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22
757,971,477 757,971,477 0.4019 0.4019
(2020 4 27
4 753,002,004 0.3988
5 871,989,048 0.4522
6 887,906,124 0.4770
7 912,780,461 0.4923
8 961,599,409 0.5243
9 909,209,644 0.4993
23
921,324,842 921,324,842 0.5107 0.5107
(2020 10 26
10 881,964,523 0.4900
()
4 0.1200
5 0.0000
6 0.0000
7 0.0000
8 0.0100
9 0.0000
10 0.0500
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11 0.0000
12 0.0000
13 0.0000
14 0.0000
15 0.0000
16 0.0000
17 0.0000
18 0.0000
19 0.0000
20 0.0000
21 0.0000
22 0.0000
23 0.0000
()
4 25.6
5 21.7
6 5.9
7 4.1
8 17.5
9 2.1
10 10.5
11 11.4
12 7.8
13 14.1
14 14.9
15 2.7
16 2.1
17 6.7
18 3.3
19 0.0
20 2.6
21 6.6
22 36.7
23 27.1
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4 453,766,647 10,106,926,198
5 638,101,047 2,090,804,137
6 984,298,321 2,399,884,638
7 499,806,803 1,874,747,931
8 744,254,049 1,894,148,471
9 50,009,610 1,252,491,424
10 6,726,502 863,022,696
11 124,836,460 323,267,745
12 126,919,364 371,337,836
13 126,919,628 377,379,648
14 47,025,944 373,320,230
15 18,257,082 263,691,037
16 144,624,839 353,356,012
17 29,868,913 436,935,782
18 71,827,999 416,937,970
19 91,272,228 332,356,703
20 7,641,763 269,975,471
21 9,771,318 180,903,056
22 65,140,675 189,993,073
23 73,434,565 155,210,063
@ (2020 10 30 )
() ()
73,446,355,703 100.00
73,446,355,703 100.00
QY
2
0 (2020 10 30 )
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“ RICI 7 Commodity Fund Ltd.
0120-106212
9:00 17:00
https://www.daiwa-am.co. jp/
@
(©))
2009 4 23 2024 4 25
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4)
4 26 10 25 10 26 4 25 1
2009 4 23 2009 10 25

®)

RICI

16 2
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133
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2020 10 26
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@
22 23
2020 4 27 2020 10 26
59,016 57,441
15,370,212 20,016,127
746,584,218 903,949,637
2,423,542 2,423,059
764,436,988 926,446,264
764,436,988 926,446,264
186,912 148,044
6,231,940 4,936,444
46,659 36,934
6,465,511 5,121,422
6,465,511 5,121,422
1,885,838,260 1,804,062,762
1,127,866,783 882,737,920
93,772,232 86,289,902
757,971,477 921,324,842
757,971,477 921,324,842
764,436,988 926,446,264
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@
22 23
2019 10 26 2020 4 28
2020 4 27 2020 10 26
4,961 206
416,714,498 228,795,086
11,958,851 19,406,612
428,668,388 209,388,680
3,794 3,050
186,912 148,044
6,231,940 4,936,444
74,924 56,156
6,497,570 5,143,694
435,165,958 204,244,986
435,165,958 204,244,986
435,165,958 204,244,986
2,840,176 12,039,764
733,541,476 1,127,866,783
69,312,060 92,580,969
69,312,060 92,580,969
31,311,585 39,657,328
31,311,585 39,657,328
1,127,866,783 882,737,920
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23
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1. @)
@
2.
3. @)

49/106




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

12 133 60
61
@
2020 4 25 2020
4 27 2020 10 25
2020 10 26 182
22 23
2020 4 27 2020 10 26
2,010,690, 658 1,885,838,260
65,140,675 73,434,565
189,993,073 155,210,063
1,885,838,260 1,804,062,762
1,127,866,783 882,737,920
22 23
2019 10 26 2020 4 28
2020 4 27 2020 10 26
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0 0
0 0
82,898,870 82,720,109
93,772,232 86,289,902
176,671,102 169,010,011
1 936.83 1 936.83
23
2020 4 28
2020 10 26
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23
2020 10 26
€Y)
&)
22 23
2020 4 27 2020 10 26
415,478,211 217,418,674
727 483
415,478,938 217,418,191
22 23
2020 4 27 2020 10 26

23
2020 4 28
2020 10 26
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22 23
2020 4 27 2020 10 26
1 0.4019 0.5107
1 (4,019 ) (5,107 )

4

@

(2

RICI FUND CLASS A 284,696.693 8,633,711.910

8,633,711.910

(903,949,637)

903,949, 637
[903,949,637]

2,417,017 2,423,059

2,423,059

2,423,059

906,372,696

[903,949,637]
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1 100% 100%

* RICI®” Commodity Fund Ltd.
“ RICI®" classA

“ RICI®" class A

2019 3 31

23,175,039
9,535,980
1,439,545

164

34,150,728

100
100
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527,068
65,638
592,706
33,557,922
2018 4 1 2019 3 31
187,705
(4,039)
(958,807)
(775,141)
240,620
64,280
54,468
43,082
20,572
21,623
19
444,664
(1,219,805)
2019 3 29
TREASURY BILL 5,300,000.00 5,262,456.13
TREASURY BILL 3,800,000.00 3,794,075.15
TREASURY BILL 3,600,000.00 3,557,814.01
TREASURY BILL 3,500,000.00 3,488,144.73
TREASURY BILL 3,500,000.00 3,481,613.35
TREASURY BILL 3,000,000.00 2,970,531.24
MILL WHEAT EURO MAY19 21.00 (16,664.78)
MILL WHEAT EURO SEP19 45.00 (1,220.13)
RAPESEED EURO MAY19 5.00 (2,040.15)
COCOA FUTURE - IC JUL19 10.00 909.65
COCOA FUTURE - IC MAY19 5.00 7,716.74
RUBBER FUT TCOM SEP19 38.00 (329.29)
BRENT CRUDE FUTR JUL19 44.00 10,340.00
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BRENT CRUDE FUTR JUN19 22.00 54,340.00
COFF ROBUSTA 10TN JUL19 30.00 (3,730.00)
COFF ROBUSTA 10TN MAY19 14.00 (15,600.00)
CORN FUTURE JUL19 56.00 (24,500.00)
CORN FUTURE MAY19 28.00 (40,525.00)
COTTON NO.2 FUTR JUL19 24.00 8,580.00
COTTON NO.2 FUTR MAY19 13.00 19,760.00
FCOJ-A FUTURE JUL19 7.00 (2,220.00)
FCOJ-A FUTURE MAY19 4.00 (1,237.50)
GASOLINE RBOB FUT JUN19 9.00 3,175.20
GASOLINE RBOB FUT MAY19 5.00 29,127.00
GOLD 100 OZ FUTR JUN19 13.00 (21,830.00)
KC HRW WHEAT FUT JUL19 10.00 (2,250.00)
KC HRW WHEAT FUT MAY19 5.00 (14,600.00)
LEAN HOGS FUTURE JUN19 10.00 51,290.00
LIVE CATTLE FUTR JUN19 14.00 (6,990.00)
LME COPPER FUTURE APR19 9.00 76,237.50
LME COPPER FUTURE APR19 (9.00) 3,862.50
LME COPPER FUTURE JUN19 6.00 9,262.50
LME COPPER FUTURE MAY19 8.00 (3,600.00)
LME COPPER FUTURE MAY19 (5.00) (9,262.50)
LME LEAD FUTURE APR19 (13.00) 44,393.75
LME LEAD FUTURE APR19 13.00 (33,162.50)
LME LEAD FUTURE JUN19 9.00 (100.00)
LME LEAD FUTURE MAY19 (9.00) 250.00
LME LEAD FUTURE MAY19 13.00 (43,081.25)
LME NICKEL FUTURE APR19 5.00 12,813.00
LME NICKEL FUTURE APR19 (5.00) 4,692.00
LME NICKEL FUTURE JUN19 3.00 588.00
LME NICKEL FUTURE MAY19 (3.00) (591.00)
LME NICKEL FUTURE MAY19 4.00 (3,096.00)
LME PRI ALUM FUTR APR19 (28.00) 5,687.50
LME PRI ALUM FUTR APR19 28.00 244375
LME PRI ALUM FUTR JUN19 19.00 2,081.25
LME PRI ALUM FUTR MAY19 (19.00) (1,800.00)
LME PRI ALUM FUTR MAY19 28.00 (9,068.75)
LME TIN FUTURE APR19 3.00 8,630.00
LME TIN FUTURE APR19 (3.00) 3,095.00
LME TIN FUTURE JUN19 2.00 (115.00)
LME TIN FUTURE MAY19 (2.00) 140.00
LME TIN FUTURE MAY19 3.00 (2,795.00)
LME ZINC FUTURE APR19 10.00 59,675.00
LME ZINC FUTURE APR19 (10.00) (45,912.50)
LME ZINC FUTURE JUN19 6.00 4443.75
LME ZINC FUTURE MAY19 10.00 42912.50
LME ZINC FUTURE MAY19 (7.00) (6,125.00)
LOW SU GASOIL G JUN19 4.00 1,200.00
LOW SU GASOIL G MAY19 2.00 (100.00)
LUMBER FUTURE JUL19 5.00 (4,488.00)
LUMBER FUTURE MAY19 2.00 (12,958.00)
MILK FUTURE APR19 1.00 980.00
NATURAL GAS FUTR JUN19 49.00 (11,760.00)
NATURAL GAS FUTR MAY19 24.00 (48,240.00)
NY HARB ULSD FUT JUN19 5.00 25.20
NY HARB ULSD FUT MAY19 2.00 (2,007.60)
OAT FUTURE JUL19 8.00 700.00
OAT FUTURE MAY19 4.00 (2,812.50)
PALLADIUM FUTURE JUN19 1.00 5,230.00
PLATINUM FUTURE JUL19 14.00 (14,160.00)
RED WHEAT FUT MGE JUL19 8.00 (925.00)
RED WHEAT FUT MGE MAY19 4.00 (4,850.00)
ROUGH RICE (CBOT) JUL19 7.00 (260.00)
ROUGH RICE (CBOT) MAY19 4.00 360.00
SILVER FUTURE JUL19 12.00 4,235.00
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SILVER FUTURE MAY19 6.00 (27,600.00)
SOYBEAN FUTURE JUL19 17.00 (2,362.50)
SOYBEAN FUTURE MAY19 8.00 (17,837.50)
SOYBEAN MEAL FUTR JUL19 5.00 (60.00)
SOYBEAN MEAL FUTR MAY19 3.00 (2,790.00)
SOYBEAN OIL FUTR JUL19 26.00 (2,106.00)
SOYBEAN OIL FUTR MAY19 12.00 (13,266.00)
SUGAR #11 (WORLD) JUL19 16.00 179.20
SUGAR #11 (WORLD) MAY19 8.00 (1,254.40)
WHEAT FUTURE(CBT) JUL19 26.00 (4,550.00)
WHEAT FUTURE(CBT) MAY19 13.00 (32,687.50)
WHITE SUGAR (ICE) AUG19 13.00 (465.00)
WHITE SUGAR (ICE) MAY19 6.00 (7,200.00)
WTI CRUDE FUTURE JUN19 57.00 22,400.00
WTI CRUDE FUTURE MAY19 30.00 118,500.00
2020 4 27 2020 10 26

75,675,027,840

73,446,543,724

75,675,027,840

73,446,543,724

75,675,027,840

73,446,543,724

952,128,000

952,128,000

952,128,000

74,519,057,645

73,264,869,790

203,842,195

181,673,934

74,722,899,840

73,446,543,724

74,722,899,840

73,446,543,724

75,675,027,840

73,446,543,724
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2020 4 28
2020 10 26
2020 4 27 2020 10 26
2019 10 26 2020 4 28
39,110,593,370 74,519,057,645
66,602,610, 256 14,788,807,816
31,194,145,981 16,042,995,671
242,370,240 7,165,012,965
14,151,800,455 12,069,384,735
1,089,639 1,089,639
FOFs

J 1,514,363,562 1,215,141,541
159,141 159,141
159,141 159,141
9,963 9,963
9,963 9,963
9,963 9,963
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9,963 9,963
NY 29,916,236 109,705,792
998
998
FANG+ 992,420
AHL 5,605,584 ,197 6,417,784,873
41,735,372,339 37,961,072,515

2
1,504,584,261 1,582,648,295

2
2,417,017 2,417,017

™

998 998
998 998
998 998
9,730,017,446 6,738,075,749
9,949 9,949

a
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997,374 997,374
173,802 173,802
74,519,057,645 73,264,869,790
74,519,057,645 73,264,869,790
2020 4 28
2020 10 26
2 4

2020 10 26
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2020 4 27 2020 10 26
2020 4 27 2020 10 26
1
2020 4 27 2020 10 26
1.0027 1.0025
1 (10,027 ) (10,025 )

@

¢))
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2020 10 30
882,701,870
737,347
881,964,523
1,799,808,896
0.4900

2020 10 30

73,446,355,703
0
73,446,355,703
73,264,869,790
1.0025
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2020 10
151 7,427 2,500
799 9,980
260 8,525

CI0 1
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2020 10
49 78,815
714 16,924,703
763 17,003,518
38 127,237
14 1,437,527
52 1,564,764
815 18,568,282
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38
59
19 52
52 38 38 57
19 52
2020 2020 30
193 61 2019
2020 31
62 2020 2020 30
@
2019 31 2020 31

28,489 2,741
554 22,167
214 205
11,468 10,847
98 63
56 62
40,882 36,088
1 206 1 217
10 7
195 209
2,821 2,362
2,804 2,028
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17 333
12,799 15,844
8,493 9,153
1,836 3,972
183 183
1,070 1,069
1,183 1,431
31 33
15,827 18,424
56,709 54,512
2019 31 31

75 69

8,548 7,573

15 14

40 39

4,610 3,988

2 3,882 3,530

3,735 3,830

726 656

255 590

725 688

2 5

14,070 13,414

2,389 2,574

103 88

2 5

2,496 2,667

16,567 16,082

15,174 15,174
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11,495 11,495
11,495 11,495
374 374
13,052 11,749
13,426 12,123
40,096 38,793
46 363
46 363
40,142 38,430
56,709 54,512
@
2018 2019
2019 31 2020 31
76,052 69,550
673 583
76,725 70,134
35,789 31,120
694 745
9,066 8,858
1,057 1,188
8,009 7,670
1,351 1,410
1,557 1,770
228 240
513 524
55 56
13 13
746 936
48,459 43,906

5,755 5,793
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373 374
4,145 4,335
510 395
725 688
796 838

64 62

178 154
472 451
1,291 1,299
374 368

34 37

907 925
1,819 1,770
11,693 11,702
16,572 14,525

2018

e e,
38 912
215 214
133 24
134 78
521 1,230
32 71
40 1
60 54
132 127
16,961 15,629
- 537
- 48
29 -
29 585
16,931 15,043
5,076 4,555
15 78
5,060 4,477
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11,870 10,566
®
2018 2019 31
15,174 11,495 374 13,850 14,225 40,895
- - - 12,669 12,669 12,669
- - - 11,870 11,870 11,870
- - - 798 798 798
15,174 11,495 374 13,052 13,426 40,096
216 216 41,112
- - 12,669
- - 11,870
170 170 170
170 170 969
46 46 40,142
2019 2020 31
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15,174 11,495 374 13,052 13,426 40,096
- - - 11,868 11,868 11,868
- - - 10,566 10,566 10,566
- - - 1,302 1,302 1,302
15,174 11,495 374 11,749 12,123 38,793
46 46 40,142
- - 11,868
- - 10,566
410 410 410
410 410 410
363 363 38,430

(

(

)

)
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39 2020 31
28 2018 16 44
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