1K1 5 23 =) R AN B 58 38 A ik -7
Gy T R GE, RS RN CA T4 AT AR, oA Al LR R S A5 R . A m B AT A S il
FESATIEOL R, RABAEE A5 AR DL .
4. 3. 2 WA HAT R B T




fEU P E S TR SRR B B 4(LOF)2017 “E 58 —F ik

KA IAN, RRIATEG SR THE ZRIA TR SFEAA T 5 AR R HER R E L 5. e
W, RIS 552 5 B ATF a0 IR H A58 55 A 80 B B0 A8 5y BB I iZaiE 27 24 H s & 5% 58 5
(FER BRI TR EEE SRR
4. 4 REHAZEE KB B RIEAEIES

TEAAR S WA, AR BER H 58 2 R AR IR ER TR 2L, 76878 & i A 8a vh St Ab PR A H A e o] 0L,
A RE HEER R IR 2

I 2017 4 2P, A IRTT R4 1 T — MRIR BT AR . SR EGES BT, a0t il BAR A 2K HL
Bl RE. RS WRIAE 4-5 A dkgam e bk, /N IR R IA . B, WNAETFEEA
[, BIREVFIELLE AR, HOREFRNE K, BN R R . #5371, JEAh 5t 2 & i
L% . IR R JIA K, Tl A% 52 3 m) T i sh PPT b £, CPT IR AN AR R A2 2=, M
WENERE, 4 A il Rk M E m SR e SRR E . IR SIERZ I 2702 M EEINRARAT IRE, I
BRI T U ; [EINHIE R S0 mk A R SR L UORT I ME R I R 4 A A T
RGN /NI SRR . Bl S B B TR, I R AT U, REEET R & . A JBOIIN MSCT S547
X RS i A SR AEFH o S5 = AR 1A BT iEAC. r RIS BORIF SIS T T P, 56 oie BUEAR,
SMCAE A BT BT BEAE N R MIAE S V) B AR, AR ah oK 2 H I 2 o .

JEERR, LU JE AR AN, b e 8 A BN 1tk 5P B 28 4, AT A T B A W Al 2
PRREAR TR G SR RUATHE, T3 003 77 170 0] B ML 565 4B A (1) 15 78 AR B2 1) el S i K AR B
4.5 REHATEES KGRI

A AN, A S S A BB IS K 23 -5, 30%, [F] ML St b B BRI 28 28 -4, 44%, B &% a8t iR
FHevE 0. 86%.

4.6 MEHAESTFE NBEE ST = F#EE A

AR AN, AREE G R M IELE 20 D TAE HEE T EIC T T /070 (EES M HREA NEE AWM
BN IEE.

§56 MHARRE

5.1 REMAREEH-HEHNRN

7 i H e (o) ARG BB o)

1| B 340, 779, 193. 53 93. 39

Hrp, fgEE 340, 779, 193. 53 93. 39

2 | W a BB - i

BTSRRI 5 -

e E R - i

4 | BRI AR - i

TN B e - -

Sl ST IR R 1 G - -

AT ARG A A it 22, 017, 246. 30 6. 03

HoAh 7% = 2,090, 232. 96 0. 57

&t 364, 886, 672. 79 100. 00

5.2 EMRETLDRHBERRAS
5. 2. 1 R BHLAT L RV EE N R R AL &

>

| | ol | ARHHE OB | SV (%)

=




fEIAIE 3 & TR R B 3L 42 (LOF)2017 58 =ik

K MR L

KA

2,312, 832. 12

il i k.

5, 298, 336. 45

T B0 R BOKAE P RS

2

323,121, 763. 46

R Z

ALl A REAIEEL

AR ROl

5RO RS

EApI4

R4

AH 8 A7 55 e 55l

BEEWT SO B MR S5k

705, 364. 00

KA SRR 2 Lt i 2

5, 987, 764. 80

JE RS  AZBLANHAd AR 55

A i

PAFIA 2 TAR -

b R E AR -

g -

n (o T |Z2 =0 " YH H =™ |im g | e

fann 337, 426, 060. 83 0.94

5. 2. 2 BB BHLAT WL 0 RV N B R AL &

(L] RSl KRME O R T HE ] (%)

R N4 i

=

KA i

g b, i

LT 3T IREROKE R RO -

M 3, 353, 132. 70 0.01

R -

ATIE s A REAHEEDL -

A I ROl -

5 RARR . AR R AR RS a

R4 i

P il i

LG AN 55 M 55 L -

BEAWT FURBAR MR 55k -

KA SRR 2 FE s o P -

RS A AR AR 55 -

e i

PAFAS T AE -

= O [T O =z = |0 =N |“H9 |H = e |Tm oo |0 (W

S AR E A R i




fEU P E S TR SRR B B 4(LOF)2017 “E 58 —F ik

S | &y - -
it 3, 353, 132. 70 0.01
5. 2. 3 HAARILAT WL 73 A B I I 43 B I SR 4 B A
AT G AN AR R R U sl 15 0 ) i 5
5.3 MEHARIEA RIME b ZEFE = EE H B R/ NHE T 1R S 3R A A
5. 3. 15 AR T B 4% A SN A o5 56 4 08 7= v (L U B R /INHIE I (R i1 44 5 2245 % B 41
v
e | mEm BT o (D ARt Go fﬁﬁﬁ? N
1 601668 r [E g3 3, 437, 900 33, 278, 872. 00 9. 24
2 601186 Hh [ 2k 2, 667, 423 32, 089, 098. 69 8.91
3 601390 Hh [ gk 3, 693, 981 32, 026, 815. 27 8. 89
4 601669 rh ] 2, 658, 500 21, 055, 320. 00 5. 84
5 600068 BN 1, 598, 864 17,971, 231. 36 4. 99
6 601618 i E ih 3, 096, 000 15, 510, 960. 00 4.30
7 601800 Hh 52 A 885, 100 14, 064, 239. 00 3.90
8 600820 B 1 I 1, 092, 700 11, 036, 270. 00 3. 06
9 002310 AR el K 620, 310 10, 371, 583. 20 2. 88
10 002081 K 918, 650 10, 086, 777. 00 2. 80
5. 3. 2 A5 HARFAMARL T 4% A SN AR o5 5 4 0 7= v (L U A DR /INHIE I (00 115 44 5 2245 % B 4
v
e | mE BT o (D ARt Go fﬁﬁﬁ? N
1 002504 *ST 547 413, 967 3, 353, 132. 70 0.01

o1

o1

o1

o1

o1

[S2EN) ]

T AFESAIRIIRR SR LR 1 HRER.

-4 WEIRIEMIF WA RGBT AE

AIEE AR RARFA 557
-5 REFIARIZA RHE b 2 B #E HL BN R B BT 4 GRS R I 4
AIEEAMR I RARFA 557
.6 REHIARIE A FRAME 5 ST A PR/ N B BT 48 B STRRIESR SR BT
AFE AR I ARBEAT B SCRAIE T3 BT

T REFIRIE A HHE S ZEE B RE AN T T4 R & BB B4
AT G AWM N ARIAT St & w5

-8 AR A FRMME G G B A LB R /NEE P B R T 44 BUIE LB B 4
AFE GRS IR AR AT BOE BB -

-9 WMEIARARESE R HIBRP R Z B U

9.1 R HIRACKE G 15 BT (0 AR ) B 456 A 40 2k B A

AT AR S WA R AT IR I B4 Bt

.9.2 ARG BRI T EOR
He BT FIBCE 0T, LS s BB R AP ik BIATE G R B8 H bR . AR S AE B B %
HHORE AR Sl RS B AR SR, DA I ORAE 9 A, A XU T RT3 T, A AR RN, 2 5 4R 191 5% 10
B, DU BB & 10 R G U, B A A S I ek o A, ACBE IR s F e 0 B okont
THRFRRAR L (R IAC 3N 1 RS, LAEAT A6 R I 4 B, LA Bt e BT G At J5 PR BTGV 2K IR b i

RS o




fEIAIE 3 & TR R B 3L 42 (LOF)2017 58 =ik

5.10 & HIRAE SHH K9 E G2 5 B i B

5.10.1 AHAEFGUH T EUR
NI G ¥ B AN LS TR A R

5.10.2 il IR A KL G 0t 1) [ 01 B 1 (o M43 2 W 4
ARSI AR I R BEAT ORI ST

5.10.3 AMAEGUH T IEN
NI G 3 B AN LS [ T R
5.11 FFEHEMEME

5. 11. 1 ARFG AR TN AT -+ R AUETR Y RAT BRI BA P E # T L SR A, BAEdR & gl H AT — A %

FINTFREDT. AL,

5. 11. 2 ARIEH BT+ 44 R, BOA AL G & RIUE %Ik 1 Z SRR

5.11. 3 HAh T~ Ik

bk R &% Go)
1 17 H R IE 4 311, 193. 29
2 WSR3 K 1,482, 371. 36
3 DA e ] _
4 YR S 5, 046. 76
5 AT HR 291, 621. 55
6 oA B2 YSCEK _
7 2 A -
8 FHopt _
9 it 2,090, 232. 96
5.11. 4 A5 JARKEA 04 T 4% I A 1R vl A 46457 27 B 48
AR B G AR A AR AR AT I A Pl e 4 5 9%
5.11. 5 #35 JAAHT 44 I 55 AR A I 52 PR 290 1 158 R
5.11.5. 1 R WA TR B #0742 I 52 P AR AE Y 52 PR 50 1 3 1
PN S N NI e Y e b 7 1 i i R - A
5.11.5.2 e WIARFM AL 0% A 10 44 M 22 P A7 7R Jid 52 PR 450 P 158 B
o o oo | VUESZRRESAN L | GRS BB L] | AU 52 R L
75 Ji% SEARAY JI% 52 44 Sl GE) %) ]
o HRE - HAE
1 002504 *ST 5L 3, 353, 132. 70 0.01 |
5.11. 6 FEF LA BHE I Al S 18 3 4
DR DY 3 N JE AL, B0 2 s i o5 v LR R 2 T R S A i T R AR R 25
§ 6 FBRELEHETLS)
B

i H

SRR TR 5 (LOF)

5 SIS <y L

176, 807, 139. 44

e ST ] e < 5 0 £

479, 856, 197. 70




fEU P E S TR SRR B B 4(LOF)2017 “E 58 —F ik

ol T S 40 ) 35 4 e VB [ ] 4y 0 355, 951, 996. 32
et HAATR] S S 95 0 B BT (/b LA “=7 3EA1)) -
5 HAHA AR 5 4 1 %R A 300, 711, 340. 82

§7 Z&BFHEAZHERFRERALEESHIL
7.1 ZSEEAREFE S ORI HIL

7.2 RSEENCHERRESHREES 5 WA
At Y, H e EHARIZHIE A B eR Ak,

§ 8 MEHRKEAZE SR ERSFFHHFFIR

§9 MR E KM ERE B

9. 1 RGN B —REEFEESHTLHIER BT 20%H)15 M
IR K e
*ﬁ@fj‘ e WA 55 B *&%g‘ggiﬁ
o | FRBGGELLSS | W | W0 | E || 66
s NI | A | BE | Gw | s |
B : : : : :
A :
R R

9.2 HMBRERKNILMERFE
x

S 108 ABXMHER

10.1 #&EXHBEF

Lo ) AFI e E TR R B0 JOIETF B 2k AR S HEHE S
2. WS EHEA A E WM, A7 ERE

3 (EMFIEE E TR R L R R e e A A

Ay AF IR I TARESR B SO BB e S W

5. W IESE & TARFR B IE SR R B ik 4 (LOF) 2k & [F)

6. {5 W UESL i CARAR BRI #5554 (LOF) #0332 U0 45

-9-




fEU P E S TR SRR B B 4(LOF)2017 “E 58 —F ik

| 7o A TP L B R P A A o

10. 2 FFjcHh R
B SEHFRAFRSA—FE () BHASREX L KE 8 5 i E & OiCFEARIT
K9 2

10.3 EREHFR
B F TNV TR B A B It S e 2 A B, tHn] 3% AR 2R S ENf-
TRl A T A B, A P3N www. xefunds. com.

B SEHARAF
20174E 7 H 21 H

-10 -



