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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
s BRI S B A0 19,080,015.31 43
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

= 9 Fe 4 IR B

g”ﬁi?ﬁ%& EHHD 11,800,800.77 1> 7,279,214.54 43

2.2 B s

B8 H bR AFEEAE R b B RT3 T, B SR ARAE 4% 2 4R
1. sl s A S I St e
AT NX A G B A SRS A e, FERIEAR R 40
LRRAEET bR, B 1) BELFRP S 4axiias (absolute return/total
return) FFE; 8 2) DUEBRAXTUE N E BT BinmEE4E, Hlublie
SREEANF T IR TSRS IE RO 5 AR 24, DUBSRIRAR 5
7= HEAAE 11 [R] B S RS B /MO 3 B H bR R % . L SEBl4axd Ui s H
o B S BLFEAEAN R T
DL %P~ i B 50 (Multi-Asset Allocation)
MY TR RIRAI AT, WIS 5= 20 b RUEBCE, DU

e Fad i 4a 6k &
BT SR

Q)4 BRI B %M (Global Allocation)
TR AR M X AT B~ FL B o i 55, DASRAS AR 1 RS [l ik 2

@ ilyrh g (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

@K AR RS (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

G AFREMFNE (Global Macro)
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I FH 7 L8 5 ) AR SR SRR 0 < R B P A A R R ST R G L R, (ETHE S
JERIANE . I e BATE . JIRLLL R HoAth &t o b AT B P2 e
B, DUIBRAS R4 iU i

O IKEN %M (Event driven)

T I 53 BT B RS AR I JE R 43 B AR IR PR S I AN [R) T AT 42 58, EOK
HHOFE AR OB, &I B EA, WSEHA, s EASE.
(DEFR|HNE (Arbitrage)

T I b g A TR AR AT, R < Rl R TR A B B EAT AH S
MER, GIFHEGEN. FERRER. RERN. ETF B84,
(8)Z E Mg (Multi-Strategy)

I BIR 2 PRI A, SR SR AR, DU SRR )
AL NG

bEAE BT Rl TR, doetyiat B AR HRIE AW 3 E . B, A
REEHANAHNFE . BInbrr e .

2. FEE R

ARSI I 58 By b SR SE VA AT SRS AR 45 S 1 7 AR bR 0 4
I M S ARG I SRR P sias . B PR EL K
FhEFEEMTER, Pk G E MRS AR It . FEXTAR A 4t
W EE S AT RO AL B, RN T RS 1 25 4 (1) L AR SR S 4% B 40
B, JEXESEEAR R HEAMGE, DA RS R E A
F P FGENMEHAT T, KB U R TAREGEIN . R AEIEK
e, MBEESREAS.

1) €& T RS

AFEGIARH RS T . WA XS 34T 8 B AT, IR AR
KB BT B P S S AR I B . FEEOE RL R LA E BB AR

(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

@MW zi 9 #r (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 .

BRI/ (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% =& /AT (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

FEATTHE297T



[ Z2 g BR A 0] Wi i TR e 0 G IE Z B 4 2019 4 4 B4R o ik 22

@ H A (Portfolio Manager/Team)

WA S (Investment Philosophy) A EALE . ot
M ZEG . B AL S RIS . IR B S B AR T B A AR
BRI, REtim, MaRFERIREEHE.

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

TiH FEEFHN HETEN
ZFR E R LA R A A o EARAT B3 A BR A 7]
44 XI| [ 4 FKER
{5 B E ’
B R TR 021-31081600%% 010-66594896
U . . ) )
HL - IR 46 xinxipilu@gtfund.com fcid@bankofchina.com
(021) 31089000, 400-888-
B RSS HE
8688 95566
fEH 021-31081800 010-66594942
24 WA ETEFEE AN
TiH BAME EFEE N
o5 ¥ | BANK OF CHINA (HONG KONG) LIMITED
e | FERAT (FEBD AIRAA
VEM - FAEIE 1 SR KE 14 1%
IR A FierdiE 1 S RAE

25 ERHBE AR

R A PSR T 0 A BN IR R X

www.gtfund.com

S AR AR 5 E M

I OX AT 18 5 8 Stk S KE
16 JZ-19 2 R IEEFEE NEAT

3.1 EESTHEEEMT 5518

3 ERMF RIS FHERI

SHRAL: NRTT

3.1.1 ST EE AT AR

WER (201941 51 HE 201946 A 30 H)

[ 22 A BRAL XU 2
(QDII_FOF) (AR)
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A I B S 2 -51,230.52 -148,680.35
A IR 337,855.73 1,252,624.25
AL 59 5 A AUAS SR 0.0229 0.1606
A S B E KR 2.73% 2.60%

WMERIH 2019 4E 6 A 30 H)

3.1.2 HIREIEMIRAR ] 2= 4= BR 28 X U 7 ] 7= 4= BR 28 X U 7
(QDII_FOF) (AR (QDII_FOF) (Z70)
HAA AT {43 e 3 4 40 A0 Sl -0.0207 0.8125
PRI 4 B2 1 E 12,002,204.30 47,339,839.93
AR S B E 1.017 0.946

e (D A ORI RIS AR RN . B8dhat . AN OS2 et (B2 shik
) FHERARSC SR MR E, AR A3 s Bzt n_E A 2 Fo i (8 22 s i i »
(2) pridsE e SHE b AR A NNWBEE 5 2 e 1S5 5, T 9 Ja SERRI s K1

ZART I E TS

(3) EZR 4k XU 7 (QDIL_FOF) A K 34 AN B M v FE 3547 FR e A9 N IR R 40 05

Ze BRI 23 (QDIL_FOF)3E Je 4 A PASE Ju i H AT B I 3RA5 32 e i 4l
(4) EZR4ER48 I8 25 (QDII_FOF)3E ST A7 A ) IA - £2) 38 4 47 B5UAS B i DR B340y 5 0 47 A0t

L PR AL

(5) EZRAERL 32 (QDIL_FOF)3E ST I A 3 £ 0 B0 (B B N FE TG .

3.2 EEHERI

3.2.1 EEMBREG KRR H S [FH S5 B I am 22 1t
FE 74 pk4a i 28 (QDIL FOF)  (ARM)

U | e N N e 8
o waE R | o T kg |
i Bt KD KR bREZE el 250 e 25 bR O—B @—®
@ HEZEZ®
TE—"H 0.79% 0.16% 0.39% 0.99% 0.40% -0.83%
HE=AH 2.62% 0.20% 1.27% 0.84% 1.35% -0.64%
L ESNH 2.73% 0.24% 2.61% 0.81% 0.12% -0.57%
o Ek—4E 2.94% 0.28% 5.53% 0.68% -2.59% -0.40%
o= 2.01% 0.27% 14.83% 0.73% -12.82% -0.46%
HEEFE
i% zéiﬁ 1.70% 0.28% 17.14% 0.78% -15.44% -0.50%
% &

EZe 4 k40U 28 (QDIIL FOF)  (71)
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U 1y & A X Ml b s 3

N gt | L g |
B B K KRbriEZE k25 ) TR 8 b O—6 @—®@

®) 0
HE—1H 1.07% 0.11% 0.39% 0.99% 0.68% -0.88%
TE=H 0.53% 0.11% 1.27% 0.84% -0.74% -0.73%
HESNNH 2.60% 0.11% 2.61% 0.81% -0.01% -0.70%
HE—4F -0.94% 0.14% 5.53% 0.68% -6.47% -0.54%
HE=F -1.56% 0.14% 14.83% 0.73% -16.39% -0.59%

e EAE
;E;ZH -5.40% 0.15% 17.14% 0.78% -22.54% -0.63%
4

3.2.2 BESE FIEMURE S MHHUR THPER KRR L H 5 RIS B AR 28 R AR F ) L

B
Bl 2 A R A WU 2 B e A IE 3 P T i 4
H 4 [ A2 2% AR B0 2 T 1S 1 2 5V 23 UL R A 2 3 g SR e A0t L ]
(2015 412 H 3 H& 2019 4 6 A 30 H)

E R4 0l 25 (QDIL FOF)  (ARM)

16.27%
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4.1 BE&EHAREESLIEN
4.11EEEEARAERES R
ERBEGEHARAFMRALT 1998 /3 H 5 H, ZZ&r EIE ik i A7 [1998]5 5 3tk
EHHAGE N A ESESE AR 2 — AFVEMREARN L1 AZTCART, AFERy B, e
R ARINEA 73~ 7 o
HWE 20194 6 H 30 H, AESEHASLEH 108 AIFMRIESLHR RIS HRESBEHKRE
MEREIIEA R RS, BRGHRINEABRES (B8 2 Qe 0Py ERE AT
WIEAR IS, BRSHFFIEHRERES) « BREDRERBRIERRT RS, BRETTY
IEAR RS EREMWEENEREGINEFREES ., EREMMERBIEREINER TS
CFHESIEA R ESHANR) - ERESFQHRIKIR A BUES RS ERIIR 300 SR 50F
FRES (HERESRABERGIEFRRESH MR . ERUFIGIFEF R RES. E

BN HRE TR RS, ERPPRKIESRIER RS (LOF)  (HEBIEHRH %
ZE8TT L2911



[ Z2 g BR A 0] Wi i TR e 0 G IE Z B 4 2019 4 4 B4R o ik 22

FHFANMR) | ERHHATE 100 FEBOEAF T RS E RN EZ SR RS B IR A AUE SRR 5T
& (LOF) . _LiIE 180 <flAZ 5y ROT I e HOIEZR 45 58 2k . B 28 LA 180 =2 5 B F il al45 4
EHR RSP S . BRI G BRI R A S BRGEH BRI H G5 RN
RS ERRKMIEIR AR TS . E 2RSS0 i BIE 4R P 4(LOF). E R &S
HrmiinEEs. BRERRAGEHEREGAIEFRTEES (HERESR ARG AR R RS
SR, ERESRPEREGINEF R TS B SRS R R RS HA R  EZR R 2 F i
FAUGRAIEF IR A E R EIE AT AR B JOIE SR BT 4 . E AR AN E A AR & AR5
BB R4 (LOF)  (H[EZANE MR 3 4 2552 5 I SR B SR 4 U BE 4 o DA e i e iR L BiE
5 AR A 5 R BGRIRBOIE F 4 75 24 . 9B 5E 100 22 5 AU BGRIRBOE 48 e 24 . [H
i ] L BE AT R 5 RE S R e 4 . R A5 5 B IE SR 4 i 5 4 . ERENEEZ P
EATN IR B FOE S R A4 . ERBEMEMRA SR E RGBT RS E R R R A
BIREGAESF RS (LOF)  EZRERINE) R BRGSO S . Rk RS E
BEEH RS, BRCEEN MRS AE RS (HERRFEFRZE LR ERNE
FUGREFLMR  BREFEREAIEA LTS (HEZIEARRESHMR) - ERH
G5 R ER A BNOE SRR S B AR ENE & SRR B SO F 4R B B 4 . B ZRIRIE

TMTS0 850 JOE B 4y . EREE 8 B Sr JOEA B IS . ERE S G
BIRGAEF RS, ERM RGN ERA AR S ER B+ R AR % 5 5
Gy ERRAE R EAE SRR IS ERABRLG I BIE SRR IR 5 E . ER A
M ANER IR G ERE ST S BIFHEIER I R A SR & ERAE/MER KRG E
RETIEA# A4S (LOF)  (HEZRRm e R G B R A BOE S R i Sk - ERE
IEFRRIRVR R EGIE R4 BT 4 (LOF) (ot [ 28 IR T BB JER G- 4 U0 SIS IR W B e AU TR
1] 2 [ VE BT AR USVR 2R P 800 JUE 7 B W 4 ol P /NI 300 K32 5 BT T U F H0E S 45 8 B o e Y
ik ERRARAREG BUESFR T RS ERIUEE LS R B EOE R v 4. EfR
HAIE AR IE S A 71 28 5 BUOF BGRIR HOE 4 7 2k & . RO IS HOEAR 1% 54 (LOF) « H%E
FRER MRS, BHRL RGN ERGAEF R RS B R a8 RN B R A U3 5%
B, ERREA ARG AR TS ERERAG G AR IS ERAE RSN E
RETNFAH RS (LOF)  CHHEZRAE i 1 R A B IR & RUE S R B R 5 kn k) o E4esR
AT R B IR A RN A4 B G . ERENENRZE THREUE A YRS (LOF) « ERRFMH
5 BT O ERC IR S AR R B R G R E B IR AT AR B R 5 BE 8 (LOF)
RAMG N E R I B R G BNE R RS (HERRAR G IER RS T HETR) « EREN

i
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ok RIS B R ARUE A RS . ERRRBREANEA RS ERE AR &R AN
WIS R L R R B R A AU RIS . ER AR R AR R4 . LE
10 FHIE 58 5 B RIR BOE A T 5L 4 ERBRRIZE 5 A B Mk 4. [ 4 R 3 af Al it
iR BOUE S P R Ak Coh 2 IR 22 08 i s P ORI TG B VR 45 BNIE R R B e R e ok« [ ZReh
] {5 RS I i BUIE S B e 4> (QDID « B ZRRARANE R AEHC B R & BNEH R 4. B
ARG BRE SR A BT . 284 R s T I A B UE R $ . B RV VR AR ARGk RS
M E R A AR R 4. ERERM A I BORE R B IR G ANER T S . ERERAKAMN
WIRAANE R RIS . EREMNMERBIERES BRI RS ERMBITIIRAENE 7
G ERMEAE R T E IR A BN R R S ERMAAG R MR R RS, EREE
R RN A B 4 . E AR BOE R BOE A B R 54 (LOF)  ERFARALMG 5 AUEFH 4L
WA ERFWAG AN RIS . FRFE PG AR T S . F2R 2 5L
i RGN B R G IR e (el E 2000 H ARG (R AR S BIE R IR B e AR B MR )« [E 23R
HA R RN T RS . ERERAGHRHFIIEF B RES . ERENFRKIGRTREAEIEHE
WAL ([ 2R SRS U R RV IC BOR & AU SR SR R SR, [ 28 SRS UL R 6 1T B VR 45 BRUIE
FFETT ARG B E 2R H AR R AR & AIE S R SR R IOk ) 2R 4 SRR AN (B R VS TiE VR 5 2
IEAR RS (B ERFERARG IR RES R EMAR) | ERME MR RS ER AU
RIS RS EIRGAIEFRVIES (HERSERAS R GRS « H
TR PR R AN SR B & . E A BB A G BAE R I ARG . R 8 e T I BR R
FERUE R B S (2RI B A o AUIE SRR B A B i ok [ 2 i Al fi 05 Y
FI VRS ERAE TR A AN S R . B RER A H @ I 2k e E s
B S AR RAR R I RIS B R A BOE A B R S (hERRAERAR S BIE S 5% 54
TRAIARHAR oK)« EZRIPIR 300 4850 s A UE SR B 4 (B 2R 2 M e 1Y R TiC B VR & Y
ESF RIS AR | EZR P IEAE YR 2528 5 AT B BOE S B R B S e 4 . [ ZR e
RS S RIFIGRAR HOE S 3 % 6 4. 28 CES 2 P47 A8 5 RUFGRAR HGE 44 7 3 4
FEZe ik 500 FRHOG SR ALIEAR R B RS (el 2R 7 o e IR TG T B VR A AR SR S B B A S T
WD B 2% =AU R ARG AU R 5 i . Jioh, ARIEEGE BN T 2004 4
A E SRR S E SRS R E A TS, HirZ g2 A RESE 2 MR RAS.
2007 5 11 H 19 H, AEGEHARGMVFESRGVEB A%, 2008 42 7 14 H, AESEH
NHE MERAETT R e 2 B B B S (B i) e AR —, RT3 H 24 HAEHHE
UEI S HHESRB SR AR R (QDID Bikg, 3dh 7 AZIEE. LR, F4&. TR BEYM
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QDIT ZEE HY 45 B2 4%

41222 H (RESZEPH) RESEHEBERFE N

ARSI RS EH -
W, % (B IR fﬁé Bl
FEREH | BAEHM
Wi, 2004 4E 6 HE
2011 £ 4 H{EEH
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EARIRBT T 5L, =T iR,
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N E RIS EHARAT,
?;i%ijj 2013 4 4 LRI L o
B Al b 2 BEAh i e i o LR SR B 0t Jk
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- ?nﬁnzﬁﬁgﬁ%ﬁﬁﬂ
100 455 FEIT R B LA S P 4 1)
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( QDH’“‘) ‘ AT, 201749 H
S @%EE§¢§ﬁﬂ%m%ﬁ
100 (QDIL ﬁ#@ﬁ#&ﬁ%ﬁ(mm?
ETF) . @& %%ﬁg@,mgﬁsﬂﬁﬁ
L S E%%%ﬁﬂmx%ﬂ%mﬁ
% (LOF) [ Eﬁﬁ#&ﬁ%ﬁ%%ﬁ%@,
o @wﬁﬂlﬁﬁﬁﬁﬁﬁmi
Gl 46 SIS EREEEOE R 4
AN T A (LOF) ME:&£R. 20}5£E
B 8 HZ 2016 F 6 AATLE RS
RS, 2016 4E 6 HE
2018 4 7 HALE Brolk 253 @l
W (EFTE , 201747 H
EATH MR SR, 2018 4
7 H AT ol 25 35 A

1y SRARRAER R ATES AR HIfe ARl e A H, EiEEeaH, EIRHIvESE
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4.2 FE ARG A A E S BT 1 O

FAREWIN, AESEHARET GEFE) « GEFRREESE) « (EEEEAF A
LRI ERE RN S RFEEMAE, s e S FANESE R B L€, AEWSE M.
BT, KPR DRI BB N G120 55 SR 8 BEAT IS I e B0, AR R ARG 1 2 All o
ANVEREB KAt AIREIIN, ARFIEEGEEM, RAEREESOHIEFAARNEIT N, R
RAENRAL G BT 2 RIRAL o) S HARE AT, (5 B0 Sk e, 2%, RikeS
AEEEEHAPE B AR ST BRAG AR Z W T AP, JEeE N

PPRFFIOLEIE, JREERARA. MElE. O EEMEEAEARR, ARRERTEANEE

4.3 EENNREH N AT 5 F LT T
4312 5K EHIBAT IO

AN, AREEHNRIET QEFRRESE AR AT S HERE TR KX
FUSE, I R PN RS s ) FEATAURE X 8 AT PR B8 XS A A B X i AT A 28cdsil i fR
NP VE B A R e AR AL G, DI SERVEA t s AT .

() AR BN PR A0 5 5 AL A 1) [R] 1) 52 5 i 22 20

RIFE 2 AP LS EFEIRL, BANTE T AR T RE. AEFRH RS 2RI . @il
XX LS FRIAE Gy AN 22 0 M BTV IR RO i AR R FR 0 AE 1% 8RS AT, HORER 2y
U R EE T 95%EAEE N AT 0 [ t i .

(=) RS & 1N A 22 70

AT 8 P NIEHR T=3 A T=5 {E 0 eI 8] & 11, R 5 g Bl 5 52 50 186 00 20 S AE TX /I []
W AR, IR IO RE, BT RGeS RIS e R & 1 h i R RS B 0 2 b e X
RS2 MMFEA R GRS (FEAK>30) , MM EBMERTE 1%BEL LT .

(=) el & R A S8 T

X T ASRE T FE I E T ¢ R A LA O TR I R A A ZR A R
HeHanCx, CEOSREGRBENNZEIRD 7R, RGN 7 TG &R
A E TN AP AL 5 AR 2 fE 4T

4327 ER 5T AR E A
AN, ARG ARG E N E BN AR S A SRR AERBIA H R AL S Ak
WA, RADASE A TR EA A -T2 5 MR it fis (K 57 H 22 5
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4.4 FEANHRE AN E SRR T KA SR
4.4.13% 5 B N B S SRR ABE T

2019 Lp4E, [EAR RN a2k e 5 u iy B R at . IR R T 5 SR oIl R A P A8
B )E T R NIRRT o

ERARAE, EERETIHIKIG LR, B EBELTHRFEIR N 7SR ], o XU AR S B A
JRAIGT . B 52 By R S SR 4 RS, S e R B RS AN IR 1 WA R . Hoh—ZRRE, BEE 4
R BIVEIZ D FERA A T SE B B RPN U e, (AR A BROSR B k. R ek Eh %
KM BTt o DU RS B 7 B AR BB o (H T BEE P38 52 i SR AL, DA S M 22 5 A i
E5Y, ERGERELETHR, KT k. BEANH, SREERIMNERS, $E5R 1 i iR S HUY
R R G20 2 LA SEIE SR Sy iRk, 5 1 s RS [B1 T, JRURS: B 7 F S 3o

FERXFPRIZAB BT T, BATR B A S TRIE TRER . HEFARILARE
FAMARS TRk, B JUME N . PP HZ R R EEERIT ., £ EPERERR
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