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2 HEERN

2.1 BEFRHKFN
F 4 TIFR [E Ze Bk % Ui s (QDIL_FOF)
4 F ARG 001936
T ARG 001936
HEEE T LTI R
HeAREMH 20154F 12 A 3 H
FHEEHA E LS AR A A
HEELEN R EARAT I A BR A 7
s TR FE S 0 AL A 30,041,468.54 1/}
Fe LA R A7 2L ANEM
)@ o I 4 R FE A TR R [ & A BR4a Ui 2 [ 28 A BRAa XU 35

(QDII_FOF) (ARM) (QDIl_FOF) (Z71)
BRI E L G ARG 001936 001934/001935

ﬂ:ﬁ YA é £ S /\"‘ﬁv%‘,‘

ZDJW{MEﬁ&%%ﬂW%) 10,567 853.27 i 10,473.615.27 3

2.2 BE&r=HiiH

BB HAx

AT AR R I KU T IR T, JBSRASE A BT el 4k

1. BAheastife s LA SRS M e

REEL NI R A SRS T, EERERIIE S04
FRAIE S HbR, B 1D EEARP&4ntiiias (absolute return/total return)
TR B 2) DUBESRAES N T HARRI S, Fl W DUESRIEAN ]
TSI T RAF KR R0 BARRI 3 S, DUE SRR =38 1 [F]
I SRS B /M B B bR 3L 455 o FLSE It Y 2 B b () SRS L4
(EENIEE

D% %l & %% (Multi-Asset Allocation)

HRE X TR PRI AL, I8 TE & 51 P2 20 h RIERCE, DAsE AR
e 2 UL 25

@4 FKAC B 1% (Global Allocation)

TR IR AR 1 DA T B R G E A BOR E, ASRAS AR ) RS [l 2
@i PSS (Market Neutral)

T I [ B R 2 S RS S St DA T 3 U, DAIATEAT AR T3 3885 T 34
REsRIS R I as

@K A ph 3% (Long/Short)

e ok [ B AL 22 Sk Sk sk i — s 1 T 3 AU, AL 1T ELAB AR NS At
R, CAHASZEAR A f 45 BRIk R

®4EkZ= MM (Global Macro)
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FIRANE . SR e BBt HIRCLL R A 4 b i Bk AT 55 e &
DAHSR A AR () 4% TR U A

©FFIKB) NS (Event driven)

T I A3 B K S A I S R AR TR RS2 A [ AT AR B, K
PEEFERAESTR W, &I, BB, WS EA. WrrEA%.
@EF| %M (Arbitrage)

T IO A xR TR AL, R Sl TR R AN AR AN AT A R
EF, GREGERN. Bl er. BRER. ETF £R%,
®% #H ¥l (Multi-Strategy)

TN IR PR A, IR SREE HRURE, DRSS AR
PR A -

B HT Sl T BN, ZExTUlcas HARSEIURBE AN 5 . i, ANSE
SEBATTHNERE . WINbRESE.

2. FEEH RS

A HE G I8 I 2 B A SR WS RN E PR M S AR 45 B (1) 7 SAE AR B A, T8
SO VT N OB S o 1< G SN SL R = I o 10 SN SN LI R, )
LRI, Pk AE AR S A PR B St PN AR IR B it e 1
SHATIRIE RIS, I RN T bs 1) 5 1 2 AR SR S #2843, Hx
TEEE AR HEMEE, DLRARI R SRR S B35 K As e
BTN, B IR AR S A TR S, Wk
SRR AL.

1) 52 &= TR

REEL AR FE S B F USRI A T 5 B bT BT I A A K
S B AT B T S SRR B 4. R B DL R LA e AR bR
D##/KF (Expense Ratio)

HEIL L FE P (Management Fee). H1JY%% (Front Load/Initial Charge
Z5). 82 7] 2% (Redemption Fee/Exit Charge Z5). V%t il (Performance Fee)
g% (Distribution Fee) %%, MHEFRLEA PR ERMIFRIIE S .
@z 4>#F (Performance Analysis)

T ERESTEANF T TR s Gi R, Bl (Return) i
B % (Sharp Ratio) %%, 43 #T3E 4 AU BRI 2 75 FIFE £ HE7E H AR
ot R AT G

@NI& 4 Hr (Risk Analysis)

Iy MrIES I 7 s (A4 (Drawdown) Al zh % (standard deviation), #E$%
FSRN r ENw T I E l SOFS

2) VS HT NG

AN 4 2E B\ B H A R 2 B AN A B X AR 0 3 A il AT e M 4y
BT, FESCTELL N @ e hs:

O#% =& H/AF (Asset Management Company )

EEE A EL A E P B ARE (History) . 4141848 (Organization). 7=
Mt (Advantages) %%. MEFEOLIAIECK:, HAUW BB NFaE, BrE
FUBR, TEATIL A —E IS ) 3= B A ]

@ %% (Portfolio Manager/Team)

SR 2T F S (Investment Philosophy) FIELHA . FaEtk.
M2 BT B A 4 (RPIR I 25 . SR B IR S PR B S R R A 3
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23 ZEeEEAMESIEEAN

T H AL UN e EN
4R ERELSEHARA A W E AT R A PR A )
N 4 2K g TR
7 B #% &
B AR HLTE 021-31081600%% 010-66594896
Ui UN » . . .
HL PR 48 xinxipilu@gtfund.com fcid@bankofchina.com
B R B (021) 31089000, 400-888-8688 95566
fE 5 021-31081800 010-66594942
2A A EFTIEEAN
i H L INATRE =D\
5 ¥ | BANK OF CHINA (HONG KONG) LIMITED
VN
| HEERAT (R BRRAH

TE bk FREAEDEIE 1 5 RKE 14 4K

Ipon HiLhE s el 15 RKE

25 fEEWELT K

BB P B A BN ELIR I g www.gtfund.com

H PRI S E A

16 J=-19 &

BT O X A% 18 5 8 TS KE
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3.1 EESTHHIRMIMSaT

ERERAL: NIRRT

WA (20184E 1 H 1 HE 201846 A 30 H)
3.1.1 BRI A A5 2 A BRI 2 2 4 BRI 2
(QDIl_FOF) (AR (QDIl_FOF) (ZJ1)
A B S -219,732.93 -791,429.65
AR 172,538.62 404,951.08
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(QDII_FOF) (AR M)

AW S B KR 1.02% | -0.31%
WMERAK (2018 4E 6 A 30 H)
3.1.2 IR B AIEAR I 25 A BR A X i [l 25 S BR AR Y 2

(QDII_FOF) (Z75)

HAAR ]t 73 Fe 3 4 4 AUR i -0.0292 0.3416
FAARFE & TP~ 1HE 19,340,400.96 66,193,792.35
RIS e 0.988 0.955

e (D AW SLHEE R RS AR BN BB . AR O & A R ER I
THERAR S SR AR AR E, AR A eIl as n_EA 2> fe i (E 22 s i i »
(2) Frid e EHar NI RA NN B 5 e & T2, T3S Sehriicat K-r- 2

&T oy

(3) E R AERZA T 25 (QDI_FOF) A R A A AN R - FEHE 4T SR A3 N R 4 [E 2R
ARSI 5 (QDI_FOF) 36 T4 A LASE JT 1T FF3E 4T H I 3R1S 3 To 40 405
(4) [E 22 R XTI 25 (QDI_FOF) 3 JT A3 A (1 AT X415 4 A B0 AS A R g 47 5 T A B0t o7

HOERIMEE

(5) EZEAEFRL 23 (QDII_FOF) 3 JT H HIA I 5 4 Al i (B AL 3R Tt

3.2 BEEHERI

3.2.1 HEeMBUHEN KR RE SRS LB R L

EZ2 R4 2s (QDIL_FOF) (AR M)

gt | DI gy | SRR
i Bt K KR bEE T THE 25 by O—B @—®
@ - 0
i F—1H 2.17% 0.28% 0.46% 0.48% 1.71% -0.20%
TE=ANH 4.99% 0.24% 1.40% 0.66% 3.59% -0.42%
A H 1.02% 0.29% 2.70% 0.65% -1.68% -0.36%
o4 -0.40% 0.27% 5.05% 0.60% -5.45% -0.33%
HAAEE
iéiiﬁ -1.20% 0.27% 11.61% 0.82% -12.81% -0.55%
X 7
EZR R4t 2s (QDIL_FOF) (1)
gty | IR gy | ATRE
i Bt KD KR hrUE % T HEWL 25 by O—B @—®
® - W@
aE—1TH -0.93% 0.13% 0.46% 0.48% -1.39% -0.35%
E=AH -0.10% 0.13% 1.40% 0.66% -1.50% -0.53%
2R H -0.31% 0.17% 2.70% 0.65% -3.01% -0.48%
o k—F 2.03% 0.15% 5.05% 0.60% -3.02% -0.45%
HEEAFE -4.50% 0.16% 11.61% 0.82% -16.11% -0.66%
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2. EFFAR A SCRMAT IR 2 GEZFAL AL GBS B NED IASRLE -

4.2 BEEANIRERAFE B EERTE B

ARG WA, ARIESEINHEST EFRE). QEFRREEER), (BEERAFAFZS
MR FEIL) S0 RIEREMIE, METEeEERMESERNHE2E, AFWLER. B
SR BT IR PR BE LR 48 NG V2 B 5 S U RS PR R 4 W 7, Rl UG [ s s o AT A
PRGN . AMWEWIN, ARG EEEeM, RRERFEEEOHIFEA AT N, RE
HENRAL T BRATTIHRA RIS 5 L HAME AT, 5 B . #Em . 28, AReS5AK
HAEEHANEHN MR WRAGE ARG W0 IE . A Pxifr, EEEHN

RIFMSLIEAE, JREE R MEIEIE, R OB IR @S IR R, A RIRBESEE N RIEERL

B

4.3 B ARG AL 5 1B LI T B
4.3 142 5 ) BE IPAT 1B L

AHEIAN, ARELE AR EST GERRRESE AR AL 5 H ERFEL) A
HSE B T 1 A 0 SRR i i EE R, 68 5% P45 (430 XU A B R A7 %, R
AR T B T RS AR BT E, VIS VR 2 ik AT .

() ARIEGEHNPTE H R 8 80 & 8] 1] 1) 52 2 250 #

WRIIER S AP SR TEN, AR T AR NEE. A5 H RS DRI . il
KX B 58 G AN 2 30T, BRATTR I X AN BEIE I o 7E 1% 8 0m H J LA, BRHR /i
W2l 95% EAEE N5 T 0 i kg

(=) ¥ REmTE S H R B0 2 54
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SHGHN, CEREGLBN AR TR, IRYEIE G2 BB A F T 3 S s SR BeH
A BE T EAN T2 & AR e Fai (4T o

4.3 25 H A AT RN I
AIMEIN, AR SRR GEHAPTE BN AR TS R AERBIR BRI S . ARE
N, RKBUAEE A W HE T BN AT 28 5 AR 3 Sk (1 57 A2 5

4.4 B ANHRE A Z S B RIS SR B
4.4 RGN E S B RSB RS HT

ok 6 A, 2Rk 2 e 1 S Ts i BUHEATDS BT . IR X S na AR BER,
[ A R AR A e N R M AE 1 — AP, HAE A REEK, SFLURER
R .

WE S 7 R, KA1, UARBRINBOR AR E S F AR, A ERE PR OE T sh %R
B K. BARBRMNTASKA LR RIFHIE . EATRBEESIEL TR 7 —ErfaErt.
A G SIS IRI T, 5 RAEEHA 4 JRE T 1IEIEE . fEXUE 5T, 2 REEATN E 1 2 250
RIS AT T RIEFALSE, 1 A B ik &rE 1 —F RSt H 2 MBI, 1
R 2 B i B A S ) 32 2 I Tk Bk it e 8 2R B G — Rouae B AL G0k 2/
NERPIANZRRE . Sk G BRI T B I N R A A I 2 BT RS, AR
GURIFERATVOVE TR IR Th I T 2 ALK, RILAE 5 AW UE B Sk a1 B AL

RAEHCATER], FATAE 5 AWK T — FOfr 2 et midt &, SRR AERNTH T4l Ba
e 10 g S S AR s AL [ IR TR s B R 0 XU P2 I RFALE o BT 2 e PR B T AT 12 4R 11
fE G Eas, KUNLGHE mIGK, RN RIS T2 RAR SR RS S5 B skms . 34114 B b At
EINTT LGS A R N2 R AR AE, RIS 32 2 & A U a7k -1

442 EFHNESER SRR

[ Ze A sk 4o - N B A BAE 2018 4F AR A A I K3 N 1.02%, [R13Y 4 L A R v 2
N 2.70%.

[ Ze R4 Wi -2 To BAE 2018 4F AR A G K% 05-0.31%,  [RI L &t b B R e i 2
N 2.70%.
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101,746,775.62

T ki akib H 2018 4F 6 H 30 H, [EZ A BRAE 0 Y 2 2 5 R e LS AT 30,041,468.54 173, H
o NR MG 19,567,853.27 £, ANRMIEE M A0 0.988 Jt; JEToHE G0 Al 4
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S FAM: EFR BRI RS B SRR SR R 4
AR 20184E 1 H 1 H% 2018 4£ 6 A 30 H
Bfr: AR
PN
W H 201841 H 1 HZE 201846 H 30 H
TS R4y B FE PR ER G A
D FRIA AR (B 94,225,908.54 3,447,101.65 97,673,010.19
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HEEHANMTIA: AEE, FESTERTIAN: {E, SRt Rtk
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XU s A G IIE IR R R R SR GG F) MSTATT 5. ARG NRARITRE, FERA
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AFE AR WIRARFFA 657

7.8 BRI A SRMHE B S B E LR /N HER BT 148 R P SRR B R B 40
ARSI AR WA ARFFAT B ST IE SR

7.9 WK A FRMME 53 S FHE R/ HER B BT T4 S RAT A B B A 4N
AT AR IR ARFFAT SRUATZE A
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