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

2014

8,866,561.48 93.81

584,740.07 6.19

9,451,301.55

(900 ) 100.00

2014 30
95.19
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2013 10 2014
2013 10 12,819,749.07 1,220,312 110.72 10,539
11 12,442,569.48 1,184,408 113.15 10,771
12 12,319,337.20 1,172,678 117.59 11,193
2014 11,821,457.78 1,125,285 116.05 11,047
11,691,045.21 1,112,871 117.48 11,183
11,096,732.40 1,056,298 114.24 10,875
10,528,845.33 1,002,241 112.11 10,672
10,452,712._41 994,994 115.41 10,986
10,355,725.19 985,761 117.04 11,141
9,816,984.40 934,479 115.48 10,993
9,604,384.13 914,241 118.91 11,319
9,451,301.55 899,669 120.76 11,495
2013 10 2014 10.27
100x
2014

2013
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2013 10 2014 2014

40,950 78,263
40,950 78,263

[ Ne)
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RPM 11

2014 8 31

2014 8 31 2014 2 28

2014 8 31 7,792,647

2014 2 28 3,7
9,671,533 9,306,253 885,862 11,411,185 1,086,231
5,107 486 6,229 593
297,870 28,354 279,602 26,615
9,609,230 914,703 11,697,016 1,113,439
4 2,920 278 3,599 343
4 963 92 1,186 113
4 963 92 1,186 113
4,846 461 5,971 568
9,604,384 914,241 11,691,045 1,112,871
5 2,184,586 207,951 4,344,020 413,507
7,419,798 706,291 7,347,025 699,363
9,604,384 914,241 11,691,045 1,112,871
80,768
2014 2 28 99,513
1

5 118.91 11 117.48 11
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RPM 11
1"
2014 8 31
2014 8 31
2021 6
7,826,300 7,792,647 9,306,253 96.90
2014 2 28
2021 6
9,713,300 9,671,533 11,411,185 97.61
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RPM 11
"
2014 8 31
2014 8 31 2013 8 31
3 32,155 3,061 52,279 4,976
4 18,781 1,788 31,602 3,008
4 6,685 636 10,335 984
4 6,685 636 10,335 984
32,151 3,060 52,272 4,976
4 0.4 7 0.7
3 298,815 28,444 527,680 50,230
3

(226,046) (21,517)  (1,291,254)  (122,914)
72,769 6,927  (763,574)  (72,685)

72,773 6,927  (763,567)  (72,684)
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RPM 1
1
2014 8 31
2014 8 31 2013 8 31
4 0.4 7 0.7
298,815 28,444 527,680 50,230
(226,046)  (21,517)  (1,291,254) (122,914)
72,773 6,927  (763,567) (72,684)
(2,159,434)  (205,557) (3,749,782) (356,942)
(2,086,661)  (198,629) (4,513,349) (429,626)
11,691,045 1,112,871 18,184,090 1,730,944

9,604,384 914,241 13,670,741 1,301,318
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RPM 11
1
2014 8 31
2014 8 31 2013 8 31
72,773 6,927 (763,567) (72,684)
® 2,164,645 206,053 3,674,058 349,734
(298,815) (28,444) (527,680) (50,230)
226,046 21,517 1,291,254 122,914
(18,268) (1,739) 10,072 959
(678) (65) (1,391) (132)
(223) (21) (267) (25)
(223) (21) (267) (25)
2,145,256 204,207 3,682,212 350,510

(2.,146,378) (204,314)  (3,684,131)  (350,692)

(1,122) (107) (1,919) (183)
6,229 593 9,622 916
5,107 486 7,703 733
©) 2(b) 13,056

2013 I 65,651
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1

2014 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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GAAP
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GAAP
()
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©
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more-1ikely-than-not
more-likely-than-not

2014 8
31 2013 8 31 more-
likely-than-not 2014 8 31 2013 8 31
)

2013 6 2013-08

Topic 946 ASU 2013-08 ASU 2013-
08
ASU 2013-08

ASU 2013-08 i
ii
iii
ASU 2013-08
2013 12 16

2014 9 1
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2014 8 31
2014 2 28 97.61
9,306,253

GAAP
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3 1

1

2

3
2014 8 31 3
9,306,253
2014 2 28 3
11,411,185

3
RPM SPC

AUD
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RPM SPC AUD
GAAP
2014 2 28 11,411,185
) 61,856
@ (2,166,788)
2014 8 31 9,306,253
2013 2 29 17,629,826
©) (55,758)
@ (6,162,883)
2014 2 28 11,411,185
@ 10,913 2014 2 28 78,546
5
@) /
2014 8 31
0 2014 2 28 2,143
2014 8 31 2014 2 28
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0.75%
@
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0.50
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0.15
©

0.15
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2014 8 31 2014 2 28
99,513 156,232
(18,745) (56,719)
80,768 99,513

2009

2010

2011

2012

2013

2014

2010 6 30
2011 30
2012 30
2013 30
2014 30

6.9

5.4

3.9

2.4

0.9
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2014 8 31
2014 2 28

@

(b)

©

(d)
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2014 8 31 2014 2 28
117.48 116.39
()
* - -
3.35 6.76
(1.92) (5.67)
1.43 1.09
118.91 117.48
@ 1.22% 0.94%
®)
0.31% 0.63%
* - -
&)
1
1
®@
12
®) 1

12
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2014 735,000 8,045
2014 30
109.45

2014

60,689,113.77

20 701,555,726,871
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2014
2014 2013
2,385 261 2,497 273
(3,567) 390 (3,695) 404
(1,182) (129) (1,197) (131)
(1,182) (129) (1,197) (131)
225,700 24,703 134,958 14,771

224,519 24,574 133,760 14,640
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2014
2014 2013
6 30 12 31
8 957,293 104,776 876,637 95,948
9 5,000 547 95,000 10,398
10 1,000 109 1,000 109
963,293 105,432 972,637 106,455
3,774 413 5,110 559
10 - - 6,827 747
3,774 413 11,937 1,307
959,519 105,019 960,700 105,149
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24,574 225,700 24,703
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2014
2013 1 1 735,000 80,446 134,958 14,771 869,958 95,217
- - 90,742 9,932 90,742 9,932

2013 12 31

2014 1 1 735,000 80,446 225,700 24,703 960,700 105,149

. - (1,182) (129)  (1,182) 129

2014 6 30 735,000 80,446 224,519 24,574 959,519 105,019
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KY1-1104

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

2

@

IFRS
IFRS I1AS

1ASB

O,

IFRS

30/41



@

@

®

@™

31/41

EDINETOOOO
DOo00oOOo0ooDo00oo00Do00DoO0Ooo(ELs389)
OOoooooooooooooood

2(9)



@

Q)

@

a

@

()

O
(i)
Giii)

(i)

Gii)

32/41

EDINETOOOO
DOo00oOOo0ooDo00oo00Do00DoO0Ooo(ELs389)
OOoooooooooooooood



EDINETOOOO
DOo00oOOo0ooDo00oo00Do00DoO0Ooo(ELs389)
OOoooooooooooooood

2
a)
®
(iv)
)
(vi) @
i@ (1)
3
1ASB IFRS
° IAS 1
e |IFRS 10
e |IFRS 12
e |IFRS 13
o IFRS 2009 2011

° IFRS 7
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IFRS

IFRS

IFRS

IAS 1

IAS 1

10

10

10

12

12

2013 1 1

IAS 27
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IFRS 13
IFRS 13 IFRS
IFRS 13
IFRS 13
IFRS 2009 2011
IFRS 2009 2011 5
ISA 1 IFRS
IFRS 2009 2011
IFRS 7
IFRS 7
IAS 32

IAS 32

IFRS 7
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2014 2013

6 30 12 31
957,293 $ 876,637
957,293 $ 876,637



EDINETOOOO

DOo00oOOo0ooDo00oo00Do00DoO0Ooo(ELs389)

OOoooooooooooooood

11
@
2014 6 30 2013 12 31
1 1 1,000,000 $1,000,000 1,000,000 $1,000,000
1 1 735,000 $ 735,000 735,000 $ 735,000
735,000 $ 735,000 735,000 $ 735,000
1
1

®)
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12

@

®

2014 6 30 2013 12 31

©

2014 6
30 2013 12 31

@

HKD JPY

HKD uSsD USD HKD
JPY

®

2014 6 30
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13

14

2014 6 30
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