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QTX WCM GDP FUND

AIEFIEE, HEERIEX. AFAgEFinancial StatementsM SR L. HES LUV —FE

ER LTZ:E)G)—G?_O
1. AFENRHESE

20151283181 T LE-&EE
(K FILTERR)

fita =gt

R FE C TLIEME TRHET S LHEZE
LB S F B C TLIEME THET 8t DE L THEE

QTX WCM GDP TRADINGIZRZREREBHDMES (385,047)
QTX WCM GDP TRADINGIZZRAERIEHR (HizF) 1,587,511
SEB BHIRE DEFHE S
TUNT 4 TIZHBRIEREREROMES 223,120
TUNT 4 TIZHRIERER (%8 (489,452)
EftE b L UERE
ABIRIXRERBEOMEE 265,108
ABICRLIEREBRE (MEE) (262,149)
HETEHOEIVRL 150,083
SRAE 1,983
REMIESR 1,091,157
H¥EH
ERZ TR 551,532
R T EREN 380,911
TiE~DERER 275,772
77 v FERIREN 143,896
ZTDOER 178,416
H¥EERAE 1,530,527

EXREHICLIMUEEDRR (W)

US$ (439,370)

GE) () AOREE. AT ADLETT,



QTX WCM GDP FUND

TEFIBRHEE (BE)

QTX WCM GDP TRADING*
201545 12A31BIZ#¥ T LI-FE

(K FILTHRT)

REER
PSR F48 U CTLNEMTE THET 8 2 E S
5B BHIRE DEHE S
BABREICRIREREEOMEE (3,886,852)
BRABRECRDIEREN (HZH) 3,182,005
TUNT 4 TIZHRIREREROMES 203,572
TUNT 1 TIZHRDERER (F%E) 1,298,820
ZMRELSE CRREINFIERE) 1,312,666
XSS (424,395)
A7y TEWEIZ & BXILFIE (8,991)
Efteh L UEHE
ABIRLIXRERBREOMEE 24,192
ABICRLIERBLRE (#EE) (135,072)
SZIAE 19,079
F DD UL 8,021
REMIEE 1,593,045
H¥EH
THFIR 223,693
XIEFEFHH 128,556
ZDMOER 38,332
H¥ERAE 390,581
HEEHICLDIMEEDEE (W) US$ 1,202,464
GE) () NOLEFE. Y1 TRADLETT,

* REZBICELVTIQTX WCM GDP TRADING) # [Trading Fund) WS 2 ERHBYET,



QTX WCM GDP FUND

2. |BEER
QTX WCM GDP FUND
SRR
(K FILTERR)
5 - NIEfHfE
WARLE (20154E12A31H)
Investment in Trading Fund 91.97% 60,645,464
Derivative assets
Forward currency exchange contracts 0.06% 37,212
Total financial assets at fair value 92.03% US$ 60,682,676
Derivative liabilities
Forward currency exchange contracts 0.00% 447
Total financial liabilities at fair value 0.00% US$ 447
QTX WCM GDP TRADING
SRE®
(K FILTRTR)
; PIEfH{E
WRELLE (20155128318)
Equity investments 133.86% 81,179,214
Derivative assets
Forward currency exchange contracts 0.28% 167,929
Futures contracts 2.76% 1,676,036
CFDs 0.00% 1,435
Total financial assets at fair value 136.90% US$ 83,024,614
Equity investments sold short 34.72% 21,055,730
Derivative liabilities
Forward currency exchange contracts 0.16% 94,986
Futures contracts 2.12% 1,284,849
CFDs 0.00% 453
Total financial liabilities at fair value 37.00% USS$ 22,436,018




REBR (BE)

QT X

WCM GDP FUND

QTX WCM GDP TRADING
BEODIVAR-Cv— (2015412 31 BEFE)
December 31, 2015 SREE SMEME 2y IHAR-Vr-
Australian dollar 21,972 - 21,972
Brazilian real 63,961 - 63,961
British pound 235,029 (9,105) 225,924
Canadian dollar 16,635 - 16,635
Czech koruna - (3) (3)
Denmark krone - (564) (564)
Euro 1,649,652 (9,678) 1,639,974
Hong Kong dollar 145,596 - 145,596
Hungarian forint 810 (1,044) (234)
Israeli shekel - (1,764) (1,764)
Japanese yen 147,481 - 147,481
Malaysian ringgit 2,078 - 2,078
New Zealand dollar 8,465 (595) 7,870
Norwegian krone 3,003 (2,326) 677
Polish zloty - (8,429) (8,429)
Singapore dollar 13,638 (1,440) 12,198
South African rand 18,657 (23,540) (4,883)
South Korean won 40,540 - 40,540
Swedish krona 4,088 (23,090) (19,002)
Swiss franc 12,027 (936) 11,091
Turkish lira — (27,663) (27,663)
US$ 2,383,632 (110,177) 2,273,455
GE) () NOLHEFE. Y1 TRADLETT,
TUNT 1 TEREE (2015412 431 BERTE)
FYNT 1 TEE ot 2% %8 N IEfHi{E
Forward currency exchange
contracts Jan 16-Mar 16 19 US$15,673,639 167,929
Commodity futures contracts Jan 16-Jun 16 522 24,389,462 1,047,069
Currency futures contracts Mar 16 408 46,777,706 383,854
Index futures contracts Jan 16-Mar 16 47 4,359,410 38,880
Interest rate futures
contracts Mar 16-Sep 18 579 176,029,028 206,233
CFDs Current 96 7,292,085 1,435
US$ 1,845,400
TFTUNT 1 7EE okl 28 %8 N IEfH{E
Forward currency exchange
contracts Jan 16-Jun 16 11 US$7.454,930 94,986
Commodity futures contracts Jan 16-Dec 16 146 6,296,035 154,072
Currency futures contracts Mar 16 34 1,708,280 25,590
Index futures contracts Jan 16-Mar 16 766 62,040,943 579,540
Interest rate futures
contracts Mar 16-Dec 18 1,094 233,361,251 525,647
CFDs Current 73 3,395,683 453
US$ 1,380,288

— 18
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