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2 EH&MN
2.1 BEEARFMR

R &R EZapkdaxtiiiai (QDIL FOF)
v 001936
S Y (kW BLITF IR
iy VR 20154 12 H 3 H
REEEHEAN [E Ze I & A PR A 7]
BEEREN H EARAT I A PR A F]
35 HAAR I & 1 AL 46,069,682.81 17
B s G RAF S A 5E
R 5> R I A T ] 72 4= Bk U 2 ] 72 4= Bk Ui 2

(QDIL_ FOF) (ARM) (QDIL_FOF) (&)
IR E S A 001936 001934/001935
Z;%ﬁﬁ%?)% AARENHTE 30,260,407.79 £} 15,809,275.02 17

2.2 E&7 i

&% H R AT AE R KBS RT3 T, B SR ARAE A 45 5% [l

1. BEAMET s B A S S 1 e

AT T NRE A i B A B G FE, FEARIEAR IR 4 1)

AR Hbw, B 1D BEAFE4anfiias (absolute return/total
return) FAE; B 2) DUBSRZAN A N F LR T BAsM L4, Flanbhg

SREEANF T I EE T HAS I IE RO 5 ARG, DUBSRERAS 5%

77 TG A 1A [ B S BRI S N #0845 . FLSEIRAE i st B

b B SRS B FE AR T

(DZ %~ B 5% (Multi-Asset Allocation)

FRYE TR T, A% 55 b RIEACE, DUHSEI

Feda 4t iie o .

()4 FRELE 5 (Global Allocation)

T I AE A RS I X AT B L B A R B, DUHIRAS AR 0 UG [ 4 28

G imh S (Market Neutral)

I [F IR 2 SN Sk ST DO bt UK, DURAEAR AT T30 5
BInesR A e i i .

@K A X P (Long/Short)

T8 I A I A 3 22 S AN SRR i — 8 R T A R, (E P & 1 LB AR XS B
BRI, DA S I X R ) 5 T i

(B 4Ek M A (Global Macro)
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B, DU 4 iU i

O IREN %M (Event driven)

T I 53 BT B RS AR I JE R 43 B AR R PR S I AN [R) T AT 4 8, EK
HHOFE AR OB, &6 B EA, WSEHA, s EASE.
(DEFRHNE (Arbitrage)

T I b g Al TR AOREF, ) < Rl TR TR A B B EAT AH S
MER], GIFHEGEN. FERRER. RERN. ETF B84,
(®)Z E Mg (Multi-Strategy)

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

bEE BT Rl TR, doetyieat B AR HRIE AW 3 E . B, A
B EHANAHNFE . BINbrr e .

2. FEE TR

ARG I I 58 By b SR SE VA AT SRS AR 45 S K 7 AR bR 1 4
I M S ARG I SRR Psilas . B PR EL K
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1) &R TR

AFEGIARHIE ST . WA XS AT 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 WE Y (Management  Fee) « HIJY?% (Front  Load/Initial

Charge 55) . WE[Fl9% (Redemption  Fee/Exit  Charge %) . ML&iH2RK
(Performance Fee) F144E 2% (Distribution Fee) %, IEFRLEE PR

bR B4

@MW zs 9 #r (Performance Analysis)

ST IS AN F TSI N R P s s R, AR S (Return)

ME LA (Sharp  Ratio) &, Z3hrd 4 U a8 L2 75 AL 42 (1) 4 5%
Hir. BRI G.

BRI/ (Risk Analysis)

AT RGP EHE (Drawdown) 2% (standard  deviation) , %

PR AR H BT KU 7K m) 48 (1) 3 4

2) JEMES AT NS

AT 4 T A N F) N0 A B AN A B bR R g AT e M

M1, FEESSE LR 2 e bR -

D% =& /AT (Asset Management Company )

R EPEE AT B AR E (History) « ZHZUMEE (Organization)

FEam i (Advantages) 5. IEFEMOLI K, HAMENERE,

BRI, AEAT N — 8 B ) B B PP B A ]

@ H# 4L (Portfolio Manager/Team)

WA E S (Investment Philosophy) A B otk
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AREEG TR THAMON I IS, 8 TR Bt R G rh 1 T R
IS HAC B 45 I S AN PRI 2 v S5 A R, LTI RS S PO 2l KPR T IR A B

e T R ST T T 4

23 BEEBEANMEESTEEAN

TiH FEEFH N HEETEN
ZFR E RS HARA A o EARAT B3 A BR A 7]
e -
B w4 25 7k M Tk
B R T 021-31081600%% 010-66594896
5 . . ) )
HL T~ IR 46 xinxipilu@gtfund.com fcid@bankofchina.com
) \ (021) 31089000, 400-888-
B RSS HE
8688 95566
fEH 021-31081800 010-66594942
2.4 BHNETEFRE AN
TiH VAN ORI = DN
o5 HEL BANK OF CHINA (HONG KONG) LIMITED
S HEERT (B BIRAEA
VE Mk T E 1 5SHRAE 14 #%
A/ R FtediE 1 SR AE

25 ERBE AR

R A PSR T 0 A BN IR R X

www.gtfund.com

S AR AR 2 E M

T X AR 18 5 8 Sk S KE
16 Z-19 =

3.1 EESTHEIEMT 5 1ER

3 ERMFRIFNESFHERI

SHRAL: NRTT

WER 20171 A1 HE 2017486 H 30 H)

3.1.1 H R BEE AR AR SRR s [E 22 4 BR 40 i 25
(QDII_FOF) (AR) (QDIL FOF) (370)
N RS -788.,363.32 -2,570,490.89
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AR -723,970.75 -2,296,065.37
TR 22 3 4 4 A3 R -0.0172 -0.1199
A IAFE S B E I K R -2.07% 0.21%

WEHAR0174 6 A 30 B)

3.1.2 HREEEFTRAR [ 2 A BRZAE UL 2 [ 22 A BRZAE UL 2

(QDII_FOF) (AR (QDII_FOF) (%)

HHPR AT 50 B 22 4 3 200 -0.0198 0.1655

PR B4 B8 7= 1 E 30,014,779.73 100,262,439.80

IR B E 0.992 0.936
He (D RO RS AR BN . #FtlaE . HAalN A et A8 shik

) FHERARSC T A (AR, AR DAY s Bz in_EA A 23 Se (B A2 B i ok 5
(2) pridsEa v SHR b A OREFA NNEEEE 5 2 e S Bs A, T 9 A SERRIS et 7K1

ZUR T FrsEeys

(3) [ Z A ERAXTIL R (QDIL_FOF) N R M A LA B ikt I BEAT HH RSN RS 4305

R ARk (QDIL_FOF) 3 Tt i LA S JT it A I AT HR W RS 52 To 40 35
(4) [FZRAERA XTI 23 (QDIL_FOF)S& 0473 A KT ANARL - 45 3 < 3 B0UAS IRV D9 58 3 5 5 4 2000

ISR AIFER

(5) HEZRAeERLN A (QDIL_FOF)ZE It 1 HA A I 4 3 B3 (H B A N 3B G

3.2 EEHERIN

3.2.1 EEMERE KR KI5 R HML St L R e 2R 1 HL
EZ 4 Bk4antii 28 (QDIL FOF) (AR

N 1y & A N Ml 25 Lr A
. e | 0 | kg |
B KD KRR ZE U2 2 @) T &8 2R O—B @—®
== Tl == Y
©) HEED
HE—1H -1.10% 0.28% 0.37% 0.52% -1.47% -0.24%
HE=MH -1.98% 0.24% 1.11% 0.66% -3.09% -0.42%
T ESNNH -2.07% 0.26% 2.22% 0.79% -4.29% -0.53%
HE—4F -0.50% 0.27% 4.25% 0.87% -4.75% -0.60%
Gl
ggﬁiﬁ -0.80% 0.27% 6.56% 0.93% -7.36% -0.66%
X 4
E =4 ERga i 2s (QDIL FOF)  (%7T)
U 1y B A N Mg bl s
" g E | o R g |
i B KD KRR ZE N TN 8 R O—6 @—®@
% 26 -
@) HZD
oE—1H 0.21% 0.13% 0.37% 0.52% -0.16% -0.39%

FH6TI L2911
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HE=NH -0.21% 0.12% 1.11% 0.66% -1.32% -0.54%
L ESNNH 0.21% 0.11% 2.22% 0.79% -2.01% -0.68%
HE—4F -2.60% 0.14% 4.25% 0.87% -6.85% -0.73%
H 344 L

Aﬁgiijin -6.40% 0.16% 6.56% 0.93% -12.96% -0.77%
% &

3.2.2 HEES A FAEBURZESHBR HHENKERZ L5 RS Rk 2t R A3 K L

L

3 < [ A2 A% ARy B0 2R T 19 1 2 50 b 23 U LR A s 238 g e A 50 L ]
(20154 12 H 3 H& 2017 4 6 H 30 H)

[l 28 R L0 i Y B g L IEIE TR B B <

EZ 4kl 28 (QDIL_ FOF)  (ARM)

6.37%
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4.11EE&EEARAERESHZR
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A RIS BB R & CHE R 6 A H BB 62 RUESR L B S H MR« 2SRl R
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BIRGIEFF RS, BN RGN BB G R ZAR vt e &, B34 28 RGN B R & U IE %
Wk, ERLRMNHBCERRIE SR e B R RAUCE R AR R 30 M E 200 H et
RAR G RUETF I BT A & . [HZR RGN 28 B S IRIE TR I BT & . R R R IRANIR & RUIE SR
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RERIEF R RS, ERONBISBIER B e (LOF) | [EZei ot RGN B R & RIESF 7
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FUAE I R PN S RS s ) FEATAURE s X 8 AT PR B8 XS A A B X B i AT A 28d sl i ER
NP RFVE B A S e AR AL G, DI SERVEA t s AT .

() ARG BN PR A0 5 5 B AL A T [R] 1) 52 5 22 0

RIFE 2 AP FEIL, BANTE T ArE T e, AEFRH RS 2RI . @il
XX LS R E Gy AN 22 0 M BT BUA ROt i AR SRR AE 1% 80 AT, HORER 2y
W R IMEEE 95% BEERE AT 0 1 t K.

(=) PRSI & 1N A 22 70

AT 8 P NIEHR T=3 A T=5 {E 0 eI 8] & 11, R JE Bl 5 52 50 156 00 20 o AE T /I []
W AR, IR IO IRE, BT RGeS RIS eI R & 1 h i R RS S0 2 b e 3T
RS2 MIFEA R GRS (FEAK>30) , MM EBMERTIE 1%L LT .

(=) el A R S8 T

X T ASRE T FE I E T ¢ R A G LA O TR I R A A R A R
HeHEHCx, CEOSREGRBENNZED 7R, RIEEGRMMREA 7T e EmBH
A E T AP AL 5 AR 2 fE 4T

4327 ER 5T AT
AN, A ARG E N E BN AR S A SRR AERBIAH R AL S Ak
WA, RADASE A T BT B R -T2 5 MR it s (K 57 H 22 5

4.4 B ARG EE S R SRS AL SR I i 5 B
4413055 H 9 FE SR SRR ALIZ AR A

SELCKBE 6 H 30 H EZEERA i 5L Bk 0.21%, mARBHHHT 6 A
6 TCAE 59 RV SR T T 2k 1.98% /24

— RIS ST TG A REEATHR 5T 0 2 S0 PR ok 7B Bt . /LA
EERTBIPEZ I 2 57 0 2 2 B W B REE, A4 DR B & [ AT B BRI R, X —Es
AT, B M BRGBR [ T HE AT o AL A R IV W X 2 20 b < 1E 78 0 U
TR IE R, R — R R R IAME. HEEA 2, 3, ATEE
RAEIES: 1 HRI, FEHERE THESTHIP A B PREE . PR, X R — Rl
371G, 55— R Tik. BRIbzAh, a2z une B 5 SR AR B

TEERAR R R R AN ERESHNARGEW . HHEH— R8N
P BTG B 2RI 0L SR TEIRE R H B 2 R IR T, o B i 4 5 T B
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THBEAR 1 A B (R B s, (I R B AR R 1 JRATHE 52

N T RFEFFF GRS Zoot, ERBIAE | A2 JHHT TERERE, SRmmspmb R ek
BT A, IR 2 A BT — RN RGN 2 R B BN e K EA
WAL A T OREF T RIFAOLST, SFDORMIRA 7 it ias . 20id 1R E 25 18 R B A1 A ik
SEAE 5 H SRR R — R BRI R SR R RIA S i, H AT Bkl
i EHE— DU TR I R B, AR B A R AR R . LS B N R A i e
AR LA -

442 E BN ESFNNSERR
[E] 72 A BRAA U 25 - N R AR A 2017 4F L2 4E VA G R N-2.07%,  [RI AL 45 L e Sk il
WMEN 2.22%.

[E 78 A BRZAE X W 2 - S T AIAE 2017 £ _F PR AIHEIE K308 0.21%, RIS Bk el ot

TR 2.22%

4.5 BEANERETF ST EATVESHHHERE

JEEAROK, FEII N BATE A B A BR KU i 4o AR RL A T e, DRI Ak T 37 50 T R B vl RE 2 F
SLg9 T, R e R WO e XU (K B Bk SR AN 22 DR 8dim (1 R S B T, RRUB AT ek 28 o
U TORFF R T BCH B U e, AT RELR SR RPN L 2 o XT3 587, i AR m] g
M55, 32 EP LR G A I R BUF SN 15 SRR A E vk, A EEN AR EXT
H ERNSE 5 I R S A R, SRR S B I R A AT . S AN B AR 2 454
PG E R R E ) 2 S A R R A E I LS

FERRIM LA, BT R WA A At . 3R i AU R 9 T DA K A ol B P2 K A A o
FEBEE K2 BN ERAT W R o, BRI T 32078 SRR 1 S — IR A SR ALAE . S8, BRATTTLI K
AR A @ A e, BIRBEARIR T BBl R YEFFAE BRI AT, S AT AT B 73
LIRS K. WP SRRERE, R —DEWE G AR AR, JOHRXT T 2 250 ph s .

JAEX I TIAE S, FRIEEFR I MBER M 2AR Bt — AR ME IR B L. AR,
FATRPIR 2 B Be B R AR FRE S ARRE IO LB T e EFYL . fEE
2015 4% 12 HJIES: 4 NS, SRBAETBM U IL 7R 2 1E WA KRS . RN, BRI SRAT A H
A GATHERF IS RIBPE R ST MBCR. XFp e it 7 ARH 4 IR SR, Bl InRFa BT X BUR 77
[FJ R fif 2 5 e ot
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ARG EHNLRHOGEREMAE, BAMER RS, FEHFDE TSR LR, iEZ R
R EEGSHEEMEAR TR R PUTAME, WRESMERA RS G, RSN
MREEMEBCRIFTERTE T ERZ. AFMEZ RSHEFIZENA AT AT, R E
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