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2 HE&MN

2.1 EEEAFEMR
R RRR [E Z2 aER4a Ui 28 (QDIL FOF)
3R 001936
T A 001936
e s LT
HEAHFAEMH 2015412 H 3 H
HEEHN E R A AR A
HEEEN HHEARAT IR B R A
e AREE L3 30,041,468.54 13
H 4 RS AN 1
@ o I 4 1 FE 4 TR AR [ Z2 A BRALH 3 [ 72 A BR AL G 3

(QDII_FOF) (ARM) (QDII_FOF) (%)
TE 3SR G0 001936 001934/001935

T AN J8 7 G o A LA

il

19,567,853.27 1 10,473,615.27 1

2.2 B s

EP A=k AFEGAE R S AT T, B SRARE B 55 B9
1. ATl B A SRS T e
AT NX A G B A SRS A e, FERIEAR R 40
LRRAEET bR, B 1) BELFRP S 4axiias (absolute return/total
return) FAE; BY2) DUERZX W E BT B i 4s, #lanbus
RIEA R TP N RB KA IE RO 5 Hbrp) 34, LB RIRAG 5%
7 S AL 1D [ B S BRSSO 8 B AR e 4 55 . FLSEIRAE i st B
P 1) SR EL A R AN PR T
D% ¥~ B S (Multi-Asset Allocation)
MRIERT T IA IR RIRAG L, @I e & B K h RIEHCE, DU

e e Fafa 4l s .
e

@4 FRTC B %M (Global Allocation)
I TE A ERAS H XHEAT BE P B B B vt AR A RS i 1) XURG: IRl R

@iz SIS (Market Neutral)

T8k A I A g 22 SN S Sk Sk~ D b in s RS, DUBRPEAE R T I A5 T
BIResR1S R e U A

@KFE X EmE  (Long/Short)

T8 I R I A A 22 S AN SRR i — s () T S AR, (EP 9 LB AR X B
BRI, DA S IR X R ) 5 B i
®4FRZZMFEMS (Global Macro)
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I FH 2 W8 5 (1) o AR Ji BSR4 Rl % P AN A (R R TR I S, AR THE R
JERIANE . I e BATE . JIRLLL R HoAth &t o b AT B P2 e
B, DUIBRAS R4 iU i

©F UK 5EMS (Event driven)

T8I A KSR R A S R R B R bR B R s e AN [R] T AT BT, R
HHEFERESYR W, B B=EmAl, MEEM., Sremdd5%.
@ERIFmE (Arbitrage)

IR Fh g A TR T, R S TR TR AN A AN G B AT AR B
ER, WETHEGERN. FElmer. \EEd. ETF EH5%.
®Z E Mg (Multi-Strategy )

A FR 2 PRSI S, PR SRR I XU, USRS AR ()
BB .

BEE B R TR, daxtilcas B AR SCHRIS AR FE . s, K
BEEHNHNFEE . IR RS .

2. BTN

ATk G m it S A AT AT 58 MR BT SRS AR 4 G 1 T AR AR I R 4
IS AT S AR IS R F K Prsilas . B, PR, K
FhEFEEMTER, Pk G E MRS AR It . FEXTAR A 4t
W AT RO AL B, B IRN TR R 2 4 1 B A SR S 5 4
B, X EEARM R HEMLE, DUARR R &R A
P RASENEAT o0, BB HER B T AR ESE A R R
R, WEESHTHSE.

1) JE & g

AFEG ARSI A UGS AR AT 8 S i, BRI (A4
KB BA o] B 7 S SRR 4 . F O BU R LN E R br:

D% FIKF (Expense Ratio)

RIS ME Y (Management  Fee) « HIJY?% (Front  Load/Initial
Charge 55) . WE[Fl9% (Redemption  Fee/Exit  Charge %) . ML&iHERK
(Performance Fee) F144E 2% (Distribution Fee) %, EFRLEE PR
bR B4

@i #T (Performance Analysis)

ST IS AN FE TSI N R P s e R, AR S (Return)
ME LA (Sharp  Ratio) &, 324 U o 28 L2 75 AL 42 (1) 4 5%
Hir. SRS .

@R/ Hr (Risk Analysis)

MRS SR (Drawdown) FlEs)% (standard  deviation) , %
FEIDAREE TF 7K P I8 Y T i 2R 4

2) JEMES AT NS

AT 4 T PR A N F) RN 0 A B AN A B bR R g AT e M
BT, FEESSE LR 2 MR-

O% =& H 7] (Asset Management Company )

R EPEE AT B ARE (History) « ZHZUMEE (Organization)
et (Advantages) 5. IEFRMOLI K, HAMZENERE,

B RUBROR, AEAT N — 8 B ) B B PP B A F
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Q@ %2 # (Portfolio Manager/Team )

WA S (Investment Philosophy) A EALE . ot
MOVZE55 . P B A 4 IR e 345 B8 40 PR 5 T T R B AL
PBONTEW, FREMER, AERFE R EaE.

b £ e AR AT e ML ST AR HE 9 3G [ 3 1 E i BUICGEE F+3%.
AREEG TR THAMON I IS, 8 TR Bt G b R T R
IS HAC B 45 I S AN PRI 2 v S5 A R, FC T AR S TS 2l KPR T IR A B

TR R ST T T 4

23 BEEEEANMESTEEAN

T H LN REFLE AN
HFR E 2 S P TR A Hp [E R AT B A R A
R w4 75K M FkR
PR HTE 021-31081600%% 010-66594896
TN . . : :
HL - IR 46 xinxipilu@gtfund.com fcid@bankofchina.com
(021) 31089000, 400-888-
BRSSO
8688 95566
fE 5. 021-31081800 010-66594942
2.4 BB A
T H BEAM TP EE N
o5 ¥ | BANK OF CHINA (HONG KONG) LIMITED
e | RPEST (B BRAHE
VEH FIBIE 1 SR KE 14 #%
paY/agiihiIn T RiE 1 5 RE

25 ERHBE AR

R A PSR T 0 A BN IR R X

www.gtfund.com

S AR AR 5 E M

T O X AR 18 5 8 Sk S KE
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3.1 EESTHEEEMT 5518

3 ERMF RIS FHERI

SHRAL: NRTT

3.1.1 ST EE AT AR

WER (201841 51 HE 20184E 6 A 30 H)

[ 22 A BRAL XU 2
(QDII_FOF) (AR)

[l = A Bk U s
(QDII_FOF) (Fj0)
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AT S A -219,732.93 -791,429.65
ASHF 172,538.62 404,951.08
HOA T35 35 4 3 B A HA 0.0085 0.0360
AT S B E G K 2R 1.02% -0.31%
WMERIH Q018 £ 6 A 30 H)

3.1.2 FR AR FIEIR [ 22 A BRZAE UL 2 [ 22 A BRZAE UL 2

(QDII_FOF) (AR (QDII_FOF) (Z£70)
HHPR AT 2 T 25 4 3 200 -0.0292 0.3416
WIR S T e 19,340,400.96 66,193,792.35
RIS BHE 0.988 0.955

He (D) ABCIIIRR RS AR RN B8 IRas . HARIRAN CRE A R B2 sk
) FHERARSC TG WRE, AR A s Bzt n_EAH 2> Fo i (8 22 s i i »
(2) FridsE e SHE b AR NNWBEE 5 2 G 15 5, T 9 Ja SERRIi e 7K1

ZART TS

(3) EZREERLXTUL 23 (QDIL_FOF) AR M3 A LA R T HH HF3EAT FRIAER 15 N R4 00
FARRLA AR (QDIL_FOF)SE Tt B AR TT i I HEAT B 3RAS S Te A A
(4) [ AERAXTUS 23 (QDII_FOF)SE 047 A FRIANAL - 45 2 < 3 BUAS 1AV D9 58 3 5 T8 0 500

ISR AIFEER

(5) EZR4AERA TIN5 (QDIL_FOF)3E It I # R J S FUsE B N 35 TC

3.2 EEHERH
321 EEHFFEME KR KL SRS B EER R R K LS
FE 724 pk4a i 28 (QDIL_ FOF) (AR
| R , &SR E
1y A 3 R 1251 8 S
e g J;%@E' Kb y&qﬁ%@ RN | ©O—0 @@
®) HEEZ®
THE—1H 2.17% 0.28% 0.46% 0.48% 1.71% -0.20%
HFE=AH 4.99% 0.24% 1.40% 0.66% 3.59% -0.42%
HESNNH 1.02% 0.29% 2.70% 0.65% -1.68% -0.36%
HEk—4F -0.40% 0.27% 5.05% 0.60% -5.45% -0.33%
HIEE AL
-1.20% 0.27% 11.61% 0.82% -12.81% -0.55%
W E S
FE 724 pk4a Ui 28 (QDIL_FOF)  (37T)
g | PRRIDR ) GEURER | WAILRE JARAEE 5 6 | e-a
KERO KREZE | #EIRERG | MRS R s
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&) HEZ®
dE—1TH -0.93% 0.13% 0.46% 0.48% -1.39% -0.35%
T =4H -0.10% 0.13% 1.40% 0.66% -1.50% -0.53%
R H -0.31% 0.17% 2.70% 0.65% -3.01% -0.48%
R 2.03% 0.15% 5.05% 0.60% -3.02% -0.45%
;iiiﬁi -4.50% 0.16% 11.61% 0.82% -16.11% -0.66%

3.2.2 BESEFEMURESHHR THHMER KRR L H 5 RS B AR 8 R Z R L

L5

4 [R) A2 A% AR B0 2 T 1S 1 2 5V 23 UL R A 2 3 g SR A A0 L ]
(2015 412 H 3 H& 2018 4£ 6 H 30 H)

EZ 4 Bk4anUi 28 (QDIL FOF) (AR

[l 28 A R L0 Wi o Y B < L IE UE TR L B <

12.40%

10.63%

5.85%

7.08%

3.31%

3.54%

1.77%

0.00% {f

-1.77%

-3.54%

-5.31%

lll Ir’"fu."{{,l +.)

2015-12-03

2016-05-07

2016-10-10

2017-03-16

2017-08-20

| EFEemanlis airror) (AR — sk

2018-01-24

2018-06-30

e AFREEFAERHN 2015 412 H 3 H, KRESE 6 NHBRGHISHRN, &W5 A&t

BIrr & A FRZAE

FE 72 4 pk4a i 28 (QDIIL_FOF)  (37T)
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-5.55%

-7 40%
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T ARGEFAERHN 2015 412 H 3 H, KRFESLE 6 NMHECHISRN, &W5 A&

BITF & & FLE

4 BEARSE

4.1 EEEEARESEEIFN
411ESEEARLEHESHNRK
ERFEGEHARAFMRALT 1998 4E3 H 5 H, Z&rERE SRR [1998]5 5 3CHHER)
EHAE R EE SR AR 2 — AFEMREAR LA ART, AsEy B, JfE
JEARINEA 5 A Al o
A 2018 4F 6 H 30 H, AEEEHAIEH 99 FUFHMRIEAHR RIS EHRESMHK R
MERAANES R RS, RS RAVNEFREES (A2 R7E4E, 20l hERE T
HIFHHR R A S, EREMFHRUEFREES) | ERSSRERHIFFRTES, BRETNS
EHERHEES ., BREBHEANMERGIERRTES. BEREWEENEHES AR TES. B
R MIMMEREIR GRS (HEMIERRBHE SRR | EREF QKR A
MBS EIRYIR 300 FEEOE RS (B RS RARAI IR A UEF 12 5 5 G 5 AL KD
v ERBRIGFIE R RS ERXAMRBRE IR S ., ERPMERKIR GBI

HHR4 (LOF) (HEBIFAREEESEImNR) « ERMIHATE 100 FaEHEH R4S BFREN
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A4 M REE BIR G AOESF R A4S (LOF) LIl 180 &b st 5 AT IR BUE A4 i 54 |
7% BAIE 180 il 2 ) RUIF IR MO SR I B2k ki S & . R R FHAFINEh S I & ROE TR Bk &
H =G HEMD R AR 5 . ERRKRERGRIEF R RS, ERAE M EIE
FFRRILE(LOF). ERIMSEH MMk e, EEERAGHERS PR E (MER
EATHTR A TSR BT A VR IR,  [E &R G2 TR & RIESF 5P A & h S RIE T R vt 5
SR - HRERZEA G IORUETF R R G E R EAIE 5 47 ML F5 500 JE s 4% 5%
v ERGER ARG BRI RS (LOF)  (HEZ A E LA AT 43 2558 5 I SR AUE F5 5 7 4k
SE P RPBEE IR Bk 5 FIE 6 5 RO BEIE BOEZF 55 2k . EZ8 B 5 I
525 ROOT I TE BOE S 3 S . AL 5 100 52 5 RUT IGRIR HGE - R i Bk . [E &R
[ ML a4k i ot o BRI 3 2 . R A 5 RO HGRIET R 35 i . R EELR 25 PR
ATWARE D FOIEZF BB 2 . ERREMERH G ER SIS Rt e, BRRERGEIHE
REBIEZF RS (LOF)  EZEE S RIGHCER & MLk & 2K RIGHCE R
ERIER R RS ERZREWSANR & RIER 5 & (R E R 2 FRFRE 2 WS ARG AU
BiEe)  ERGWEHGEKERSGMIEFREES. BRGERGEMIERRGES (e
EF R BTG RMR) « ERHAN R E RS BIE AR e EREEE M ICEHT 5%
HAUETFR e R AU s R B R A ROER R e (h EZR H AR s (AR & BUIESR
BREEGHAMR)  ERFIE TMTS0 f8500 SRR 5 E . EREIEA G BT is8or %
IR e ERE S RIETERG IR S, ERM R ETERG IR E.
[ 28 FLK I+ IR A R 4 B 2 i RIS AN SO R AT S P B B . [ 250 H Al sl R AR 15
ROEZF R e ER SR ML S URIEF R R e, BRERAREG LIRS,
E 2R AR A AR R S . ERREMAARGEIEF R R ES . EREEZ S HIHES
BRI G ERBFESNEE K R B RS BB & (LOF)  (HEZREF e R
B E R S ANE SRR B SRR« EREIEF RIS EOE R RS (LOF) (HER
[l IE BT BER A AR B0 SOIE SR IR S e e T ok, B 2R BRI T RE IRV R A S SO - i Sk e i o
IR 300 FRAKSE 5 ROTIGIEBOE R B AL S MR« ERRARAR & MIER 5 e, H
FPIEE T 5T BOE S R 5 e R PR TRIETR 24 7 58 5 I BIR BOIE SR 5 5 2
& EREGRELERGHIE RS, ERONBISBOER R S (LOF)  FRMER
W ERERIEF R e, BRFH ARG E RS E . B R (50 RN E RS TIE
RIS BRAZERMWTSEE, EBRZERGKERS AR REE. FRE o REH
BRGMIE RS, FRREWEE I ATr BIEF R i dk & . BRI A6 67 USR5
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RHRE. ERERAFGUF AR S, FREE e RAEKERS IR R RS, FRFR
AT RS R ER G RIESR IB . EBRENENUR F LI BOEF Rk e (LOF) « HRRF
B T R BC B R & RIS BB A . R PR R TR T AR BUE S e i 5 (LOF) « [
TRRME AN E RIGHCER & IR 55k e (HERRANR S IR SRR SRR « HEER
e R e BLR A RIS BT . R R BCRANE R 50 i & . R R S IR AR %
Pk EARAL 2 R RGN ER G RIE AR i . ERWEZAG O IR SRk e. HE

Fant EWIT ORI B IR G BB R i 5. [ER T i @ WUT OIS I B R & RIE R 5 e . [
BERNEREIEF RS, Bk 10 FE G5 BTG EGE AR s & . EZRBENEL

ST MRS EZR R 5 8 W O VS I R A B 0 e 4. E 2R rh [ A A5 P R
O AUIE SR R A4 (QDID  HERBMME R IEI EIR A AR S . FRZ2 0 RIRRE
RIS BRGNS R RIS, HRERRAERE RS AIER RS, ERE
B ot I I 0 BOE S $ A . B 28 22 JR A 8 P IR BE o BAE R 4R B ik . R ARV URAR 3
1% RIS B IR A BE R IR RS . EREAMMME e W BCRER R G RIE R R R A S, EHRE
PR IR & BUE A G . ERE UM ER RS BE R R RIS BB RS BE
RS A, REESETNT 2004 313 4 E A 2> CREGHE & 30 B o ph (R BE 4 BE = B 8
%, HETZIE e EERES 2 MR A, 2007 £ 11 A 19 H, AEEEHNFEMALAFE S
BN . 2008 4E 2 H 14 H, ARESEFHNSANE AR BE e & P R g8y (k
P R AFIZ—, JETF 3 H 24 HAREIE RS HAERG SRS AP # TR E (QDID #
W, BE T ASEGE. AR, B B E QDIT S B 5 B .

41222 H (RESZLEPH) RESEHEBERFE N

EAFG NS ZH
k4 IR %% (BhEL) MR TEZE MO AEFR Wi
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2017 4F
7 A L
AN BT
M,

2018 4F
7 A L
[ Brollk 45
R

TE: 1 MARRER H A EAR QIR AR EAE R H, EEREEL R, (EIRH IS
R
2+ EZFAEE SGEMATIE & GIESRAL AL 53 BEA% B B M) A SR AE -

4.2 FE ARG PN FE SBT3

AIREIN, AEGERAMRET QERE) o QEFREESE) « (REEHRAF AT
R oHH R FEL) A REEEMRMRE, MBS RS RMEERNBLE, REWEE.
R 5T KPR DRI BB N G2 20 55 S 7 BT IS 2 e B0, AR R ARG A i o
NVERB KAt RGN, ARFIEEGEEM, REERFESMHIRFFAANRTHN, R
RENRAL Sy~ BN LRI o M IABE AT N, (5 R A e, <8, AieS
A EENTEHN MR WRHE S AR R B IT A Pxifs, EEE
AORFFMNLIEAE, @R ISR RO EENIZEE R, ARRERR A&
B i -

4.3 HENXREH N AP 5 B0 T
4.3.14 P 5l ERIBAT B O

RGN, AEESEIN R GERFRTESE AR AP SRS MR
HUSE  EIE A 1) P 5 DR 42 ) ol FEE AFLVACRE o % P4 Py 8 0 IR R T XU R R AT g, R R
DSFX RGBT B TR SRR B A, VISR 3 4T A

() ARG NPT F ¥k 4 5L A5 () 9] 1) 52 5 4 22 3 A

IR S AP ISR, BATE T A RS HE R H I 5SS RKExT . i
S IX LR 158 Th A ZE 00T, BRATTR IUAT AT i A SR S RN E 1% 5 AR, R4
N FEMEE 5% BEEETET 0 1 t K.

(=) YIRS R B 2504t

ARHEE N T=3 A T=5 {E N3 R IA) & 1, 4GB & 58 5 1L 43 AR I PR A I )
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W AR, IR IO IRE, BT RGeS RIS e R & 1 b i R RS2 B 2 b e X
RS2 MIFEA R GRS (FEAK>30) , MM EBMERTIE 1%L LT .

(=) el & R A S8 T

PSRN A B U K S E WA =R A Bt i R W9 MNP R B A [l R A e S R V=S L RO PN
HeHEHCx, CEOSREGRBENNZEIED 7R, MGG MMREA 7T e & mBH
A E T AP AL 5 AR 2 fE 4T

4327 ER 5T AR E A
AN, ARG SAR S E N E BN AR S SRR AERBIA H R AL S AR
WA, RADIASEGA T BT BN R -T2 5 MR it s (K 57 H 22 5 o

4.4 FE RGN SRR BRI AL SR I3 A
4.4. 130 55 B B SR SRR AZE AT

ok 6 AR, FEZ8 BRI 2 8 1 R Te i B EA BT . IR X SEoca s ek,
H R kg i B e AR TRETE | —F AP, B T RA BEM K, SHEDSREK
A

WEE o R, SeWif /0, DLRRGINBELA AR 2 S FAFIIEES, A8 00 E brAIE T2 sh % 9
B K. BAREAIWHEGEAIES R IR, EAETI&EBEEIFI R T —ERfE .
RS ERITH, 5 REEHAT 4 AP TG EXWETE, 2 AEEAREN N2 5
XIS B OREF T RIS, 1 HE ik efe | —F RS O fH 2 2= B 9 Rl
1 REZE7 B STV Z 2 R ka0 R /H R REK. HE— RN E S ELL /)
M T BRI AR G B 2 T Bl ) A AT EL A 22 B 3B L =, AR
WGt R BA A E T AR T3 2 AR, BRI 5 A W1 kg 123 S B .

IRIEAT AT, BATAE 5 AR SE 7 — JU i 2 a0 k. ISR B ArA & 24
B P s et S s, H RN RO H A A XU AL . BT R 0 BERIAA 12 4
e e fFak, KW SHE SR, RN REFE TR MRS @S BB s . JA 1 Eit
LRI TT LLEs L& R SN 2 REALARAE, [R5 e 2 A e 7K

4.4.2 REANEES PSR
[E 7= A BRA U 25 - N R A A0AE 2018 4F L FNFHEIE KN 1.02%, RIS Lh i HE
WHEA 2.70%.
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[ 28 4 BR A0 X WA B - 28 TC A BAE 2018 4F 2 FEIFHE I R N-0.31%,  [F L St b e 3 i 2
FN 2.70%

BHEANERED EFTHEATLESKFHERE

ANy, EEREIETIVIRAT RUF AT S . N, SCERISEE a5t A B i sh &
aFh, ORI A 5 A 85 A T, B S A AT A, R M DX B R ) SR OB AE TR
AITEERNG K.

FEAMEARTER IR, TRR G RBIRREF LRSS . HATmIair G o g w7 xh s
RO RO JR1,  WSRBA Sy SRARERTT 0, RATTATREZ BN — AN E I

FATHH I T IR BB R YRR AL B, (A MAEBE PR XA, MBI LTI IR TE AL
FRIKT, AE TR AR BT 7 D I ESR EHL2  H AT T3 A BT A8 BA T4 0 Wi o 5
WS P I AR o P o BIMSEAI, BRAT T 2 DR 4eF v o 8 ) DXL M DM
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