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QTX WCM GDP Fund
20174128318 T 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 TRADINGIZfRPREHEHEDMES (1,103,949)
QTX WCM GDP TRADINGIZZAEIRIEH (4hzE) 5,232,600
SEE BHIRE DL HES
TUNT 4 TICRBRRBEHEOMES 268,914
TUNT 1 TICRZHERBE (%0 111,440
EfieH L UEE
ABILBRAIRERBEOMES 8,218
ABBIRLIERER (%) (2,838)
HEEEHOBIYRL 138,430
ZMAS 15,834
BEHES 4,668,649
ERER
B Z TR 440,128
s~ DEiRE A 219,744
77 2 FEERIREN 115,881
R T EREN 36
ZTDMDER 158,124
EREREE 933,913
BRICKDHEEDER (FigE) US$ 3,734,736
GE) () RNOLEIE. YA FRADOELETT,
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AEFIRAEE (BE)

QTX WCM GDP TRADING*
2017E12A3BIZRT LI-FEE

(K FILTHRT)

REER
FOE 4 58 L TLENMTE THET S 2HE 7
FEEHRED2EES
HRIRA IR DRERIBEOMLE (190,243)
KRRAICRORRBE (5D 1,171,580
FUNT 1 TR DIRERBHEOMLE 374,353
TYNT 1 TIHRHERIBE (F150) 2,616,606
ZIMELS (RRMINBHRRE) 199,901
S /NGEE (274,505)
27y TIBIZ & B XHLFIE (4,846)
Bft#H L UEE
ABIRIRERBHEOMLE 55,113
ABICROIERBIE (5 68,305
ZEFI A 259,341
Z DD UREE 19
IRAMAS 4,275,624
ERRA
XILEFEFHH 108,064
ZIFIA 10,416
Z OO 28,493
ERBRmAast 146,973
BRICKL BHEEDER () US$ 4.128.651
GE) () NOEHEE, I FRAOEETT .
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QTX WCM GDP Fund
2017&E12A31BICE T LI=EE

(K FILTERTR)

LEL]
BRICK HMEEDERE
A5

un-hedged redeemable preference shares F{T
un-hedged redeemable preference shares {&i%
hedged redeemable preference shares T
hedged redeemable preference shares &8

FLRE

49,399,441

3,734,736

195,065

(12,550,323)
1,761,921

(5,540,868)
25,472

(16,108,733)

HAR

US$ 37,025,444

FrE&EDAER
ordinary shares OFFE&EICET AMEE

redeemable preference shares MFFEHIZET HHMERE

2

US$ 37,025,442

QTX WCM GDP TRADING
2017 12A31RICR T LI-FE
(K FLTHRT)

HAE 45,482,172
BRICL3HEEDIEFHTE 4,128,651
=NV G
redeemable preference shares {E;& (14,951,000)
(14,951,000)
HAR US$ 34,659,823
FrE&EDAER

ordinary shares OFFEEICET AMEE

redeemable preference shares MFTEEICET HHEE

2

US$ 34,659,821
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QTX WCM GDP Fund
SRER
(kK FILTHRTR)
: RIEfH{E
MAELEE (2017%£12H31H)
Investment in Trading Fund 93.61% 34,659,821
Total financial assets at fair value 93.61% US$ 34,659,821
Derivative liabilities
Forward currency exchange contracts 0.11% 39,699
Total financial liabilities at fair value 0.11% USS$ 39,699
QTX WCM GDP TRADING
SRER
(k FILTERTR)
N ]
HAELE @017412H31H)
Equity investments 32.38% 11,224,606
Derivative assets
Forward currency exchange contracts 1.04% 359,277
Futures contracts 4.81% 1,665,605
Total financial assets at fair value 38.23% US$ 13,249,488
Equity investments sold short 28.59% 9,910,781
Derivative liabilities
Forward currency exchange contracts 0.08% 26,164
Futures contracts 2.27% 787,357
Total financial liabilities at fair value 30.94% US$ 10,724,302
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QTX WCM GDP TRADING
BEDIVRAR—Dr— (2017412831 BBRAE)
SREE SMEE Xy b I92R-Ur—
Australian dollar 142,812 (3,268) 139,544
Brazilian real 22,994 - 22,994
British pound 84,051 (30,285) 53,766
Canadian dollar 29,381 - 29,381
Czech koruna 331 - 331
Denmark krone 9 (592) (583)
Euro 728,537 (4,611) 723,926
Hong Kong dollar 179,358 (323) 179,035
Hungarian forint - (107) (107)
Indian rupee 2 - 2
Indonesian rupiah - 4) (4)
Israeli shekel - (5) (5)
Japanese yen 120,341 (92,439) 27,902
Malaysian ringgit 5,138 - 5,138
New Zealand dollar 5,986 (153) 5,833
Norwegian krone 91 47) 44
Philippine peso - (4) (4)
Polish zloty - 91) (91)
Russian ruble 1 - 1
Singapore dollar 7,438 - 7,438
South African rand 13,382 - 13,382
South Korean won 152,789 - 152,789
Swedish krona 30,242 (39) 30,203
Swiss franc 306 (83) 223
Taiwan dollar 2 - 2
Turkish lira 494 — 494
Us$ 1,523,685 (132,051) 1,391,634
GE) () NOLEE, Y1 FROLETY,
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TFUNT 14 TEREE (201741231 BHTE)
FUNT 1 TEE k] LI %8 SN EAfifE
Forward currency exchange
contracts Jan 18-Mar 18 18 US$16,723,525 359,277
Commodity futures contracts Jan 18-May 18 488 26,427,057 1,215,902
Currency futures contracts Mar 18 44 4,795,274 50,981
Index futures contracts Jan 18-Mar 18 280 29,975,579 293,112
Interest rate futures
contracts Mar 18-Dec 20 387 88,375,177 105,610
CFDs Current 185 4,671,748 -
Us$ 2,024,882
FUNT 1 TEE ot T %8 i
Forward currency exchange
contracts Jan 18-Mar 18 6 US$ 5,371,934 26,164
Commodity futures contracts Jan 18-May 18 183 7,679,005 352,644
Currency futures contracts Mar 18 223 19,935,485 146,078
Index futures contracts Jan 18-Mar 18 164 12,575,005 150,973
Interest rate futures
contracts Mar 18-Dec 20 272 69,063,166 137,662
CFDs Current 160 3,436,598 —
Us$ 813,521
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