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QT X WCM GDP Fund
AENBEE, MEELEHEE., REMRIE, AFAIge/Financial Statementsh Sir#EL.
WEPIU—HHERLE-BLDOTY,

1. SHEFIREES
QTX WCM GDP Fund
2016512831 BT L4
CK FILTERR)
REED
MHEL Z A L TLIEME TRIET & ZMEE
LR BOF IR &1 C TLEME THETS S DE L THEE

QTX WCM GDP TRADINGIZHRARERIBEHOMES (7,020,208)
QTX WCM GDP TRADINGIZ{Z2EIREH (#i%E) 3,879,914
SEE BHIRE DL HES
TUNT 4 TIZRLIAREREEDOMES (345,378)
TUNT 1 TICRZHERBE (%0 920,531
EftEb L UERE
ABILBRAIRERBEOMES (279,131)
ABBIRLIERER (%) 260,774
HEEEMOIIVREL 137,445
ZWAS 6,559
IREMIES (2,439,494)
ERER
E A2l 602,795
mE~NDERER 301,535
77 v FEEREN 156,789
ZFDihnE A 165,322
R TR -
EREREE 1,226,441
BRICKDHEEDER (FigE) US$ (3,665,935)
GE) () RNOLEIE. YA FRADOELETT,




QT X WCM

GDP Fund

AEFIRAEE (BE)

QTX WCM GDP TRADING*
2016512A31 BT LI-FE

(K FILTHRT)

REEE
FIEHE 308 L TL IEMTE THE T £ E0m
EEAMREDLBES
HABRECRHIRERIEEDOMES 2,595,357
MR E R HERER (M) (3,535,338)
TUNT 4 TIZHBRIEREREROMESR 371,896
FUYNT 4 TITRDIERBR (W5 (2,921,702)
SHEELE (RREBURBZERE) 1,002,401
P& INETE S (442,586)
27y FHEIZ & BT (25,101)
EffEH L UEHE
BBICROIXREREBEROMES (25,102)
BBICRLIERERE (M) 30,660
ZHFI S 63,423
Z DD IREE 918
BAMES (2,885,174)
EREBA
XILFRFEFHH 144,762
HILFIR 69,370
ZOMDER 40,988
ERBRAAH 255,120

BRAICKSMEEDRR (#5)

US$ (3,140,294)

GE) () NOEHEE, I FRAOEETT .

* R|EZ(ZHEVT TQTX WCM GDP TRADING] % [Trading Fund] EWS 2 EMRBHYET.
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2. MIEEEEHES

QTX WCM GDP Fund
201612831 T LI=EE

(K FILTERTR)

HE 65,940,165
BRICKHEEDIEHTE (3,665,935)
=N G|
un-hedged redeemable preference shares 1T 2,477,291
un-hedged redeemable preference shares {&i1& (12,777,806)
hedged redeemable preference shares T 1,512,613
hedged redeemable preference shares &= (4,129,165)
ek 42,278
(12,874,789)
AR US$ 49,399,441
FRBEDMER

ordinary shares OFFEEICET DML E
redeemable preference shares MFFEHIZET HERE

2

US$ 49,399,439

QTX WCM GDP TRADING
2016 12A31RICHR T LI-FE
(K FLTHRT)

) 60,645,466
BRAICK DHEEDERHEE (3,140,294)
=N G|
redeemable preference shares 1T -
redeemable preference shares {Ei& (12,023,000)
(12,023,000)
AR US$ 45482172
FRBEDMER

ordinary shares OFFEEICET DML E

redeemable preference shares MFFEEICE T HHiEE

2

US$ 45.482,170
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3. EMNR
QTX WCM GDP Fund
SRMER
(K FILTETR)
; A IE (i
HAELLE (20165£12H31H)
Investment in Trading Fund 92.07% 45,482,170
Total financial assets at fair value 92.07% US$ 45,482,170
Derivative liabilities
Forward currency exchange contracts 0.62% 308,613
Total financial liabilities at fair value 0.62% US$ 308,613

QTX WCM GDP TRADING

SRiE®
(K FILTERTR)
N IE(HH{E
HAELLE (20165£12H31H)
Equity investments 26.32% 11,970,778
Derivative assets
Forward currency exchange contracts 0.36% 164,760
Futures contracts 3.01% 1,365,900
Total financial assets at fair value 29.69% US$ 13,501,438
Equity investments sold short 22.13% 10,064,118
Derivative liabilities
Forward currency exchange contracts 0.23% 104,924
Futures contracts 1.29% 588,728
Total financial liabilities at fair value 23.65% US$ 10,757,770




QTX

WCM GDP Fund

REMR (RE)

QTX WCM GDP TRADING
BEDIVAR—Dvr— (20164612 431 BEFE)
SREE SMEE Xy b I92R-Ur—
Australian dollar 159,363 - 159,363
Brazilian real - (35,971) (35,971)
British pound 78,130 (5) 78,125
Canadian dollar 42,784 - 42784
Denmark krone - (522) (522)
Euro 534,206 (719) 533,487
Hong Kong dollar 154,155 - 154,155
Hungarian forint 124 (3,612) (3,488)
Israeli shekel 74 (883) (809)
Japanese yen 23,371 - 23,371
Malaysian ringgit 12,269 - 12,269
New Zealand dollar 2,711 (534) 2,177
Norwegian krone 5,400 (1,566) 3,834
Polish zloty - (3,654) (3,654)
Singapore dollar 1,827 (21,463) (19,636)
South African rand 18,182 - 18,182
South Korean won 205,583 - 205,583
Swedish krona 53,460 (8,629) 44,831
Swiss franc 62 (80) (18)
Turkish lira 1,607 (1,039) 568
US$ 1,293,308 (78,677) 1,214,631
GE) () RNOLEF. I/ TADELEETT,
TUNT 1+ TMEE (2016412 31 BIRTE)
FUNT 1 TEE k] S %8 N EAfifE
Forward currency exchange
contracts Jan 17-Mar 17 14 US$ 9,844,298 164,760
Commodity futures contracts Jan 17-May 17 277 15,363,553 466,495
Currency futures contracts Mar 17 275 27,885,743 299,046
Index futures contracts Jan 17-Mar 17 305 23,719,546 435,140
Interest rate futures
contracts Mar 17-Dec 19 589 116,502,013 165,219
CFDs Current 1 — —
US$ 1,530,660
FUNT 1 TEE baLt] ¥ %H ZNIEffifE
Forward currency exchange
contracts Jan 17-Mar 17 11 US$10,401,496 104,924
Commodity futures contracts Jan 17-May 17 216 9,960,043 403,930
Currency futures contracts Mar 17 2 138,480 190
Index futures contracts Jan 17-Mar 17 10 13,386,183 145,283
Interest rate futures
contracts Mar 17-Dec 19 165 38,336,535 39,325
US$ 693,652
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O&ifi 5 HAMERERE
Y % w| " 7 i %1 fix 7| L Fmow
o MMOAN K |k # o FIR #
i % 2
M % % % ENLE!
1311 (20164 1 A 14R) 10, 049 0.0 70.3 — 852
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