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QTX WCM GDP Fund
2020512831 HIC#E T LI
(K KL THRE)

QTX WCM GDP Fund

By 20,552,436
BRICLHEEDIZFEE (2,094,466)
BEAREE|
un-hedged redeemable preference shares F{T 161,454
un-hedged redeemable preference shares {Ei& (3,334,569)
hedged redeemable preference shares HIT 60,823
hedged redeemable preference shares &= (923,295)
FiLAE —
(4,035,587)
iR US$ 14,422,383
PrE&EDNER

ordinary shares OFTEEICET AMEE

redeemable preference shares MFFEEICE T HHMiEE

2

US$ 14,422,381

QTX WCM GDP TRADING
20205 12R31BI<#T L1=FE
(R FILTERR)

HiE
ERAICK S HEEDIEEE
&N L]

redeemable preference shares {E;&

19,023,043

(1,999,069)

(10,558,000)

HAER

US$ 6,465,974

FRE&EDNER
ordinary shares OFFEEICET AMEE

redeemable preference shares MFFEHEIZET HHMERE

2

US$ 6,465,972
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3. #wEER
QTX WCM GDP Fund
SRIE R
(k FILTERTR)
NIEH{E
HRELE (2020512H318)
Investment in Trading Fund 44.83% 6,465,972
Derivative assets
Forward currency exchange contracts 0.27% 39,597
Total financial assets at fair value 4510% US$ 6,505,569

QTX WCM GDP TRADING
/PR
(K FILTRF)

- NI
HAELE  (omiiHsin)

Derivative assets

CFDs 0.00% -

Forward currency exchange contracts 0.41% 26,286

Futures contracts 6.74% 435,760
Total financial assets at fair value 7.15% US$ 462,046
Derivative liabilities

Forward currency exchange contracts 0.02% 1,570

Futures contracts 0.89% 57,490
Total financial liabilities at fair value 0.91% US$ 59,060
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QTX WCM GDP TRADING
ABEDIVRR-Dy— (2020412831 BERAE)
SREE SREE Ry b IIAR-r-
Australian dollar 50,601 - 50,601
Brazilian real 8,849 - 8,849
British pound 28,964 (1,086) 27,878
Canadian dollar 28,091 (6,661) 21,430
Czech koruna 338 - 338
Denmark krone 4,208 (598) 3,610
Euro 161,350 (35,262) 126,088
Hong Kong dollar 1 3) (2)
Hungarian forint - (99) (99)
Indian rupee 2 - 2
Indonesian rupiah - (4) (4)
Israeli shekel - (5) (5)
Japanese yen 25,893 (36,610) (10,717)
Malaysian ringgit 13,865 - 13,865
New Zealand dollar - (169) (169)
Norwegian krone 88 (47) 41
Philippine peso - (4) (4)
Polish zloty - (92) (92)
Russian ruble 1 - 1
Singapore dollar - (2) (2)
South African rand 69 - 69
Swedish krona 1,444 (39) 1,405
Swiss franc - 271) (271)
Taiwan dollar 2 - 2
Turkish lira 362 - 362
US$ 324,128 (80,952) 243,176
GH () AORHEE, YA FRAOEETY,
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QTX WCM GDP Fund

TFUNT 4 TEREE (2020412831 BHRTE)
TUNT 1+ TEE R ZHE %8 i
Forward currency exchange
contracts Jan 21-Mar 21 10 US$ 2,775,545 26,286
Commodity futures contracts Jan 21-Dec 21 134 6,472,658 287,763
Currency futures contracts Mar 21 61 4,871,825 53,504
Index futures contracts Jan 21-Mar 21 32 2,996,270 56,715
Interest rate futures contracts Mar 21-Dec 23 348 82,894,935 37,778
CFDs Current 462 3,145,087 —
US$ 462,046
FUNT 1 7TEE ki L %8 2N EAfifE
Forward currency exchange
contracts Jan 21 2 US$ 107,605 1,570
Commaodity futures contracts Jan 21-May 21 34 1,426,297 45,483
Currency futures contracts Mar 21 6 726,675 5,204
Index futures contracts Jan 21-Mar 21 4 395,854 2,207
Interest rate futures contracts Mar 21-Dec 23 26 5,942,561 4,596
US$ 59,060
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