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QTX WCM GDP Fund

BEMNRHEE, MEELEIEE, BREMRIE. AFaTgE#Financial Statementsm™ Sir¥EL .

WESIUV—EIRLEZELDTY,

1. AFEMNSEHES

QTX WCM GDP Fund
202012318 T LI-EE

(K FILTERR)

REBS

AR H FB U TLIEMTE THRIE T S 2t E s

QTX WCM GDP TRADINGIZRAKRERIERDMLETE) (2,500, 092)
QTX WCM GDP TRADINGIZZRAERIE (z8) 501, 023
TVNT 4 TITRIREREEOMEE) 13,190
TVNT 4 TIRZDEHREE (M%E) 208, 003
PR DIEZE AT
ABEICRLIXEHEROMEY (915)
BBICTRLIERER (M) (1,861)
HIFEEHOBYRL 180, 617
ZWAR 3,180
BEMEE (1,596, 855)
ERER
B2 TR 170, 105
TS~ DEGER 85, 042
77 2 REERREN 48, 501
FIFE —
R ThEREN —
Z DD E B 193, 963
EREREE 497,611
EAICKPHMEEDER (Hi%8) Us$ (2,094, 466)

GE) () NOREE, I/ FADEETT,
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AENEHEE ()

QTX WCM GDP TRADING"®
20201231 8IS T LI FE

(K FILTHRR)

RERE
PR HE F8 U TLIETE TRET S 2aE s
TUNT 4 TITREIRRREBOMES) 457, 395
TUNT 14 TITRHERBE (W50 (2,437, 176)

BRAREICHRIREREBBDOMES -
BAREICHRLIERES (W5 -

RS 22, 804
ATy TWEIC & B AR 243
2 INGE KA (45, 673)
ATy TEEIC & HXILFE (17, 966)
A i DIEZF AT
HBITRAIRERIERDMEE (375)
HBITHRLIFHRBE (M) 20,474
SHELFIS 46, 203
Z DD U £ —
BAE MBS (1,954, 071)
ERER
XILRFAFHH 30, 637
XIFR 11,710
ZDNER 154
HEREAAR 42, 501
RSR B 2,497
BRICESMEEDER (M%) Us$ (1,999, 069)
G () RORIEE., T/ FROSETT.

* KMEZ(ZHWVT TQTX WCM GDP TRADING] # [Trading Fund] EWS ZEMNBHYET,



2. MEEXHHEE

QTX WCM GDP Fund
2020412 A31 B IR T L=
CKFILTERR)

QTX WCM GDP Fund

e 20,552,436
BRICKSHMEEDIEREE (2,094,466)
=N ]
un-hedged redeemable preference shares 1T 161,454
un-hedged redeemable preference shares {EiE (3,334,569)
hedged redeemable preference shares 1T 60,823
hedged redeemable preference shares 1&i& (923,295)
FILRE —
(4,035,587)
Hix US$ 14,422,383
FRBEEDMER

ordinary shares OFTEEICET HMEE

redeemable preference shares MFTEEHEIZET SMEE

2

US$ 14,422,381

QTX WCM GDP TRADING
2020512831812 # T LI-FE
(K RILTHRTR)

e
BRAIICL SMEEDIEA
EAm5|

redeemable preference shares {&i&

19,023,043

(1,999,069)

(10,558,000)

LES

US$ 6,465,974

FAE&EDAER

ordinary shares OFTEEICEIT DHiERE

redeemable preference shares OFEBIZE T AHMERE

2

US$ 6,465,972




QTX WCM GDP Fund

3. H&EER
QTX WCM GDP Fund
SRR
K FILTERTR)
; RIEAT{E
MRREILE (2020%12831H)
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 45.10% US$ 6,505,569

QTX WCM GDP TRADING
SRER
(K FILTERTR)
- AEME
MAELE 019 H3TH)

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 091% US$ 59,060




QTX WCM GDP Fund

IRERR (&)

QTX WCM GDP TRADING
BEDIVRAR-—Dv— (2020412 531 HBE)
SHEE SMEAME Xy I92R-Vr-
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 () AORHE. YA FRAOKETT.



QTX WCM GDP Fund

FUNT 4 TEBEE (2020412 31 BIRTE)
TUNT 1« TRE ot 2% %8 NIEfH{E
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« TEE bt ZHE %8 AN IE (il
Forward currency exchange
contracts Jan 21 2 US$ 107,605 1,570
Commodity 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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