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QTX WCM GDP Fund

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

WESIUV—EIRLEZELDTY,

1. AFEMNSEHES
QTX WCM GDP Fund
2018F12A31BICR T LI-EE

(K FILTERR)

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

QTX WCM GDP TRADINGIZRAKRERIERDMLTE) (205, 208)
QTX WCM GDP TRADINGIZZRAERIE (z8) 657, 463
TVNT 4 TITRBIREREEOMEE) 355, 046
TVNT 4 TIRDEHREE (M%E) (283, 422)
PR E DIEZE AT
ABEICRLIXEHREROMED 137
BBICRLIERER (8 (1,615)
HIFEEHOBYERL 208, 060
ZWAR 23,963
BEMEE 754, 424
ERER
B2 TR 310,018
TS~ DEGER 154, 892
77 2 REERREN 83, 450
FCThEREN 228
FILFIR 4
ZDibnE R 220, 906
EREREE 769, 498
EAICKPHMEEDER (Hi%8) us$ (15, 074)

GE) () NOREE, I/ T RADELETT,



QTX WCM GDP Fund

AEMEHEE (5F)

QTX WCM GDP TRADING"®
2018F12A31BICHRT LI-FE

(K FILTHRR)

BEE\E
FHE 7S 518 L TLNEME THET 8 £#E S
MAREICRIXREREZDOMEE (382, 385)
MAIREICRIRFER (#iZ8) 694, 259
TYUNT 4 TIZHRLIREREEOMES (1,567, 031)
TYUNT 1 TIZHRDZERER (%8 1,556, 772
ZMELE 307, 354
ATy TEEIZ & B ZRAR 383
THELE (414, 366)
A7y THEIZ & B XIFIE (28, 466)
BB R DIEHE AT
EBBICRAIXERBROMEE (26, 697)
EBICRLIERER (M) 5,447
ZHAR 485, 725
Z DD IR 466
BEMELE 631, 461
EREA
IR FHHE 71, 469
ZIFE 13,333
ZTDHDER 40, 368
ERERER 125,170
TR IR FR 54,036
ERAICKIMEEDER (H8) Us$ 452, 255
GE) () ADOEEEIE. YA TADLETT,

* K|EZ(ZHWVT TQTX WCM GDP TRADING] # [Trading Fund] EWS ZEMRBHYET,



2. MEEXHHEE

QTX WCM GDP Fund

2018412831 B IR T L=
CKFILTERR)

QTX WCM GDP Fund

g
BRAIICL SMEEDIRAT
AAm3|

un—-hedged redeemable preference shares F{T
un-hedged redeemable preference shares {EiE
hedged redeemable preference shares T
hedged redeemable preference shares B8
= R

37.025.444

(16.074)

227.297
(5.401.797)

177.202
(6.408.379)

16.901

(11.388.776)

B

US$ 25.621.594

FREE&EDMER
ordinary shares OFTEEICET HMEE

redeemable preference shares MFTEEHEIZET SMEE

2
US$ 25.621.592

QTX WCM GDP TRADING
20185 12H31BIZ# T LI-FE
(K RILTHRTR)

e
BRIICL SMEEDIZAT
AAm5|

redeemable preference shares {&i&

34,659,823
452,255

(11,704,310)

(11,704,310)

B

US$ 23,407,768

FREEDMER
ordinary shares OFFEEICEIT DHiERE

redeemable preference shares OFEBIZE T AHMERE

2

US$ 23,407,766




QTX WCM GDP Fund

3. REMNR
QTX WCM GDP Fund
G LT
(K FILTERTR)
: DIE (&
HAELE (20184E12H31H)
Investment in Trading Fund 91.36% 23,407,766
Derivative assets
Forward currency exchange contracts 1.23% 315,347
Total financial assets at fair value 92.59% US$ 23,723,113

QTX WCM GDP TRADING
SRER
(K FILTERTR)
- AEME
MAELE  o)g19HIIH)

Derivative assets

CFDs 0.00% -

Forward currency exchange contracts 0.16% 36,344

Futures contracts 2.51% 587,138
Total financial assets at fair value 2.67% US$ 623,482
Derivative liabilities

CFDs 0.00% -

Forward currency exchange contracts 0.05% 12,020

Futures contracts 4.13% 967,132
Total financial liabilities at fair value 4.18% US$ 979,152




QTX WCM GDP Fund

IRERR (&)

QTX WCM GDP TRADING
BEDIVRAR-—Dv— (2018412 531 HBE)
LMEE SMEAME Xy I92R-Vr-
Australian dollar 36,349 (1,882) 34,467
British pound 75,007 (1,929) 73,078
Canadian dollar - (7,468) (7,468)
Czech koruna 316 - 316
Denmark krone 3,896 (563) 3,333
Euro 47,633 (11,688) 35,945
Hong Kong dollar 2,283 - 2,283
Hungarian forint - (101) (101)
Indian rupee 2 - 2
Indonesian rupiah - (4) (4)
Israeli shekel - 4) (4)
Japanese yen 29,776 (9,683) 20,093
Malaysian ringgit 9,982 - 9,982
New Zealand dollar 772 (147) 625
Norwegian krone 87 (1,367) (1,280)
Philippine peso - 4) (4)
Polish zloty - (87) (87)
Russian ruble 1 - 1
Singapore dollar - (2) (2)
South African rand 2,726 - 2,726
Swedish krona 6,300 (1,895) 4,405
Swiss franc 491 (81) 410
Taiwan dollar 2 - 2
Turkish lira 403 — 403
US$ 216,026 (36,905) 179,121
GH () RORHE. YA FRAORETT.



QTX WCM GDP Fund

TUNT 1+ TEREE (2018412 31 BIRTE)
TUNT 1« TRE ot 2% %8 NIEfH{E
Forward currency exchange
contracts Jan 19-Mar 19 7 US$ 2,390,573 36,344
Commodity futures contracts Jan 19-May 19 154 7,067,862 344,846
Currency futures contracts Mar 19 61 3,065,360 47,630
Index futures contracts Mar 19 19 1,312,133 32,857
Interest rate futures contracts Mar 19-Dec 21 274 66,470,311 161,805
CFDs Current 261 3,831,620 —
US$ 623,482
FUNT+1« TEE bt ZHE %8 AN IE (il
Forward currency exchange
contracts Jan 19-Mar 19 7 US$ 940,110 12,020
Commodity futures contracts Jan 19-May 19 202 8,905,549 740,297
Currency futures contracts Mar 19 91 10,820,675 129,856
Index futures contracts Jan 19-Mar 19 18 1,828,612 37,085
Interest rate futures contracts Mar 19-Dec 21 42 10,765,573 59,894
CFDs Current 229 3,356,307 —
Us$ 979,152
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