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Credit Suisse Universal Trust (Cayman) -
RPM Managed Futures linked Fund (Principal Protected on
Maturity in AUD)

Credit Suisse Management (Cayman) Limited
Charles Firth
1104
309

P.0. Box 309, Ugland House, George Town, Grand Cayman,
KY1-1104, Cayman lIslands

03 6888 1000
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Credit Suisse Universal Trust (Cayman) -RPM Managed
Futures linked Fund (Principal Protected on Maturity in AUD)

2013

12,679,396.33 97.12

375,873.97 2.88

13,055,270.30

(1,186 ) 100.00

2013 30
90.87
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2012 10 2013
2012 10 21,230,054.59 1,929,175 116.10 10,550
11 19,978,685.31 1,815,463 114.39 10,395
12 18,858,509.47 1,713,673 114.82 10,434
2013 18,847,763.66 1,712,696 116.37 10,575
18,184,090.10 1,652,388 116.39 10,576
17,734,589.38 1,611,542 117.08 10,639
17,646,913.78 1,603,575 121.04 10,999
16,222,101.88 1,474,102 117.71 10,696
15,152,989.10 1,376,952 113.07 10,275
14,941,662.44 1,357,749 113.44 10,308
13,670,740.94 1,242,260 110.11 10,006
13,055,270.30 1,186,332 109.51 9,951
2012 10 2013 -9.22
100x
2013

2012
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2012 10 2013 2013

69,945 119,213
69,945 119,213

[ Ne)
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2013 30
90.87
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RPM 11
"
2013 8 31
2013 8 31 2013 2 28
2013 8
31 11,870,038 2013
2 28 15,082,067 3 13,126,543 1,192,809 17,629,826 1,602,022
7,703 700 9,622 874
543,944 49,428 554,016 50,343
13,678,190 1,242,937 18,193,464 1,653,240
4 4,387 399 5,778 525
4 1,531 139 1,798 163
4 1,531 139 1,798 163
7,449 677 9,374 852
13,670,741 1,242,260 18,184,090 1,652,388
5 7,110,081 646,093 10,859,863 986,836
6,560,660 596,167 7,324,227 665,553
13,670,741 1,242,260 18,184,090 1,652,388
124,153
2013 2 28 156,232
1
5 110.11 10.01 116.39 10.58
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RPM 11
1"
2013 8 31
2013 8 31
2021 6
11,921,300 11,870,038 13,126,543 96.02
2013 2 28
2021 6

15,147,200 15,082,067 17,629,826 96.95
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RPM 11
"
2013 8 31
2013 8 31 2012 8 31

3 52,279 4,751 96,491 8,768
4 31,602 2,872 58,120 5,281
4 10,335 939 19,171 1,742
4 10,335 939 19,171 1,742
52,272 4,750 96,462 8,766
7 1 29 3
3 527,680 47,950 2,022,293 183,766

3 (1,291,254) (117,336) 368,974 33,529
(763,574)  (69,386) 2,391,267 217,294

(763,567)  (69,386) 2,391,296 217,294
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RPM 1
1
2013 8 31
2013 8 31 2012 8 31
7 1 29 3
527,680 47,950 2,022,293 183,766
(1,291,254)  (117,336) 368,974 33,529
(763,567)  (69,385) 2,391,296 217,297

(3,749,782)

(340,743)  (12,511,965) (1,136,962)

(4,513, 349)

18,184,090

(410,128)  (10,120,669)  (919,665)

1,652,388 34,394,403 3,125,419

13,670,741

1,242,260 24,273,734 2,205,754
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RPM 1
11
2013 8 31
2013 8 31 2012 8 31
(763,567) (69, 385) 2,391,296 217,297
W 3,674,058 333,862 12,127,995 1,102,071
(527,680) (47,950)  (2,022,293) (183,766)
1,291,254 117,336 (368,974) (33,529)
10,072 915 23,669 2,151
(1,391) (126) (4,170) (379)
(267) (24) (1,102) (100)
(267) (24) (1,102) (100)
3,682,212 334,603 12,145,319 1,103,645
(3,684,131)  (334,777) (12,151,665) (1,104,222)
(1,919) (174) (6,346) (577)
9,622 874 18,612 1691
7,703 700 12,266 1,115
() 2(b) 65,651

2012

: 380,300
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1

2013 8 31
1.

RPM 11

]
2007 11 9
2007 11 15
2009 5 13 2009 6 23
KY1-1206 2
2204 72 31371 P.0. Box 31371, Camana Bay, 72

Market Street, Cassia Court, 2nd Floor Suite 2204, Grand Cayman, KY1-1206, Cayman Islands

RPM SPC RPM
RPM

2009 6
BNY

2009 6 23
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)

more-likely-than-not 50

more-1ikely-than-not

31 2012 8 31
likely-than-not
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50

more-likely-than-not

2013 8
more-
2012 8 31
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2.
)
2011 12 FASB  IASB IFRS 7 —
ASU 2011-11 FASB GAAP
IFRS GAAP IFRS
ASU
ASU 2011-11
(1) (i)
ASU 2011-11
ASU 2011-11 2013 1 1
ASU 2011-11
2013 9 1
3.
2(b)
2013 8 31 96.02

2013 2 28 96.95
13,126,543 2013 2 28 17,629,826

GAAP
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3 1

1

2

3
2013 8 31 3
13,126,543
2013 2 28 3
17,629,826

3
RPM SPC

AUD
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RPM SPC AUD
GAAP
3
2013 2 28 17,629,826
16 (822,248)
@ (3,681,036)
2013 8 31 13,126,542
2012 2 29 32,996,495
® 1,078,346
@ (16,445,015)
2013 2 28 17,629,826
® 58,674 2013 2 28 65,651
5
® /
2013 8 31
4,446 2013 2 28 11,424
2013 8 31 2013 2 28 3

0.75%
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@

0.50

(®)
0.15

©
0.15
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2013 8 31 2013 2 28
156,232 306,735
(32,079) (150,503)
124,153 156,232

2009 6 30 2010 6 30 6.9

2010 7 1 2011 6 30 5.4

2011 7 1 2012 6 30 3.9

2012 7 1 2013 6 30 2.4

2013 7 1 2014 6 30 0.9

2014 7 1
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2013 8 31 2013 2 28
1
1 116.39 112.13
w
* - -
3.84 12.48
(10.12) (8.22)
(6.28) 4.26
1 110.11 116.39
@ -5.40% 3.80%
®)
0.33% 0.62%
* - -
&)
1
1
@
1 12
® 1
12
1 0.005 2013 8 31 2013 2 28

0.005
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2013 735,000 7,185
2013 30
97.75

2012

2,260,546.36

77,618,550.92

14 402,864,088,393

2,938,653.00
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2013
2013 2012
2,497 244 2,197 215
(3,695) 361 (3,657) 357
(1,197) (117) (1,460) (143)
(1,197) (117) (1,460) (143)
134,958 13,192 80,632 7,882

133,760 13,075 79,172 7,739
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2013
2013 2012

6 30 12 31
874,695 85,501 822,753
59 6 55,000
1,000 93 1,000
875,754 85,605 878,753
3,771 369 5,110
3,224 315 3,685
6,995 684 8,795
868,760 84,921 869,958
735,000 71,846 735,000
133,760 13,075 134,958
868,760 84,921 869,958
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2013
2012 1 1 735,000 71,846 80,632 7,882 815,632 79,728
- - 54,326 5,310 54,326 5,310
2012 12 31
735,000 71,846 134,958 13,192 869,958 85,038
2013 1 1

- - (1,197) (117) (1,197) 117

2013 6 30 735,000 71,846 133,761 13,075 868,760 84,921
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2013

KY1-1104
309 c/o Maples Corporate Services
Limited, P.0. Box 309, Ugland House, Grand Cayman KY1-1104, Cayman Islands
2
@

IFRS
IFRS 1AS

1ASB

O,

IFRS
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2
a
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(iv)

)

(vi) @

(vin @)
3

1ASB IFRS

1
IAS 24 2009
13
IAS 24 2009

IAS 24 2009

31/35



EDINETOOOO
DOo00oOOo0ooDo00oo00Do00DoO0Ooo(ELs389)
OOoooooooooooooood

2013
2013 2012
$ 2,497 $ 2,197
2020 1 18
2013 2012
6 30 12 31
$ 874,695 % 822,753

$ 874,695 $ 822,753
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2013
10
@
2013 6 30 2012 12 31
1 1 1,000,000 $1,000,000 1,000,000 $1,000,000
11 735,000 $ 735,000 735,000 $ 735,000
735,000 $ 735,000 735,000 $ 735,000
1
1
™
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2013

11

@

™

2013 6 30
3

©

2013 6 30 2012 12 31

@

HKD JPY

HKD usb USD HKD
JPY

12

2013 6 30
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