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10 1,015,904,768 1,914,321,091
11 584,678,904 1,726,134,985
12 402,265,419 620,810,208
13 868,575,157 474,703,911
14 1,478,362,400 686,669,130
15 1,395,498,159 776,007,858
16 1,647,360,675 513,389,310
17 1,410,486,014 675,891,328
18 1,421,692,604 1,272,417,613
19 1,351,107,268 996,722,684
20 1,123,880,452 1,533,299,636
21 995,441,302 1,307,508,148
22 748,187,024 852,351,587
23 638,247,991 760,723,472
24 1,643,983,895 1,121,104,802
25 1,771,729,108 1,462,615,909
26 2,324,348,982 2,429,438,566
27 3,705,190,747 2,617,129,204
28 12,456,863,263 6,752,547,155
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() ()
11,795,912,353 100.00
11,795,912,353 100.00

QY

« 2

0 (2022 4 28 )
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2008 6 27 2008 10 25
®)
1 30
RICI

41/99

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1



16

42/99

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



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

https://www.daiwa-am.co. jp/
1

43/99

18

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

14 4

14 1



10

44/99

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

D 38
59 2 2 12
133

) 6 6

©) 193 2 1 28 2021 10 26

2022 4 25

45/99



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

o
27 28
2021 10 25 2022 4 25

852 966
182,827,718 916,459,717
2,892,239,846 6,422,962,083
2,108,888 2,108,681

211,519,200
3,288,696,504 7,341,531,447
3,288,696,504 7,341,531,447

259,210
296,130,996 637,434,077
17,182,707 174,849,385
449,982 682,634
15,000,767 22,756,074
112,407 170,582
329,136,069 835,892,752
329,136,069 835,892,752
8,460,885,613 14,165,201,721
5,501,325,178 7,659,563,026
273,499,964 884,652,743
2,959,560,435 6,505,638,695
2,959,560,435 6,505,638,695
3,288,696,504 7,341,531,447
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&)
27 28
2021 4 27 2021 10 26
2021 10 25 2022 4 25
16
528,168,561 1,150,370,737
128,640,282 566,943,192
656,808,843 1,717,313,945
10,004 10,937
449,982 682,634
15,000,767 22,756,074
125,250 196,406
15,586,003 23,646,051
641,222,840 1,693,667,894
641,222,840 1,693,667,894
641,222,840 1,693,667,894
71,598,023 318,400,792
5,124,647,155 5,501,325,178
1,809,925,979 4,288,795,239
1,809,925,979 4,288,795,239
2,460,097,823 7,184,866,112
2,460,097,823 7,184,866,112
296,130,996 637,434,077
5,501,325,178 7,659,563,026
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12 133 60
61
27 28
2021 10 25 2022 4 25
7,372,824,070 8,460,885,613
3,705,190, 747 12,456,863,263
2,617,129,204 6,752,547,155
8,460,885,613 14,165,201,721
5,501,325,178 7,659,563,026
27 28
2021 4 27 2021 10 26
2021 10 25 2022 4 25
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569,630,960

322,861,428

1,375,270,166

851,592,589

0
892,492,388 1 146,816,654
1,054.85 2,373,679,409 1
296,130,996 1 1,675.71
350 637,434,077 1
450
28
2021 10 26
2022 4 25
2 4
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28
2022 4 25
@)
@)
27 28
2021 10 25 2022 4 25
482,248,270 1,127,566,217
415 207
482,247,855 1,127,566,010
27 28
2021 10 25 2022 4 25

51/99




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooad

211,258,316 211,517,526 259,210
211,258,316 211,517,526 259,210
211,258,316 211,517,526 259,210

1.
€))
@

2.

3.

28
2021 10 26
2022 4 25
1
27 28
2021 10 25 2022 4 25
1 0.3498 0.4593
1 (3,498 ) (4,593 )
®

@
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(2

RICI FUND CLASS A 803,814.789 49,863,846.620

49,863,846.620

(6,422,962,083)

6,422,962,083
[6,422,962,083]

2,074,249 2,108,681

2,108,681

2,108,681

6,425,070,764

[6,422,962,083]

1 100% 100%
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“ RICI®" Commodity Fund Ltd.

2021 3 31

24,366,358
7,263,865
1,394,043

1,315

33,025,581

100
100

595,236
77,620

672,856

32,352,625
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2020 4 1 2021 3 31

1,266

10,787,155

10,788,421

175,094

63,129

8282

48,875

40,710

19,703

9,904

1,653

367,350

10,421,071

2021 3 31

TREASURY BILL 3,000,000.00 2,999,982.51
TREASURY BILL 3,500,000.00 3,499,916.63
TREASURY BILL 4,000,000.00 3,999,552.76
TREASURY BILL 4,000,000.00 3,999,645.32
TREASURY BILL 4,500,000.00 4,499,744.04
TREASURY BILL 4,500,000.00 4,499,853.21
MILL WHEAT EURO MAY21 16.00 (6,776.25)
MILL WHEAT EURO SEP21 38.00 6,096.97
RAPESEED EURO AUG21 8.00 3,496.45
RAPESEED EURO MAY21 4.00 18,689.44
COCOA FUTURE - IC JuL21 9.00 248.36
COCOA FUTURE - IC MAY21 5.00 344.14

55/99



RSS3 RUBBER (OSE) SEP21 27.00 (2,104.07)
BRENT CRUDE FUTR JUL21 44.00 (28,600.00)
BRENT CRUDE FUTR JUN21 23.00 (11,750.00)
COFF ROBUSTA 10TN JUL21 31.00 (810.00)
COFF ROBUSTA 10TN MAY21 16.00 (80.00)
CORN FUTURE JUL21 39.00 23,750.00
CORN FUTURE MAY21 19.00 16,100.00
COTTON NO.2 FUTR JUL21 22.00 2,310.00
COTTON NO.2 FUTR MAY21 10.00 (5,085.00)
FCOJ-A FUTURE JUL21 8.00 (330.00)
FCOJ-A FUTURE MAY21 4.00 (870.00)
GASOLINE RBOB FUT JUN21 8.00 (5,796.00)
GASOLINE RBOB FUT MAY21 4.00 4,435.20
GOLD 100 OZ FUTR JUN21 10.00 (22,900.00)
KC HRW WHEAT FUT JuL21 8.00 3,400.00
KC HRW WHEAT FUT MAY21 3.00 (9,112.50)
LEAN HOGS FUTURE JUN21 8.00 33,410.00
LIVE CATTLE FUTR JUN21 14.00 24,760.00
LME COPPER FUTURE APR21 (6.00) 58,850.00
LME COPPER FUTURE APR21 6.00 142,337.50
LME COPPER FUTURE JUN21 4.00 587.50
LME COPPER FUTURE MAY21 6.00 (58,737.50)
LME COPPER FUTURE MAY21 (4.00) (575.00)
LME LEAD FUTURE APR21 12.00 (22,025.00)
LME LEAD FUTURE APR21 (12.00) 40,125.00
LME LEAD FUTURE JUN21 9.00 325.00
LME LEAD FUTURE MAY21 13.00 (41,143.75)
LME LEAD FUTURE MAY21 (9.00) (325.00)
LME NICKEL FUTURE APR21 3.00 (31,503.00)
LME NICKEL FUTURE APR21 (3.00) 49,863.00
LME NICKEL FUTURE JUN21 2.00 720.00
LME NICKEL FUTURE MAY21 3.00 (49,845.00)
LME NICKEL FUTURE MAY21 (2.00) (726.00)
LME PRI ALUM FUTR APR21 (24.00) (19,380.00)
LME PRI ALUM FUTR APR21 24.00 131,614.00
LME PRI ALUM FUTR JUN21 15.00 (4,000.00)
LME PRI ALUM FUTR MAY21 (17.00) 4,200.00
LME PRI ALUM FUTR MAY21 25.00 19,648.75
LME TIN FUTURE APR21 (3.00) (24,750.00)
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LME TIN FUTURE APR21 3.00 67,355.00
LME TIN FUTURE JUN21 2.00 1,390.00
LME TIN FUTURE MAY21 (2.00) (1,890.00)
LME TIN FUTURE MAY21 3.00 13,800.00
LME ZINC FUTURE APR21 (9.00) 4,350.00
LME ZINC FUTURE APR21 9.00 51,356.25
LME ZINC FUTURE JUN21 6.00 656.25
LME ZINC FUTURE MAY21 10.00 (3,706.25)
LME ZINC FUTURE MAY21 (7.00) (900.00)
LOW SU GASOIL G JUN21 5.00 (300.00)
LOW SU GASOIL G MAY21 3.00 (5,600.00)
LUMBER FUTURE JUL21 2.00 2,508.00
LUMBER FUTURE MAY21 1.00 25,641.00
MILK FUTURE APR21 1.00 380.00
MILK FUTURE MAY21 1.00 1,320.00
NATURAL GAS FUTR JUN21 48.00 (3,360.00)
NATURAL GAS FUTR MAY21 24.00 (47,770.00)
NY HARB ULSD FUT JUN21 5.00 (2,721.60)
NY HARB ULSD FUT MAY21 3.00 (5,241.60)
OAT FUTURE JUL21 6.00 1,662.50
OAT FUTURE MAY21 3.00 5,137.50
PLATINUM FUTURE JUL21 10.00 (7,320.00)
RED WHEAT FUT MGE JUL21 7.00 1,950.00
RED WHEAT FUT MGE MAY21 3.00 (4,162.50)
ROUGH RICE (CBOT) JUL21 6.00 (290.00)
ROUGH RICE (CBOT) MAY21 3.00 (460.00)
SILVER FUTURE JUL21 7.00 7,900.00
SILVER FUTURE MAY21 3.00 (64,085.00)
SOYBEAN FUTURE JUL21 11.00 17,500.00
SOYBEAN FUTURE MAY21 6.00 18,587.50
SOYBEAN MEAL FUTR JUL21 4.00 4,940.00
SOYBEAN MEAL FUTR MAY21 2.00 (300.00)
SOYBEAN OIL FUTR JuL21 14.00 10,290.00
SOYBEAN OIL FUTR MAY21 8.00 38,424.00
SUGAR #11 (WORLD) JUL21 13.00 (627.20)
SUGAR #11 (WORLD) MAY21 6.00 (3,561.60)
WHEAT FUTURE(CBT) JUL21 20.00 8,000.00
WHEAT FUTURE(CBT) MAY21 9.00 (16,312.50)
WHITE SUGAR (ICE) AUG21 10.00 (1,820.00)
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WHITE SUGAR (ICE) MAY21 5.00 (5,850.00)
WTI CRUDE FUTURE JUN21 53.00 (35,880.00)
WTI CRUDE FUTURE MAY21 27.00 (35,840.00)

2021 10 25 2022 4 25
6,859,691,074 11,376,838,241
6,859,691,074 11,376,838,241
6,859,691,074 11,376,838,241

55,800
55,800
55,800
1 6,746,870,523 11,190, 856,319
112,820,551 185,926,122
6,859,691,074 11,376,782,441
6,859,691,074 11,376,782,441
6,859,691,074 11,376,838,241
2021 10 26

2022 4 25
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2021 10 25 2022 4 25
2021 4 27 2021 10 26
45,659, 146,340 6,746,870,523
1,066,167,832 7,014,658,446
39,978,443,649 2,570,672,650
225 11 531,632,690 531,632,690
2019-03

FOFs 1,965,311,641 5,152,405,878
140,566

3
185,128

5
loT 977,694 977,694

Al
loT 977,694 977,694
Al

9,608 9,608
9,608 9,608
49,107 49,107
49,107 49,107
“ ®” 2,074,249 2,074,249
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1,676

1,330

180,729

737,649

95,276

337,885

983

983

983

983

4,158,415,510

132,757
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1,676

1,330

23,766,478

215,664,881

180,729

737,649

95,276

337,885

983

983

983

983

935,453,091

4,143,857,385

132,757
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52,987 52,987
467,315 467,315
12,784 12,784
1,988,495 1,988,495
3,666 3,666
155,317 155,317
38,024 38,024
4,380 4,380
22,592 22,592
80,584,504 76,867,739
33,689 33,689
96,254 96,254
93,902,223
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5,385

11,530

9,817

6,964

9,479

98,107

98,107
979,761

1,097

2,690

1,350

98,203

98,203

982,029

9,652
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5,385

11,530

9,817

6,964

9,479

98,107

98,107
982,294

6,051,549

1,097

2,690

1,350

98,203

98,203

982,029

9,652




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

6,746,870,523 11,190,856,319
6,746,870,523 11,190,856,319
2021 10 26
2022 4 25
2 4
2022 4 25
2021 10 25 2022 4 25

2021 10 25 2022 4 25
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1
2021 10 25 2022 4 25
1.0167 1.0166
1 (10,167 ) (10,166 )
@
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2022 4 28
7,846,969,150
641,570,359
7,205,398,791
15,625,206,298
0.4611

2022 4 28

11,795,912,353
0
11,795,912,353
11,603,155,439
1.0166
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2022 4
151 7,427 2,500
799 9,980
260 8,525

CI0 1
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2022 4
70 227,765
782 20,954,449
852 21,182,213
80 195,871
14 1,417,613
94 1,613,484
946 22,795,697
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38
59
19 52
193 2021
2022 31
@
2021 31 2022 31
4,860 3,168
333 486
237 332
13,150 13,811
49 52
18,700 24,900
207 45
37,539 42,799
224 1 203
6 4
218 198
1,937 1,770
1,882 1,738
54 31
16,121 16,617
10,159 10,755
3,705 3,705
183 177
1,068 1,067
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973 885
30 26
18,283 18,591
55,822 61,390
2021 31 2022 31

68 65

8,405 9,856

13 26

39 12

4,734 4,917

2 3,617 2 4,900

3,777 4,246

804 980

631 1,016

950 866

88 2

14,725 17,033

2,452 2,399

74 13

3 1

2,530 2,415

17,256 19,449

15,174 15,174

11,495 11,495

11,495 11,495

374 374

10,574 13,925
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10,948 14,299
37,618 40,969
947 971
947 971
38,566 41,941
55,822 61,390
@
2020 2021
2021 31 2022 31
65,487 74,402
419 545
65,906 74,948
27,965 31,234
624 650
8,245 9,104
1,134 1,252
7,110 7,851
1,501 1,729
1,870 2,051
240 189
478 468
51 46
14 15
1,084 1,331
40,207 44,768
5,991 5,948
351 306
4,293 4,281
395 493
950 866
893 867
32 46
37 48
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472 527
1,302 1,300
449 408
28 10
661 606
1,763 1,864
11,631 11,628
14,067 18,551
2020 2021
2021 31 2022 31
578 327
42 40
68 264
689 631
69 59
47 0
24 34
141 93
14,616 19,089
547 -
267 -
45 331
860 331
13,756 18,757
4,476 5,950
109 69
4,366 6,019
9,389 12,738
©))
2020 2021 31
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