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o
15 16
27 10 26 28 4 25
630,974
46,941,959 39,243,111
1,864,167,513 1,945,851,999
9,128,872 9,129,767
1,920,238,344 1,994,855,851
1,920,238,344 1,994,855,851
3,320,553 3,897,727
318,188 289,031
10,607,612 9,635,497
79,464 72,273
14,325,817 13,894,528
14,325,817 13,894,528
5,221,821,810 6,355,793,175
3,315,909, 283 4,374,831,852
56,101,264 51,295,101
1,905,912,527 1,980,961,323
1,905,912,527 1,980,961,323
1,920,238,344 1,994,855,851
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12,034 8,482
315,611,096 97,243,643
34,881,972 165,681,352
280,717,090 262,916,513
464
318,188 289,031
10,607,612 9,635,497
311,172 286,680
11,236,972 10,211,672
291,954,062 273,128,185
291,954,062 273,128,185
291,954,062 273,128,185
10,921,331 24,828,429
2,650,460,581 3,315,909,283
447,079,784 329,030,700
447,079,784 329,030,700
831,495,755 1,139,653,513
831,495,755 1,139,653,513
3,315,909,283 4,374,831,852
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15 16
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4,602,331,509 5,221,821,810
1,395,498,159 1,647,360,675
776,007,858 513,389,310
5,221,821,810 6,355,793,175
3,315,909,283 4,374,831,852
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1 0.3650 0.3117

1 (3,650 ) (3,117 )
©)

@

)

RICI

FUND CLASS A

514,695.742

17,465,685.300

17,465, 685.300
(1,945,851,999)

1,945,851,999
[1,945,851,999]

8,952,508

9,129,767

9,129,767

9,129,767

1,954,981,766
[1,945,851,999]
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1 100% 100%

“ RICI®" Commodity Fund Ltd.
“ RICI®" classA

“ RICI®" class A

“ RICI®” Commodity Fund Ltd.

2015 3 31

« RICI® Commodity Fund Ltd.
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2015 3 31

2015 2014
949 11,094
(293) 6,919
4 (19,961,097) (1,140,919)
(19,960,441) (1,122,906)
12 79,014 105,711
46,312 52,015
12 17,856 18,620
12 382,123 528,327
76,902 100,606
- (14,686)
8,001 8,535
610,208 799,128
(20,570,649) (1,922,034)
(20,570,649) (1,922,034)
- (251,655)
- (14,188)
(20,570,649) (2,187,877)
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“ RICI®" Commodity Fund Ltd.

2015 3 31

2015 2014
5 31,541,450 49,654,132
6 14,164,365 20,338,750
7 2,040,044 1,522,254
100 100
47,745,959 71,515,236
8 100 100
100 100
9 1,359,305 1,138,817
11 88,140 97,256
1,447,445 1,236,073
46,298,414 70,279,063

« RICI®™ Commodity Fund Ltd.

2015 3 31
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2015 2014
1,174,339 70,279,063 1,774,073 107,336,940
118,593 5,890,000 24,631 1,430,000
(164,602) (9,300,000) (624,365) (36,300,000)
(46,009) (3,410,000) (599,734) (34,870,000)

- (20,570,649) - (1,922,034)

) - ; (251,655)

- - - (14,188)

- (20,570,649) - (2,187,877)
1,128,330 46,298,414 1,174,339 70,279,063
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“ RICI®" Commodity Fund Ltd.

2015 3 31

2015 2014
(20,570,649) (1,922,034)
- (949) (11,094)
(20,571,598) (1,933,128)
- 18,112,682 24,150,120
- 6,174,385 16,399,197
- 220,488 (2,790,730)
] - (10,994,289)
; (9,116) (39,764)
3,926,841 24,791,406
949 11,094
3,927,790 24,802,500
5,890,000 1,430,000
(9,300,000) (36,300,000)
(3,410,000) (34,870,000)
517,790 (10,067,500)
1,522,254 11,589,754
7 2,040,044 1,522,254
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“ RICI®" Commodity Fund Ltd.

2015 3 31

! RICI®" Commodity Fund Ltd.
Maples Corporate Services Limited, PO Box 309,

Ugland House, Grand Cayman, KY1-1104, Cayman Islands 2008 4 21
2008 6 30
® « RICI®”
13 RICI®H
Pte

Companies Act (Cap 50) of
Singapore 2006 1 20

2012 4 1

2015 8 18 « RICI®  Commodity Fund Ltd.
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“ RICI®" Commodity Fund Ltd.

2015 3 31
2.
2.1
IFRS
IFRS
(@) 2014 4 1
IAS 32 2014 4 1

IAS 32

2014 4 1

« RICI®™ Commodity Fund Ltd.

2015 3 31

2.1

(b) 2014 4 1
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IFRS 9
IFRS 9 2009 11
IAS 39

IFRS 9

2.2

(a)

(b)

« RICI® Commodity Fund Ltd.

2015 3 31

2010 10
IFRS 9

IAS 39

2018 1 1
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2.2

(b)
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(a)

(i)

12

(ii)

(b)

“ RICI®" Commaodity Fund Ltd.

2015 3 31
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2.3

(b)
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« RICI® Commodity Fund Ltd.
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24

2015 3 31 2014 3 31

2.5

« RICI®™ Commodity Fund Ltd.

2015 3 31
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2.7

2.8

29

2.10

(@)

« RICI®™ Commodity Fund Ltd.

2015 3 31
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(b)
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3.1
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“ RICI®"

“ RICI®" Commodity Fund Ltd.

2015 3 31

3.2

®
“ RICIT”
2015 2014
% %

30,992,860 66.94 47,994,009 68.29
548,590 1.18 1,660,123 2.36
(1,359,305) (2.94) (1,138,817) (1.62)
30,182,145 65.18 48,515,315 69.03

3.21
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2015 3 31
3.
3.2
3.2.1

10 30% 50%

2015 3 31
« RICI®  336% 2014  2.26% 4.43%
2014  2.78%
« RICI® “« RICI®
« RICI®
2015 2014
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3.36% 2014 2.26% 1,555,627 1,588,307
4.43% 2014 2.78% (2,051,020) (1,953,758)
[} ®l] H
RICI Commodity Fund Ltd.
2015 3 31
3.
3.2
3.2.2
67% 2014
68%
l [ _
2015 3 31
30,992,860 548,590 31,541,450
14,164,365 - - 14,164,365
2,040,044 - - 2,040,044
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- - 100 100
16,204,409 30,992,860 548,690 47,745,959
- - 1,359,305 1,359,305
. - 88,140 88,140
- - 1,447,445 1,447,445
16,204,409 30,992,860 (898,755) 46,298,514
[} ®l] H
RICI Commodity Fund Ltd.
2015 3 31
3.
3.2
3.2.2
2014 3 31
- 47,994,009 1,660,123 49,654,132
20,338,750 - - 20,338,750
1,522,254 - - 1,522,254
- - 100 100
21,861,004 47,994,009 1,660,223 71,515,236
- - 1,138,817 1,138,817
- - 97,256 97,256
- - 1,236,073 1,236,073
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21,861,004 47,994,009 424,150 70,279,163
1% |/
/ 309,929
2014 479,940 /
323
« RICI® Commodity Fund Ltd.
2015 3 31
3.
3.2
323
2015 3 31 2014 3 31
2015 3 31
11,814 2,376 14,190
16,407 (31,758) 2,811 (12,540)
28,221 (31,758) 5,187 1,650
1,732 1,801 193 3,726
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- - 45,311 45311
1,732 1,801 45,504 49,037
26,489 (33,559) (40,317) (47,387)
47,340 - 2,585 49,925
100,026 26,631 6,809 133,466
147,366 26,631 9,394 183,391
5,150 19 2,652 7,821

- - 48,472 48,472

5,150 19 51,124 56,293
142,216 26,612 (41,730) 127,098

2015 3 31
3.
3.3
15%
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1
1 1-3 3
2015 3 31
- 725,947 518,850 114,508 1,359,305
- 88,140 - - 88,140
46,298,414 - - - 46,298,414
46,298,414 814,087 518,850 114,508 47,745,859
2014 3 31
- 493,184 598,719 46,914 1,138,817
- 97,256 - - 97,256
70,279,063 - - - 70,279,063
70,279,063 590,440 598,719 46,914 71,515,136

“ RICI®" Commodity Fund Ltd.

2015 3 31

3.4
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Moody’s
%
2015 3 31
441 Al
66.94 Al
24.57 A2
UBS 4.27 Al
2014 3 31
2.17 Al
68.29 Al
29.68
1 Moody’s A2 2014 A2
Moody's

« RICI® Commodity Fund Ltd.

2015 3 31
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1

2 1

3

2015 3 31

2015 3 31
2014 3 31

2014 3 31

30,992,860
548,590
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30,992,860
548,590

31,541,450

31,541,450

1,359,305

1,359,305

1,359,305

1,359,305

47,994,009
1,660,123

47,994,009
1,660,123

49,654,132

49,654,132
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1,138,817 - 1,138,817
1,138,817 - 1,138,817
« RICI® Commodity Fund Ltd.
2015 3 31
3.
35
1 2015 3 31 2014 3 31
2
12 2 1
4.
2015 2014
; (18,624,410) (3,258,670)
; (1,336,687) 2,117,751
(19,961,097) (1,140,919)
5.
2015 2014
30,992,860 47,994,009
10 548,590 1,660,123
31,541,450 49,654,132
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2015 2014

2,040,044 1,522,254

2015 3 31
8.
(@)
2014 1 100 2014 100
0.01 2014  0.01 5,999 2014 5,999
60 2014 60
(b)
2015 2014
11
2014 100 100 100 100
11
2014
100 100 100 100
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(€)

“ RICI®" Commodity Fund Ltd.

2015 3 31

(€)

1 « RICI® A 3

2014 3 « RICI®” A
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0.
2015 2014
1,359,305 1,138,817
10.
2015 3 31
46,340,165 548,590 (1,359,305)
2014 3 31
70,241,510 1,660,123 (1,138,817)

« RICI®" Commodity Fund Ltd.

2015 3 31

10.

11.

2015 2014
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15,889 7,952
1,940 1,019
26,261 39,813
45,311 48,472
(1,261) :
88,140 97,256
12,
()
2015 2014
382,123 528,327
« RICI®™ Commodity Fund Ltd.
2015 3 31
12.
(@)
1 0.66%
1 3 0.67%
3 0.69%

(b)
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2015 2014
79,014 105,711
54,000
1 0.12%
1 3 0.11%
3 0.09%
(©
2015 2014
17,856 18,620
« RICI®™ Commodity Fund Ltd.
2015 3 31
12,
(c)
12,000

0.0125%

13.

15
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27 10 26

28 4 25

1,017,546,547

35,368,256,915

63,285,880,251

35,478,981,708

2,000,086,000

410,473

550,221

70,848,199,317

66,303,512,798

70,848,199,317

66,303,512,798

4,499,995,500

2,000,086,000

22,466,000

128,061

4,499,995,500

2,022,680,061

4,499,995,500

2,022,680,061

65,064,203,165

63,033,003,539

1,284,000, 652

1,247,829,198

66,348,203,817

64,280,832,737

66,348,203,817

64,280,832,737

70,848,199,317

66,303,512,798
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27 10 27
28 4 25
27 10 26 28 4 25

27 4 28 27 10 27
27,693,948,340 65,064,203,165
73,670,421,058 135,634,581,620
36,300,166,233 137,665,781,246
117,768,219
: ®” 8,952,508 8,952,508
740,564 740,564
1,623,350 1,623,350
94,660,198 183,245,371
981 981
981 981
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981 981

539,322

317,088,630 317,088,630
132,757 132,757
643,132 643,132
4,401,613 4,401,613
12,784 12,784
49,096,623 49,096,623
504,393,449 972,472,748
16,853,584,399 14,697,375,660
38,727,076,600 42,747,713,173
4,089,438,074 3,079,493,814
13,896,435 4,090,590
98,290,744 98,290,744
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23,590,527

2,163,360

13,761,552

2,498,575

14,780,160

61,622,466

1,972,537

4,926,716

49,082,149

196,290,094

71,009,124

9,813,543

29,440,629

13,732,222

3,874,449

13,437,960

98,107

98,107
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23,590,527

2,163,360

13,761,552

4,974,315

216,063,556

501,660

1,004,378

49,082,149

196,290,094

192,871,034

988,283

4,926,018

13,732,222

3,874,449

13,437,960

98,107

98,107
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7,567,671 1,046,736

1,920,174 5,088,546

627,711 617,892

98,252 98,252

2,554,212 2,554,212

1,178,976 1,178,976

98,203 98,203

98,203 98,203

982,029 982,029
3,772,752,480

98,174 98,174

65,064 ,203,165 63,033,003,539

65,064 ,203,165 63,033,003,539

27 10 27

28 4 25
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28 4 25
€Y)
@
27 10 26 28 4 25
284,422 0
284,422 0
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26 12

10 27 10 26 27 12 10 28 4 25

27 10 26 28 4 25
1

27 10 26 28 4 25
1.0197 1.0198

1 (10,197 ) (10,198 )
@
@

2,000,000,000

2,000,086,000

2,000,086,000

2,000,086,000
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28 5 31
2,099,631,204
12,932,202
2,086,699,002
6,528,110,221
0.3196

28 5 31

58,830,876,623
94,846,460
58,736,030,163
57,599,904,455
1.0197
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CI0O Chief Investment Officer
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