EIERAE RS B RS RIESR S0 R & 2017 AR5 = F T

BRERRERERATIES RS 2017 £H=BEME

2017 4£ 9 A 30 H

AEFEN: FERESEEFRAF
HETEN: PEHIHRITEOBERAF

REIXEEHEA: 20174810 A 26 H



A R C B A TR R R B i 2017 4R 58 =R,

§1 HERR

B4 BN 38 o 2 S FORUEA R 5 Tk BRI AR ARG 2 SRR Bl R, 0 H
ZE LS L R PR 2 B M AR R AN ) SO A 5T

FEFOE N E TR HRAT IR A PR A R AR & & FHE, T 2017 4F 10 A 25 H & T ARG H1
W5 Fabn EHERMAR EHAIREFNE, REERNENFERBRICE. =R ERRREE R

B I NRUE LACSEAE A Eh R 51 1 S D) A SRS 4 B0 7 (BN ORUESE & — e S R

BE WA GIF AR AR KR I BT KRS, £ 5535 7R H B0 LS T S AT 20 Bl 13 AR 4 1Y 43
S

EN SRR A S 2

AEIAR 20177 H 1 Hi2Z 9 A 30 Hik.

§2 EE&=HMN

B4 fRTFR (ER X

Wy A TRIRR -

4 ARG 004492

F&iafErr LT R

e FRARMH 201746 H 27T H

7t B A I 4 13 A0 i 0 66, 009. 42 4

B Hbs TE PR 2 1 XU RT3 T, 14 SR AR L 257 LU I B HE T 4% [R14R
P A I T TR 5 1S

AF G F OB R M TS ATIRDL . KM BN 6 mEGE . [ 50
WBCER LR B AT 3R e M5 UESR T e 35 0 0 A, AE VR Aok — Bt
RN &SN ez 1 R 7K = PO L G S B3 il o N R R A 2 Gt Nl [
2t RAE KRB ML B o A8/ A2 XU T 52 R, 7740 3R B0l
GBI HE R 2806 (Rl o
2 PIEP T
FE FE IR B 7 e B AR b, A Silad 5 B R & A R B AR AS
E DT IEFZ IR T A R, 7 v 22 AT PR s A IR R 18R
PG | BTN MATILI AT 5 ATMREH . Rk, S
EN I k8 55 a0 | P S [T b LR S RS A= TN - F WA LA N
R IRBREE AR JRAE A Al AT AV AR KT HEAT SR 5 RORT L,
e 22 AN bR KN o
AT AR AT AN BRI, K 2 BN VAN E B A A B BT R Y
BORMEREATER S VAN, e A B SR M E RN B A .
3+ [ E W ot $5 BE g
RIEGRH AR LT R WA TS BRI, 82 TR R
BRBR D HTEAR, AT NI IL.
4y IRARHITT . BGOSR B s
AT T BB AR I BT L BCIE AN A 22 [RIHIE M 2 Fo VR A < b AT A2
HH o
S TN T IS FHIBCHR I B, LB vt 150 58 2803 S A ik B AR e A 15058
HbR o ASIE A i 0 BP0 rhoR AR i XSS 2 PR R, DA S ERAE
H ), 2 XS T2 RT3 N, AR E, 25 BHs 5 et DU




A R C B A TR R R B i 2017 4R 58 =R,

BB H A RGN, o 4L e i X R . EAh, RS ey
32 FH AR ST TR i G I AT R AR ] KB ) £ SR BRI L T 1)
TS PERS AT AT R B 2

ARSI G KA A ST A E L R I BGIEREAT B A BERSE2E 5y, 42 il I
B2 A U, SRIBGE AT i o A FE G HEATBGIE BB N, K5 7EXBIER FIIE
FFREAT FEATHE M A B B b, S5 & B sh 2524, B HE
e AR, e A BN EOME, IERZHH 5.
UMVEAEE RN B B LA DUS F0 VR R e P B Ay i o, 8 F AR JEAT
AR5, AT AR FLAN N BB, A K g n] DUAH I 1 2 A B AR G
BB A, AR F U PR B R A S H AR

g L S v A F G 1Ml 457 LI HE D - 30% X P T 300 FREIS 25 2 +70% X HHIELE A fiit
EiFR e

AR AC 2 4541 AFEG IR ARG, AU . FEE & T Mg & m iz
RIEG, KT A E S

REEBHA SRS A TR A T

EE&EHEAN Hh TR ERAT A A PR A

3.1 XEMFH

§ 3 EEMFSIEIRMESHERI

Bhr: ARt
FEW S Fabs AR (20174E 7 H 1 HZE 201749 A 30 HD
L A e 2t 1,427, 186. 89
2. A JRHE 1,427, 186. 89
3. IR 35 5 4 A B A A i) 0. 1028
4. IR G T 1A 71, 005. 29
5. BRI & A 1. 076

DA R I w2 A 256 L I N R T SR S AN A s B Sl iR Tk 2 E R AN R VR M TR 6 S - S oy

FsIcT.

2+ A E eI et ek S AR . BB RS |

Fopbfe N (A5 22 Fe AR BN ER) FHRRAH R

T FH S (R AR, AR A S i i EASIA 2 Su AR Bl et -

3.2 BeWHEEN
3.2.1 ZRHRE NI SO ANS BN KR RIS FNNL S B A 2 H
‘ ‘ | g
WK | KR | e | §
L b e | TEEER | 0-® | @@
® W@ | elarke | TN
HE=1NH 7. 60% 0. 39% 1. 84% 0. 17% 5. 76% 0. 22%

3.2.2 HESAFREMUKRES RIHHMEN KRAD KIS FHL S Ak e BRI R




A R C B A TR R R B i 2017 4R 58 =R,

2.00%

FER

bRt R R

8.00% F
F.00%
B.00% r
500%
4.00%
3.00%
200%
1.00% r

0.00%
-1.00%
-2.00%

L2-90-L1

SL-B0-LL |

0E-60-L1 E—

L REARAEREEARR S R —FE RELESRAEMH N 2017 F 6 A 27 H) .
2. ARELEOHE 2017 4F 6 H 27 HZE 2017 4F 12 H 27 H, B2 AWRE WK, AL b T2 68,

4.1 ZEZH (BRESZHE P BN

§4 BEAMRE

w44 R 55

FEASTE S 3k < 22 A

fR

IEZE M

SR

EAEH

A AERR

i

PN e
A28 N
WHIE 500

TRE
S =R

PR 300

TRE %
S =R

FHHIE 800

PR 25 R4
RIS

& W Ik
800 A ta 15

oy o
& fEwH

ilE 800 4=

Rl 0

2017 4F 6

20 H 27 H

PREER A SO . RATER T3 [ X
3£ 4 Robust methods A F], fHAEEE 2 Hr
Ui FAHEIR XS i3 4 WSFA Group A A,
JHAF Global Systematic Alpha Fund Bf
I, 2012 4F 8 HIMAEIEEE,
JHATEh R A, & PR a., I T
AT ZERELSE, /F IR 500 2L
RIS AT IR 300 FRE A4
fZIHIE 800 R 25 FRE 7 2L 4 5 Wi
il 800 7 tada ¥y 2k 4 5 Ik 800
SRR B FE S AW AIE TMT =k 3
R A A St =R A RRT| X =0 S - SE 2 4
3B AB W R BE K R R U
G E RS TR FE A A AL 4 (LOF)
(B WA e 1 R B TR A B R4 B
2o RIGTERA RS EW R R IEA
BIREESE EWH R R R B RS




A R C B A TR R R B i 2017 4R 58 =R,

S N
WEHHIE TMT
Pl 3
EiFR e
e =417}
RS R
ZARTRE
P B
BEWHIE
MReRE
EiFR A
S N =417}
HRAE L
TR
RIS
(LOF)\ 15
WA E
4 R 5B
HiRGH
o N =417}
251 RIE
AL EVRA
R4 fHW
BRI
AL EVRA
R4 fHW
G IRV I
R E
BE RS,
ER P
IR A
R4 fHW
TKFE—F
JE HFF TR
BE RS,
BWEZR
RGN E
BE RS,
& WEHTEE
=] R i
BLEVRA
e FW
AR
TR SR

FE L B IREGHE S FWKE
—HEEWITIOR & R E IR R R
BRAHEE EWHERRREE RS
Feg FHMEGEREIER SRS (5
AR R SR R W R

REEEIEEaH,




A R C B A TR R R B i 2017 4R 58 =R,

& EIE
B R
HiRGH
EA B

Ze

e 1 ERAEEE B, B H AR A S A B S (4 e H RS
2. AEFF ML) & SGEMATIE P2 GIEZR L ML B AR A BLIMED BOAR SSHE o

4.2 FEANREGHALESBEERTE LU

FEAARG N, A B BN HAZ I GEFR IR AR MHABMSGEEM I E BL L (FiE
{5 RIE T B IR A BNE S R T R S A F) ) (55 R HC B & BOE S R SR S W 15) KZTE,
AW B A BENE PR G 77 o AR < B GE R AN T 58 38 0 AR B R R P
B, s N AR B, RIVE IR eia . ARG I, e ia SR G M, B R AR R I e AR AR
INESDAR
4.3 ARG THIH
4.3.1 APRGHEHIFATIEI

AR I S U ) QIESF RS E AT AP ZSH R FEL) |, DU ARIER (fF2
SN TG EBRBIEL) |, AFRE T — RIVMATEI LR LA T 5 E BN S IESR . BHTIEA TS
PAT PP % ] LA, SR TR S AW 58 W U AN S R, B IR S IR BT A S A A T IR B SR
B2, ESLATAZ 5 I FE AT 52 55 A1 NG AZ Sy AT (K e, FIRE A2 53 RGO T A8 AR SRR Y
LI E R AR ], B ORANFI R e R R ESR 38 S I ) 21 5 24 ) [R) INAS W 5 38 A et 221
Gy M R GE, AEFR N A T A% AT AR, o Al AR S A5 B e . I w B AR AT A2 ) il 2
PATTEOL R AT, R HET 2T A5 IR
4.3.2 WA GATNIL BB

AN, RIS &5 ER R G 0 1R BN AT 5 MM s faik R WA 5 . i
WA, RIS 55 At st Al H S R385 S I HIA A8 By Bl I i%IE 27 24 H AR 5%I3E 5
e M MTEBIE SRR .
4. 4 REWAZRE ST RIBNIZIED

BI85 2017 5 =Z= %, Al Tiidn e B, I E Je ik 7, RN B E  ARe th BLRNBK, embA sl
RGN EAELRE R B4 11 H IR VR A =, B85 73Tk S 15 i v M, P S L 3, B
ZD IR Y, SRR Z TR FE BN ER -
MAMBR R KT, BRELFHIE RS, 9 H 3 ISM &M ARl PMI 23561 2004, 2006 4F LAk
(0%, BRITIX PMT RFEE AT SRRkl A v RImale, 7 RS T LARHE K, WGR Y QF M7 70, et 18 T
T o [ bR B U SRR RN AR, BREL U E IR RRSAEA B M 4 BRI ) 75 SR 95
MEWNAEDRE, 6. 7 A &L 5 5ds K U, b5 8 HABr8udliE 55, Lebr S HU 10 0 S D,
MR LA E TV IR B RO . R BB s BB B AR 2 R R AE A
Hs BIRBURKE, (2 PMT ., A 2 fh 58 S 80fa R I e DR 5 A B I S8 Dt i e b 13— Se IR BUR,
o= B B A S AT S % o ATy T RAT B MECRgER g k. S ORI A SRR R, W TEAEA
o

A AESF NP AWt N B br. — 5T, GiFSR gk sR M AW, mfE g K
Wgt, LASE 5 SR AR I8N BN 2k Atk B SEB et . 5 — U HD, PO ELBER 5L, IS 5 MBI, R
P AERF_EAZPT 6000 3o /iAi. MRAE il AR an 755K, ISR 6 SR DARE B KRl 5 Mk 8 E o8 E, flife
BB R ANIKAT 1, I8 0 iR B R ] R G

JEE S DU, o WL JZ T (0PI A7 R U 06 T B, PEBE T DT R, AL 3r IR
il M AU B AME R, BEASTT 35K 5 ROE 997 5K A5 LT



A R C B A TR R R B i 2017 4R 58 =R,

XA R G A b, WA P ENL e TR R EN KR . MRS THE, Wit A B A, AT
IR B E A R AE R XS 7 A A E SRS TAESW BRI “Biimse” MBGRESE, FE) ih/NMell;
[FIEST, 7 ) AR B ) 5 75 2018 4F, R B DYZRFE 1% BRI B s R RFr et iimtae . &
It A BT A B &R AN 2, HOm a0 e @R IR . R RIRE 1 E N, HATii S
FRAEAN EARO S AR R, Ak (B & 38 I BRI 5] 03, B A e R & FF & P KRR SR A iR B
4.5 MEPNEEHISRIA

ARG N, AR S B E I KN 7. 60%, [ S LLR SRR 5 56 0 1. 84%, J& i iEi it bh A ok
HE 5. 76%.
4.6 MEPNESIFAEABBEESER = FETE N

AR RAN, AEESH 2017 4E 7 H 10 HARE 2017 42 9 A 29 HIEREESE EM T LT /T, o4&
GEANTNTAEH L B ARFEGE N CHE M o BRI 23047 T HRAE 458 T R 5 %

§5 WEAGWME
5.1 EHAEEHASHR

Jrs i H wH o) 1 2 L B 1 B4 (%)

1| Bt _

Hope B2 -

2 | e s -

Hrp. fige -

B SCRRIESE -

AR -

BRI AR -

TN SRt~ -

b KR A SRR S el B

6 | BATERE FLa i it

115, 608. 42

HAh 5

20.79

it

115, 629. 21

5.2 EHIAREITIL RO ER T A S
5.2.1 R MIARAZAT W KA BE N B R B 4L 5
AR EAR T WIRARFFA R

5.2.2 5 WU AT Al IO B R TR A AL £
e AR AR SR P (0
it - -

AT AR IR AR R A U #E I BE BT B SE

5. 3 WMEFIRIEA SHME & B 138 HLBI R/ NP I BT 42 B B B A 4

A EAR T RARFFA R
5.4 WMEFIREGI WA R FFBHAS
AFE AR WIRARFFA B

5.5 MEFIRIEA SHME 5 ZE B35 LRI R/ INHR P R8T T4 B B B A 4

AIEGAMR R ARFFA B

5.6 TREFIRIEA SYME & ES B 138 LRI R/ NRFF 8T 48 B SCRAES B B A 48




A R C B A TR R R B i 2017 4R 58 =R,

ARG AR HA A AR IEAT 55 7 SCRRIEZR P BT
5.7 MEMRIZA RWE HEE T = EE IR/ NMEF KT e R &R A

ARFEG AR AN RAT RS RILTE
5.8 MEHARIZA RYE 5 EEF = EE LR/ R R T BUE S 5 B4

A IS AR HA A AR IEATBUIEF Bt
5.9 MEMRATEESR RIS B H
5.9.1 i BIARANKE S50 08 I I A D 3 6 R0 453 2 I 240

IR IO H E s RS R GRS I b S E A GRAT) ) K (4l
SUHEN -k T HAHRY MAHSSE, “HAhATA T E-BAHRRR” 5 “UEREER-RE gL
T E WK, &Sl =5 S 7 GORHCES 1) 462, Woks “ HAATA T H-IRFR et ” 1y
B 2 SO DAHRAS J5 VR U0IHR, 1N %

A HE G ARG HA A AR AT IR A D Bt
5.9.2 AFESHHEMABIA IR TTBUR

BN is R e, DR i R SR T I i IE B A KL S (0505 H bR . ASKE 78 B ds I o 4% %%
HRE AR JXURGE 1 R 0, LA CRAE D B 1, 7E XS rT 3 IR 4 R, A EEIFE, 2 515 I 0 3,
DU BB T2 G 1) RGNS, S 2 & B RS R R P o b AR, AR i is F TR A 7 SR i i n A
KAL) KB 7 TSR RS 0 T IR Sl 1 U LAIEAT A AU 304
5.10 MERKREST TR EMEARAE S Ui
5.10. 1 A< A fiit A e 5 0 Ok

A G A5 AN LA 5 A B T
5. 10. 2 # 5 AR A KL S5 5% 1) [ 5 A 07 300 A0 450 2 B2

A B AR BA A AR AT B Bt .
5.10. 3 A< B fit A B B 0 PEA

A A5 B RS L 5 M B
5.11 BHEAAMEME
5.11. 1 ARIESHBHIRT T A UETF I RAT EAR A PIR ST LR, BEIR S b il —FE 28 A
gt a3,
5.11. 2 ARIESH TR MR, A 4 G [ &3 R AR IS
5.11. 3 AT =M Rk

FPs £ & (o)

7R PRIE S -

JSISCIE SR K -

ISR -

NS 20. 79

2T I K -

FHoA SR -

RS -

HAt -

O |0 N[O |O1 | |W ||+

=nan 20. 79

5. 11. 4 i HIRFRAT (AL T3 YT o] #2485 55 W 4
AT G AR IR AR FFAT A T H B T 3 7
5. 11. 5 75 HIACHY |44 B 52 rp A7 AR i 52 BR A L ) 15
ARSI G ARG AR FF A BB, AFAERUE PR AL

-8-




A R C B A TR R R B i 2017 4R 58 =R,

5.11. 6 [APUs& F AR AL, BB G4 o e e BB i 0 U A S G i T RE AR R 22

§ 6 FFBAESHHES)

BfL: Ay
5 B A I 4 00 AL A5 200, 008, 923. 17
5 HA HA 1] 5 4 5L HA D 7 40 74, 327. 79

Uk - 1 ot ST 1) ik < L DB ] 73 5

200, 017, 241. 54

T IR G P 0 AR AL (3 B> BL“ -7 181D

T S AR <y WU 0

66, 009. 42

§$7 BEBENCHERRSEEARSHIL

7.1 ZEEEARFHIESHTRNEL

7 IR B A e

T I IR) SR/ R iy 3

07 I3 I) 52 /e [ iy 3

A RS B A AL e 3

T IR RFAT AR e 800 2k e A L 1) (%)

7.2 ZEEENCHEA R SRR ARSI 5 WA
At ], B ARG B A B e A R 4

§ 8 MEMRKBEABRSFERSFABHHEL

§9 MMBRERROLMEERGFR

9. 1 WEHAN B —RFFFEESHFHILT ST 20%5F 5

T A R AT 2 e AR A L

W IR R 2

S AR

x*) FrH 2 Sy A te s 2
B 20% ) ] [X
[

do 3¢

LR
T

FH I
1

E=3

JEE (=]
%0

FEAT Oy |
tl =

20170701 % 20170703

94,999,000.00

94,999,000.00

20170701 % 20170706

49,999,000.00

49,999,000.00

20170711 % 20170730

9,999,000.00

9,999,000.00

A 20170731 % 20170930

49,578.07

49,578.07 | 75.11%

N R [W|N|[K-

20170701 % 20170711

44,999,000.00

44,999,000.00

7 R XU

A5 S SR LR I B — BB A B 0 B AP I B B T R < A AL AR AT 20%, U T s KA (2]

-9-




A R C B A TR R R B i 2017 4R 58 =R,

THIL, AT RE SR

(1) ZEGAERT I [A] P T8 A 0% (1) 55 7 3 ARG, AT 2= AR i & e TR B IR X, 3 B0 s 1 X
B ; 40 SRR JE S0 A L) 1A 3| B i 5 4 1 U AU 20% 110 B — 45 ¢ 35 KA [|] 5| & B |, 3 4
EHNTTREARYE (EEERD) M2 g 5o w A Al an sl 2 MFH PR (A% KA B
ML), B M NPT REARE (B G ) ML e B 158 52 5 4 (1 V6L [m] FR i, S 78 A 48 7% 3 TR0 [l 7 B 3
FSE I ;
(2) FE G T\ 18 PR3 DA A 25 4 B2 [ (1) B 45 75 22, ) T e ol 25 4 W% 7 B 2 B AN RS2 T, 52
B & AR BB E AR 2 7K
(3) PRI 25 4 v (RS 52 U1 5 1) R, BRI G [ S U N VA B 4 W 7, B B IR K B
(4) FE G B2 HI /N, 7T R8-S B /- 18 95 52 PR AN e SL LI 4 [F) 20 78 IR0 H (1) B 4% 5 e ;
(5) RS [m] G B L 4 B = AR I /), AN BRI AR A7 SR 1 26 Ak, R AR 2L 6 & [RI I 240 € TG & R 26 1k
TEEL R

9.2 HMIEE IR IMEESER
P

SI0BBEXHER
10.1 &AM H

Lo AW RS G B & RLUE SR B0k AT St ST F
2. WA EHE AR E WM, A7 ERE

3. BIEE RN ERSIEFR R EeREEF

4. fFIREME RIEE BB S IR S 5 U
B ANH A YT A% R e B (R 25 I

10. 2 A7 A5
BMRESEHARAASAM—FE (B BHEZRE X L KIE 8 5 FilEE 4 OILEHRIT K
*}é 9 }%‘o

10.3 A )y =

R E I EN I M B AT AR S 2R E R, WAl AR B,
JNATE A w2, 2 5 PEESY www. xcfunds. com.

SR A A TR A F
2017 4F 10 A 26 H

-10 -




