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()
9 0.0000
10 0.0500
11 0.0000
12 0.0000
13 0.0000
14 0.0000
15 0.0000
16 0.0000
17 0.0000
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18 0.0000
19 0.0000
20 0.0000
21 0.0000
22 0.0000
23 0.0000
24 0.0650
25 0.0280
26 0.1000
27 0.0700
28 0.0000
)

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
24 33.9
25 26.2
26 43.9
27 1.6
28 12.4
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50,009,610

1,252,491,424
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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
26 6,949,316,473 1,419,272,156
27 5,382,237,125 3,937,055,217
28 813,953,770 2,078,512,142

6)) (2023 4 28 )
() ()
75,422,540,331 100.00
75,422,540,331 100.00

QY

« 2

0 (2023 4 28 )

33/94




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

34/94



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)

OoO0oo0oO00oO000oooooooo
O/ O0Ve—XEEIETsT™ - TPE

2023FAF2BHIMTE ) HEREOERBERLCEOTHED). RO REERE-RIFT320TEEDEE .
EREE- AREOHS '
- 20135818 ~2023F4A288
s L] 718721
mEERM |  comA| oo
- R 0
sRrERomEE T #
HARA FrvF  B1000 #
= 8 #
BEL -08% M o
3hE M —3.0% a
anAm “15.1% G
1510 —14.4%
3EM 168.0% ' :
S 51.4% 0 - . 0
~rE 30,15 2013/05/01 2016/08/26 2019/12/25 2023/04/27
= KRR (1) s— AR R RS (M) — MEE (M)
e LR BEEEMORNE L, RSB EEERL, SRS (R5I0) EIRNCT Y AR AL LOEAGLTHRLTUET,
MHREERTERENOREETY. HEINEHMOHNCHROTEEMSERTERDEEEN GERLTVRT,
B3 1 4E Al B S R ?OI:IFH ﬂﬂﬁ '&I'I'H 5730
g 1 !nmnmm!mnnmulmuﬁnm;mmﬁmﬁan¥wn!nM!um
ITSEI0H | 1854 8 e 108 | 19548 mirwﬂ 2::5545 108215548 |21 5108 | 22548 | 225108 23548
quL 0 | oF [ 0r | | uH|5suH|zanH|t.omH[mn| 0m
HAREE. HERREAFHEIVTERSHSRELET, EMMhEME!BHITEtﬂNEWﬁ:. SERFELDAG MESERIRT,
FEBREORR RIEL. MR EEMCATELOTT,

WA 0T E

H40-Flob- 32 AW FLHR=IL1IE T E “RICIE" 77w F D334 98.5%
KHTPEabTR AL HAD- 32— 22 UA-TH=T7F | 0O%

11 | 9B.5%

577 KOAY 70T~ ABIET 17 RS ERRITS
| EAYFI—=9 BI7uF |

160% |
B02 ERx
[} 7
| 85 68 13 108 @s s
o — : ; }
cpoh | TVOR 1T g o 18 02 -z Ll S
~160%

0145 NEE WESE 0I7E 20185 94 2004 2021 0224 H2IE

e PO, T R AR O ETT, AT DT e O B A Ry S TR R A LR RO
RERIARBETORBRERLTIVET.
ol AT DR B TR R NREL TIRELTED, Jru il AR E R L LA T A,

ERSHOR—LA-USTERRBFMRESNTVIREFENET,

35/94



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooooad

[BEAIE) T 7 2 [SOREERIIER -vrvrrrrsrasrrrsrrrssrrassssarasssrsssessss s sessass srasasssss s oaa 3md sraraseesi sa AR s aba raba passs Sessins pina svmsa pemes :

| S/ 0= ABRIET T4 M- TrF

| EFRMEE 202291083268 ~2023F4B258TY,
| ENRBNEONE - BRCOD o HEOSH (FASLT. BEFHRE. ﬁ!ﬁﬁ?ﬂﬂﬁaﬂﬁﬁﬁﬁmm&
L BaEtA) B BOOTHESEORICEPOTHEEEN (104Y) ZRULATRULLLE (%) °F, |
L EEOMMMICE. KD 7 Y RCOD SREFEENTVET, :
L OEIRAE D FICBUT, LENACSENTUELRAREELTEY KA.
OIS D Y FORBICOVT. HETNMMrfALIarsEU T,

P BCNODERS<FTHBETHY), ERCRELCHADOLFERBYEY,

P EBICOEEL TR, SRMMONRHSE (SBF) EIHTEW.

36/94



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

37/94



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

0120-106212 9:00 17:00
https://www.daiwa-am.co. jp/

@

38/94



““RICI ~~ class A

9:00 17:00

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

““RICI ~~ Commodity Fund Ltd.
0120-106212
@
€)
2009 4 23 2029 4 25
©)
4 26 10 25 10 26

2009 4 23 2009 10 25
®)

1 30

RICI

®)
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5
6 2 5
7 1 6
8 1. 7
18 1
1
14 4
2 14 1
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©) 193 2 1 28 2022 10 26
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@
27 28
2022 10 25 2023 4 25

119,929 262,560
166,093,699 126,871,874
8,211,161,653 6,262,077,847
2,421,367 2,421,125

769,046,400
9,148,843,048 6,391,633,406
9,148,843,048 6,391,633,406

203,304

631,412,462
82,208,936 41,258,445
1,549,025 1,159,616
51,635,576 38,655,080
387,167 289,825
767,396,470 81,362,966
767,396,470 81,362,966
9,020,178,042 7,755,619,670
638,731,464 1,445,349,230
8,381,446,578 6,310,270,440
8,381,446,578 6,310,270,440
9,148,843,048 6,391,633,406

44/94



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

&)
27 28
2022 4 26 2022 10 26
2022 10 25 2023 4 25

36,248 155,766
1,346,080,472 165,232,010
1,465,046,415 833,275,513
119,002,191 998,351,757
39,962 24,046
1,549,025 1,159,616
51,635,576 38,655,080
493,280 332,066
53,717,843 40,170,808
65,284,348 1,038,522,565
65,284,348 1,038,522,565
65,284,348 1,038,522,565
12,280,254 176,721,886
121,901,562 638,731,464
37,017,958 149,923,940
34,835,462 149,923,940

2,182,496
94,741,027
94,741,027

631,412,462
638,731,464 1,445,349,230
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12 133 60
61
27 28
2022 10 25 2023 4 25
7,574,996,134 9,020,178,042
5,382,237,125 813,953,770
3,937,055,217 2,078,512,142
9,020,178,042 7,755,619,670

638,731,464

1,445,349,230

27
2022 4 26
2022 10 25

28
2022 10 26
2023 4 25
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1,662 0
77,558,348 0
265,321,075 33,061,623
326,983,658 0
33,061,623 1
669,864,743 1 42.63
742.63
631,412,462 1
700
28
2022 10 26
2023 4 25
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28
2023 4 25
(€H)
@)
27 28
2022 10 25 2023 4 25
1,056,457,014 156,135,680
484 242
1,056,457,498 156,135,922
27 28

2022 10 25 2023 4 25
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768,763,116 768,966,420 203,304
768,763,116 768,966,420 203,304
768,763,116 768,966,420 203,304
1.
€y
@
2.
3.
28
2022 10 26
2023 4 25
1
27 28
2022 10 25 2023 4 25
1 0.9292 0.8136
1 (9,292 ) (8,136 )

4
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@

&)

RICI FUND CLASS A 870,925.055 46,613,650.790

46,613,650.790
(6,262,077,847)

6,262,077,847
[6,262,077,847]

2,417,017 2,421,125

2,421,125

2,421,125

6,264,498,972
[6,262,077,847]

1 100% 100%
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““RICI®*” class A

2022 3 31

““RICI®>”Commodity Fund Ltd.

67,118,335
20,889,946
6,341,025
100

94,349,406

100
100

1,736,455
111,926

1,848,381

92,500,925
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2021 4 1 2022 3 31

(32,388)

21,970,219

21,937,831

288,541

69,169

16,535

58,675

40,710

17,581

7,663

1,657

500,531

21,437,300

2022 3 31

TREASURY BILL 8,700,000.00 8,684,647.72
TREASURY BILL 7,000,000.00 6,999,504.19
TREASURY BILL 7,000,000.00 6,997,713.31
TREASURY BILL 6,000,000.00 5,985,102.48
TREASURY BILL 6,000,000.00 5,967,757.98
TREASURY BILL 5,500,000.00 5,495,195.92
TREASURY BILL 5,500,000.00 5,483,244.86
TREASURY BILL 5,500,000.00 5477,914.42
TREASURY BILL 5,000,000.00 4,999,702.10
TREASURY BILL 5,000,000.00 4,982,290.75
TREASURY BILL 3,300,000.00 3,280,163.70
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MILL WHEAT EURO MAY22 33.00 73,294.21
MILL WHEAT EURO SEP22 69.00 8,593.61
RAPESEED EURO AUG22 14.00 (42.19)
RAPESEED EURO MAY22 7.00 45,356.94
COCOA FUTURE - IC JUL22 26.00 (184.30)
COCOA FUTURE - IC MAY22 13.00 6,358.48
RSS3 RUBBER (OSE) SEP22 81.00 3,060.77
BRENT CRUDE FUTR JUL22 77.00 (224,580.00)
BRENT CRUDE FUTR JUN22 41.00 (54,810.00)
COFF ROBUSTA 10TN JUL22 58.00 3,530.00
COFF ROBUSTA 10TN MAY22 27.00 17,200.00
CORN FUTURE JUL22 83.00 26,650.00
CORN FUTURE MAY22 40.00 60,500.00
COTTON NO.2 FUTR JUL22 39.00 (39,360.00)
COTTON NO.2 FUTR MAY22 20.00 163,160.00
FCOJ-A FUTURE JUL22 17.00 3,180.00
FCOJ-A FUTURE MAY22 8.00 12,300.00
GASOLINE RBOB FUT JUN22 14.00 (39,043.20)
GASOLINE RBOB FUT MAY22 7.00 (19,572.00)
GOLD 100 0Z FUTR JUN22 24.00 56,210.00
KC HRW WHEAT FUT JUL22 12.00 (4,500.00)
KC HRW WHEAT FUT MAY22 6.00 14,925.00
LEAN HOGS FUTURE JUN22 19.00 42,200.00
LIVE CATTLE FUTR JUN22 33.00 (2,680.00)
LME COPPER FUTURE APR22 9.00 172,262.50
LME COPPER FUTURE APR22 (9.00) (87,500.00)
LME COPPER FUTURE JUN22 10.00 750.00
LME COPPER FUTURE MAY22 15.00 139,081.25
LME COPPER FUTURE MAY22 (10.00) (12,387.50)
LME LEAD FUTURE APR22 20.00 84,550.00
LME LEAD FUTURE APR22 (20.00) (13,106.25)
LME LEAD FUTURE JUN22 21.00 (500.00)
LME LEAD FUTURE MAY22 30.00 19,611.25
LME LEAD FUTURE MAY22 (20.00) (4,050.00)
LME NICKEL FUTURE APR22 4.00 227,730.00
LME NICKEL FUTURE APR22 (4.00) (172,182.00)
LME NICKEL FUTURE JUN22 3.00 (8,760.00)
LME NICKEL FUTURE MAY22 6.00 238,338.00
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LME NICKEL FUTURE MAY22 (4.00) 13,176.00
LME PRI ALUM FUTR APR22 29.00 301,111.00
LME PRI ALUM FUTR APR22 (29.00) (44,604.75)
LME PRI ALUM FUTR JUN22 29.00 (21,350.00)
LME PRI ALUM FUTR MAY22 41.00 67,606.50
LME PRI ALUM FUTR MAY22 (27.00) 14,636.50
LME TIN FUTURE APR22 (3.00) 23,270.00
LME TIN FUTURE APR22 3.00 10,530.00
LME TIN FUTURE JUN22 3.00 1,845.00
LME TIN FUTURE MAY22 (3.00) (2,095.00)
LME TIN FUTURE MAY22 4.00 (29,465.00)
LME ZINC FUTURE APR22 12.00 181,866.25
LME ZINC FUTURE APR22 (12.00) (153,600.00)
LME ZINC FUTURE JUN22 12.00 4,725.00
LME ZINC FUTURE MAY22 18.00 215,837.50
LME ZINC FUTURE MAY22 (12.00) (4,812.50)
LOW SU GASOIL G JUN22 8.00 (12,600.00)
LOW SU GASOIL G MAY22 4.00 10,000.00
LUMBER FUTURE JUL22 5.00 (11,374.00)
LUMBER FUTURE MAY22 2.00 (48,939.00)
MILK FUTURE APR22 1.00 (1,160.00)
MILK FUTURE MAY22 3.00 1,280.00
NATURAL GAS FUTR JUN22 69.00 14,620.00
NATURAL GAS FUTR MAY22 37.00 360,940.00
NY HARB ULSD FUT JUN22 8.00 (19,504.80)
NY HARB ULSD FUT MAY22 4.00 19,475.40
OAT FUTURE JUL22 9.00 (312.50)
OAT FUTURE MAY22 4.00 16,250.00
PALLADIUM FUTURE JUN22 1.00 (9,690.00)
PLATINUM FUTURE JUL22 33.00 (82,735.00)
RED WHEAT FUT MGE JUL22 12.00 5,175.00
RED WHEAT FUT MGE MAY22 6.00 16,512.50
ROUGH RICE (CBOT) JUL22 14.00 2,420.00
ROUGH RICE (CBOT) MAY22 7.00 3,950.00
SILVER FUTURE JUL22 20.00 1,100.00
SILVER FUTURE MAY22 9.00 15,080.00
SOYBEAN FUTURE JUL22 27.00 (28,925.00)
SOYBEAN FUTURE MAY22 12.00 (15,600.00)
SOYBEAN MEAL FUTR JUL22 10.00 (3,750.00)
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SOYBEAN MEAL FUTR MAY22 5.00 3,150.00
SOYBEAN OIL FUTR JUL22 29.00 (18,360.00)
SOYBEAN OIL FUTR MAY22 13.00 (17,442.00)
SUGAR #11 (WORLD) JUL22 29.00 (627.20)
SUGAR #11 (WORLD) MAY22 14.00 16,956.80
WHEAT FUTURE(CBT) JUL22 34.00 (17,850.00)
WHEAT FUTURE(CBT) MAY22 17.00 6,562.50
WHITE SUGAR (ICE) AUG22 23.00 1,505.00
WHITE SUGAR (ICE) MAY22 12.00 16,610.00
WTI CRUDE FUTURE JUN22 91.00 (322,200.00)
WTI CRUDE FUTURE MAY22 48.00 (186,200.00)
2022 10 25 2023 4 25

38,613,520,015

74,872,759,157

38,613,520,015

74,872,759,157

38,613,520,015

74,872,759,157

1,047,944,000

1,047,944,000

1,047,944,000

37,496,744,140

74,749,343,314

68,831,875

123,415,843

37,565,576,015

74,872,759,157

37,565,576,015

74,872,759,157
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38,613,520,015

74,872,759,157

2022 10 26
2023 4 25
2022 10 25 2023 4 25
2022 4 26 2022 10 26
46,532,363,048 37,496,744,140
47,473,320,774 77,044 ,436,422
56,508,939,682 39,791,837,248
42,755,468 4,398,808,967
8,014,403,379 12,308,176,951
1,089,639 1,089,639
FOFs
J 1,883,975,456 1,484,634,373
1,518,511 1,518,511
2021-01
9,980,330 1,993,906
2021-07
1,203,013
2022-01
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NY

FANG+

AHL

9,976

159,141

159,141

9,963

9,963

9,963

9,963

1,486,750,161

998

998

992,420

998

998

9,977

8,364,886,518

17,685,206,030
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9,976

159,141

159,141

9,963

9,963

9,963

9,963

1,191,729,296

998

998

992,420

998

998

9,977

8,040,038,758

47,316,377,278
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2,417,017 2,417,017

998 998

998 998

998 998

9,949 9,949

997,374 997,374
173,802 173,802
37,496,744,140 74,749,343,314
37,496,744,140 74,749,343,314

2022 10 26
2023 4 25
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3.
4.
2023 4 25

1.
2.

2022 10 25 2023 4 25

2022 10 25 2023 4 25
1

2022 10 25 2023 4 25

1 1.0018 1.0017
1 (10,018 ) (10,017 )
@

)
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2023 4 28
6,112,149,329
76,148,781
6,036,000,548
7,667,745,506
0.7872

2023 4 28

75,422,540,331
0
75,422,540,331
75,298,464,720
1.0016
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2023 4
151 7,427 2,500
799 9,980
260 8,525

CI0 1
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2023 4
92 325,078

779 21,915,888

871 22,240,966

84 166,622

14 1,401,574

98 1,568,196

969 23,809,162
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38
59
19 52
193 2022
2023 31
@
2022 31 2023 31
3,168 1,982
486 346
332 393
13,811 12,525
52 47
24,900 22,100
45 59
42,799 37,455
203 1 196
4 3
198 193
1,770 1,482
1,738 1,351
31 131
16,617 13,824
10,755 8,260
3,705 3,475
177 177
1,067 1,066
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885 824
26 20
18,591 15,503
61,390 52,959
2022 31 2023 31

65 101

9,856 5,874

26 38

12 12

4,917 4,525

2 4,900 2 1,297

4,246 3,987

980 560

1,016 327

866 692

2 2

17,033 11,545

2,399 2,276

13 51

1 0

2,415 2,329

19,449 13,874

15,174 15,174

11,495 11,495

11,495 11,495

374 374

13,925 11,505
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14,299 11,879
40,969 38,549
971 534
971 534
41,941 39,084
61,390 52,959
@
2021 2022
2022 31 2023 31
74,402 69,845
545 559
74,948 70,405
31,234 29,405
650 662
9,104 9,638
1,252 1,469
7,851 8,169
1,729 1,783
2,051 1,658
189 181
468 468
46 51
15 17
1,331 939
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