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) ( 28 10 31 )
() ()
2,123,467,521 98.52
2,123,467,521 98.52
9,127,081 0.42
9,127,081 0.42
22,691,984 1.05
2,155,286,586 100.00
(D
«( 2
0} ( 28 10 31 )
() () (%)
3,715.08 3,701.55
1 |RICI FUND CLASS A 573,668.58 2.131.227.502 2,123.467.521 98.52
1.0195 1.0195
2 8,952,508 9,127,081 9,127,081 0.42
)
98.52%
0.42%
98.95%

)
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(©)]
() () )X ) ( ) )
1
( 20 10 27 ) 1,185,778,622 1,185,778,622 0.4896 0.4896
2
( 21 4 27 ) 1,137,840,744 1,137,840,744 0.4071 0.4071
3
( 21 10 26 ) 4,264,235,694 4,264,235,694 0.4866 0.4866
4
( 2 4 2 ) 2,980,029,938 2,980,029,938 0.5007 0.5007
5
( 22 10 25 ) 2,292,409,763 2,292,409,763 0.4496 0.4496
6
( 23 4 25 ) 2,518,197,705 2,634,978,137 0.5391 0.5641
7
( 23 10 25 ) 2,140,974,675 2,140,974,675 0.4232 0.4232
8
( 24 4 25 ) 2,416,577,299 2,416,577,299 0.4482 0.4482
9
( 24 10 25 ) 2,439,047,927 2,439,047,927 0.4298 0.4298
10 2,386,150,419 2,410,034,258 0.4995 0.5045
( 25 4 25 ) ’ b b ’ ’ b - -
11 1,772,259,890 1,772,259,890 0.4875 0.4875
( 25 10 25 ) o o ' )
2 1,767,533,553 1,835,868,892 0.5173 0.5373
( 26 4 25 ) b b b ’ b b - -
13 1,751,019,615 1,751,019,615 0.4595 0.4595
( 26 10 27 ) ’ b b ’ ’ b - -
14 1,951,870,928 1,951,870,928 0.4241 0.4241
( 27 4 27 ) ’ b b ’ ’ b - -
15 1,905,912,527 1,905,912,527 0.3650 0.3650
( 27 10 26 ) e e ' )
27 10 1,906,951,177 0.3645
11 1,838,427,159 0.3452
12 1,808,289,308 0.3256
28 1 1,768,950,490 0.3065
2 1,717,501,706 0.2839
3 1,858,801,655 0.2973
16
( 28 4 25 ) 1,980,961,323 1,980,961,323 0.3117 0.3117
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4 2,001,867,967 0.3121

5 2,086,699,002 0.3196

6 2,018,212,572 0.3049

7 1,959,831,422 0.2891

8 2,031,187,836 0.2906

9 2,087,956,883 0.2904

17
28 10 25 2,156,366,055 2,156,366,055 0.3041 0.3041
10 2,155,286,586 0.3040
()
1 0.0000
2 0.0000
3 0.0000
4 0.0000
5 0.0000
6 0.0250
7 0.0000
8 0.0000
9 0.0000
10 0.0050
11 0.0000
12 0.0200
13 0.0000
14 0.0000
15 0.0000
16 0.0000
17 0.0000
()

1 51.0
2 16.9
3 19.5
4 2.9
5 10.2
6 25.5
7 21.5
8 5.9
9 4.1
10 17.4
11 2.4
12 10.2
13 11.2
14 7.7
15 13.9
16 14.6
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17 2.4
®
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
10 1,015,904,768 1,014,321,091
11 584,678,904 1,726,134,985
12 402,265,419 620,810,208
13 868,575,157 474,703,911
14 1,478,362,400 686,669,130
15 1,395,498,159 776,007,858
16 1,647,360,675 513,389,310
17 1,410,486,014 675,891,328
() 1,704,659,394
@ ( 28 10 31 )
() ()
2,050,048,547 3.36
2,050,048,547 3.36
58,873,678,149 96.64
60,923,726,696 100.00
QY
« 2
©)) ( 28 10 31 )
)
) ) C/7 7)) ™
100.00 100.00
! 1,340,000,000 1,340,025,461| 1,340,025,461| 2016/11/07 2.20
100.00 100.00
2 710,000,000 710,023,086 710,023,086| 2016/11/14 L7
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@
16 17
28 4 25 28 10 25
630,974
39,243,111 43,071,621
1,945,851,999 2,123,707,435
9,129,767 9,127,081
1,994,855,851 2,175,906,137
1,994,855,851 2,175,906,137
3,897,727 8,129,730
289,031 329,890
9,635,497 10,998,061
72,273 82,401
13,894,528 19,540,082
13,894,528 19,540,082
6,355,793,175 7,090,387,861
4,374,831,852 4,934,021,806
51,295,101 46,464,662
1,980,961,323 2,156,366,055
1,980,961,323 2,156,366,055
1,994,855,851 2,175,906,137
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(&)
16 17
27 10 27 28 4 26
28 4 25 28 10 25
8,482
97,243,643 89,735,096
165,681,352 120,750,549
262,916,513 31,015,453
464 8,446
289,031 329,890
9,635,497 10,998,061
286,680 284,761
10,211,672 11,621,158
273,128,185 42,636,611
273,128,185 42,636,611
273,128,185 42,636,611
24,828,429 6,319,025
3,315,909,283 4,374,831,852
329,030,700 465,990,399
329,030,700 465,990,399
1,139,653,513 988,862,767
1,139,653,513 988,862,767
1

4,374,831,852 4,934,021,806
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©)
17
28 4 26
28 10 25
1. @)
@
2.
3.
12 133 60
61
16 17
28 4 25 28 10 25
1. 5,221,821,810 6,355,793,175
1,647,360, 675 1,410, 486,014
513,389,310 675,891,328
2. 6,355,793,175 7,090,387, 861

15/66




EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
OOooooooooooooooooOoood

4,374,831,852 4,934,021,806
16 17
27 10 27 28 4 26
28 4 25 28 10 25
0 0
0 0
219,690,612 255,841,214
51,295,101 46,464,662
270,985,713 1 302,305,876 1
426.36 426.36
17
28 4 26
28 10 25
2 4
17
28 10 25
@
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@
16 17
28 4 25 28 10 25
97,244,538 87,568,872
895 2,686
97,243,643 87,566,186
16 17
28 4 25 28 10 25
17
28 4 26
28 10 25
1
16 17
28 4 25 28 10 25
1 0.3117 0.3041
1 3,117 ) (3,041 )
4
@
&)
RICI FUND CLASS A 573,668.580 20,324,504.120

20,324,504.120
(2,123,707,435)
2,123,707,435
[2,123,707,435]

8,952,508 9,127,081

9,127,081
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9,127,081

2,132,834,516
[2,123,707,435]

100%

100%

“ RICI®" classA

“ RICI®" Commodity Fund Ltd.
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“ RICI®" class A

2016 3 31

26,589,355
9,644,451
5,352,722

100

41,586,628

100
100

351,765
3,693,024
78,758

4,123,547

37,462,981
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1,363
(3,175)
(9,707,007)

(9,708,819)

65,076
46,188
18,687
277,234
70,755
8,674

486,614

(10,195, 433)

(10,195, 433)
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2016 3 31
TREASURY BILL 4,600,000.00 4,594,043.00
TREASURY BILL 3,700,000.00 3,693,113.56
TREASURY BILL 3,600,000.00 3,596,263.20
TREASURY BILL 3,400,000.00 3,397,851.20
TREASURY BILL 3,200,000.00 3,199,648.00
TREASURY BILL 3,200,000.00 3,198,883.20
TREASURY BILL 2,400,000.00 2,399,690.40
TREASURY BILL 1,500,000.00 1,497,814.50
MILL WHEAT EURO MAY16 14.00 (7,417.73)
MILL WHEAT EURO SEP16 27.00 (1,095.71)
RAPESEED EURO AUG16 12.00 (170.38)
RAPESEED EURO MAY16 6.00 (430.82)
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COCOA FUTURE - ICEJUL16 8.00 (416.89)
COCOA FUTURE - ICEMAY16 4.00 4,437.14
RUBBER FUT TCOM SEP16 50.00 555.57
BRENT CRUDE FUTR JUL16 81.00 10,020.00
BRENT CRUDE FUTR JUN16 42.00 116,610.00
COFF ROBUSTA 10TN JUL16 33.00 310.00
COFF ROBUSTA 10TN MAY16 17.00 17,150.00
CORN FUTURE JUL16 63.00 (25,200.00)
CORN FUTURE MAY16 31.00 (33,912.50)
COTTON NO.2 FUTR JUL16 37.00 5,605.00
COTTON NO.2 FUTR MAY16 17.00 (21,950.00)
FCOJ-A FUTURE JUL16 7.00 3,150.00
FCOJ-A FUTURE MAY16 4.00 7,500.00
GASOLINE RBOB FUT JUN16 12.00 (4,410.00)
GASOLINE RBOB FUT MAY16 6.00 28,173.60
GOLD 100 0Z FUTR JUN16 15.00 10,320.00
KC HRW WHEAT FUT JUL16 10.00 2,500.00
KC HRW WHEAT FUT MAY16 5.00 1,025.00
LEAN HOGS FUTURE JUN16 11.00 120.00
LIVE CATTLE FUTR JUN16 15.00 (11,950.00)
LME COPPER FUTURE APR16 12.00 95,800.00
LME COPPER FUTURE APR16 (12.00) (48,200.00)
LME COPPER FUTURE JUN16 8.00 (2,550.00)
LME COPPER FUTURE MAY16 12.00 44,850.00
LME COPPER FUTURE MAY16 (8.00) 2,550.00
LME LEAD FUTURE APR16 (17.00) 25,400.00
LME LEAD FUTURE APR16 17.00 (4,143.75)
LME LEAD FUTURE JUN16 12.00 (4,462.50)
LME LEAD FUTURE MAY16 (11.00) 4,387.50
LME LEAD FUTURE MAY16 17.00 (24,906.25)
LME NICKEL FUTURE APR16 (7.00) 3,636.00
LME NICKEL FUTURE APR16 7.00 (3,403.50)
LME NICKEL FUTURE JUN16 5.00 717.00
LME NICKEL FUTURE MAY16 (5.00) (717.00)
LME NICKEL FUTURE MAY16 7.00 (3,549.00)
LME PRI ALUM FUTR APR16 (37.00) 57,543.75
LME PRI ALUM FUTR APR16 37.00 (8,018.75)
LME PRI ALUM FUTR JUN16 27.00 8,575.00
LME PRI ALUM FUTR MAY16 (24.00) (7,425.00)
LME PRI ALUM FUTR MAY16 36.00 (50,925.00)
LME TIN FUTURE APR16 5.00 53,175.00
LME TIN FUTURE APR16 (5.00) (18,805.00)
LME TIN FUTURE JUN16 3.00 (1,750.00)
LME TIN FUTURE MAY16 4.00 16,640.00
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LME TIN FUTURE MAY16 (3.00) 850.00
LME ZINC FUTURE APR16 17.00 82,831.25
LME ZINC FUTURE APR16 (17.00) (18,862.50)
LME ZINC FUTURE JUN16 11.00 2,962.50
LME ZINC FUTURE MAY16 16.00 17,831.25
LME ZINC FUTURE MAY16 (11.00) (2,500.00)
LOW SU GASOIL G JUN16 9.00 1,300.00
LOW SU GASOIL G MAY16 4.00 9,800.00
LUMBER FUTURE JUL16 7.00 (803.00)
LUMBER FUTURE MAY16 4.00 31,636.00
MILK FUTURE MAY16 1.00 (20.00)
NATURAL GAS FUTR JUN16 60.00 (16,800.00)
NATURAL GAS FUTR MAY16 31.00 34,410.00
NY HARB ULSD FUT JUN16 9.00 2,646.00
NY HARB ULSD FUT MAY16 5.00 13,986.00
OAT FUTURE JUL16 13.00 262.50
OAT FUTURE MAY16 6.00 (3,762.50)
PALLADIUM FUTURE JUN16 2.00 13,225.00
PLATINUM FUTURE JUL16 14.00 34,045.00
ROUGH RICE (CBOT) JUL16 9.00 (3,690.00)
ROUGH RICE (CBOT) MAY16 4.00 (11,520.00)
SILVER FUTURE JUL16 13.00 8,950.00
SILVER FUTURE MAY16 6.00 28,525.00
SOYBEAN FUTURE JUL16 19.00 750.00
SOYBEAN FUTURE MAY16 9.00 12,500.00
SOYBEAN MEAL FUTR JUL16 7.00 (480.00)
SOYBEAN MEAL FUTR MAY16 3.00 60.00
SOYBEAN OIL FUTR JUL16 24.00 3,096.00
SOYBEAN OIL FUTR MAY16 13.00 25,458.00
SUGAR #11 (WORLD) JUL16 14.00 (3,998.40)
SUGAR #11 (WORLD) MAY16 7.00 19,364.80
WHEAT FUTURE(CBT) JUL16 49.00 11,562.50
WHEAT FUTURE(CBT) MAY16 24.00 (1,100.00)
WHITE SUGAR (ICE) AUGL6 11.00 (2,295.00)
WHITE SUGAR (ICE) MAY16 6.00 16,080.00
WT1 CRUDE FUTURE JUN16 102.00 4,590.00
WT1 CRUDE FUTURE MAY16 54.00 114,410.00
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28 4 25

28 10 25

1,017,546,547

63,285,880,251

51,866,540,413

2,000,086,000

7,830,155,421

66,303,512,798

59,696,695,834

66,303,512,798

59,696,695,834

2,000,086,000

22,466,000

128,061

2,022,680,061

2,022,680,061

1 63,033,003,539

58,555,110,724

1,247,829,198

1,141,585,110

64,280,832,737

59,696,695,834

64,280,832,737

59,696,695,834

66,303,512,798

59,696,695,834

28 4 26
28 10 25
28 4 25 28 10 25
27 10 27 28 4 26
65,064,203,165 63,033,003,539
135,634,581,620 89,981,497,032
137,665,781,246 94,459,389,847
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®u

117,768,219
98,069
98,069
8,952,508 8,952,508
740,564 740,564
1,623,350 1,623,350
183,245,371
981 981
981 981
981 981
62,942,621
539,322 2,414,320,676
317,088,630 317,088,630
132,757 132,757
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