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(1) ( 24 10 31 )
() ()
7,038,790,544 98.66
7,038,790,544 98.66
40,609,666 0.57
40,609,666 0.57
54,098,016 0.77
7,134,398,226 100.00
( 1)
( 2)
(2) ( 24 10 31 )
ol | w
1 |RICI FUND CLASSA 1,479,1817988342'1286%J 703847’538'5‘5‘2 98.66
1,0040 1,0040
2 40447875 600,666 40,609,666 07
()
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(3)
() () )X ) ( )X )
( 211 o0 26 50,175,704,863 | 52,368,838,990 1.1439 1.1939
222 4 %6 35050,006531 | 37,614,400,648 1.0976 11776
( 223 T 21690029115 | 21,690,029,115 0.9852 0.9852
243 4 13813572362 | 15297143111 11173 12373
( 235 0 25 9,547.241,902 9,547.241,902 0.8751 0.8751
23 10 9,874,436,580 0.0042
1 9,453,703,536 0.8310
12 8,078,050,808 0.8643
24 1 9,018,305.475 0.8302
9,457.385,019 0.9692
3 9,188,821.856 0.9470
2‘2 4 8,797.924,875 8,797.924,875 0.9266 0.9266
4 8,831,749,934 0.0323
5 7.282.593,965 0.8171
6 6.922,902,428 0.7961
7 7.325,861,015 0.8751
8 7.653,055,765 0.9009
9 7.228,680,533 0.8916
( 247 T 7.213,834,318 7.213,834.318 0.8884 0.8884
10 7.134,398.226 0.8300
()
1 0.0500
2 0.0800
3 0.0000
4 0.1200
5 0.0000
6 0.0000
7 0.0000
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4 256
5 217
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7 41
(4)
1 15,487,056,956 4,080,202,015
2 526,545,818 12,447,926.898
3 648,308,794 10,573,361,134
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5 638,101,047 2,090,804,137
6 084,298,321 2.390,884,638
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() 32,455,827, 605
( )
(1) ( 24 10 31 )
() ()
189,960,154 92.84
189,960,154 92.84
14,657,846 7.16
204,618,000 100.00
( 1)
( 2)
(2) ( 24 10 31 )
( %)
() () C 1 1 )%
9997  99.97
1 160,000,000 | 150 961 108h 961,195 2013/01/28 | (018
99.99 99.99
2 30,000,000 29,998,958$,096,059 2012/11/12 14.66

8/93



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
OOoooooooooooooooooood

92.84%

92.84%

9/93



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
OOoooooooooooooooooood

20124 10831 HRE HABEORMETRLELOTH). SEOZRETE-RETILOTEENE A,
i HBEE (2009F4A238) ~2012610A318 |
HEEH 8,800M )
_ RN EERER N
wRERE|  718A 14,000 | ——fnen | 800
%
ERFEEOMBE ™ 12,000 &
mw | e B a
THAM T3 @ 10,000 .
3hAM 0ok - -
60 A M -5.6% &
lElEl -2 7% B,000
3EM -6.4%
5 W - _ : : .
BEE 015 5,000 0
2009/04 2010/01 2000409 2011706 201202 201310
ERSSE 11 el b kRl T e e I L, A (RSN BRI EA M LA A R LTH A LTLETY.
THREERSTERENH ORERTT. HEAENOHACRTENMGERIENEEFRLTIET,
SEOHB (10,0000 M0, B3I o B
WiE1 EMARE M 0F BEEHRESAHM: 25000
%18 nu w395 |9 aA| 5 5 06 | oM 7 | | [ |
114 2EE4H | 1248108
om || |
Rl EEAREAHCEIDTRREEFRELET, Borld—EOlORETEHETILOTRERIED,, pESFEL OGRS LENRT,
FELUREORR HEHRE, MR REICHTILOTT.

BN LERI0TrF

HAT- PRS- TRUAD =L YEFoE “RICI™" TPy F 0334 aTY
FHESTRIERESE ST R—if— FPAUF - TH—TPUE 0E%
& 99.7%
ey FONUFT- "JI:IEI:N— TEBIET«F+HEM " (FARTT, RAYFI-D WIFSF
40% . ®)
553 _ -10.9 -125
" me g 155 44 22 “ g 1A
—40%
-8

20034 20045F 20059 20064 20074 20084 20094E  20004E3 0104 20114 200124F

TR EMEER . THESRRAENEN I ORBETT.
ONEHERER (ARIBIrSER. H12FRI0AN ERTORERERLTLET.
CEHEAFT- 20N ECETERMBELTERLTED. 2rrFo AR ERLLLOTR BIE R,

BHROERAREMET., EREHOR—LA-J, FLRERSHTIMEBLELTET,

10/93



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
OOoooooooooooooooooood

(1)

11/93



S =
wov

—_—
W N
~ —

24

10

25

™

12/93

38
12

24

26

EDINETOOOO
O000OO000oO0O0onoo(Ees748)
OoooooooooooooooooOoon



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
OOoooooooooooooooooood

(1)
6 7
24 4 25 24 10 25
5p 1, 943
163,581,808 131,881, 140
8,599,533,833F, 105, 442, 58
110, 582, 467 40, 60P, 666
8,873,698, 160, 277, 935, 33
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1,457,390 1,186, 346
48, 581,049 39,546, 467
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9,494,800, 168, 119, 8§59, 04
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17,020, 874 128,489, 146
55,098 20,24
16,966, 776 128, 468, 922
6 7
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7
24 4 26
24 10 25
1
6 7
24 4 25 24 10 25
1 0.9266 0.8884
1 (9,266 ) (8,884 )
(4)
(1)
(2)
RI'Cl FUND CLASS|A 1,479, 181. 9686, 918, D65. 160
88, 918,p065.160
(7,105, 442| 587)
7,105, 442|587
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40, 447,875 40, 60P, 6/66
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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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| AS 8

(a)

usbD

(b)
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(d)

OoTC

2012 3 31 2011 3 31

2010 1 1 Il FRS

27/93



EDINETOOOO
O0O00DOO0000O00OoOOno(Ee6748)
OOoooooooooooooooooood

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
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2.12
3.

3. 1
3. 2

2
“RI C1

uRI

2012

90,982,328
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(4,618,848)

&1

65.01
1.57
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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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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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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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60
1
2011
1
2011 1

0.01

5,999
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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
10,596, 462 14,657,701
99,990,572 189,957,058
110, 588,034 204,614, 759
110, 588, 034 204, 614, 759

1 110, 199,773 203, 797, 483
388,261 817,276
110,588,034 204,614, 759
110,588,034 204,614, 759
110, 588, 034 204,614, 759
24 4 26
24 10 25
24 4 25 24 10 25
110, 199, 773 110, 199, 773
163,346, 614
69, 748, 904
110, 196, 779 40, 447, 875
™
998 99 8
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998 998
998 998
163, 346
110, 199, 773 203, 797
110, 199, 773 203, 797
24 4 26
24 10 25
2 4
24 10 25
(1)
(2)
4 25 24 10 25
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17,822 7,218
17,B22 7,218
23 12 10 24 4 25 23 12 10
10 25
24 4 25 24 10 25
1
24 4 25 24 10 25
1 1.00B5 1.0040
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