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QT X WCM GDP FUND
AIEFIEEE, HEERIE. AFAgEFinancial StatementsM SR L. HRES LU —LFE]
RRLF-HDTY,

1. AFEARHEE

2014512318 # T LI-FE
(K FILTER)
HEER
AR FE U TLIEME TRHET S 2HEZE
L BOF I FHEH F B C CLIEMETHET St DE L THEE

QTX WCM GDP TRADINGIZZRAXRERIERDMETEH 2,421,580
QTX WCM GDP TRADINGIZZAEHEN (W8 4,968,799
STE BRIRE DEHEG
TUINT 4 TIZRZRERBBOMEE) 676,662
TUNT 1 TITRZIERIER (#%) (3,044,387)
Eff#2b L UEHE
HEEEHOEYEREL 117,524
SZEF R 2,003
ABBIROIXEREBHTOMEE 8,230
ABBICRLIERER (Hi%8) 6,853
B HaLs 5,157,264
EEER
T $REM 1,621,487
& F 2 5t R 440,220
i~ DERER 219,856
77 FEEERHN 115,912
ZDnER 136,667
2,534,142
SEEHICLIMFEOME (MiFE) US$ 2,623,122

G () NOEHEIT. I/ FAOEHETYT,



AEFRHEE (BE)
QTX WCM GDP TRADING*
2014F12A31BITRT LI-EE

(K FILTHRT)

QTX WCM GDP FUND

BRAS
AT £ L TIEME THET S LMES
FEEHREDEHELS
BRIBE RS RERBHOMES (5,447,129)
HRIEE R HREBN (5) 13,638,376
FUYNT 4 TR BAERBROMED 1,151,619
FUNT 4 DR BERIEN ($158) (2,495,856)
SHELE GRRMINBIERE) 1,207,081
BRE L UEHE
ABICHEIAEEBHOMETY (35,032)
ABERBN (W) (21,696)
ZEF R 13,500
Z DD UNEE 152
BRFIES 8,011,015
HERA
XHFIE 252,742
XHIE LT 218,118
TR FHH 116,454
ZOMOEH 33.322
620,636

EXREHICLIMEEDRR (W)

UsS$ 7,390,379

GE) () NOFHEE. I FAOEETT,

* REZ(CHWVT TQTX WCM GDP TRADING] # [Trading Fund] EWS 2 EMRBHYET .
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QTX WCM GDP FUND
SRR

QTX WCM GDP FUND

(K FILTERTR)

; DIEfH{E

HRELE (20144E12A31H)

Investment in Trading Fund 95.22% 31,304,000

Derivative assets

Forward currency exchange contracts 0.00% 880

Total financial assets at fair value 95.22% US$ 31,304,880
Derivative liabilities

Forward currency exchange contracts 0.57% 187,235

Total financial liabilities at fair value 0.57% US$ 187,235

QTX WCM GDP TRADING
SMER

K FILTHRR)

R N B
WRELLE (2014E1ﬁ%%§
Equity investments 99.88% 31,267,096
Derivative assets
Forward currency exchange contracts 0.09% 26,873
Futures contracts 4.60% 1,441,542
Total financial assets at fair value 104.57% US$ 32,735,511
Equity investments sold short 11.27% 3,527,758
Derivative liabilities
Forward currency exchange contracts 0.28% 88,003
Futures contracts 3.57% 1,118,872
Total financial liabilities at fair value 15.12% US$ 4,734,633




REMR (RE)

QTX WCM GDP FUND

QTX WCM GDP TRADING
BBODIHVAR—-Cv— (2014412 831 BHAE)
December 31, 2014 SREE SRMEME Fy b II28-Vr-
Australian dollar 26,409 - 26,409
Brazilian real 15,823 - 15,823
British pound 15,287 (5,263) 10,024
Canadian dollar 241,068 (235,013) 6,055
Czech koruna - (3) (3)
Denmark krone - (632) (632)
Euro 233,952 (2,888) 231,064
Hong Kong dollar 64,492 - 64,492
Hungarian forint 11,761 (1,850) 9,911
Israeli shekel 93 - 93
Japanese yen 99,405 - 99,405
Malaysian ringgit 55 — 55
New Zealand dollar - (2,827) (2,827)
Norwegian krone 23,547 (26,030) (2,483)
Polish zloty 16,516 (3,888) 12,628
Singapore dollar 5,728 - 5,728
South African rand 6,580 (3,090) 3,490
South Korean won 55,138 - 55,138
Swedish krona 51,754 (43,920) 7,834
Swiss franc 10,944 (11,481) (537)
Turkish lira 18,561 (8,190) 10,371
US$ 897,113 (345,075) 552,038
GE) () NOLEEIFE, I1ITROLETT,
FUNT 4 TEREE (2014412 431 BHTE)
TUNT 1+ TEE bt EHE %8 A IE (&
Forward currency exchange
contracts Jan 15-June 15 13 US$2,260,040 26,873
Commodity futures contracts Jan 15-May 15 122 7,164,314 482,096
Currency futures contracts Mar 15 171 18,850,944 275,699
Index futures contracts Jan 15-Mar 15 54 4,182,482 103,338
Interest rate futures
contracts Mar 15-Mar 18 577 146,911,863 580,409
CFDs Current 122 2,240,510 —
US$ 1,468,415
FUNT 1 TEE o] E4 sk %H N E{HfE
Forward currency exchange
contracts Jan 15-Apr 15 12 US$5,450,458 88,003
Commodity futures contracts Jan 15-May 15 95 3,849,168 271,236
Currency futures contracts Mar 15 1 77,420 730
Index futures contracts Mar 15 235 22,236,228 750,477
Interest rate futures
contracts Mar 15-Sep 17 349 85,257,023 96,429
CFDs Current 53 674,371 —
US$ 1,206,875

— 16



RE—-T=) IY-T7 8

K TFxR—T=) TH—77 K ) |
CEE12H) ;REH20155 7 B14H

[FHEHAR : 20155 1 A15B ~2015%F 7 A14H]
[Th—-TJ—J)L IHY—T7 K] (&, 7B14BIZE128DREFTLVE L=,
LT, &6 - #RAIICESE, 49 —T7 U FOENRHOERKREZCHRERLLEFET,

E A A | OAEOARBICREL. RELEREOEREZBELTERZTVEY,
FLREMR | POEO2HEE
FRREBR | NEREE~DREFTVELA

Ol 5 HDERXEE
B E %

M % % % BAM
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1087 (20145 7 A14H) 10, 045 0.0 93.4 - 1,284
1187 (20154 1 A14H) 10, 047 0.0 84.8 — 1,179
1288 (20154 7 A14H) 10, 049 0.0 85.2 - 821
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T M % % %

20154 1 A14AR 10, 047 — 84.8 —

1A% 10,048 0.0 9.5 -

2 A% 10,048 0.0 92.1 -

3 AXR 10, 048 0.0 89.7 —

4 A% 10,048 0.0 9.9 =

5 A% 10,048 0.0 917 -

6 A% 10,049 0.0 887 -
CHES

20155 7 A 148 10, 049 0.0 85.2 —
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