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13
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14
1,951,870,928 | 1,951,870,928 0.4241 0.4241
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15
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16
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17
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6 8,369,012,086 0.4685
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24 0.0000
25 0.0000
26 0.0300
27 0.0350
28 0.0450
29 0.0450
30 0.0000
()
11 2.4
12 10.2
13 11.2
14 7.7
15 13.9
16 14.6
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18 2.0
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21 0.0
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23 6.8
24 36.5
25 26.8
26 34.0
27 26.2
28 44.2
29 1.7
30 12.3
(4)
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
29 10,362,445,472 10,044,873,256
30 4,380,526,575 4,080,104,665

¢y

(2023 4 28

)
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18,110,223,098 100.00
18,110,223,098 100.00

( D

2

) (2023 4 28 )
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0120-106212
@
©)
®)
O]
4 26 10 25 10 26
2008 6 27 2008 10 25
®)
1 30
RICI

40/97

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1



16

41/97

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



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

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

42/97

18

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

14 4

14 1



10

43/97

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ 38
59 2 2 12
133

0 6 6

®) 193 2 1 30 2022 10 26

2023 4 25

44/97



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

ce 07"
€))
29 30
2022 10 25 2023 4 25

1,117 85,978,607
208,676,322 159,895,839
6,020,962,969 5,267,315,662
2,108,474 2,108,059

594,669,600
6,826,418,482 5,515,298,167
6,826,418,482 5,515,298,167

157,206

651,724,827
18,455,950 14,730,758
1,263,987 916,467
42,134,239 30,550,528
315,908 229,038
714,052,117 46,426,791
714,052,117 46,426,791
14,482,773,937 14,783,195,847
8,370,407,572 9,314,324,471
6,112,366,365 5,468,871,376
6,112,366,365 5,468,871,376
6,826,418,482 5,515,298,167
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&)
29 30
2022 4 26 2022 10 26
2022 10 25 2023 4 25

20 47
1,099,633,685 134,268,136
1,183,504,431 616,173,921
83,870,766 750,442,010
33,869 21,743
1,263,987 916,467
42,134,239 30,550,528
360,318 235,819
43,792,413 31,724,557
40,078,353 782,166,567
40,078,353 782,166,567
40,078,353 782,166,567
36,133,077 132,842,799
7,659,563,026 8,370,407,572
5,408,243,540 2,366,341,323
5,408,243,540 2,366,341,323
5,543,574,689 2,660,934,454
5,543,574,689 2,660,934,454

651,724,827
8,370,407,572 9,314,324,471
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12 133 60
61
29 30
2022 10 25 2023 4 25
14,165,201,721 14,482,773,937
10,362,445,472 4,380,526,575
10,044,873,256 4,080,104,665
14,482,773,937 14,783,195,847
8,370,407,572 9,314,324,471
29 30
2022 4 26 2022 10 26
2022 10 25 2023 4 25
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0 0
76,233,147 0
1,292,293,514 1,224,536,267
482,864,371 0
1,224,536,267
1,851,391,032 1 1 828.33
1,278.34
651,724,827 1
450
30
2022 10 26
2023 4 25
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30
2023 4 25
@
&)
29 30
2022 10 25 2023 4 25
799,994,616 134,782,478
207 415
799,994,823 134,782,893
29 30

2022 10 25 2023 4 25
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594,450,549 594,607,755 157,206
594,450,549 594,607,755 157,206
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30
2022 10 26
2023 4 25
1
29 30
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1 0.4220 0.3699
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RICI

FUND CLASS A

732,574.282

39,208,840.720

39,208,840.720
(5.267,315,662)

5,267,315, 662
[5,267,315,662]

2,074,249

2,108,059

2,108,059

2,108,059

5,269,423,721
[5,267,315,662]

100% 100%
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2022 3 31

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

17,850,039,272

17,765,951, 620

17,850,039,272

17,765,951,620

17,850,039,272

17,765,951, 620

6,000 343,153,400
6,000 343,153,400
6,000 343,153,400

17,560,938,177

17,143,573,650

289,095,095

279,224,570

17,850,033,272

17,422,798,220

17,850,033,272

17,422,798,220
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17,850,039,272

17,765,951,620

2022 10 26
2023 4 25
2022 10 25 2023 4 25
2022 4 26 2022 10 26
11,190,856,319 17,560,938,177
13,840,731,043 14,123,515,002
7,470,649,185 14,540,879,529
FOFs 3,627,565,740 4,798,479,840
385,425
454,188
loT 977,694 977,694
Al
loT 977,694 977,694
Al
9,608 9,608
9,608 9,608
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49,107 49,107
49,107 49,107
984
“ ®”” 2,074,249 2,074,249
6,000,374
( )
26,360,353
241,653,058 34,020,586
180,729 180,729
737,649 737,649
95,276 95,276
337,885 337,885
983 983
983 983
2
983 983
983 983
iFreeETF NASDAQ100 9,444,594 ,851 6,312,904,585
iFreeETF NASDAQ100 781,709,448
iFreeETF NASDAQ100 1,199,282,119
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3,974,316,918 4,009,417,239
132,757 132,757
52,987 52,987
467,315 467,315
12,784 12,784
1,988,495

3,666 3,666
155,317 155,317
38,024 38,024
4,380 4,380
22,592 22,592
33,689 33,689
96,254 96,254
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106,619,976

114,093,776

5,385

11,530

9,817

6,964

9,479

98,107

98,107
982,368

7,967,739

1,097

2,690

1,350

98,203

98,203
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5,385

11,530

9,817

6,964

9,479

98,107

98,107
982,368

1,097

2,690

1,350
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982,029
9,652 9,652
17,560,938,177 17,143,573,650
17,560,938,177 17,143,573,650
2022 10 26
2023 4 25

2023 4 25
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2022 10 25 2023 4 25
2022 10 25 2023 4 25
1
2022 10 25 2023 4 25
1.0165 1.0163
1 (10,165 ) (10,163 )

€y
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2023 4 28
5,304,913,782
165,277,392
5,139,636,390
14,360,298,236
0.3579

2023 4 28

18,141,151,098
30,928,000
18,110,223,098
17,820,018,494
1.0163
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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
44,768 43,147
5,948 5,788
306 317
4,281 4,369
493 409
866 692
867 874
46 66

48 95
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®

527 476
1,300 1,300
408 488
10 38
606 625
1,864 2,193
11,628 11,946
18,551 15,310
2021 2022

2022 31 2023 31
327 286
40 150
264 171
631 608
59 244
0 2
34 31
93 277
19,089 15,642
- 229
331 257
331 486
18,757 15,155
5,950 4,589
69 248
6,019 4,838
12,738 10,317

2021 2022 31
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