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Selection Fund (Principal Protected on Maturity in AUD)

2016

-Global Futures

12,326,160.00 99.68
39,338.56 0.32
12,365,498.56 100.00

(1,001

)

2016
80.95

29
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2015 2016

2015 19,399,392.16 1,570,381 116.41 9,423
19,068,303.56 1,543,579 114.54 9,272
18,316,275.96 1,482,703 113.99 9,227
17,670,010.56 1,430,387 111.89 9,057
17,386,049.26 1,407,401 114.80 9,293
16,982,677.86 1,374,748 113.66 9,201
16,400,333.26 1,327,607 115.81 9,375
10 15,831,850.86 1,281,588 114.82 9,295
11 16,099,793.36 1,303,278 118.03 9,555
12 12,083,845.56 978,187 116.02 9,392
2016 12,200,691.56 987,646 118.90 9,625
12,365,498.56 1,000,987 121.80 9,860

2015 2016 6.01

100x

2016
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2015 2016 2016

65,620 101,520
65,620 101,520

[ Ne)
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2016 31
2016 31 2015 31

, 12,070,728 977,125 17,152,268 1,388,476

2016 10,113,422

2015 14,884,224
7,545 611 11,338 918
129,601 10,491 233,044 18,865
12,207,874 988,227 17,396,650 1,408,259
3,876 314 5,553 450
2,480 201 3,786 306
827 67 1,262 102
7,183 581 10,601 858
12,200,691 987,646 17,386,049 1,407,401
7,101,038 574,829 12,807,717 1,036,785
5,099,653 412,817 4,578,332 370,616
12,200,691 987,646 17,386,049 1,407,401

2016 102,610

2015 151,440 118.90 10 114.80 9
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2016 31
2016 31
C ) ¢ )
10,152,000 10,113,422 818,682 12,070,728 977,125 98.93
2015 31
2015 31
« ) « )
14,941,000 14,884,224 1,204,878 17,152,268 1,388,476 98.66
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2015 2016 31
2015 2014

2016 31 2015 31
54,046 4,375 73,424 5,944
28,441 2,302 38,465 3,114
19,204 1,555 26,214 2,122
6,401 518 8,738 707
54,046 4,375 73,417 5,943
- - 7 1
832,059 67,355 154,795 12,531

)

(310,738) (25,154) 1,143,998 92,607
521,321 42,201 1,298,793 105,137
521,321 42,201 1,298,800 105,138
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2015 2016 31
2015 2014

2016 31 2015 31
- - 7 1
832,059 67,355 154,795 12,531
(310,738) (25,154) 1,143,998 92,607
521,321 42,201 1,298,800 105,138
(5.706,679) (461,956) (1,586,619) (128,437)
(5,185,358) (419,755) (287,819) (23,299)
17,386,049 1,407,401 19,749,021 1,598,683
12,200,691 987,646 19,461,202 1,575,384
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2015 2014
2016 31 2015 31
521,321 42,201 1,298,800 105,138
5,602,861 453,552 1,586,728 128,446
310,738 25,154 (1,143,998) (92,607)
(832,059) (67,355) (154,795) (12,531)
103,443 8,374 (14,730) (1,192)
(1,677) (136) (534) (43)
(1,306) (106) (364) (29)
(435) (35) (121) (10)
5,702,886 461,649 1,570,986 127,171
(5,706,679) (461,956) (1,572,069) (127,259)
(3,793) (307) (1,084) (88)
11,338 918 13,804 1,117
7,545 611 12,720 1,030
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2016 31

1
2007 11
2007 11 15
2010 2010 31
KY1-1206 72
2204 Camana Bay, 72 Market Street, Cassia
Court, 2nd Floor Suite 2204, Grand Cayman KY1-1206, Cayman Islands

RPM SPC

100%

2018 22

2010
BNY
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2016 31

2010

GAAP
GAAP
FASB ASC 946 —
ASC 946

@

GAAP

(b)
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2016 31
2.

Q)

Q)

@

50

more-likely-than-not 50

more-likely-than-not
more-likely-than-not

2016 31 more-1ikely-than-not
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2016 31
3.
(b)
2016 31 98.93% 2015 31 98.66% 12,070,728
2015 31 17,152,268
GAAP
Q)

(i)
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2016 31
3.
2016 31
12,070,728
2015 31
17,152,268
RPM SPC

GAAP
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2016 31
3.
2015 31 17,152,268
521,321
(6} (5,602,861)
2016 31 12,070,728
2014 31 19,488,485
1,298,793
() (1,601,278)
2015 31 19,186,000
(¢H) 0 2015 14,550
2016 31 2015 31

0.84
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@

(b)

©

(d)

20,000

0.30

0.10
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2016 31
5.
2015 (2015 31
2016 31 ) )
151,440 184,080
(48,830) (32,640)
102,610 151,440
2010 2010 10 30
2010 31 2011 31 100
5.0
2011 2012 31 4.0
2012 2013 31 3.0
2013 2014 31 2.0
2014 2015 31 1.0

2015
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2016

@

(b)

©

31

2015
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2016 31
8.
( 2015 (2015 31
2016 31 ) )
( 114.80 107.28
)
() @O
) = - -
() 6.47 2.39
() (2.37) 5.13
4.10 7.52
( 118.90 114.80
)
@) 3.57% 7.01%
3)
0.36% 0.75%
() = - -

@
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2016 31
8.
@
12
®
12
*2016 31 2015 31
0.005 0.005
9.

2016

13
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2016 735,000 8,351
2016 29
113.62
2016
0 0
4 17,208,122.17
35 989,082,661,591
0 0
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2015

2015 2014

2,758 313 2,385 271
(23,533) (2,674) (3,567) (405)
(20,775) (2,360) (1,182) (134)
(20,775) (2.360) (1,182) (134)
298,497 33,915 225,700 25,644
277,722 31,555 224,519 25,510
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2015

2015 30 2014 12 31
60,352 6,857 80,245 9,117
954,708 108,474 834,064 94,766
120,000 13,634
10 1,000 114 1,000 114
1,016,060 115,445 1,035,309 117,632
3,338 379 1,812 206

10

3,338 379 1,812 206
1,012,722 115,065 1,033,497 117,426
11 735,000 83,511 735,000 83,511
277,722 31,555 298,497 33,915
1,012,722 115,065 1,033,497 117,426
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2015
2015 30
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2015
735,000 83,511 225,700 25,644 960,700 109,155
72,797 8,271 72,797 8,271
735,000 83,511 298,497 33,015 1,033,497 117,426
(20,775) (2,360)  (20,775) (2,360)
735,000 83,511 277,722 31,555 1,012,723 115,066
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2015

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

®

IFRS
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1ASB

1AS
IFRS 10
IFRS 12
IFRS 13
IFRS

IFRS

1AS
1AS

2009 2011
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2015

IFRS 10

IFRS 10 IAS 27 HK-SIC 12
IFRS 10

IFRS 10 2013

IFRS 12

IFRS 12
IFRS 12

IFRS 13

IFRS 13 IFRS
IFRS 13
IFRS 13

IFRS 2009 2011

IFRS 2009 2011
1SA IFRS

IFRS 2009 2011
IFRS
IFRS

IAS 32
IAS 32

IFRS

33/38



EDINETOOOO
DOo00oOOo0ooDo00oo00Do00DoO0Ooo(ELs389)
OOoooooooooooooood

2015
4
5

2015 2014

$ 2,758 $ 2,385
6
2020 18

7

2014 12 31
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2015
2015 2014
30 12 31
$ 954,708 $ 834,064
$ 954,708 $ 834,064
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2015
11
@
2015 30 2014 12 31
1,000,000 $1,000,000 1,000,000 $1,000,000
735,000 $ 735,000 735,000 $ 735,000
735,000 $ 735,000 735,000 $ 735,000
®)
12

@
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2015

30 2014 12 31
2015
2014 12 31
HKD JPY
uSsD USD HKD
JPY
2015 30
30

37/38



EDINETOOOO
DOo00oOOo0ooDo00oo00Do00DoO0Ooo(ELs389)
OOoooooooooooooood

38/38



	表紙
	本文
	１ファンドの運用状況
	（１）投資状況
	（２）運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移


	２販売及び買戻しの実績
	３ファンドの経理状況
	（１）資産及び負債の状況
	（２）投資有価証券明細表等

	４管理会社の概況
	（１）資本金の額
	（２）事業の内容及び営業の状況
	（３）その他

	５管理会社の経理の概況
	（１）資産及び負債の状況
	（２）損益の状況


