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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
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US$ 20,552,434
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(5,348,000)
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US$ 19,023,043
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US$ 19,023,041
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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
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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
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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
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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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