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11,294,760
630,126
12,005,569
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3,703
43,659
11,658

59,020
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17,319,294

5,372,745
11,946,549
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6,729,591
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1
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1
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FUND CLASS A

2,987.568

101,380.130

101,380.130
(11,294,760)

11,294,760
[11,294,760]

617,892

630,126

630,126

630,126

11,924,886

[11,294,760]

100% 100%
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“ RICI®" Commodity Fund Ltd.
“ RICI®" classA

“ RICI®" class A

“ RICI®” Commodity Fund Ltd.

2015 3 31

« RICI® Commodity Fund Ltd.

2015 3 31

2015 2014

949 11,094
(293) 6,919

50/114



EDINETOOOO

OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

4 (19,961,097) (1,140,919)
(19,960,441) (1,122,906)
12 79,014 105,711
46,312 52,015
12 17,856 18,620
12 382,123 528,327
76,902 100,606
- (14,686)
8,001 8,535
610,208 799,128
(20,570,649) (1,922,034)
(20,570,649) (1,922,034)
- (251,655)
- (14,188)
(20,570,649) (2,187,877)
[} ®l] H
RICI Commaodity Fund Ltd.
2015 3 31
2015 2014
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5 31,541,450 49,654,132
6 14,164,365 20,338,750
7 2,040,044 1,522,254
100 100
47,745,959 71,515,236
8 100 100
100 100
9 1,359,305 1,138,817
11 88,140 97,256
1,447,445 1,236,073
46,298,414 70,279,063
[} ®l] H
RICI Commodity Fund Ltd.
2015 3 31
2015 2014

1,174,339 70,279,063 1,774,073 107,336,940
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8 118,593 5,890,000 24,631 1,430,000
8 (164,602) (9,300,000) (624,365) (36,300,000)
(46,009) (3,410,000) (599,734) (34,870,000)

- (20,570,649) - (1,922,034)

- - - (251,655)

) - ; (14,188)

- (20,570,649) - (2,187,877)

1,128,330 46,298,414 1,174,339 70,279,063

« RICI®™ Commodity Fund Ltd.

2015 3 31

2015 2014
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(20,570,649) (1,922,034)
(949) (11,094)
(20,571,598) (1,933,128)
18,112,682 24,150,120
6,174,385 16,399,197
220,488 (2,790,730)

- (10,994,289)

(9,116) (39,764)
3,926,841 24,791,406
949 11,094
3,927,790 24,802,500
5,890,000 1,430,000
(9,300,000) (36,300,000)
(3,410,000) (34,870,000)
517,790 (10,067,500)
1,522,254 11,589,754
2,040,044 1,522,254

« RICI®™ Commodity Fund Ltd.

2015 3 31
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« 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
® « RICI®
« RICI®
Pte
Companies Act (Cap 50) of
Singapore 2006 1 20
2012 4 1
2015 8 18 « RICI®  Commodity Fund Ltd.

« RICI® Commodity Fund Ltd.

2015 3 31

2.1
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IFRS
IFRS
@ 2014 4 1
IAS 32 2014 4 1
IAS 32
2014 4 1
« RICI® Commodity Fund Ltd.
2015 3 31
2.
21
(b) 2014 4 1
IFRS 9
IFRS 9 2009 11 2010 10
IAS 39 IFRS 9 2
IAS 39
2018 1 1

IFRS 9
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2.2

(a)

uSbD

(b)

« RICI® Commodity Fund Ltd.

2015 3 31

2.2

(b)

2.3

(@)

(i)
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« RICI® Commodity Fund Ltd.
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2.3

(b)

(€)
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(d)

(e)

“ RICI®" Commodity Fund Ltd.

2015 3 31

2.3

(€)

2.4
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oTC
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2.7

2.8

29

2.10

(@)

« RICI® Commodity Fund Ltd.

2015 3 31

2.10

(@)
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(b)

2.11

2.12

3.1

“ RICI®"

“ RICI®" Commodity Fund Ltd.

2015 3 31

3.2
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®
“ RICIT”
2015 2014
% %
30,992,860 66.94 47,994,009 68.29
548,590 1.18 1,660,123 2.36
(1,359,305) (2.94) (1,138,817) (1.62)
30,182,145 65.18 48,515,315 69.03

3.2.1

“ RICI®" Commaodity Fund Ltd.

2015 3 31
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3.2

3.21

10 30% 50%

2015 3 31

« RICI®  336% 2014  2.26% 4.43%
2014  2.78%
« RICI® « RICI®
« RICI®
2015 2014
3.36% 2014 2.26% 1,555,627 1,588,307
4.43% 2014  2.78% (2,051,020) (1,953,758)

“ RICI®" Commodity Fund Ltd.
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3.2

3.2.2

68%

2015 3 31

67% 2014

- 30,992,860 548,590 31,541,450
14,164,365 - - 14,164,365
2,040,044 - - 2,040,044
- - 100 100
16,204,409 30,992,860 548,690 47,745,959
- - 1,359,305 1,359,305

. - 88,140 88,140

- - 1,447,445 1,447,445
16,204,409 30,992,860 (898,755) 46,298,514
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2015 3 31
3.
3.2
3.2.2
1 S — RN
2014 3 31
- 47,994,009 1,660,123 49,654,132
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
- - 1,236,073 1,236,073
21,861,004 47,994,009 424,150 70,279,163
1% /
/ 309,929
2014 479,940 /
3.2.3
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2015 3 31
3.
3.2
3.2.3
2015 3 31 2014 3 31
2015 3 31
11,814 - 2,376 14,190
16,407 (31,758) 2,811 (12,540)
28,221 (31.758) 5,187 1,650
1,732 1,801 193 3,726
. . 45,311 45,311
1,732 1,801 45,504 49,037
26,489 (33,559) (40,317) (47,387)
2014 3 31
47,340 - 2,585 49,925
100,026 26,631 6,809 133,466
147,366 26,631 9,394 183,391
5,150 19 2,652 7,821
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- - 48,472 48,472
5,150 19 51,124 56,293
142,216 26,612 (41,730) 127,098
[} ®l] H
RICI Commodity Fund Ltd.
2015 3 31
3.
3.3
15%
1
1 1-3 3
2015 3 31
- 725,947 518,850 114,508 1,359,305
- 88,140 - - 88,140
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46,298,414 - - - 46,298,414
46,298,414 814,087 518,850 114,508 47,745,859
2014 3 31
- 493,184 598,719 46,914 1,138,817
- 97,256 - - 97,256
70,279,063 - - - 70,279,063
70,279,063 590,440 598,719 46,914 71,515,136

« RICI® Commodity Fund Ltd.

2015 3 31

3.4
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Moody’s
%
2015 3 31
441 Al
66.94 Al
24.57 A2
UBS 4.27 Al
2014 3 31
2.17 Al
68.29 Al
29.68
1 Moody’s A2 2014 A2
Moody's

« RICI® Commodity Fund Ltd.

2015 3 31

3.5
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1
2 1
3
2015 3 31 2014 3 31
1 [

2015 3 31
- 30,992,860 30,992,860
- 548,590 548,590
31,541,450 31,541,450
- 1,359,305 1,359,305
1,359,305 1,359,305

2014 3 31
- 47,994,009 47,994,009
- 1,660,123 1,660,123
49,654,132 49,654,132
- 1,138,817 1,138,817
1,138,817 1,138,817

“ RICI®" Commodity Fund Ltd.

2015 3 31
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2015 3 31 2014 3 31
2
2 1
2015 2014
(18,624,410) (3,258,670)
(1,336,687) 2,117,751
(19,961,097) (1,140,919)
2015 2014
30,992,860 47,994,009
548,590 1,660,123
31,541,450 49,654,132
2015 2014
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2,040,044 1,522,254
« RICI®™ Commodity Fund Ltd.
2015 3 31
8.
@
2014 1 100 2014 100
0.01 2014  0.01 5,999 2014 5,999
60 2014 60
(b)
2015 2014
1 1
2014 100 100 100 100
1 1
2014
100 100 100 100
1 1

(€)
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“ RICI®" Commodity Fund Ltd.

2015 3 31

8.
(c)
1 « RICI® A 3
113 ®|1
2014 3 RICI A
/
0.
2015 2014

1,359,305 1,138,817
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10.

2015 3 31
46,340,165 548,590 (1,359,305)
2014 3 31
70,241,510 1,660,123 (1,138,817)
[} ®l] H
RICI Commaodity Fund Ltd.
2015 3 31
10.
/
11.
2015 2014
15,889 7,952
1,940 1,019
26,261 39,813
45,311 48,472
(1,261) -
88,140 97,256

12.
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(@)
2015 2014
382,123 528,327
« RICI® Commodity Fund Ltd.
2015 3 31
12.
(@)
0.66%
0.67%
0.69%
(b)
2015 2014
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54,000
1 0.12%
1 3 0.11%
3 0.09%

6

(©)

2015 2014
17,856 18,620

« RICI®™ Commodity Fund Ltd.
2015 3 31
12.

(©)

12,000
0.0125% 15

13.

2015 3 31 2014 3 31
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28 4 25

1,017,546,547

63,285,880,251

2,000,086,000

66,303,512,798

66,303,512,798

2,000,086,000

22,466,000

128,061

2,022,680,061

2,022,680,061

63,033,003,539

1,247,829,198

64,280,832,737

64,280,832,737

66,303,512,798

27 5 7
28 4 25
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28 4 25

27 5 7
27,767,506,599
209,231,444,419
173,965,947,479

117,768,219

8,952,508

740,564

1,623,350

183,245,371

981

981
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981

539,322

317,088,630

132,757

643,132

4,401,613

12,784

49,096,623

972,472,748

14,697,375,660

42,747,713,173

3,079,493,814

4,090,590

98,290,744
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23,590,527

2,163,360

13,761,552

4,974,315

216,063,556

501,660

1,004,378

49,082,149

196,290,094

192,871,034

988,283

4,926,018

13,732,222

3,874,449

13,437,960

98,107

98,107
1,046,736
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5,088,546

617,892

98,252

2,554,212

1,178,976

98,203

98,203

982,029

98,174

63,033,003,539

63,033,003,539

27 5 7
28 4 25

82/114



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

28 4 25

€Y)

)

28 4 25

10 28 4 25
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2,000,086,000
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12,221,460
4,852
12,216,608
17,319,294
0.7054

28 5 31
58,830,876,623
94,846,460
58,736,030,163
57,599,904,455
1.0197
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C10

151 7,427 2,500
799 9,980
260 8,525

CI0 Chief Investment Officer
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28
44 176,579
633 11,647,845
677 11,824,424
7 64,829
17 2,443,770
24 2,508,598
701 14,333,022
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38
59
19 52
193 27
28 31
@
27 31 28 31
31,438 31,715
4,878 1,137
139 159
10,295 9,896
110 87
585 468
153 83
47,600 43,547
1 255 1 243
21 18
234 224
2,759 2,706
2,758 2,385
1 321
12,979 14,223
6,667 7,872
5,129 5,129
124 123
996 1,049
60 47
15,995 17,173
63,596 60,720
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64 61
9,172 8,789
5 5
72 63
4,965 4,330
2 4,127 2 4,390
4,162 4,215
1,133 1,155
1,429 538
1,092 937
747 22
17,801 15,720
2,072 2,209
101 93
1,745 1,410
2 -
3,920 3,714
21,722 19,435
15,174 15,174
11,495 11,495
11,495 11,495
374 374
14,126 13,960
14,501 14,334
41,171 41,004
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26 27
27 31 28 31
90,924 88,850
933 799
91,858 89,650
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670 646
9,013 10,116
867 925
8,146 9,191
756 761
1,289 1,346
252 249
481 515
53 53
13 14
488 513
61,709 59,036
5,881 5,797
289 354
3,803 3,850
695 654
1,092 937
831 837
45 70
176 211
259 325
1,180 1,258

383 394
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1 1,226 1 109
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145 115
- 171
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1,620 496
84 14
67 94
152 108
20,416 19,471
7 -
7 -
746 -
26 -
772 -
19,651 19,471
6,238 6,215
17 6
6,220 6,209
13,431 13,262

©)
26 27 31
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10 18
20
100 10
372
145 226
27 31 28 31

20 23
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4,084 4,320
27 31
Daiwa Asset Management(Singapore)Ltd. 1,834
28 31
Daiwa Asset Management(Singapore)Ltd. 1,749
26 27
27 31 28 31
1,065
26 27 31

2,608

2,608

2,608

2,608
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