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921,324,842 921,324,842 0.5107 0.5107
(2020 10 26
2020 10 881,964,523 0.4900
11 951,590,357 0.5373
12 961,182,609 0.5540
2021 1 974,653,080 0.5874
2 1,119,759,303 0.6660
3 1,118,476,103 0.6595
24
1,148,994,185 | 1,269,713,208 0.6187 0.6837
(021 4 26
4 1,224,727,779 0.6376
5 1,275,352,866 0.6539
6 1,343,016,671 0.6747
7 1,391,056,851 0.6902
8 1,352,777,773 0.6821
9 1,377,811,520 0.7232
25
1,540,115,274 | 1,597,373,924 0.7531 0.7811
(2021 10 25
10 1,563,701,865 0.7528
()
6 0.0000
7 0.0000
8 0.0100
9 0.0000
10 0.0500
11 0.0000
12 0.0000
13 0.0000
14 0.0000
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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
24 0.0650
25 0.0280
)
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 33
19 0.0
20 2.6
21 6.6
22 36.7
23 27.1
24 33.9
25 26.2

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

984,298,321

2,399,884,638
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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
24 321,349,810 268,196,827
25 439,722,643 251,986,571
@ (2021 10 29 )
() ()
90,995,615,414 100.00
90,995,615,414 100.00
QY
« 2
) (2021 10 29 )
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9:00 17:00

https://www.daiwa-am.co.jp/

“ RICI " Commodity Fund Ltd.
0120-106212
@
©)
2009 4 23 2024 4 25
O]
4 26 10 25 10 26

2009 4 23 2009 10 25
®)

1 30

RICI

®)
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59 2 2 12
133
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®) 193 2 1 25 2021 4 27

2021 10 25
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€Y
24 25
2021 4 26 2021 10 25
59,303 62,598
145,888,465 37,773,908
1,128,310,232 1,517,274,065
2,422,576 2,422,334
50,036,800
1,276,680,576 1,607,569,705
1,276,680,576 1,607,569, 705
61,319
120,719,023 57,258,650
1,119,520 2,460,783
169,049 221,840
5,636,610 7,396,457
42,189 55,382
127,686,391 67,454,431
127,686,391 67,454,431
1,857,215,745 2,044,951,817
708,221,560 504,836,543
1,148,994,185 1,540,115, 274
1,148,994,185 1,540,115,274
1,276,680,576 1,607,569, 705
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@
24 25
2020 10 27 2021 4 27
2021 4 26 2021 10 25
182 174
280,959,956 259,751,070
23,376,170 63,934,007
304,336,308 323,685,251
2,008 4,679
169,049 221,840
5,636,610 7,396,457
62,718 82,410
5,870,385 7,705,386
298,465,923 315,979,865
298,465,923 315,979,865
298,465,923 315,979,865
21,455,934 14,978,639
882,737,920 708,221,560
130,284,256 94,872,503
130,284,256 94,872,503
112,058,862 135,230,062
112,058,862 135,230,062
120,719,023 57,258,650
708,221,560 504,836,543
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25
2021 4 27
2021 10 25
1. @)
@
2.
3. @)
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12 133 60
61
@
2021 4 25 2021 4 26
182
24 25
2021 4 26 2021 10 25
1,804,062,762 1,857,215,745
321,349,810 439,722,643
268,196,827 251,986,571
1,857,215,745 2,044,951,817
708,221,560 504,836,543
24 25
2020 10 27 2021 4 27

2021 4 26 2021 10 25

49/107



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

0 0
0 0
100,155,910 58,656,541
73,835,116 0
58,656,541 1
173,991,026 1 286.84
936.84 57,258,650 1
120,719,023 1 280
650
25
2021 4 27
2021 10 25
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25
2021 10 25
€Y
@
®
24 25
2021 4 26 2021 10 25
245,894,849 243,999,098
483 242
245,894,366 243,998,856
24 25
2021 4 26 2021 10 25

—
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49,975,085 50,036,404 61,319
49,975,085 50,036,404 61,319
49,975,085 50,036,404 61,319
@
)
25
2021 4 27
2021 10 25
24 25

2021 4 26 2021 10 25
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0.6187
(6,187 )

0.7531
(7,531 )

4

@

&)

RICI

FUND CLASS A

276,373.186

13,342,191.920

13,342,191.920
(1,517,274,065)

1,517,274,065
[1,517,274,065]

2,417,017

2,422,334

2,422,334

2,422,334

1,519,696,399
[1,517,274,065]

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

2020 3 31

14,060,612
7,548,918
2,158,163

1,324

23,769,017

100
100

2,787,639
65,724

2,853,363
20,915,554
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2019 4 1 2020 3 31
158,082
14
(9,011,278)
(8,853,182)
199,739
63,038
51,731
40,960
18,881
7,544
2293
384,186
(9,237,368)
2020 3 30
TREASURY BILL 4,000,000.00 3,998,816.68
TREASURY BILL 3,600,000.00 3,599,946.00
TREASURY BILL 3,000,000.00 2,999,404.17
TREASURY BILL 3,000,000.00 2,998,757.13
MILL WHEAT EURO MAY20 36.00 13,721.79
RAPESEED EURO AUG20 4.00 (110.37)
RAPESEED EURO MAY20 9.00 (20,296.56)
COCOA FUTURE - IC JUL20 3.00 (74.25)
COCOA FUTURE - IC MAY20 7.00 (15,216.84)
RUBBER FUT TCOM AUG20 33.00 (49,365.12)
BRENT CRUDE FUTR JUN20 45,00 (1,051,970.00)
COFF ROBUSTA 10TN JUL20 12.00 (30.00)
COFF ROBUSTA 10TN MAY?20 28.00 (31,150.00)
CORN FUTURE JUL20 20.00 (125.00)
CORN FUTURE MAY20 46.00 (98,037.50)
COTTON NO.2 FUTR MAY20 23.00 (184,660.00)
FCOJ-A FUTURE MAY20 8.00 24.495.00
GASOLINE RBOB FUT MAY20 8.00 (256,687.20)
GOLD 100 OZ FUTR JUN20 8.00 25,890.00
KC HRW WHEAT FUT MAY20 8.00 5,500.00
LEAN HOGS FUTURE JUN20 8.00 (54,650.00)
LIVE CATTLE FUTR JUN20 13.00 (71,830.00)
LME COPPER FUTURE APR20 (8.00) 177,218.75
LME COPPER FUTURE APR20 8.00 (158,243.75)
LME COPPER FUTURE MAY20 8.00 (177,693.75)
LME LEAD FUTURE APR20 (12.00) 40,175.00
LME LEAD FUTURE APR20 12.00 (43,150.00)
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LME LEAD FUTURE MAY20 12.00 (39,200.00)
LME NICKEL FUTURE APR20 (4.00) 26,163.00
LME NICKEL FUTURE APR20 4.00 (35,394.00)
LME NICKEL FUTURE MAY20 4.00 (28,866.00)
LME PRI ALUM FUTR APR20 (26.00) 125,006.25
LME PRI ALUM FUTR APR20 26.00 (131,843.75)
LME PRI ALUM FUTR MAY20 26.00 (116,100.00)
LME TIN FUTURE APR20 (3.00) 27,860.00
LME TIN FUTURE APR20 3.00 (24,725.00)
LME TIN FUTURE MAY20 3.00 (28,320.00)
LME ZINC FUTURE APR20 (10.00) 37,181.25
LME ZINC FUTURE APR20 10.00 (79,006.25)
LME ZINC FUTURE MAY20 (5.00) 1,618.75
LME ZINC FUTURE MAY20 12.00 (42,418.75)
LOW SU GASOIL G MAY20 5.00 (79,075.00)
LUMBER FUTURE JUL20 2.00 (11.00)
LUMBER FUTURE MAY20 3.00 (45,100.00)
MILK FUTURE APR20 1.00 (2,840.00)
MILK FUTURE MAY20 1.00 20.00
NATURAL GAS FUTR MAY20 58.00 (42,160.00)
NY HARB ULSD FUT MAY20 5.00 (102,286.80)
OAT FUTURE MAY20 6.00 (9,162.50)
PLATINUM FUTURE JUL20 11.00 (75,025.00)
RED WHEAT FUT MGE JUL20 3.00 (37.50)
RED WHEAT FUT MGE MAY20 7.00 (2,987.50)
ROUGH RICE (CBOT) MAY20 5.00 4,490.00
SILVER FUTURE MAY20 8.00 (151,540.00)
SOYBEAN FUTURE MAY20 14.00 (4,412.50)
SOYBEAN MEAL FUTR MAY20 5.00 14,820.00
SOYBEAN OIL FUTR MAY20 21.00 (42,132.00)
SUGAR #11 (WORLD) MAY20 11.00 (42,627.20)
WHEAT FUTURE(CBT) JUL20 7.00 (87.50)
WHEAT FUTURE(CBT) MAY20 19.00 18,312.50
WHITE SUGAR (ICE) AUG20 4.00 70.00
WHITE SUGAR (ICE) MAY20 9.00 (18,420.00)
WTI CRUDE FUTURE MAY20 56.00 (1,385,200.00)
2021 4 26 2021 10 25

90,731,265,679

93,874,539,882

90,731,265,679

93,874,539,882

90,731,265,679

93,874,539,882
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3,578,283,000

3,578,283,000

3,578,283,000

1 90,519,106,349

90,100,442,461

212,159,330

195,814,421

90,731,265,679

90,296,256,882

90,731,265,679

90,296,256,882

90,731,265,679

93,874,539,882

2021 4 27
2021 10 25
2021 4 26 2021 10 25
2020 10 27 2021 4 27
73,264,869,790 90,519,106,349
81,185,516,224 23,171,845,680
63,931,279,665 23,590,509,568
732,993,809 732,512,476
11,434,033,608 9,727,670,751
1,089,639 1,089,639
FOFs
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2021-07
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466,937,231

979,648,348

9,976

159,141

159,141

9,963

9,963

9,963

9,963

409,007,423

998

998

992,420

998
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1,135,439,591

61,421

990,361,773

9,976

159,141

159,141

9,963

9,963

9,963

9,963

409,007,423

998

998

992,420

998




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

9,977 9,977
AHL 8,357,852,875 8,871,272,012
65,997,321,556 62,311,768,988
2

678,323,111 623,409,468

2
1,456,225,787 1,311,331,897

2
698,325 3,981,542,385
2,417,017 2,417,017

™

998 998
998 998
998 998
9,949 9,949

a
997,374 997,374
173,802 173,802
90,519,106,349 90,100,442,461
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90,519,106,349 90,100,442,461
2021 4 27
2021 10 25
2 4
2021 10 25
2021 4 26 2021 10 25

2021 4 26 2021 10 25
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2021 4 26 2021 10 25

1.0023 1.0022
1 (10,023 ) (10,022 )

@

)
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2021 10 29
1,565,726,860
2,024,995
1,563,701,865
2,077,300,152
0.7528

2021 10 29

90,995,615,414
0
90,995,615,414
90,798,525,678
1.0022
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2021 10
151 7,427 2,500
799 9,980
260 8,525

CI0 1
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2021 10
57 164,997
765 21,786,221
822 21,951,218
76 209,609
14 1,481,079
90 1,690,688
912 23,641,906
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38
59
19 52
52 38 38 57
19 52
2021 2021 30
193 62 2020
2021 31
63 2021 2021 30
@
2020 31 2021 31
2,741 4,860
22,167 333
205 237
10,847 13,150
63 49
- 18,700
62 207
36,088 37,539
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217 1 224
7 6
209 218
2,362 1,937
2,028 1,882
333 54
15,844 16,121
9,153 10,159
3,972 3,705
183 183
1,069 1,068
1,431 973
33 30
18,424 18,283
54,512 55,822
2020 31 2021 31

69 68

7,573 8,405

14 13

39 39

3,988 4,734

2 3,530 2 3,617

3,830 3,777

656 804

590 631

688 950

5 88

13,414 14,725

2,574 2,452

88 74
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2,667 2,530
16,082 17,256
15,174 15,174
11,495 11,495
11,495 11,495
374 374
11,749 10,574
12,123 10,948
38,793 37,618
363 947
363 947
38,430 38,566
54,512 55,822
&)
2019 2020
2020 31 2021 31
69,550 65,487
583 419
70,134 65,906
31,120 27,965
745 624
8,858 8,245
1,188 1,134
7,670 7,110
1,410 1,501
1,770 1,870
240 240
524 478

56 51
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13 14

936 1,084
43,906 40,207
5,793 5,991
374 351
4,335 4,293
395 395
688 950
838 893

62 32

154 37
451 472
1,299 1,302
368 449

37 28

925 661
1,770 1,763
11,702 11,631
14,525 14,067

2019

2020

2020 31 2021 31

214 578

24 42

991 68
1,230 689
1 69

71 47

54 24

127 141
15,629 14,616
537 547

- 267

48 45

585 860
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15,043 13,756
4,555 4,476
78 109
4,477 4,366
10,566 9,389
®
2019 2020 31
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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2020 2021 31
15,174 11,495 374 11,749 12,123 38,793
- - - 10,564 10,564 10,564
- - - 9,389 9,389 9,389
- - - 1,175 1,175 1,175
15,174 11,495 374 10,574 10,948 37,618
363 363 38,430
- - 10,564
- - 9,389
1,311 1,311 1,311
1,311 1,311 136
947 947 38,566
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28 2018



16

30

@

)

®

2022

19

44

10

2019

2019

30 2019
19
44

29 2018 30
30
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912
78 991
31 2020 3 31
11
2020 31 2021 31
34 35
276 259
2020 31 2021 31
3,397 3,473
2020 31
Daiwa Asset Management(Singapore)lLtd. 1,603
2021 31
Daiwa Asset Management(Singapore)lLtd. 1,727

2019 2020 31
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2,608 2,608
2,608 2,608
2019 21 2019 2019
11,868 4,550 31 24
2020 23
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