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144,199,453,752
2,301,905,448

229,545,787

1,319,270,664

3,151,651

148,053,327,302

35,340,133
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213,968,939
23,833,573
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129,109,329,922
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144,227,485,990

13,549,029,608
123,178,762,550
5,405,791,538

2,093,902,294

144,227,485,990

102,433,519
1,075,215,762
50,937,835
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114.56
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14,080,796 CROCI Buy-Write Index* - 144,199,453,752

( 146,358,847,817 ) 144,199,453,752

( 146,358,847,817 ) 99.98% 144,199,453,752
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Deutsche Bank A.G., London Branch CROCI Buy-Write Index
/( )
AUD Deutsche Bank A.G. 139,406,914 2013 3 29 USD 142,094,680 33,428,298
BRL Deutsche Bank A.G. 2,580,884,302 2013 3 29 USD (1,299,755,169) 196,117,489
JPY Deutsche Bank A.G. 5,413,804,675 2013 3 29 USD (59,062,114) (35,340,133)

AUD -
BRL -
JPY -

uUsD -
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5,302,980

« 9 3,473,744
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(84,879,639)
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(1,994,342,343)

19,861,275,411

19,776,395,772

88/223

EDINETOOOO
O000OO000oO0O0onoo(Ees748)
OOooooooooooooooooOo



2013 2 28

(

)

(84,879,639)
21,855,617,754

(1,994,342,343)

19,776,395,772

89/223

EDINETOOOO
O000OO000oO0O0onoo(Ees748)
OOooooooooooooooooOo



4)

(5,806,338,995)

127,689,738,995

141,659,795,772

2,567,690,218

144,227,485,990

90/223

EDINETOOOO
O000OO000oO0O0onoo(Ees748)
OOooooooooooooooooOo



2013 2 28

(

)

130.38

(0.33)

18.26

17.93

(16.04)

132.27

16.11%

0.27%

0.27)%

126.87 112.70 120.39
(0.23) (0.24) (0.44)
6.34 4.26 22.23
6.11 4.02 21.79
(18.42) (10.59) (11.45)
114.56 106.13 130.73
7.90% 4.02% 19.88%
0.22% 0.23% 0.36%
(0.22)% (0.23)% (0.36)%
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19,776,395,772

(596,675,156,115)
472,595,265,914
(19,847,594,450)

2,182,553,692
(204,117,642)
200,443,449
8,683,818
3,747,572,246
36,402,167
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(118,179,551,149)
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CROCI US Strategy Fund
Argentum Trust
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1933

Write Index
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Intertrust Trustees
Moore Management (Bermuda) Limited
2011 8 10 2011 9 22
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CROCI Buy-
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Deutsche Bank A.G. London branch
Deutsche Bank A.G. London branch

FASB ASC 820
U.S. GAAP
1
3 3

1-

2.

3-
2013 2 28
2.

1
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oTC
oTC
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OoTC 3
oTC 1 2
2
3
2013 2 28
)
2013 2 28
1) ( 2) ( 3
144,199,453,752 144,199,453,752
229,545,787 229,545,787

(35,340,133)

(35,340,133)
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1,950,176,559

204,117,642

2013 2 28 5,630,371,683
32,320,896,437 2,066,037,497

2011 9 22 1 100

101/223



EDINETOOOO
O000OO000oO0O0onoo(Ees748)
OOooooooooooooooooOo

2013 2 28

@

(b)

(©)

(d)

()

102/223



(f)

(9)

(h)

2013 2 28

2013 2 28

106,410,087

5,875,219
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46,712,372
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1,822,321

16,364,668
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(13,033,750)

(9,996,012)

(11,896,828)

(964,786)

99,251,556

1,059,784,098

49,373,473

15,860,572

12,337,400,000
710,111,404

(1,674,600,000)

105,495,100,000
4,850,559,430

(1,130,400,000)

6,214,800,000
190,437,915

(1,259,000,000)

2,008,300,000
55,230,246

(108,200,000)

126,055,600,000
5,806,338,995

(4,172,200,000)

11,372,911,404

109,215,259,430

5,146,237,915

1,955,330,246

127,689,738,995

2013 2 28
710,111,404
4,850,559,430
190,437,915
55,230,246
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2011 12 FASB 2011-11
2013 1 1
10.
2013 6 19
2013 3 1 2013 6 19 56,111,400,000 11,486,000,000
7,279,981,776
2013 5 28
1 2013 3 31
25 9 9 26 3 7
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10,457,234,772

8,989,460,939
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