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19 20
29 10 25 30 4 25
7,713,202
43,211,550 23,119,502
2,488,507,970 2,433,982,571
9,121,710 9,119,024
2,540,841,230 2,473,934,299
2,540,841,230 2,473,934,299
13,947,030 4,410,769
380,584 393,999
12,687,473 13,134,710
95,062 98,582
27,110,149 18,038,060
27,110,149 18,038,060
7,594,047,436 7,184,628,252
5,080,316,355 4,728,732,013
33,988,255 27,591,705
2,513,731,081 2,455,896,239
2,513,731,081 2,455,896,239
2,540,841,230 2,473,934,299
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12,687,473 13,134,710
308,895 298,802
13,385,799 13,837,998
160,218,639 78,437,982
160,218,639 78,437,982
160,218,639 78,437,982
3,640,516 3,824,854
4,994,282,913 5,080,316,355
687,596,857 1,025,331,336
687,596,857 1,025,331,336
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22,354,726.040
(2,433,982,571)
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1 100% 100%

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

“ RICI®" class A

2017 3 31

28,620,075
12,313,851
1,741,170
30,000

100
42,705,196

100
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100

886,392

300,000

74,466

1,260,858

41,444,238

2016 4 1 2017 3 31

11,322

(1,636)

4,614,704

4,624,390

64,502

45,684

20,559

272,772

66,063

13,553

483,133

4,141,257

2017 31

TREASURY BILL 4,900,000.00 4,886,128.10
TREASURY BILL 4,200,000.00 4,182,322.20
TREASURY BILL 4,000,000.00 3,997,624.00
TREASURY BILL 3,400,000.00 3,395,573.20
TREASURY BILL 3,400,000.00 3,393,220.40
TREASURY BILL 3,300,000.00 3,291,789.60
TREASURY BILL 2,800,000.00 2,799,036.80
TREASURY BILL 2,100,000.00 2,092,620.60
MILL WHEAT EURO MAY17 15.00 (4,881.57)
MILL WHEAT EURO SEP17 31.00 1,201.95
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RAPESEED EURO AUG17 14.00 (1,028.34)
RAPESEED EURO MAY17 7.00 (7,024..80)
COCOA FUTURE - ICEJUL17 13.00 (275.48)
COCOA FUTURE - ICEMAY17 7.00 825.35
RUBBER FUT TCOM SEP17 37.00 323.50
BRENT CRUDE FUTR JUL17 68.00 13,600.00
BRENT CRUDE FUTR JUN17 32.00 (100, 160.00)
COFF ROBUSTA 10TN JUL17 25.00 (860.00)
COFF ROBUSTA 10TN MAY17 13.00 (10,570.00)
CORN FUTURE JUL17 72.00 12,150.00
CORN FUTURE MAY17 36.00 (21,400.00)
COTTON NO.2 FUTR JUL17 30.00 7,425.00
COTTON NO.2 FUTR MAY17 15.00 1,520.00
FCOJ-A FUTURE JUL17 7.00 (1,687.50)
FCOJ-A FUTURE MAY17 3.00 (4,882.50)
GASOLINE RBOB FUT JUN17 12.00 4,359.60
GASOLINE RBOB FUT MAY17 6.00 (1,159.20)
GOLD 100 0Z FUTR JUN17 17.00 (10,510.00)
KC HRW WHEAT FUT JUL17 13.00 1,050.00
KC HRW WHEAT FUT MAY17 6.00 (9,825.00)
LEAN HOGS FUTURE JUN17 14.00 (21,940.00)
LIVE CATTLE FUTR JUN17 19.00 28,420.00
LME COPPER FUTURE APR17 (12.00) 43,900.00
LME COPPER FUTURE APR17 12.00 (28,600.00)
LME COPPER FUTURE JUN17 7.00 (11,950.00)
LME COPPER FUTURE MAY17 (8.00) 12,000.00
LME COPPER FUTURE MAY17 12.00 (42,500.00)
LME LEAD FUTURE APR17 15.00 (5,000.00)
LME LEAD FUTURE APR17 (15.00) (23,968.75)
LME LEAD FUTURE JUN17 9.00 (1,406.25)
LME LEAD FUTURE MAY17 15.00 24,156.25
LME LEAD FUTURE MAY17 (10.00) 1,500.00
LME NICKEL FUTURE APR17 (9.00) 51,801.00
LME NICKEL FUTURE APR17 9.00 (3,241.50)
LME NICKEL FUTURE JUN17 5.00 (1,320.00)
LME NICKEL FUTURE MAY17 (5.00) 1,980.00
LME NICKEL FUTURE MAY17 7.00 (42,783.00)
LME PRI ALUM FUTR APR17 38.00 135,925.00
LME PRI ALUM FUTR APR17 (38.00) (29,437.50)
LME PRI ALUM FUTR JUN17 23.00 (2,750.00)
LME PRI ALUM FUTR MAY17 37.00 30,443.75
LME PRI ALUM FUTR MAY17 (25.00) 887.50
LME TIN FUTURE APR17 4.00 9,125.00
LME TIN FUTURE APR17 (4.00) (20,312.50)
LME TIN FUTURE JUN17 3.00 200.00
LME TIN FUTURE MAY17 5.00 24,575.00
LME TIN FUTURE MAY17 (4.00) (4,450.00)
LME ZINC FUTURE APR17 (13.00) 23,150.00
LME ZINC FUTURE APR17 13.00 (28,818.75)
LME ZINC FUTURE JUN17 8.00 (9,950.00)
LME ZINC FUTURE MAY17 (8.00) 10,050.00
LME ZINC FUTURE MAY17 12.00 (19,975.00)
LOW SU GASOIL G JUN17 7.00 (200.00)
LOW SU GASOIL G MAY17 3.00 (9,075.00)
LUMBER FUTURE JUL17 7.00 1,881.00
LUMBER FUTURE MAY17 3.00 11,451.00
MILK FUTURE MAY17 1.00 (20.00)
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NATURAL GAS FUTR JUN17 42.00 (630.00)
NATURAL GAS FUTR MAY17 25.00 70,250.00
NY HARB ULSD FUT JUN17 8.00 2,385.60
NY HARB ULSD FUT MAY17 4.00 (10,080.00)
OAT FUTURE JUL17 12.00 175.00
OAT FUTURE MAY17 6.00 (6,875.00)
PALLADIUM FUTURE JUN17 2.00 9,150.00
PLATINUM FUTURE JUL17 15.00 (60,375.00)
ROUGH RICE (CBOT) JUL17 10.00 350.00
ROUGH RICE (CBOT) MAY17 5.00 1,370.00
SILVER FUTURE JUL17 12.00 1,320.00
SILVER FUTURE MAY17 6.00 22,320.00
SOYBEAN FUTURE JUL17 20.00 (8,125.00)
SOYBEAN FUTURE MAY17 10.00 (51,675.00)
SOYBEAN MEAL FUTR JUL17 6.00 (1,950.00)
SOYBEAN MEAL FUTR MAY17 3.00 (9,020.00)
SOYBEAN OIL FUTR JUL17 28.00 (1,848.00)
SOYBEAN OIL FUTR MAY17 14.00 (23,274.00)
SUGAR #11 (WORLD) JUL17 14.00 (470.40)
SUGAR #11 (WORLD) MAY17 6.00 (26,476.80)
WHEAT FUTURE(CBT) JUL17 60.00 7,500.00
WHEAT FUTURE(CBT) MAY17 30.00 (30,525.00)
WHITE SUGAR (ICE) AUG17 11.00 (490.00)
WHITE SUGAR (ICE) MAY17 5.00 (18,180.00)
WT1 CRUDE FUTURE JUN17 88.00 12,760.00
WT1 CRUDE FUTURE MAY17 42.00 (154,560.00)
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29 10 25

30 4 25

20,565,137,964

72,341,307,748

61,641,814,960

999,999,315

999,996,616

73,341,307,063

83,206,949,540

73,341,307,063

83,206,949,540

29,000
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326,493

355,493

355,493

71,982,070,056

81,687,762,275

1,359,237,007

1,518,831,772

73,341,307,063

83,206,594,047

73,341,307,063

83,206,594,047

73,341,307,063

83,206,949,540

29 10 26
30 4 25
29 10 25 30 4 25
29 4 26 29 10 26
62,573,423,098 71,982,070,056
62,091,104,587 117,174,231,979

52,682,457,629 107,468,539,760
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loT 9,811,617 977,694
Al
loT 9,811,617 977,694
Al
98,069 98,069
98,069 98,069
“ ®” 8,952,508 8,952,508
1,676 1,676
1
1,330 1,330
1
981 981
981 981
981 981
79,972,020
2,905,161,197 2,705,712,572
317,088,630 317,088,630
132,757 132,757
643,132 643,132
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4,401,613 4,401,613

12,784 12,784

29,484,934 9,853,995

13,743,005,794

33,434,185,392 19,269,547,048

26,269,314,351 42,859,943,249

8,868,401,265 2,625,524,849

4,090,590 4,090,590

155,317 155,317

38,024 38,024

4,380 4,380

22,592 22,592

4,974,315 164,735

73,524,951 46,478,614
501,660
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1,004,378
33,689 33,689
96,254 96,254
988,283 988,283
4,926,018 4,926,018
13,732,222 285,029
3,874,449 144,570
13,437,960 677,850
98,107 98,107
98,107 98,107
1,229,944 1,229,944

353,186
1,097 1,097
2,690 2,690
1,350 1,350
98,203 98,203
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98,203 98,203
982,029 982,029
98,174 98,174
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2 4
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30 5 31
2,505,514,699
16,359,123
2,489,155,576
7,114,018,293
0.3499

30 5 31

84,994,071,174
3,001,226,727
81,992,844 ,447
80,502,250,549

1.0185

62/91



@

&)

®

4

®)

(©)

)

®

©®

63/91

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

64/91



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

2018 5
151 7,427 2,500
799 9,980
260 8,525
5
1
4
CI0O Chief Investment Officer 1

C10 1
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2018 5
81 189,786
703 15,257,861
784 15,447,647
25 103,230
14 1,497,345
39 1,600,575
823 17,048,222
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59
19 52
193 29
30 31
€H)
29 31 30 31
31,260 28,709
110 0
190 201
10,453 12,368
72 82
439 552
34 47
42,560 41,962
1 229 1 213
15 12
214 200
2,650 2,614
2,323 2,456
327 158
12,353 15,066
5,920 8,600
5,129 5,129
185 183
1,050 1,072
31 45
37 34
15,234 17,894
57,795 59,856
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29
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31

79 65
9,466 9,747
7 8

59 59
4,453 5,202
2 4,946 4,476
4,077 4,148
980 850
223 583
945 1,012

3 335
15,776 16,744
2,318 2,350
151 125

7 5
2,477 2,481
18,254 19,225
15,174 15,174
11,495 11,495
11,495 11,495
374 374
12,231 13,370
12,606 13,744
39,276 40,414
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264 216
264 216
39,540 40,631
57,795 59,856
¢
28 29
29 31 30 31
79,747 82,510
727 733
80,474 83,244
40,110 40,392
549 673
9,436 9,816
904 955
8,531 8,860
793 839
1,375 1,579
251 249
501 500
50 53
13 13
557 762
52,265 53,300
5,833 5,840
416 377
3,940 3,973
531 477
945 1,012
807 788
60 55
178 195
531 501
1,273 1,281
463 316
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1,045 977
1,400 1,528
11,655 11,531
16,554 18,411
28
5 a I
92 75
224 210
94 17
69 55
481 359
24 0
75 29
100 29
16,935 18,741
MMF 305 -
- 333
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1,405 106
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11,533 12,670

®

28 29 31
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15,174 11,495 374 13,960 14,334 41,004
- - - 13,261 13,261 13,261
- - - 11,533 11,533 11,533
- - - 1,728 1,728 1,728
15,174 11,495 374 12,231 12,606 39,276

280 280 41,284

- - 13,261

- - 11,533

15 15 15

15 15 1,743

264 264 39,540

29 30 31

15,174 11,495 374 12,231 12,606 39,276
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29 31
Daiwa Asset Management(Singapore)Ltd. 1,685
30 31
Daiwa Asset Management(Singapore)Ltd. 1,701
28 29 31
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2,608 2,608
28 23 28 28
13,261 5,084 31 24
29 26
11,532
4,421
29 31

29 27
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