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QTX WCM GDP Fund
AREFBHEE, MEELHHES. REMRIT. AFTTRE%Financial Statementsh oL,
WESIU—EIRLIZLDTY,

1. AEHEHES

QTX WCM GDP Fund
2019 12B31BICKT LI-&E

(K FILTERR)

BEBET
P17 718 U CTL EMGE THET 8 2 E S
QTX WCM GDP TRADINGIZHRAERERIERDMETE 487, 247
QTX WCM GDP TRADINGIZZRAERIER (izF) 476, 028
TUNT 4 TIZHBRIERERERDOMED (288, 940)
TUNT 4 TIZHRDEREE (%8 91, 350
BB DIEHEME
ABICRAIRERIERDHMES 395
BEBICRLIERELR (M8 1,133
HEEEHDOEYERL 205, 892
ZHFR 24,985
BEMIRE 998, 090
ERER
18 FA S 5T R 239,196
i~ DEHGE A 119, 563
77 2 REERREN 65, 785
FIFIR 13
AT EREN 1
Z DD E A 243,020
EREREE 667,578
EAICKMEEDER (Mig8) Us$ 330, 512
GE) () ROLEIX. Y41 FRADEEETT .
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AFEFIRFEE (&)

QTX WCM GDP TRADING®
20191283181 T LE=EE

(K FILTERTR)

BRERT

#HEH F8 U TLIEMTE THE T S 2B 0m
TUNT 4 TITRIRERIEBOMES) 301, 261
TUNT 4 TITRHEERBE (#%0) 390, 343

BAREICHRIRKREBRBDMEE -
BARECHRIRRER (FER) -

ZFHERYE 58, 758
Ay B & BZEIF AR 236
XIFLEE (122, 734)
A7y TEEIZ & 2XILFA (31, 105)
B 5B DIE M
BBIRLIREREBEOMED 5, 895
BBICRLIERELR (M8 @)
ZIAR 413, 355
Z DD UL 143
BEMBLE 1,016, 145
EREHR
XIEFEFHH 44, 765
ZIFE 3,317
DD E A 446
EREREE 48, 528
TR SR AR FR 4,342
EAICK2MEEOER (M) USs$ 963, 275
GE) () NOLHEE. I1 T ADLETY,
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2. MEEZEIHES

QTX WCM GDP Fund

2019412831 HICHE T L5
(K KL THRE)

QTX WCM GDP Fund

HE 25,621,594
ERICKSHEEDIEREE 330,512
=N G
un-hedged redeemable preference shares 1T 285,231
un-hedged redeemable preference shares {&iE (3,722,459)
hedged redeemable preference shares HIT 78,626
hedged redeemable preference shares B2 (2,048,948)
AR 7,880
(5,399,670)
HR US$ 20,552,436
FREEDAER

ordinary shares OFFEEICET HMEE

redeemable preference shares MFFEEICE T HiiEE

2

US$ 20,552,434

QTX WCM GDP TRADING
2019 12R31BIZ#T L1=FE
(R FILTERR)

HE
ERICK S EEDIEEE
=& N: L]

redeemable preference shares {E;&

23,407,768

963,275

(5,348,000)

HAR

US$ 19,023,043

FRE&EDNER
ordinary shares OFFEEICET AMEE

redeemable preference shares MFFEHEIZET HHMERE

2

US$ 19,023,041
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3. #wEER
QTX WCM GDP Fund
ot LT
(K FILTERTR)
IE
HAELE (2019512H318)
Investment in Trading Fund 92.56% 19,023,041
Derivative assets
Forward currency exchange contracts 0.13% 26,407
Total financial assets at fair value 92.69% US$ 19,049,448

QTX WCM GDP TRADING
SRER
(K FILTHRTR)
‘ AEME
WRELE (2019%12H318)

Derivative assets

CFDs 0.00% -

Forward currency exchange contracts 0.26% 48,823

Futures contracts 2.59% 492 290
Total financial assets at fair value 2.85% US$ 541,113
Derivative liabilities

Forward currency exchange contracts 0.07% 14,102

Futures contracts 3.06% 581,420
Total financial liabilities at fair value 3.13% US$ 595,522




QTX WCM GDP Fund

@A (BeE)
QTX WCM GDP TRADING

BEDIIAR—D v — (2019412031 BETE)

SREE SHMEHE kb I9AR-r-
Australian dollar 53,725 (1,873) 51,852
Brazilian real 10,382 - 10,382
British pound 55,734 (13,468) 42,266
Canadian dollar 8,628 (7,100) 1,528
Czech koruna 318 - 318
Denmark krone 4,006 (548) 3,458
Euro 215,878 (51,731) 164,147
Hong Kong dollar 26,521 - 26,521
Hungarian forint - (97) (97)
Indian rupee 2 - 2
Indonesian rupiah - 4) 4)
Israeli shekel - (5) (5)
Japanese yen 39,353 (1,813) 37,540
Malaysian ringgit - (4,298) (4,298)
New Zealand dollar - (179) (179)
Norwegian krone 86 (1,347) (1,261)
Philippine peso - (4) 4)
Polish zloty - (89) (89)
Russian ruble 1 - 1
Singapore dollar - (1,907) (1,907)
South African rand 700 - 700
South Korean won 14,458 - 14,458
Swedish krona 8,933 (1,793) 7,140
Swiss franc 499 (81) 418
Taiwan dollar 2 - 2
Turkish lira 426 — 426

US$ 439,652 (86,337) 353,315

GH () AOLEE, YA+ ROLBETT,



QTX WCM GDP Fund

TUNT 1+ TREE (2019412831 B )
TUNT 1 THE k] LI %HB DIE(HIE
Forward currency exchange
contracts Jan 20-Mar 20 9 US$ 3,541,490 48,823
Commodity futures contracts Jan 20-Dec 20 164 9,165,300 358,091
Currency futures contracts Mar 20 71 4,626,551 48,410
Index futures contracts Jan 20-Mar 20 52 6,138,963 72,537
Interest rate futures contracts Mar 20-Sep 20 67 11,494,270 13,252
CFDs Current 496 7,471,588 —
US$ 541,113
TFTUNT 1 TEE k] ¥ %8 ZNIEffifE
Forward currency exchange
contracts Jan 20-Mar 20 8 US$ 1,143,141 14,102
Commodity futures contracts Jan 20-May 20 142 5,302,425 305,630
Currency futures contracts Mar 20 68 8,931,845 103,140
Index futures contracts Jan 20-Mar 20 55 3,900,586 29,234
Interest rate futures contracts  Mar 20-Dec 22 142 32,661,068 143,416
US$ 595,522
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