EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
OOoooooooooooooooooood

25 1 18

03-5555-3111

)

24 7 19 25 7 18

10

1/94



24

18

2/94

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
OOoooooooooooooooooood



EDINETOOOO
O0O00DOO0000O00OoOOno(Ee6748)
OOoooooooooooooooooood

(1)

(
)
2
2
RI CI
1
http://www. toushin.or.jpl/
RI CI ? 260 1 2
2018 RI CI ? “RI CI 2?27
A
m RICI?
RI CI ? 37 8012

3/94



EDINETOOOO
O0O00DOO0000O00OoOOno(Ee6748)
OOoooooooooooooooooood

(
)
2
2
RI CI
1
http://www. toushin.or.jpl/
RI CI ? 21001 2
20120 RI CI ?
” A
m RICI?
RI CI ? 37 2012

(3)

4/94

“RI CI ?



(3)

(5)

245

2410

245

2410

245

2410

5/94

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
OOoooooooooooooooooood



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
OOoooooooooooooooooood

(1) ( 24 10 31 )
() ()
2347,501,258 97.37
2347,501,258 97.37
9,092,082 0.38
9,092,082 0.38
54,293,929 225
2 410,977,269 100.00
( 1)
( 2)
(2) ( 24 10 31 )
ol | w
1 |RICI FUND CLASSA 493,33926§67%§81'28 234746382'23 97.37
1.0180 1.0180
2 8931319 b oon o2 9002082 938
()
97.37%
0.38%
97.75%
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(3)
() () )() )()
( 201 10 27 1,185,778,622 1,185,778,622 0.4896 0.4896
( 221 4 27 1,137,840,744 1,137,840,744 0.4071 0.4071
( 213 10 26 4,264,235,694 4,264,235,694 0.4866 0.4866
( ZAé 4 2% 2,980,029,938 2,980,029,938 0.5007 0.5007
( 225 10 25 2,292,409,763 2,292,409,763 0.4496 0.4496
( 263 4 25 2,518,197,705 2,634,978,137 0.5391 0.5641
( 237 10 25 2,140,974,675 2,140,974,675 0.4232 0.4232
23 10 2,209,726,805 0.4373
11 2,137,180,309 0.4261
12 2,076,349,528 0.4182
24 1 2,116,559,026 0.4259
2 2,317,590,928 0.4685
3 2,460,314,707 0.4578
( 23 4 25 2,416,577,299 2,416,577,299 0.4482 0.4482
4 2,432,586,174 0.4509
5 2,122,439,416 0.3956
6 2,078,666,709 0.3855
7 2,255,226,437 0.4234
8 2,389,157,403 0.4358
9 2,417,793,301 0.4312
( 5 49 10 25 2,439,047,927 2,439,047,927 0.4298 0.4298
10 2,410,977,269 0.4258
()
0.0000
0.0000
0.0000
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4 0.0000
5 0.0000
6 0.0250
7 0.0000
8 0.0000
9 0.0000
()
1 51.0
2 16.9
3 195
4 29
5 10.2
6 255
7 215
8 5.9
9 4.1
(4)
1 1,079,383,315 362,220,222
2 1,082,495,237 709,424,585
3 7,420,665,727 1,451,529,833
4 1,789,587,313 4,601,540,127
5 793,220,969 1,646,278,937
6 2,188,983,528 2,616,784,469
7 1,584,203,560 1,196,332,500
8 1,353,237,190 1,019,996,338
9 1,015,121,066 732,266,102
( ) 1,704,659, 3914
( )
(1) 24 10 31 )
() ()
2,299,821,379 74.30
2,299,821,379 74.30
795,606,385 25.70
3,095,427,764 100.00
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(2) ( 24 10 31 )
( %)
) | C o bow
1 300,000,000 299,992992,%28 20121105 | 269
2 300,000,000 299,993%33998?1'22 20121112 | 969
3 300,000,000 299,982%!?398?1%?18 20121119 | 969
4 300,000,000 299,972%33972%28 201211126 | O
5 300,000,000 299,972%33972?1'38 20121203 | 269
6 300,000,000 299,963%33963%2? 20121210 | 269
7 300,000,000 299,962%33962?5'33 201212117 | 969
8 200,000,000 199,978?1533978%3? 20121225 | 840
()
74.30%
74.30%
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(1)
8 9
24 4 25 24 10 25
2D 19

70,474,335 76,00p, 856

2,357,351,41%2,369, 821, 17
9,087,617 9,092,082

2,436, 913,382,454, 920, 13

2,436,913, 382,454,920, 13
8,084,035 3,289,378

354,/237 363,/807
11,809, 339 12,128,166
88,477 90,858

20,33p,088 15,87pR,2009
20,33p, 088 15,87pP,2009

5,392,329,22%,675, 184, 18

2,975,751,923,236, 136, 25
66, 774, 185 58, 397, 895
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8 9
23 10 2|6 24 4 26
24 4 25 24 10 2|5
30,428 27,185
15,170,534 47,40p, 587
141,909,971 41, 757,675
126, 768,865 89,136, 077
354,237 363,807
11,809,339 12,128,166
231,682 234,639
12,39h,258 12,726,612
114,373,607 101,862, 689
114,373,607 101,862, 689
114,373,607 101, 862, 689
19,686,529 15,97, 306
2,918, 113, 65 975, 7151, 92
585, 790, 297 405, 532, 749
585, 790, 297 405, 532, 749
738, 115,603580, 031, 702
738,115,603580, 031, 702
1
2,975,751, 9283 236, 136, 25!
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8 9
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14,798, 412 45,681,320
4, 466 4, 465
14,788,946 45,67p, 855
8 9
24 4 25 24 10 25
9
24 4 26
24 10 25
1
8 9
24 4 25 24 10 25
1 0.4482 0.42p38
1 (4,482 (4,298 )
(4)
(1)
(2)
RI'Cl FUND CLASS|A 493,339.6729,656,[127.880
29,656,127.880
(2,369, 821|179)
2,369,821} 179
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8,931,319 9,092, 082
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“RI CI ®" ¢l ass A
“RI CI ®” c¢class A “RI CIl ® Commodi ty
24 3 31
I SA
1] ? ” H
RICI" " Commodity Fund Ltd.
2011 4 1 2012 3 31
“RI &1 COMMODI TY FUND LTD.
2011 4 1 2012 3 31
2011 4 1 2010 4 1
2012 3 2011 3
31 31
16,867 137,963
37,318 8,809
4 (20,855,435) 75,676,884
(20,801,250) 75,823,656
12 197,292 343,442
49,117 55,939
12 20,842 32,537
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12 1,055,212 1,984,073
174,716 362,047
8,500 9,105
6,531 7,911
1,512,210 2,795,054
(22,313,460) 73,028,602
(22,313,460) 73,028,602
644,075 (1,287,404)
(21,669,385) 71,741,198
“RI &1 COMMODI TY FUND LTD.
2012 3 31
2012 2011
5 93,180,770 148,441,617
6 50,392,836 81,630,675
100 100
7 1,156,802 3,685,745
144,730,508 233,758,137
8 100 100
100 100
9 4,618,848 3,380,879
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- 2,600,000
11 149,792 201,930
4,768,640 6,182,809
139,961,768 227,575,228
140,321,800 227,291,185
360,032 (284,043)
“RI &'1 COMMODI TY FUND LTD.
2011 4 1 2012 3 31
2012 2011
3,205,393 227,575,228 8,263,173 442,336,626
- (284,043) 1,003,361
3,205,393 227,291,185 8,263,173 443,339,987
8 216,280 14,500,000 80,533 5,400,000
8 (1,184,259) (79,800,000) (5,138,313)  (293,190,000)
(967,979) (65,300,000) (5,057,780)  (287,790,000)
- (22,313,460) 73,028,602
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8 - 644,075 (1,287,404)
- (21,669,385) 71,741,198
2,237,414 140,321,800 3,205,393 227,291,185
"RIZ:"I COMMODI TY FUND LTD.
2011 4 1 2012 3 31
2011 4 1 2010 4 1
2012 3 2011 3
31 31
(22,313,460) 73,028,602
- (16,867) (137,963)
(22,330,327) 72,890,639
- 55,260,847 153,748,774
- 31,237,839 67,005,955
- - 4,921
- 1,237,969 (7,051,564)
- (52,138) (132,898)
65,354,190 286,465,827
16,867 137,963
65,371,057 286,603,790
14,500,000 5,400,000
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(82,400,000) (290,590,000)

(67,900,000)  (285,190,000)

(2,528,943) 1,413,790
3,685,745 2,271,955
7 1,156,802 3,685,745

“RI 1 COMMODI TY FUND LTD.

2011 4 1 2012 3 31

“RI%W Commodity Fund Ltd.
Mapl es Corporate Services Limited,
House, Grand Cayman, KY1-1104, Cayman | sl ands

6 30
? 2
RI CI
“RI &1
Pt e
Companies Act (Cap 50) of Si
1 20

2012 4 1

2012 7 25 ?“"RIC(bImmodity Fund Ltd.
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I AS 39

Il FRS 13 2013 1 1
I FRS
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I AS 39
| AS 8

(a)

usbD

(b)
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(d)

OoTC

2012 3 31 2011 3 31

2010 1 1 Il FRS
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1
1
2
3
2012 3 31 2011 3 31
2012 3 31 1 2 3
- 90,982,328 - - 90,982,328
- 2,198,442 - - 2,198,442
93,180,770 - - 93,180,770
- 4,618,848 - - 4,618,848
4,618,848 - - 4,618,848
2011 3 31 1 2 3
- 140,956,480 - - 140,956,480
- 7,485,137 - - 7,485,137

148,441,617 - - 148,441,617
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- 3,380,879

3,380,879

- 3,380,879

29/94



2.11
2.12
3.

3. 1
3. 2

2
“RI C1

uRI

2012

90,982,328
2,198,442

(4,618,848)

&1

65.01
1.57

(3.30)
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2011

140,956,480

7,485,137

(3,380,879)

61.94

3.29

(1.49)
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88,561,022 63.28 145,060,738 63.74
2.1

/

10 30%
50 %

2.1

2012 3 31

“RIG1 2.97% 2011 3.51% 5.30%
3.87% “ R G
“ R G

5
“RI C1
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5.

3 31

97 %

30%

2011
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2012 2011

3.51 %4,130,727 7,959,367

3.87% (7,376,301) (8,775,712)

65% 2011 62 %

1 - -
93,180,770 93,180,770
50,392,836 - 50,392,836
100 100
1,156,802 - 1,156,802
51,549,638 93,180,870 144,730,508
4,618,848 4,618,848

149,792 149,792
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- 4,768,640 4,768,640

51,549,638 88,412,230 139,961,868

1
2011 3 31
- 148,441,617 148,441,617
81,630,675 - 81,630,675
- 100 100
3,685,745 - 3,685,745

85,316,420 148,441,717 233,758,137

- 3,380,879 3,380,879
- 2,600,000 2,600,000
- 201,930 201,930
- 6,182,809 6,182,809

85,316,420 142,258,908 227,575,328

1% /
/ 90 9,823 2011
140 9,565 /

2012 3 31 2011 3 31
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2012 3 31

93,066,797 - 68,287 45,686 - - 93,180,770

50,276,032 - 112,399 48,592 (41,880) (2,307) 50,392,836

100 - - - - - 100

1,156,802 - - - - - 1,156,802

144,499,731 - 180,686 94,278 (41,880) (2,307) 144,730,508

4,614,688 - - - 4,160 - 4,618,848

109,219 - - - - 40,573 149,792

4,723,907 - - - 4,160 40,573 4,768,640

139,775,824 - 180,686 94,278 (46,040) (42,880) 139,961,868

2011 3 31

148,360,183 24,125 8,630 36,226 12,453 - 148,441,617

82,013,002 - (42,766)  (170,821)  (165,759) (2,981) 81,630,675

100 - - - - 100

3,685,745 - - - - 3,685,745

234,059,030 24,125 (34,136)  (134,595)  (153,306) (2,981) 233,758,137

3,331,290 - 4,899 44,690 - - 3,380,879

2,600,000 - - - - - 2,600,000

161,885 - - - - 40,045 201,930

6,093,175 - 4,899 44,690 - - 6,182,809

227,965,855 24,125 (39,035)  (179,285)  (153,306) (43,026) 227,575,328

3.2. 3
15%
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1
1 1 3 3
2012 3 31
- 2,057,639 2,351,235 209,974 4,618,848
- 149,792 - - 149,792
140,321,800 - - - 140,321,800
140,321,800 2,207,431 2,351,235 209,974 145,090,440
1 1 3 3
2011 3 31
- 1,327,864 1,914,837 138,178 3,380,879
- 2,600,000 - - 2,600,000
- 201,930 - - 201,930
227,291,185 - - - 227,291,185
227,291,185 4,129,794 1,914,837 138,178 233,473,994
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31

31

2011
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Moody’ s
%
0.83 Aa3
65.01 Aa3
34.28
1.62 Aa2
61.94 Aa2
37.67

Cl B Aa3 2011 Aa3
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2011 4 1 2010 4 1
2012 3 2011 3
31 31

(14,278,016) 80,405,573
(6,577,419)  (4,728,689)
(20,855,435) 75,676,884

2012 2011

90,982,328 140,956,480
10 2,198,442 7,485,137
93,180,770 148,441,617

2012 2011

1,156,802 3,685,745

2011 1 100 2011 100
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(c)

.01 2011
60
1
2011
1
2011 1

0.01

5,999
2011 60
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2011 5,999

2
“RI C1

2
“RI'C1T cl ass
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2012 2011
100 100 100 100
100 100 100 100
1 1
1
cl ass A 2 2011 2

A



9.
10.
2012 3 31
2011 3 31
/
11.

140,271,907

226,762,595
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2012 2011
4,618,848 3,380,879

2,198,442  (4,618,848)

7,485,137  (3,380,879)

2012 2011

14,828 23,091
1,019 1,585
79,801 130,275



11.

12.

(a)

(b)

12.
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45,897 45,370
8,157 1,609
149,792 201,930

2011 4 1 2010 4 1

2012 3 2011 3
31 31
1,055,212 1,984,073
0.66%
0.67%
0.69%

2011 4 1 2010 4 1
2012 3 2011 3
31 31

197,292 343,442
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(b)
5
4,000
0.12%
3 0.11%
0.09%
6
(c)
2011 4 1 2010 4 1
2012 3 2011 3
31 31
20,842 32,537
1 2,000
0.0125% 15

13.

2012 3 31 2011 3 31
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24 4 25 24 10 25
697,974,822 795,594,110
2,599,811, 24P, 299, 7183, 83
3,297,786, 062, 095, 377, 94
3,297, 7186, 0632, 095, 377, 94

1 3,241,076, 968, 040, 669, 76
56,709,102 54,708, 184
3,297,786, 062, 095, 377, 94
3,297,786, 062, 095, 377, 94
3,297, 786,062, 095, 377, 94
24 4 26
24 10 25
24 4 25 24 10 25
1,504,961, 127 3,241,076, 960
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