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@ ( 27 11 30 )
() ()
2,861,976,526 97.98
2,861,976,526 97.98
15,449,385 0.53
15,449,385 0.53
43,619,907 1.49
2,921,045,818 100.00
( D
( 2
) ( 27 11 30 )
) ) (D)
4,486.73 4,186.07
1 |RICI FUND CLASS A 683,689.89 3,067,537,029| 2.861,976.526 97.98
1.0055 1.0056
2 15,363,351 15,447,849 15,449,385 0.53
)
97.98%
0.53%
98.51%

)
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®
() () )(C) ( )(C)
( 211 10 26 50,175,704,863 52,368,838,990 1.1439 1.1939
( 222 4 2 35,059,096,531 37,614,400,648 1.0976 1.1776
( 223 10 25 21,690,029,115 21,690,029,115 0.9852 0.9852
( 22 4 25 13,813,572,362 15,297,143,111 1.1173 1.2373
( 235 10 25 9,547,241,902 9,547,241,902 0.8751 0.8751
( Zi 4 25 8,797,924,875 8,797,924,875 0.9266 0.9266
( 247 10 25 7,213,834,318 7,213,834,318 0.8884 0.8884
( 285 4 25 7,209,294,291 7,278,993,937 1.0343 1.0443
( 259 10 25 5,838,156,672 5,838,156,672 1.0123 1.0123
10
( %6 4 25 5,247,819,434 5,493,378,764 1.0685 1.1185
11

( 2% 10 27 4,461,505,463 4,461,505,463 0.9467 0.9467

26 11 4,640,934,187 1.0113

12 4,146,850,572 0.9220

27 1 3,675,388,410 0.8216

3,899,678,366 0.8669

3,816,932,658 0.8504
( 1227 4 97 3,898,088,573 3,898,088,573 0.8724 0.8724

4 3,955,553,141 0.8851

5 3,962,047,455 0.8940

6 3,974,772,345 0.8919

7 3,550,319,042 0.8214

8 3,276,307,620 0.7670

9 3,154,758,973 0.7426
( 2173 10 26 3,161,711,425 3,161,711,425 0.7496 0.7496

10 3,151,203,745 0.7485

11 2,921,045,818 0.7088
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()

1 0.0500

2 0.0800

3 0.0000

4 0.1200

5 0.0000

6 0.0000

7 0.0000

8 0.0100

9 0.0000

10 0.0500

11 0.0000

12 0.0000

13 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

13 14.1

(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
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
11 124,836,460 323,267,745
12 126,919,364 371,337,836
13 126,919,628 377,379,648
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() 32,455,827,605
Q) ( 27 11 30 )
() ()
2,099,999,498 51.33
2,099,999,498 51.33
1,990,867,497 48.67
4,090,866,995 100.00
QY
« 2
Q@) ( 27 11 30 )
*%)
() () |[C/7 7)) ®
100.00 100.00
! 600,000,000 600,000,000{ 600,000,000( 2015/12/28 14.67
100.00 100.00
2 400,000,000 400,000,000; 400,000,000| 2015/12/07 9.78
99.99 99.99
3 300,000,000 299,999,844 299,999,844| 2016/01/18 7.33
99.99 99.99
4 300,000,000 299,999,784 299,999,784| 2016/02/08 7.33
100.00 100.00
5 200,000,000 200,000,000{ 200,000,000| 2015/12/21 4.89
99.99 99.99
6 200,000,000 199,999,870 199,999,870| 2016/02/01 4.89
100.00 100.00
! 100,000,000 100,000,000 100,000,000| 2015/12/14 2.44
)
51.33%
51.33%

(

)
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@
12 13
27 4 27 27 10 26

216
73,691,344 57,873,290
3,824,161,124 3,113,469,790
25,666,292 15,447,849
3,923,518,760 3,186,791,145
3,923,518,760 3,186,791,145
2,565,229 4,960,668
661,117 581,716
22,038,633 19,391,989
165,208 145,347
25,430,187 25,079,720
25,430,187 25,079,720
4,468,336,853 4,217,876,833
570,248,280 1,056,165,408
270,874,084 248,461,695
3,898,088,573 3,161,711,425
3,898,088,573 3,161,711,425
3,923,518,760 3,186,791,145
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(&)
12 13
26 10 28 27 4 28
27 4 27 27 10 26
10,684 9,904
749,719,131 578,234,434
444,430,328 72,554,882
305,278,119 505,669,648
661,117 581,716
22,038,633 19,391,989
189,203 172,936
22,888,953 20,146,641
328,167,072 525,816,289
328,167,072 525,816,289
328,167,072 525,816,289
5,119,083 6,314,756
251,249,862 570,248,280
19,940,091 47,932,974
19,940,091 47,932,974
15,890,520 14,348,569
15,890,520 14,348,569
1
570,248,280 1,056,165,408
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©)
13
27 4 28
27 10 26

1. @)

@
2.
3. @)

12 133 60
61
@
27 4 25
27 4 27 27 10 25
27 10 26
182
12 13
27 4 27 27 10 26
1. 1 4,712,755,325 4,468,336,853
126,919,364 126,919,628
371,337,836 377,379,648
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4,468,336,853

570,248,280

4,217,876,833

1,056,165,408

12 13
26 10 28 27 4 28
27 4 27 27 10 26
0 0
0 0

147,731,992
270,874,084
418,606,076
1 936.83

146,680,488
248,461,695
395,142,183
1 936.83

13

27 4 28
27 10 26

13

27 10 26
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1.
2. (€H)
@)
12 13
27 4 27 27 10 26
730,341,187 562,112,953
0 1,535
730,341,187 562,111,418
12 13
27 4 27 27 10 26
13
27 4 28
27 10 26
1
12 13
27 4 27 27 10 26
1 0.8724 0.7496
1 (8,724 ) (7,496 )
@)
€Y}
@
RICI FUND CLASS A 703,550.905 25,701,418.110

25,701,418.110
(3,113,469,790)
3,113,469,790
[3,113,469,790]
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15,363,351 15,447,849

15,447,849

15,447,849

3,128,917,639

[3,113,469,790]
1.
2.
3.

100% 100%

“ RICI®" classA

“ RICI®" Commodity Fund Ltd.
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2014 3 31

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)
(1,922,034) (5,080,671)
(251,655) (108,377)

(14,188) 14,188

(2,187,877) (5,174,860)
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2014 3 31

21/85

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
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
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70,279,063 107,336,940

- 251,655

- 14,188

2014 3 31
2014 2013

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
24,802,500 38,242,952
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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
7 1,522,254 11,589,754

2014 3 31
1.
' 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™
Pte
Companies Act (Cap 50) of Singapore 2006
1 20

2012 4 1
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2014 7 31 “ RICI®” Commodity Fund Ltd.

2.1

IFRS

IFRS

() 2013 4 1
- IFRS 13 2013 4 1
IFRS 13 IFRS 13 2013 4 1

IFRS

IFRS

IAS 39

IAS 8

IFRS 7

25/85



2.1

2.2

2.2

2.3

@)

(®)

@

(b)

()

@)

2013 4 1

2013 4 1

()

2013 4 1

2013 4 1
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(i)

()
2.
2.3
()
©)

@)
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e)

2013 4 1

2.3

e)

2.4

2014 3 31 2013 3 31

2013 4 1

IFRS 13
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2.5

2.6

2.7

2.8

2.9

2.10

@)
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2.10 (a)

(®)

2.11

2.12

3.1

“ RICI®"

3.2
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3.2

3.2.1

50%
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“ 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

31/85
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2.62%

3.2

3.2.2

2014 3 31

2014 3 31

« r1cI®

2.26% (2013

2.78% (2013

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
OOoooooooooooooooooood

« RICI®™  2.26% 2013 4.62% 2.78% 2013
« r1CI®
« RicI®
2014 2013
4.62%) 1,588,307 4,921,951
2.62%) (1,953,758) (2,791,236)
68% 2013 66%

1 6 - -

- 47,994,009 1,660,123 49,654,132
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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
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