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9 0.0000

10 0.0500

11 0.0000

12 0.0000

()

1 19.4

2 2.9

3 10.2

4 25.6

5 21.7

6 5.9

7 4.1

8 17.5

9 2.1

10 10.5

11 11.4

12 7.8

©)

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
4 453,766,647 10,106,926,198
5 638,101,047 2,090,804,137
6 984,298,321 2,399,884,638
7 499,806,803 1,874,747,931
8 744,254,049 1,894,148,471
9 50,009,610 1,252,491,424
10 6,726,502 863,022,696
1 124,836,460 323,267,745
12 126,919,364 371,337,836

(

)

32,455,827,605
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@ ( 27 5 29 )
() ()
139,999,260 87.54
139,999,260 87.54
19,922,267 12.46
159,921,527 100.00
(D
2
0) ( 27 5 29 )
(D)
) ) C7 7)) W
100.00 100.00
1 100,000,000 62.53
100,000,000[ 100,000,000] 2015/06/15
99.99 99.99
2 40,000,000 25.01
39,999,260| 39,999,260| 2015/06/29
)

87.54%

87.54%

)
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™

€Y)
11 12
26 10 27 27 4 27
64,244,444 73,691,344
4,399,480,743 3,824,161,124
25,666,292 25,666,292
4,489,391,479 3,923,518,760
4,489,391,479 3,923,518,760
1,890 2,565,229
805,621 661,117
26,855,577 22,038,633
222,928 165,208
27,886,016 25,430,187
27,886,016 25,430,187
4,712,755,325 4,468,336,853
251,249,862 570,248,280
293,856,024 270,874,084
4,461,505,463 3,898,088,573
4,461,505,463 3,898,088,573
4,489,391,479 3,923,518,760
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11 12
26 4 26 26 10 28
26 10 27 27 4 27
12,080 10,684
829,213,614 749,719,131
271,759,949 444,430,328
557,441,585 305,278,119
805,621 661,117
26,855,577 22,038,633
255,543 189,203
27,916,741 22,888,953
585,358,326 328,167,072
585,358,326 328,167,072
585,358,326 328,167,072
13,764,635 5,119,083
336,632,824 251,249,862
5,778,445 19,940,091
19,940,091
5,778,445
22,067,440 15,890,520
22,067,440
15,890,520
251,249,862 570,248,280
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26 10 27 27 4 25
27 4 27
182
11 12
26 10 27 27 4 27

4,911,186,610 4,712,755,325
124,836,460 126,919,364
323,267,745 371,337,836

4,712,755,325 4,468,336,853

251,249,862

570,248,280

11
26 4 26
26 10 27

12
26 10 28
27 4 27

147,647,559
293,856,024

441,503,583 1
936.83

147,731,992
270,874,084

418,606,076 1
936.83
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11 12
26 10 27 27 4 27
813,155,535 730,341,187
5,106 0
813,150,429 730,341,187
11 12
26 10 27 27 4 27
12
26 10 28
27 4 27
1
11 12
26 10 27 27 4 27
1 0.9467 0.8724
1 (9,467 ) (8,724 )
)
@
@

RICI

FUND CLASS A

745,530.311

32,154,722 .310
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32,154,722.310
(3.824,161,124)

3,824,161,124
[3,824,161,124]

25,528,439 25,666,292

25,666,292

25,666,292

3,849,827,416

[3,824,161,124]

1 100% 100%

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

2014 3 31

class A

2014 2013

11,094 34,018

6,919 (300)

4 (1,140,919) (3,946,771)
(1,122,906) (3,913,053)

12 105,711 150,963
52,015 53,931

12 18,620 18,000
12 528,327 791,875
100,606 136,571

(14,686) 6,530

8,535 9,748

799,128 1,167,618

(1,922,034) (5,080,671)
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(1,922,034) (5,080,671)
(251,655) (108,377)
(14,188) 14,188
(2,187,877) (5,174,860)
2014 3 31

2014 2013
5 49,654,132 73,804,252
6 20,338,750 36,737,947
7 1,522,254 11,589,754
100 100
71,515,236 122,132,053
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8 100 100
100 100

9 1,138,817 3,929,547
- 10,994,289

11 97,256 137,020
1,236,073 15,060,856
70,279,063 107,071,097
70,279,063 107,336,940

- 251,655

- 14,188

2014 3 31

2014 2013
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1,774,073 107,336,940 2,237,414 140,321,800
24,631 1,430,000 125,719 7,690,000
(624,365) (36,300,000) (589,060) (35,500,000)
(599,734) (34,870,000) (463,341) (27,810,000)
- (1,922,034) - (5,080,671)

- (251,655) - (108,377)

- (14,188) - 14,188

- (2,187,877) - (5,174,860)
1,174,339 70,279,063 1,774,073 107,336,940
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2014 3 31

2014 2013

(1,922,034) (5,080,671)

- (11,094) (34,018)
(1,933,128) (5,114,689)

- 24,150,120 19,376,518
- 16,399,197 13,654,889
- (2,790,730) (689,301)
- (10,994,289) 10,994,289
- (39,764) (12,772)
24,791,406 38,208,934

11,094 34,018
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24,802,500 38,242,952
1,430,000 7,690,000
(36,300,000) (35,500,000)
(34,870,000) (27,810,000)
(10,067,500) 10,432,952
11,589,754 1,156,802
1,522,254 11,589,754

2014 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

rict®

« RICI®
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Pte
Companies Act (Cap 50) of Singapore

2006 1 20
2012 4 1
2014 7 31 « RICI®  Commodity Fund Ltd.
2.
2.1
IFRS
IFRS
(@) 2013 4 1
. IFRS 13 2013 4 1
IFRS 13 IFRS 13 2013
4 1
IFRS

IFRS
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(@)
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2013 4 1
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2013 4 1
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(©)

(d)

(e)

2013 4 1

2013 4 1
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@ RICI®H

3.2

“ RICI®”
2014 2013
% %
47,994,009 68.29 71,485,110 66.76
1,660,123 2.36 2,319,142 2.17
(1,138,817) (1.62) (3,929,547) (3.67)
48,515,315 69.03 69,874,705 65.26

3.21
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3.2

3.21

10 30% 50%

2014 3 31

« RICI®  226% 2013 4.62% 2.78%
2013 2.62%
« RICI® « RICI®

« RICI®

2014 2013
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4.62%) 1,588,307 4,921,951
2.62%) (1,953,758) (2,791,236)
68% 2013
1 J— —_
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
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- - 97,256 97,256
- - 1,236,073 1,236,073
21,861,004 47,994,009 424,150 70,279,163
3.
3.2
3.2.2
1 6 o o
2013 3 31
- 71,485,110 2,319,142 73,804,252
36,737,947 - - 36,737,947
11,589,754 - - 11,589,754
- - 100 100
48,327,701 71,485,110 2,319,242 122,132,053
- - 3,929,547 3,929,547
- - 10,994,289 10,994,289
- - 137,020 137,020
- - 15,060,856 15,060,856
48,327,701 71,485,110 (12,741,614) 107,071,197
1% /
/ 47 9,940
2013 71 4,851 /
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2013 3 31

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

- - 13,825 13,825
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8,370 (80,324) 5,867 (66,087)

8,370 (80,324) 19,692 (52,262)

74,518 1,122 - 75,640

- - 48,955 48,955

74,518 1,122 48,955 124,595

(66,148) (81,446) (29,263) (176,857)
3 —_

493,184 508,719 46,914 1,138,817

97,256 - - 97,256

71/115



2013 3

3.4

3.4

31

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

70,279,063 - - - 70,279,063
70,279,063 590,440 598,719 46,914 71,515,136
1 13 3

- 1,796,234 2,047,597 85,716 3,929,547

- 10,994,289 - - 10,994,289

- 137,020 - - 137,020
107,336,940 - - - 107,336,940
107,336,940 12,927,543 2,047,597 85,716 122,397,796
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Moody’s
%
2014 3 31
2.17 Al
68.29 Al
29.68
Moody's
%
2013 3 31
10.82 Aa3
66.76 Aa3
32.81
1 CiB
Moody's CIB A2 2013 Ba2 A2
2013 Baa2 Moody's

3.5
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1
2 1
3
2014 3 31 2013 31
1 2
2014 3 31
- 47,994,009 - 47,994,009
- 1,660,123 - 1,660,123
49,654,132 - 49,654,132
- 1,138,817 - 1,138,817
1,138,817 - 1,138,817
3.
3.5
1 2
2013 3 31
- 71,485,110 71,485,110
- 2,319,142 - 2,319,142
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73,804,252 - 73,804,252
3,929,547 - 3,929,547
3,929,547 - 3,929,547
2014 3 31 2013 3 31
2
2 2 1

2014 2013
(3,258,670) (4,774,201)
2,117,751 827,430
(1,140,919) (3,946,771)

2014 2013
47,994,009 71,485,110
10 1,660,123 2,319,142
49,654,132 73,804,252
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7.
2014 2013
1,522,254 11,589,754
8.
(@)
1 2013 1 100 2013 100
0.01 2013 0.01 5,999 2013 5,999
60 2013 60
(b)
2014 2013
11
2013 1 100 100 100 100
11
2013 1
100 100 100 100
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“ RICI®” class A 3

“ RICI® class A

2014 2013

1,138,817 3,929,547
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70,241,510 1,660,123 (1,138,817)
107,611,165 2,319,142 (3,929,547)
2014 2013

7,952 11,667

1,019 1,019

39,813 60,693

48,472 48,955

- 14,686

97,256 137,020
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2014 2013
528,327 791,875
0.66%
0.67%
0.69%
2014 2013
105,711 150,963
5
0.12%
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2014 2013
18,620 18,000
12.
(€)
1 2,000
0.0125% 15
13.
2014 3 31 2013 3 31
26 10 27 27 4 27
19,896,327 159,916,112
59,999,224 239,998,402
79,895,551 399,914,514

79,895,551

399,914,514

80/115



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd

1 79,467,922 397,749,206
427,629 2,165,308
79,895,551 399,914,514
79,895,551 399,914,514
79,895,551 399,914,514
26 10 28
27 4 27
26 10 27 27 4 27
26 4 26 26 10 28
203,797,483 79,467,922
9,949 318,281,284

124,339,510

25,528,439
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998 998
998 998
998 998
9,949 9,949
53,926,540 53,926,540
79,467,922 397,749,206
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26 10 28
27 4 27
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27 4 27
D
@)
26 10 27 27 4 27
3,864 1,002
3,864 1,002
25 12
10 26 10 27 26 12 10 27 4 27
26 10 27 27 4 27
26 10 27 27 4 27
1.0054 1.0054
(10,054 ) (10,054 )
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€y

&)

100,000,000 99,999,907
100,000,000 99,999,907
40,000,000 39,998,588

239,998,402

239,998,402
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27 5 29
3,971,301,838
9,254,383
3,962,047,455
4,432,031,623
0.8940

27 5 29
399,921,527
240,000,000
159,921,527
159,061,985
1.0054
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151 7,427 2,500
799 9,980
260 8,525
5
1

CI0O Chief Investment Officer

C10 1
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