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2.1 HEHKIEN

2 Eefh

SRy [ R BRI i B I SR ISR B e 4
FEETRIFR EZ2 apkdixiicas (QDII_FOR)
R4 F Y 001936
A 001936
H&iEfErr BLIFF R
HEeEEA A 2015412 H 3 H
A= UN E A E AR A A
REEEN o EARAT I A IR A #
i R 4 40 B 0 30,041,468.54 1
B o FAE L A 5E

e [ 28 BRI 2 [E 28 AR KU 2
FRABESMESFER (QDII_FOF) (AR (QDII_FOF) (270)
MBS RIEE AL 5 R 001936 001934/001935
g%’ﬁ‘ﬁﬂ{ FRAAESNHE 19,567,853.27 i 10,473,615.27 %

2.2 HEE&r i

BB HAx

AT AR R I KU T I 1, IBSRASE AR BT el .

1. BEAhastiicas A SR A I A

AT B ARHR MU G B A SIS e, BRIP4
FRAIFE B HbR, BP 1 JEEAF &4 Iias (absolute return/total return)
TR BL2) DOBSRA WS o F BT H bRk S, Flan LOEsRIEAR
TIHIAEE T IRAFAIA I A B H AR SE S, DLE SRR 51~ IS 1 R
B S IR XURSE B3 /M A% B8 b 1) 3 4 5 o FLSEIRZE 0TI 2t H b 1) SR 0 4
EABR T

D% #r=Ic & 5mE  (Multi-Asset Allocation)

FRIE T T IR L RN T, B TE S FE P72 h RIEACE, DAL
{e (R A8 5L 25

@4=BRMC & 5m% (Global Allocation)

TR AR L X AT BE PR B B, USRI AR i ) JXURS: [ 4 26
@it EHmS (Market Neutral)

T I [ B A 2 SR A S ST DA T 3 A, DABRTEATAT T 33085 33
RERAF R E I A -

@K X ph3mg  (Long/Short)

T I [ B ) S 22 S RN A S SRt ar— S R T 3 ARG, (R 3 1) EUAG AR B
R, VAHISEIUAE R AR g A 4% SRl A -

G®4aFkZZ MM (Global Macro)

I FH e W28 55 %)k A B SR AR ) 4 R % P A R R T R IO I G, ARt 5
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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
PEEFERAE SR W, A9, e EA, WS EA, BrrEA%.
@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
SEBATTHNESE . WIS,

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
PO VT N OB S o 1<) G N L R = I o 10 SN SN LI O, )
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 SRR B F USRS A R R AT 5 B bT B LI A A K
S B AT B T S SRR B 4. R B DL R LA e AR bR
D##/KF (Expense Ratio)

I 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 I TR G R I, B EkEs (Return)
B3 (Sharp Ratio) %5, 23 Hr 3L & U s P& 75 ML S 3558 H AR
ot R AT G

@& 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 BARE (History) . 41418448 (Organization). 7=
Mt (Advantages) %%. MEFEOLIAIECK:, HAUW BB NFaE, BrE
BB, TEATIL A —E s ) 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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el FEEFHA HEFLE N
SR ERESEFIHERAF [ RAT B A R A F
P 44 2% TK M FKE
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i PN N . . i
HL PR 48 xinxipilu@gtfund.com fcid@bankofchina.com

B RS S (021) 31089000, 400-888-8688 95566
fEH 021-31081800 010-66594942
" RE (R BERASREX | bR E TN KL
VEM b

T 45 KiE 12005 2/2225%

YT YAV = o= j: o % N At =
A T O X AP #5185 85 JER I X BT TH KiTLS

M5 5 RE16)2-19)Z
I 2 6 200082 100818
HEEMREAN 5 55 ik R DU v
2.4 BINEEHEAN
TiH ESANGE AR N
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R | REERAT (B AIRAT
VEM g FHAEIEIE 1 5 4RKE 14 1%
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25 fFEHEH R

AT 2 IS B R IR AR A R
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R A AR IR SO BN TR o
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3.1 EESTHERMM S 1Ehs

3 EEWMSIERMESIHERI

SRURLL: NIRRT

W (201841 H 1 HZE 201846 A 30 H)
311 MR A 128 2 FRAE AT i [El 28 R ERAE AT
(QDII_FOF) (AEM) | (QDII_FOF) (%£75)
A 2 SR a -219,732.93 -791,429.65
AR 172,538.62 404,951.08
TASP 35 36 4 4 A B 0.0085 0.0360
AIINBCT- Y R % 0.89% 0.59%
AT B S 2R 1.02% -0.31%
WMERAK (2018 4E 6 A 30 H)
3.1.2 HRHHE A TaAR [E] 28 BRI 2 [E] 28 BRI 2
(QDII_FOF) (AR (QDII_FOF) (ZJ5)
1 NI o2 R I -570,694.76 3,577,621.78
HHA T A3 i I 4 3 AR -0.0292 0.3416
WIARHE G B A 19,340,400.96 66,193,792.35
IR B S B 0.988 0.955
WEPHR(0184E 6 B 30 H)
3.1.3 BRI [ Z AR U 2 [ 22 AR U 2
(QDII_FOF) (AR (QDII_FOF) (Z£71)
BEEma R THHEN KR -1.20% -4.50%

T

(1 A E eI et a2 S AR EWON . $edidieat . N COR &2 sehirEeshlias)

TOBRAR S SR YR RARET, AR A Cse i as in_EA A 2> fe i (B A2 3o 5
(2) Frid 2 EHAR ARG NN B 5 e AT, Th A3 A SERriicas Ko 2

(S aIE G

(3) [EZRAEERA XU S (QDI_FOF) A I 34 LA B M4 Jdt 47 I3RS N I R4t [E 2
AEERA IS 3 (QDN_FOF) 3 ST 43 40 LA SE ST TN I HEAT FR AR A5 56 J0 A 401

(4) [ 2z A Bk i 2 (QDIN_FOF) 3 76 43 B A AT~ 249 3k <A BRUAS SRS DAy kA7 56 e 43 BTN

A 5

(5) [EZRAERLXTUN 25 (QDI_FOF) 3 It 1 R JE & 3 BB FRA 98 TT

3.2 EEBEEN

3.2.1 EEMBHEE KR LEE RSt R e 2R E LR
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EZR R4t 25 (QDIL_FOF) (AR M)

et | DI gy | STERE
i B K KRR o e 28 by O6) @—@
@ " MiE10)
txk—1H 2.17% 0.28% 0.46% 0.48% 1.71% -0.20%
iE=AH 4.99% 0.24% 1.40% 0.66% 3.59% -0.42%
it EAAH 1.02% 0.29% 2.70% 0.65% -1.68% -0.36%
ok -0.40% 0.27% 5.05% 0.60% -5.45% -0.33%
HeAn
i;@iimi -1.20% 0.27% 11.61% 0.82% -12.81% -0.55%
X 7
E R AR (QDIL_FOF) (E71)
. A IRED = . b & bl ik
| sty | TRV g | ERCE
i B KD KR bnfE 2= 56 HES 25 R b OEE) @—®
@ " He£@
TE—"1H -0.93% 0.13% 0.46% 0.48% -1.39% -0.35%
HE=1MH -0.10% 0.13% 1.40% 0.66% -1.50% -0.53%
T EAAH -0.31% 0.17% 2.70% 0.65% -3.01% -0.48%
k4 2.03% 0.15% 5.05% 0.60% -3.02% -0.45%
/\AE
ii;imi -4.50% 0.16% 11.61% 0.82% -16.11% -0.66%
X 7
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ERESEHARAFTNLT 1998 4 3 H 5 H, &%+ EE N 2 i 357 [1998]5 5 SCHEHAER
EHHMAEH AR RS EFHA R — ARNEMEAN 11 2o ANRT, AREMN L, JHE
AERCFRIINE A 7 A F

#2018 4E 6 H 30 H, ARSI AT 99 HIFMIESHR LS. ERSMEK RGN
BRAEIESRRES . BRSGRAINESREES (B 2 H7iEE, 2 hERSRITILRE
ER YRS ERERHFIERBHEES) . ERE DRMFHIEA R ES . ERETNSHIES
BE . ERGEAAMERAIERBRES . BERGWEBENMEREGINERRTEES. BRS
AR IE R A TUEA RS (RE MIEAR IR SRR . ERE40IH KR & BUE R
WHEL . ERVR 300 FREUERF RS (HERES RRAM ARG IER RS ER
SRR S B e 4y . ERXALMR AR A BNEAH B A S ERP/NME KR AR T4
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TEICE IR A RIS 7 A4 (LOF). Ll 180 :Rhac 7 BT I I8 HOE S H i 55 4. [EZ8 1iiE 180
Grfss 5 RIFIRIS RO S Bt S S e s 4 . R R RN SR A BOIE S B S 4. 2R A
H RSB RNEA B HES . ERMA R IR A ROE S R S [E 28K o5 i S I B I 4 5 A
4(LOF). EZRMEEH T4, ERERAERERGIEHFRTES (HERESR TR
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KO ERRHAIGHERERIE LTRSS ERENER T B SO R 4, B
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8 A % 2016 4F 6 AAEE
Broll 25 BB E W, 2016 4F
6 H % 2018 4 7 H{LEr
WS EELE M (T
1£), 2017 4£ 7 H #EATEH41
B, 2018 4 7 Hid
AT EI Bl 553 i M o

e 1o BEACHEIR HIAEAE HIRHR ARl e e H, BiEEe2 i, ERANIvEES
Al AR H
2. R AR SCRMAT IR 2 GEZFAL AL GBS BT NED) IASRE -

4.2 BEANRERAFTESEEERTEERAHH

AAREHIN, RIESEINHEEST (ERE). QEFRRESR), (BEERAFR AT
MR TEIL) FARIEREMIE, METEeERMESERNHE2E, AFWLER. B
SR T IR PR BE LR 48 N GV a0 5 S U RS PR R 4 W 7, e UG 1 Jk ity oA A
PRGN . AMWEWIN, ARG ESEEMN, RRERFEREEOHIFRA AT N, RE
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