2024 1 18

29
2023 4 26

03-5555-3431

1/105

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2023 10 25
™

9 1

9 1



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

[ElnpagE
BITRIME - ENEUSE T Eol gl BRNSEE (RROER)
#
B M
BT RUGIE = AUFuH AR
—— FEYERE
F D
BINEYHE o (BGRsEm) SRR
AEEs
(F) Y77 v EHN BT SIERHEEHIIRTELTVET.
EBiEESE
R SR SRR GRS e
e g | 2O
i (BUEF)
iy
mgmgm F28 | BF agoos
— e FrEU— &b
5
Y %40 J7FUR ( )
yiNi -]
B
il == 2|
F Dt FUT
Hlriw R (FBA) TOPIX
{ ) FFTF
FEERE £126
Z iR (BR) | FEA TPIK-FT -
(-ﬂﬂ!ﬁ:ﬂ#) FIURH 79X =W FDith
(R A4 . (RICI*)
AESS IR
( ) zof | (FF)
wERAEER | () g
RERSEEY =t

(&) So7/FHESTIREESERBIETLTOEY.

2/105



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

12

32

26

12

480

3/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

O~ IN|F-

|||

4/105




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

225

225

5/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

http://www_toushin.or.jp/

2,000

JET1 T4 (BREVESIE) [TRELET.

OHARIOEFEIMICLLFBINTVZIET 7T« (AR DEREERTOY v—XEHIEF
JEF«To88" CIF RICAT] £VWWET.) OBE (FRE) CHQERHTSEHEMRE
HEULTERETBLET.

l DEFUTFa&lE -

OEFs T EIFACSA T YELNSORREICEZLOT. IEGRB L LTIR. ELLEBH A4 E0 (T
ZF—], & BPHE- FLEDOLEBED [FE], ZLTIE - FOE0IVREY - BREBREED (NS
B mENSBY, —ENICHERAMISIFIC ERENTLET.

(OEF«71D A= )

(VB R A~ R —
Y. OEFAFAI0E.12
BBl =F v T o
I TSFF. Tk
B B IrRlEY.

_I RICI* 1S S K U AL SRR

3 D 1.90% T— ok o i YAk
BB & ERICEST rR RYE
w7k 10.00% ,,-_-_ﬂ-lIt Emis AL i ROEOTY BR
by T2 FSFF *E =1
= RBOBAII, Mg, XBE e
| ot i IWECNELEF  OO7F
) AL A R ;lﬂﬂ%! ;!'Li:ftfir';—l
w1 20.00% HEER Eisn  ne :m
P TIEZ 9k = h
i T=uE =
b SoENGER BN
] (3£1) CBOT ; 2 TBRIRE I
—wT i (X CME : -7 — 1059 « ILEIS IR
=5 3.00% AX [ MGEX: SXPAUARBESIH
- | Ehgit I07HE | OFETECRC) - ORI, Bk |
mam11.10% T~ 40.00% | ERLreoe STr EREUTRICE Tt I5RAJIC :
P s
| g | [l M |
agusm 14.00% | . EAOAM. MEEROROLAGEONST. |
W RICI" [C2NT

SRICIME, ERhOERERCR<IESNTLSIET T BR OEfesBLEY,

#RICI*I3, 1998ERR L UEESLTRRETHYTET,

«RECITEMET HSRESTOHER. 240 - OYVe—T"FREE LA SRCITESRICBNT, SEEOHERMLSEFERMEORMEEER
ELTREINET.

SRICIME, EEEEE R A N B DR EN T,

RICI" LR S & RN OEBICOVTR, ERSHON—LRA—-JTIWRBVEERIET,

6/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@=iT 7 FE. LITO2XROEEERIFICIETE TS [TF -7 - TP X]| T,

J. WRERRIFUR

WAV BONRNEEHEEZA MRICIY Commodity Fund Ltd.] B9 5"RICI*"
class Al (LIFIMRICI* 27K 952A] EWVWWET,) DIREESF CERILER)
EMBOIHIEESE [F40 - I2—IR—F2z1Ux - 25 —T7Jr2/F] OBEEHF ()

772 EO{tiEs
VYT ERiE. LTFo2ea0REELdS~OREEBCTITT 47« (BREYDS|HE)
FEICKEELET,

B Fof-Seiched o .
p— ¥ EIR T ES.
“BICI*"Z 7/ 952 A SRR S EE |
— | | AR BAUBREENSIS
i sasen [ b ) i o o
LT FETS T

4D - RF—H—FT2UA. B R
" & IH—IPUE —_— FRTORHE

L J \ |

#C{bLJZ (BRI 7 FOEE] ETETEL,

J. ["RICI™ 77V R 9S5ZA] ICDWT

["RICI™ 27 F 252AAl TlE. EREERHEOS0%BL FEXFIVEBTRFSICEETDE
EBlc. HFROEENRS IELUBRAERSISICRRTACLCLD. RICIICEETHIE
HRREDELTVET,

RICI®" 272K 05 ZAAL (A A=)

(214%F) SR BilEIEETER
(SE4ER o) EmEY CEH
\. sz S

[“RICI®" 7 /K 25 2A | DEREELEOIFF100%
(R ROEER) [TFEDLSICHET

7/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooodad

S JREINE D P PAOIEEICHIE - TlE. BRORET [RICI* 27k 252AA] ~D
RS ERN (SEFEONEERAONREELL) 755885507
o BiEETEh) A7 ZOE T A EHMBE~ oy VIEREIE L TiTELES A

« AEOENREFRCIHHASRE LcL T, TRORMBEENIFRINZLE, RICIT
MR ENcEE, BEORFICA S EEIFROSUICISHMEDIERICL TR, 77
Y EOREEN.OERSTEDNEVWCENB U ET.

B, RS EHEHCBDOVWTIRR DS EZTBVET,

(DEAE)
OSENHRERDR., BHIRROEYSNREMES ((HERESHET.) FELET.

OFRIE LT, BAFHROKAZFEHNRULTHESEERELET. LEL. HENSRENVE
D|SICE, FEETEOEVWIENBUET,
HIEROAEZOZHVWS LUZOEHEICOVWTRIET20OTREEY FH A,

O Y—T 7 2/ FOERMHF~ORERSICE. BRERIEE .
el OBERER. TELEEA.
SEREAHFDEHEISICIE. FRZEITERA.
OAREE~DILASISICIE. FIRERIFEA.

2 SEAA25EB LU108250 (KEEOBSBEEE) (CREAES

A0,/ 0v—ABERIETTa+™: J7PVE] 8LUZORED 7 R THDITA
T BOAEBISEREEA ["RICI® Commodity Fund Ltd.] (FOBF 77 2 ETHS
["RICI®™™ class Al &#Zd&d.) (LIT. ZHEELLESWVT. #ILT [Z7 2 F] LW
#7.) [dJames Beeland Rogers. Jim Rogers*#/zldBeeland Interests, Inc. (LI,
WHEIEBWT, BIFLT [Beeland] ELWWET.) CRUHEEE. I, BRFEFCZEET
BEEND DD TRHDFE A, Beelandd 77 2 FEBAS. I \TOEENT 7>/ EEAN
&, s, FERARICHLT, —RNEIEFHEE. BICT 7> FAORBEOEISEED
T, HRNICBETRNIch, RAFFHLT S2DOTEHYFER A, BeelandlFRogers
International Commodity Index*MiHuE. #a. MECHVTHIFZ Yy FeRIAY
FEREH B LUFOMES, FLE T 7 VEBAZOEREEZERT IHEEAVERA.
BeelandlE 2 7 v FARITENAHE, @B UL <BHMBOREFILEFE D7V FEEEN
HBLLBthOERER. AZFCERTNARICEREN3RADREF CFEITBORTZ
BbTESBHLTVER A, Beelandd 7 7 2 FOEE. &, 7. BEICEULTESS
rEfEEEaLERA. [Jim Rogers®]. [Rogers International Commadity Index®].
[Rogers International Commodity™ | # & UF [RICI®] F. James Beeland Rogers.
Jim Rogers*&/zixBeeland Interests, Inc. DL —RKI—2H LU —EAT—0IT
&), EHFTEERELET.,

8/105



EDINETOOOO
O00OO000000000004000(eo6748)
Ooooooooboooobooooonoad

REWNRT 7 FOBE
. ["RICI®*" (31::rnn'||:|dl'|:',.,uI Fund Ltd.] D579 % ["RICI®" class Al DIZEEES (K KILER) 1221 T
["RICI® Commodity Fund Ltd.] BiR5745 [TRICI* class Al OHREES

AT URONENESAREN % FILART

E?;"; i, EgERLG0e— TEEITEF T EH" (RO [ClldaC &%
ELET.

TEFRESADS0%M FX FIETESSCHRT S - bl HROMRTINE 6
SUBSESENS SRR ACED. OYy—ZERITET + 7 182 (RICI=)
ISy SR REn X L ET,

P T CRESEEDIREIC B o T, Eklﬁuﬁhﬂltﬂiéﬁhmﬁtﬁﬂ
W|HEICoRLEY. ERRSSCE. B3 IRTE. FEER. O7—3 vl =1
—. ENEREEEELIHETH. CNICRELELETA.

@ﬁﬂﬁﬂﬂﬂﬁiﬂﬁﬁﬁﬂﬂﬂﬁ@ﬂlhmﬁQTB ERANNG S L USSR TN
SISO SHEY, 77 FONERERBEDSELT) D%#EW
(BATBE0%LUT) SESEIICHELET.

Ak BOBHEEECRENORE LT, TROANTEEIFEINSLE. BED
FWC) S EFRHSUICERMEORAICSL o T, RO LSBT LNE
LiBSEDET,

FUFrLER. Frub-FT - Zr AR R ST S EENETSHOTE .

WHESH  F4D  FEv b - TR2IAVE (80— USFuE

WERB TR - ey AT - S a3 AD, SvHm—ILEE

HESESL . (o 2T Ta—-3—7 - HA0Y

SRS FROR (%) 28OS

WERA  0.66%

EERET 0 0.12% (FMTRESE 54.000% FIL)

WEFEERT  00125% (EMTHEE 12.000% FiL)

&kt 1 0.7925%

FOHE. AEMEREAICMTSEE. WURAE - 80d. EERE. 5ER0RETEnm

W IORICREY SEES ATl DNEY.,

= = ILADET OSSR B2 FHEE N LA,

WHEESRE . = 13— J0RAFES AR - LORFOLTNAORRBLBUEHOE
2008568308

FE3E%E

2 rgur-:f ?;—n‘- kZzUz - IF—-T 7V K] OFGHMEHICDOVNT
HAD - RR—i— I UL -FH—TFuE

BP0 SORER -/ RISNMNERILE MRT
RELERBOBRREDE L CREARETBNET.

DHBTOMFEPLICERL. TELCRBOREEHE L TEESRETELET.

CFREENDRRICHI > TIE. WERMS F28. DNECHTA-SERLLLEOR
BBIUIV—pll - A——ICRATICEEBALELETY.

PSETEEES. AROENRESTARNSRELLET. MROBREEEYFHE
NaLE, REGRWCA SLERESUICEBRMEDRRICS ST, LEORAL
TN S B0 ET,

BEAE ATy R A R
BiEa  =BUFNERETSRSSY

L
2009%4R236
EFE12H0E (EEEHORSEERR)

@
2009 4 23
2018 7 19 2024 4 25
2019 4 25
2023 7 19 2029 4 25

®

9/105



(

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

Tl 3

1

i

Tl 3

1

i

¢ 2

Tl

1. ““RICI ~” Commodity Fund Ltd. ““RICI ~~ class
A
2.

)

10/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

OETF YRR LTFO2ADHERERIESF~OEAZHAUTIET 17+ (BREYNSIFH)
BEICIHALFT.
AR T 7 K]
2 K IR TS,
"RICI™ I7 K 95 ZA H OB B3|
miAg we 3 | R 8 | SRUBRERGIS
R HIPUR
dae: R W | g4.2a-fi-pravs | B A A
W o wH—ruE o LA e
2023 10
151 7,427 2,500
1959 12 12
1960 2 17
1960 4 1
1985 11 8
1995 5 31
1995 9 14
2007 9 30 29
352
2020 4 1
9 1 2,608,525 100.00

@

11/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1 ““RICI ~” Commodity Fund Ltd. ““RICI ~~
class A ““RICI =~ A
2
RICI
““RICI ~~ A
““RICI >~ A 90
““RICI >~ A
a ““RICI ~~ A 50
RICI
b 1
c
““RICI ~~ A 10
30 50
RICI
““RICI ”” Commodity Fund Ltd. ““RICI ~~
class A
50
RICI

€Y)

12/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

““RICI ~*”
A RICI
@
1 3
22 1 6
2
1.
2 3. 6
2 2
1.
2. ““RICI 7 Commodity Fund Ltd. ““RICI ~~
class A
3.
4. 3
5.
6. 2 1 14
1 2.
2
2
1.
2. 2 1 14
3.
4.
10
““RICI ~~ Commodity Fund Ltd. ““RICI ~~ class

A

13/105



EDINETOOOO

O00OO000000000004000(eo6748)
Ooodooodoonooooononod

RICI

@

®

URITER
o Al
IVTSATUA
HiiFAsm
FOEMEES
HEIEREL
SHE

mFRE
URFTHIAY b
FOFI-

Cl0

14/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

CI0 Chief Investment Officer 1

Deputy-CIO 0 5
ClIo

CIO Deputy-CIO

FD

35 45

FD

15/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2023 10

4)

@

®)

100 10 100 20

16/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

5
10
@
1 -2
@)
1 3
2 20 3)
2 1 6
2
2 2
1 236 1 3
341 3 1 7
8
2

17/105



10

11
12

13

14

15

16
17

18

S 01 AW N P

®

2
1.
2 1 18
2
2 1 20
2 1 14
2 1 16
2 1 14
17.
8 13.
2 6.
13.
9 10.
2 1 14
2 2 1

10

18/105

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10

11

10.



10

&)

19/105

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

28 8
28 8 3
28 8 3
0 1.



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

20/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

““RICI ~*7 A RICI

RICI

21/105



¢))

®

““RICI

RICI

RICI

RICI

RICI

RICI

RICI

RICI
““RICI

100
“RICI »3

“RICI EEd

““RICI ~*7

“RICI 3

““RICI >~

“RICI >3

““RICI ~*7

“RICI EE]

RICI

37

22/105

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

“)

;; DA | « |
: : ERUAIREROEY

: BAUATREBCHTSE=S o e BEEUHHIERIETD !
i U Y EREROSSABEEN EBDHEE RICTND :
H o] 1] W e R IR D R R EERADEE :
: URTTZIAY REH | i
EI CHAUATERRCMT NS ;
: -EMUZ SRS SN R HRDNT-ET 5
:. ERFORRECHTLEROES EEEBH AR EROEN-RE E
MAURD BRURI B LU RS
{ fHURIDER ‘ ;
: B I EOEAUR IO ARUATEAHOBY 5
i : EELUNBEERETS 1
: AR DA, B :
¢ BEESE SRR T E
; DiE :
-EEEa

23/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

STEQTZ2E. FrrFeRBENEHEI S AEERNICHBTESLSIERLIERDTY .
BDIS7REESFRICHIAFEMEER (SRXICHIIIEE 1 FROMEE) OFH - BX -
BE. D7 /RS LUORRNBEEISAUDOVTRRLTVET. EEDT S 73 TPUE
OEAESERICSITHFEHEERORBERTLTVET.

GULTI Ry A g

Al (20084811 A ~H2MEIDA) (W
0000 - 3
15,000 k] 5&.3—527
Fad Q
10,000 50 b
215 |
SO0 [ > ) a1
: < 15.2 ;
© me e Wy ° ”2— 5 'E'“*E
1 1 |]I [lll I B — - -12.4 - =L B8
160 194
— —— r!iﬂ + — S—
-41)
— L R - okl
: L L ol o Rl
—— HESRRE LR EE LN ol
Z0IB.11 a0 A Fatd B 20EEN 203 At HEE =ENE EREE EFER SRR KRER

HEH/RBATISAUL. TPUEOEENSERELTLSOTRSEUER A,

#ZFEOEREERRE, ok (W3 TR C I EAEEALE RO s BLTHEL-EOTELY, THO
MEERICE SV THNLCENMER LR ARSRSYEUET.

# 27 /EOEMBRERCSOT. AFSEMIOF—9NHTEELESRLUTOL—ILTERLTVEY,
MR FCEY T 27— LB SRR NE L A
DEMBERENEE TR LEM S SESCE. MHEERERC OV TOIERLTVET.
FA Y FudAFFURCSENT. DDCEYTIESICR. SEEMCOWTAYFT=20FMBERTEELT

ETLET,

FWEISTCDNT
B & i EYASHTOPIN
SEMENE  MECID P U o TP R (BEGAS, Er=—2)
FREE  MACITT =32 T—=frwbk s S Fed 1 (BYAd, Bri—2)
R - NOMURA-BPISSR
FEMER : FTSEERER- T+ 23 MR8 m4=2)
FRER  PEILHS MiTAsE i f 2T edd— IT—3T0d - T—fruy FO—1TNL F4T—2 778 [[BA—=23)

BERIC2INT

SESAHTOPNDERNELTEEHICANSENTL 2SR, XA ) PXSHECRRTAaE | P X EHOMERY
LEF TP X] EWVNET.) OENRN THY), AROEL,. SRE0nR, /ISR T ST ~TOMN] - /202
BELUFERENICHPSERFLARBCMTSITSTOMEL ) P XFgLEY. J P XA, FEREORNSOEEERZSAD
BR. BEZRZPRICHL., RESAVESA. BVECITINS - £ 2T w2 AR EIINMSCITT -0 F— ok« 20T
220 MSCH Inc. (IMSCL) RELLEERTY. F0720F0E, MACICE-TEE. 8, FrRERINHENTRES.,
MSCIZ AT P REREE TP/ EFRE VT NES el AKRLT U ESRESALETA. BRERE2VICOUTIE
SESESRIETV. [httpsfwaw.daiva-am.co. jpsspecialrepart/globalmarket/notice.html | @NOMURA-BPI
EiflE. BH T Fa—Lpl— UG —FEO 2 LFr A0 BN G BT SEN CRFEN LR A EROT RS0
TOERTERESENT, —FOae NSt IO THEENEERT -2 Uaa e — A B Dol AHENET.

MNOMURA-BPH R IR DR HEEF D —UDH RS (DAL TOET. 31?" b= deet b L, '-_r‘?'".I HRE
EHTLIHOTRES. TrEOBRERSCRLT-REEALVERA. .FTSF:fF.EE"ﬁf?F'.:r’JAIs. FTSE Fixed
Income LLOCAUSRSN TSRS, T I ATY. BEMIEFTSE Fiked Income LLCOHMEETHU. HHICRTS
FTATOHERIRFTSE Fixed Income LLCHHLTLET. SPELAY IR0 E B A D F e — IT9 -2 9 —
ol FO=L FAN=%2pFd. GHERIrRELVLGBTRECHIZNALTOETE. P Morganid thESE-

FHEEPREFSaOTEIUR AL SENEHETRLTHERLTLRY. LP. MorganhsOMEC S SWNREEELIC
LEEERN - BF - T 2oLRENeNTVER AL Copyright 2016, P, Morgan Chase & Co. All rights resened.

€y

3.3 3.0

24/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@
©)
1.133 1.03
“<RICI *” A 0.7925
1.9255
1.9255
0.25 0.75 0.03
1 <=RICI ~” A
0.12 0.0125
0.66 ( ( 0.7925
54,000 ) 12,000 )
1
“<RICI >~ A
2 D

25/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

4)

®)

20
15 5
2037 12 31 2.1
20.315 15 0.315 5
20 15
5 2037 12 31
2.1 20.315 15

0.315 5

26/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

15 15

2037 12 31 2.1
15.315 15 0.315

27/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2023 10

28/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ (2023 10 31 )
() ()
5,733,174,987 97.50
5,733,174,987 97.50
2,420,400 0.04
2,420,400 0.04
144,859,256 2.46
5,880,454,643 100.00
QY
« 2
©)) (2023 10 31 )
) ) (D)
8,289.43 8,278.81
1 |RICI FUND CLASS A 692,511.36 97.50
5,740,526,140| 5,733,174,987
1.0014 1.0014
2 2,417,017 0.04
2,420,400 2,420,400
)

97.50%

0.04%

97.54%

)

29/105



®

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

() () X )X )
10
5,247,819,434 | 5,493,378,764 1.0685 1.1185
(2014 4 25
11
4,461,505,463 | 4,461,505,463 0.9467 0.9467
(2014 10 27
12
3,898,088,573 | 3,898,088,573 0.8724 0.8724
(2015 4 27
13
3,161,711,425 | 3,161,711,425 0.7496 0.7496
(2015 10 26
14
2,483,444,514 | 2,483,444,514 0.6382 0.6382
(2016 4 25
15
2,263,774,127 | 2,263,774,127 0.6209 0.6209
(2016 10 25
16
2,178,339,353 | 2,178,339,353 0.6337 0.6337
(2017 4 25
17
2,049,380,995 | 2,049,380,995 0.6763 0.6763
(2017 10 25
18
1,875,876,512 | 1,875,876,512 0.6986 0.6986
(2018 4 25
19
1,707,507,753 | 1,707,507,753 0.6986 0.6986
(2018 10 25
20
1,484,363,520 | 1,484,363,520 0.6803 0.6803
(2019 4 25
21
1,277,149,182 | 1,277,149,182 0.6352 0.6352
(2019 10 25
22
757,971,477 757,971,477 0.4019 0.4019
(2020 4 27
23
921,324,842 921,324,842 0.5107 0.5107

(2020

10

26

30/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooooooooooooooodad

24
1,148,994,185 1,269,713,208 0.6187 0.6837
(2021 4 26
25
1,540,115,274 1,597,373,924 0.7531 0.7811
(2021 10 25
26
7,453,094,572 8,210,594,185 0.9839 1.0839
(2022 4 25
27
8,381,446,578 9,012,859,040 0.9292 0.9992
(2022 10 25
2022 10 8,506,079,128 0.9276
11 7,921,879,064 0.8753
12 7,172,931,827 0.8354
2023 1 6,643,848,162 0.8190
2 6,620,630,975 0.8233
3 6,267,940,978 0.7938
28
6,310,270,440 6,310,270,440 0.8136 0.8136
(2023 4 25
4 6,036,000,548 0.7872
5 5,927,114,796 0.7873
6 6,004,329,582 0.8360
7 6,001,102,929 0.8817
8 6,107,540,241 0.9133
9 6,169,413,118 0.9555
29
5,849,024,564 5,849,024,564 0.9347 0.9347
(2023 10 25
10 5,880,454,643 0.9304
()
10 0.0500
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
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21 0.0000
22 0.0000
23 0.0000
24 0.0650
25 0.0280
26 0.1000
27 0.0700
28 0.0000
29 0.0000
()
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
29 14.9
(4)

10 6,726,502 863,022,696

11 124,836,460 323,267,745

12 126,919,364 371,337,836
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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
29 390,163,324 1,888,076,754

@ (2023 10 31 )
() ()
47,272,673,657 100.00
47,272,673,657 100.00

D

Q)

@ (2023 10 31 )
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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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@
28 29
2023 4 25 2023 10 25
262,560 13,726,451
126,871,874 136,198,375
6,262,077,847 5,758,956,028
2,421,125 2,420,400
6,391,633,406 5,911,301,254
6,391,633,406 5,911,301,254
41,258,445 27,857,461
1,159,616 995,221
38,655,080 33,175,261
289,825 248,747
81,362,966 62,276,690
81,362,966 62,276,690
7,755,619,670 6,257,706,240
1,445,349,230 408,681,676
- 59,689,891
6,310,270,440 5,849,024,564
6,310,270,440 5,849,024,564
6,391,633,406 5,911,301,254
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&)
28 29
2022 10 26 2023 4 26
2023 4 25 2023 10 25
155,766 234,076
165,232,010 202,901,297
833,275,513 662,003,745
998,351,757 865,139,118
24,046 22,701
1,159,616 995,221
38,655,080 33,175,261
332,066 278,610
40,170,808 34,471,793
1,038,522,565 830,667,325
1,038,522,565 830,667,325
1,038,522,565 830,667,325
176,721,886 116,813,077
638,731,464 1,445,349,230
149,923,940 350,787,007
149,923,940 350,787,007
94,741,027 27,973,701
94,741,027 27,973,701
1,445,349,230 408,681,676
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12

133 60

61

28
2023 4 25

29
2023 10 25

9,020,178,042
813,953,770
2,078,512,142

7,755,619,670

1,445,349,230

7,755,619,670
390,163,324
1,888,076,754

6,257,706,240

408,681,676

28
2022 10 26
2023 4 25

29
2023 4 26
2023 10 25
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33,061,623
0
33,061,623 1
42.63

178,112

59,511,779

26,685,443
0
86,375,334
138.03

1

29
2023 4 26
2023 10 25
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29
2023 10 25
@
@
28 29
2023 4 25 2023 10 25
156,135,680 193,094,672
242 725
156,135,922 193,093,947
28 29
2023 4 25 2023 10 25
29
2023 4 26

2023 10 25
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28 29
2023 4 25 2023 10 25

0.8136 0.9347

1 (8,136 ) (9,347 )
“)
€))
@

RICI FUND CLASS A 692,511.361 38,395,599.890

38,395,599.890
(5,758,956,028)

5,758,956,028
[5,758,956,028]

2,417,017 2,420,400

2,420,400

2,420,400

5,761,376,428
[5,758,956,028]

1 100% 100%
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““RICI®>”Commodity Fund Ltd.
““RICI®>”classA

““RICI®*”classA

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
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92,500,925
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 OZ 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)
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LME NICKEL FUTURE MAY22 6.00 238,338.00
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)
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SOYBEAN MEAL FUTR JUL22 10.00 (3,750.00)
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)
2023 4 25 2023 10 25
) )

74,872,759,157
74,872,759,157
74,872,759,157

49,028,127,487
49,028,127,487
49,028,127,487
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16,282
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1 74,749,343,314

123,415,843
74,872,759,157
74,872,759,157
74,872,759,157
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48,961,000,517

67,110,688
49,028,111,205
49,028,111,205
49,028,127,487

FOFs

2021-01

2021-07

2023 4 26
2023 10 25
2023 4 25 2023 10 25
2022 10 26 2023 4 26

37,496,744,140
77,044,436,422
39,791,837,248

4,398,808,967

12,308,176,951

1,089,639

1,484,634,373

1,518,511

1,993,906

56/105

74,749,343,314
10,098,194,047
35,886,536,844

46,378,458

8,978,077,326

1,089,639

1,184,919,187

1,518,511

1,993,906




NY

FANG+

AHL

™

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

2,417,017
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9,976

159,141

159,141

9,963

9,963

9,963

9,963

859,139,192
998

998

998

998

9,977

8,040,038,758

29,843,862,325

2,417,017
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998 998
998 998
998 998
9,949 9,949
997,374 997,374
173,802 173,802
74,749,343,314 48,961,000,517
74,749,343,314 48,961,000,517
2023 4 26
2023 10 25
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4.
2023 10 25
1.
2.
2023 4 25 2023 10 25
2023 4 25 2023 10 25
1
2023 4 25 2023 10 25
1.0017 1.0014
1 (10,017 ) (10,014 )
@

)
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2023 10 31
5,915,033,723
34,579,080
5,880,454,643
6,320,086,258
0.9304

2023 10 31

49,027,992,039
1,755,318,382
47,272,673,657
47,208,152,403
1.0014
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2023 10
151 7,427 2,500
799 9,980
260 8,525

CI0 1
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2023 10

88 286,528
769 23,813,432
857 24,099,960
102 166,068
14 1,473,000
116 1,639,068
973 25,739,028
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38
59
19 52
52 38 38 57
19 52
193 64 2022
2023 31
65 2023 2023 30
€))

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
1 203 1 196
4 3
198 193
1,770 1,482
1,738 1,351
31 131
16,617 13,824
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10,755 8,260
3,705 3,475
177 177
1,067 1,066
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
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374 374
13,925 11,505
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
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®

867 874
46 66
48 95
527 476
1,300 1,300
408 488
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