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RAPESEED EURO AUG21 8.00 3.496.45 LME ZINC FUTURE MAY21 ( 7.000_(___900.00)
RAPESEED EURO MAY21 .00 18.689.44 LOW SU GASOIL G JUN2T 5.00] (___300.00)
COCOA FUTURE - 1C JULZ1 9.00 248.36 LOW SU GASOIL G MAY21 3.00] _(_5,600.00)
COCOA FUTURE - IC MAYZ1 5.00 344.14 LUMBER FUTURE JUL2]1 2.00 2.508.00
RSS3 RUBBER (OSE) SEP21 27.00] _(__2.104.07) LUMBER FUTURE MAY 21 1.00 25.641.00
BRENT CRUDE FUTR JUL21 44.00 |_( 28.600.00) MILK FUTURE APR21 1.00 380.00
BRENT CRUDE FUTR JUN21 23.00] _( 11.750.00) MILK FUTURE MAY21 1.00 1,320.00
COFF ROBUSTA 10TN JULZ1 31.00] _(__ 810.00) NATURAL GAS FUTR JUNZ1 28.00| (__3.360.00)
COFF ROBUSTA 10TN MAYZ1 16,00 _( 80.00) NATURAL GAS FUTR MAY21 24.00| _( 47.770.00)
CORN FUTURE JUL21 39.00 23.750.00 NY HARB ULSD FUT JUN21 5.00] (_2.721.60)
CORN FUTURE MAY21 19.00 16.100.00 NY HARB ULSD FUT MAY?1 3.00] _(_5241.60)
COTTONNO.2 FUTR JULZT 22.00 2.310.00 OAT FUTURE JUL21 6.00 1.662.50
COTTON NO.2 FUTR MAYZ1 10.00|_(__5.085.00) OAT FUTURE MAY21 3.00 5.137.50
FCOJ-A FUTURE JUL2] 8.00] (__ 330.00) PLATINUM FUTURE JULZ1 10.00 | _(__7.320.00)
FCOJ-A FUTURE MAY21 400] (___870.00) RED WHEAT FUT MGE JULZ1 7.00 1.950.00
GASOLINE RBOB FUT JUNZ1 8.00] (_5.796.00) RED WHEAT FUT MGE MAY21 3.00] _(__4.162.50)
GASOLINE RBOB FUT MAYZT 4.00 4.435.20 ROUGH RICE (CBOT) JUL21 6.00] _(__ 290.00)
GOLD 100 OZ FUTR JUNZ1 10.00 |__( 22.900.00) ROUGH RICE (CBOT) MAY21 3.00] (_460.00)
KC HRW WHEAT FUT JUL21 8.00 3.400.00 SILVER FUTURE JUL21 7.00 7.900.00
KC HRW WHEAT FUT MAYZ1 3.00] _(_9.112.50) SILVER FUTURE MAY 21 3.00| _( 64.085.00)
LEAN HOGS FUTURE JUN21 8.00 33.410.00 SOYBEAN FUTURE JUL21 11.00 17.500.00
LIVE CATTLE FUTR JUN21 14.00 24.760.00 SOYBEAN FUTURE MAY21 6.00 18.587.50
LME COPPER FUTURE APRZ1 ( 6.00) __58.850.00 SOYBEAN MEAL FUTR JUL21 4.00 4.940.00
LME COPPER FUTURE APRZ] 6.00 | 142.337.50 SOYBEAN MEAL FUTR MAY21 2.00] _(__ 300.00)
LME COPPER FUTURE JUNZ1 £.00 587.50 SOYBEAN OIL FUTR JUL21 14.00 10,290.00
LME COPPER FUTURE MAYZ1T 6.00| ( 56./37.50) SOYBEAN OIL FUTR MAY 21 8.00 38.424.00
LME COPPER FUTURE MAY21 (4.00] (__ 575.00) SUGAR #11 (WORLD) JULZ1 13.00] _(__ 627.20)
LVIE LEAD FUTURE APR21 12.00 | _( 22,025.00) SUGAR £11 (WORLD) MAYZ1 6.00] _(__3.561.60)
LME LEAD FUTURE APR21 (12.000] __40.125.00 WHEAT FUTURE(CBT) JUL21 20.00 8.000.00
LME LEAD FUTURE JUN2T 9.00 325.00 WHEAT FUTURE(CBT) MAYZ1 9.00] _( 16.312.50)
LME LEAD FUTURE MAY?21 13.00| _( 41,143.75) WHITE SUGAR (ICE) AUGZ1 10.00|_(_ 1.820.00)
LVIE LEAD FUTURE MAY21 (9.000 _(__ 325.00) WHITE SUGAR (ICE) MAY21 5.00] (_5.850.00)
LME NICKEL FUTURE APR21 3.00 | _( 31,503.00) WTI CRUDE FUTURE JUNZ1 53.00 | _( 35.880.00)
LME NICKEL FUTURE APR21 ( 3.00)] __49.863.00 WTI CRUDE FUTURE MAY?Z1 27.00 _( 35.840.00)

LME NICKEL FUTURE JUN21 2.00 720.00

LME NICKEL FUTURE MAYZ1 3.00 | _( 49,845.00)

LME NICKEL FUTURE MAYZ1 (2.00] _(___726.00)

LME PRI ALUM FUTR APR21 (24.00)] _(_19.380.00)

13




g4,/ “RICI” JEF4F4 - TR
5]

(940, RICI®” JEF«4T 4 - T7YVR] BEOZOBEET 7Y RTHZT A X VEOHEIESREEAN [ "RICI™
Commodity Fund Ltd.] (ZDHTT7YRT&H2 [ “RICI™ class Al Z8HF T, ) (UTF. HIEICEWVT. HBILT
[T77YR] ELVWET, ) [FJames Beeland Rogers. Jim Rogers®&/zldBeeland Interests, Inc. (UTF. HEEITHBVT.
#BIL T [Beeland] £LWE T, ) [CKUIEM R ARFTH/CIFERFEBESND DD TIEH ) FH A, Beelandld 77V &
)\% IRTOBENT 7Y REAE., BFEE. FEEARICH LT, —RNREASFEKRE. HICT 7Y RANDREDHSHES

. BARBIICBEERNICE. RAFCRFIAITDHDTIFH Y FEEA. BeelandlFRogers International Commodity Index®m
J&E B, BHICBLWTKRINT7 Y bYRIAXY MRRASHB IO ZDEESH, F@ T 7Y RBABOERZERT 5%H
%%L\?Uh}o Beelandld 7 7 ROETINBHEH. D UL EHEBOREF/CIFT 7Y RMBEIN DD UL (FiDEFE
@, FESCERBEENDBRICERCNEXDREFCIFSTEDEAZEDITHESDH L TVFB A, BeelandlF 7 7Y ROEHE, &
2. BR5e. BBIICEAUCEEFZEEAREGVE . [Jim Rogers®| . [Rogers International Commodity Index®] .
[Rogers International Commodity™] & & U [RICI®] (F. James Beeland Rogers. Jim Rogers®§fc[5tBeeland
Interests, INC.ObL—RIY—TIB LY —ERATY—TTHY, FRFBEEELFT,

14



AT - IR— - IY—=T7UR
<fAetEsR>
LI7FYR (4D, RAY JEF4T« - T7VR) MREGRELTWVD [F40 - vx— - IHPF—T 7
Rl OFR&EH (2021F128B9H) & BT 7Y ROREHHNEB>THIEFIDT., BT 7V ROREH (20224
48258) BELCHITEIAD - YR— - IP—T 7V ROBMABEDOASEFBEHWNZUE Uz,
WIAD - IR— « IY—T 7 ROEERTEIEIK
2021FE10H268~2022F 4 B258ICBIF 3 EELFEEHBMIEH D T Ao

WEASERER
20225 4 A258R%E. BMEEEFEOEFANEESH DT A,

15



IA4D + IR— - IY=T7UR
ERHSE $178 (REE 20214128 90)

(ERISREARE 2020 12H108~2021412H9H)

FAD - XX— - IP=T 7V FOERRRZE CHRSEB L LIFET,

*HT 7V ROLHEHIRDE T,

E A 7B #|FEULTOPEODRAHBENDEREICKY ., FIBRADERZSHS LU CGERZITRVET,
FERE N R | FFEERTORMLE

% 0 #H A Al BR

TEBEEFREAD30%LLT

KHI72YBIRIA UL
Daiwa Asset Management
K7 Y bYRIAY MR

RRETRBXAOA—-TEIE 1S
https://www.daiwa-am.co.jp/

16




IA4D - I%x— - IY-TFUR
W {EREAR DR EETER & RS DHR

(M)
10,190
— EUE(fER
10,180
10,170 i ————
10,160
10,150

BB L S
(2020.12.9) (2021.12.9)

2 £ i % N =

F B = B o o= @Aﬂﬁb%
M % %

(HA5)2020E12859H8 10,170 — -
128% 10,170 0.0 -

20214 1 AX 10,170 0.0 —

2 B 10,170 0.0 -

3 BX 10,169 0.0 -

4 BxX 10,169 0.0 -

58X 10,169 0.0 —

6 Bk 10,168 0.0 -

7 B 10,168 0.0 -

8 Bk 10,168 0.0 -

9 Bx 10,167 0.0 —

108% 10,167 0.0 -

1MAX 10,167 0.0 -
(HA7)20211289H 10,167 0.0 -

QHIERREIRICHIT D [SE0DERAL]
TEMEPEEDZLMICRERL. SHOBEEYI—/L - O—VEF(IC
KBDEAEITIAHTY,

SR—rTFUFICDONT
RENEDPEEDLTLMICRRL. RERSIBL0I—)L - O—VE
[CLDERZITVE U,

ORNVFI—TEDERICDONT
BT 7Y RIGERADOFHA X FEREEL BRIV FI—TBLU
SERHZRITTHIEEA.

(SRDEREH)
MEMECEEORLMICERL. EHOERPI—L - O—VFICK
B EBAEITSHETT,

W 15040 OERADIEH
B B =l
FTEESFEY —
ARG 15 —
ZDHEHH 0
(ZDAfth) (0)
EE 0
(1) BROBESSUREAL L TEMEL TS FI REOREE TSR

(x2) BECEICHFRBEMERAALTHIET,

WSES SUEE DR
Z DHETMHEESF
(20204128 1081520214128 9B T)

5 ff g | % N &

ES| TH T

p | EPEER S 110,997,998 (”1997%¥)

(E1) BESEERIFHE.

(x2) ﬁgg%ﬁktb%li%ﬁﬁ%%%ﬁ*ﬂﬁ% (ERifttE) BIUESFEYZR
T °

(E3) BT 7Y RE FRINADERRZEDS UTREERZIT>THY. XUF
N—IBRUSEREHEH ) A

GERZE)
SEEMEBESDHBICONT
(B (i - BSER]
Hig 1 10,1770 HEiR 1 10,167 [EEE : 20.0%
(BEMEOELCEEER)
J—)b - O—VEDA@I DV A T RABTHB U SR ED 5.
BEEMZBEFETELE U
SIREREICOVT
OBENEHERTR
LBIEREZE L T, BIRBRESAIREMNSEN - BHSREN
ZHFELF UL, COEMBEREERIC. EERHS (318
) OFEY BLOEIBRI—ILEEYSHE< A T ABTHIZ L
FUI,

(1) SEEZEURE,
(£2) ( NFEEICKZDHDD T, LROBFICESENTSUEEA.
(E3) BAEREEIHET,

WEEG5TEHRR
SEREAPICH T D EERTERAGH I A

WAABERRR
SEREIRICH T 2 EMAESFZFOEBPANEEH D FE A

17



WISEETHEDER
2021128 9 BIR#E
m 5 X
= S ERE A =
e %
J—)U - O—2%., Z0fth 6,782,301 100.0
SIS EREE 6,782,301 100.0
GE) FHEREDBAFREISTIE T,
BEE, 8&. TAPLUBREMBEDIAR
20214128 9 BEE
= 5 T
(A) EE 6,782,301,285H
J—)b - O0—V% 6,782,301,285
(B) &fF -
(C) $iEELEE(A—B) 6,782,301,285
JTAS 6,671,046,264
RER ISR 111,255,021
(D) SEHEROER 6,671,046,26401
1 HO Y BAEME(C /D) 10.167M

LD e IR— - IF—=T 7Y

FADFEEY TUESET VR (BEaI—2A)
4D AVISEIRR - T7UR —4VT5&H-  (BEAvIHY)
FADAVTFEIZR - TPUR AV I5EH-  (BEAYIRL)

FSATKEMLPI7V R (BEHEE) KXNLI—2R
> LPO7Y R (BANER) BAMI—X
LPO7VR (BRAHEE) B&aI1—2R
By~ o (BEHEDR)
Bk T 7> R
BESE T 7R - Rk — - R—bhTxUAF
B&I7YR (BEERY) mrIUh-SYR-1-2 (BASER)
SefE7 7R (BERRE) MLD-UT-1-2 (BASER)
RE) BEELI N 1-2 (BASER)

J4OKES
JADKEBRAET VR (BEE

94D - F-ANSUTERSKe (@BFAER) #Hlad-2
IA4D - A=A NS UTBESka (BRNER) BEEaI—2X
947 - F-ANSUTRESHKe BASEE) HARBEYAVad-2
57/('7*IH5< FSFY—a (BEBERE) MU

U9—Y - @BEEULI - O—-X (BRHER)
*é&@%@.ﬁr%m&zéu DYEEEELEF10,167M T,

96,254H
5,385M
11,530MH
9.817M
6,964
9.479H
98,107H
98,107H
979,761H
1,097
2,690M
1,350
98,203H
98,203H
982,029

9,652

*EiE(CHIT B TTAEF66,337,383,629M. BIERHRIPICH T 2BIIRETA
#81324,638,372,125M. EF#HITTALRIF84,304,709,490M T Y,
*BEERICBIFDEVT —T 7 Y RERENRE T DIRESTEDITAEE :

SA4DBR225-Y T MM 1- 2019-03 (EEEEHRERER
J—JUR - D772 R (FOFsH) (Ei&HEIRERER)
9=Fyh-U9=y (QAMERA3%) EEMBAT7 YR (BRIEEREREA
=4y -U9—y (JAMEMES%) BEHHAT 7V R (BRERRERSR
F47-70-Nb 1 o TEERTI7 VR —AIFER-  (BEAvIBY)
F47- 701NV o TEEHK I 7V R —A |5~ (BBAYIBL
FATFEITO—NIL - NUa— (BEANvIHY)
94UFE7D—Aw NUa— (BEANYIRL)
NWQZO—/NILEEESES D 7 R (BBAYIHY)
NWQZO—/VUEGESES T 7~/ K (BBANY IEL)
SAD/ RICIY AEF 4T+« - T7UR
USEENBHED 7V~ (BEAYISHY /F 1 ORER)
USESNBYEET 7>~/ (BEAY IRL /1 EREL
NWQZO—-NUEEiEE 77~ R (BEAvYYHY /BADEER)
NWQZO—NIVE#EES 7 7V R (BBAY IRL,/ BEHER)
NWQIZO—-NIVEEIS D 7V R (BBAY IS /BERRL)
NWQIZO—-NIVEES D 7V R (BBAY IBL,/ BERRL)
RV I T« THRRT—T >
WREU I T« THRA—T> (F 2 ERER)
NWQZO—-NUEEES 77V R (BEAvY YHY /BADEER)

NWQIZO—-NLEGEES D 7V R (BBAY IRL,/ BAHER)
FSATKEMRZ ST I—a (i MEETR*”)
Uy—X— HAM - I-R BAHERD)
-~NUZIL
- BRI j R (B
HE N (REERE) - kU

DCYIAD - Xx— - R—hTxUHF
-~UTIL
5’4'77':.19&7\ hSFY—a (ﬁﬁéﬁ’“))
TIb
- J—2X (BROER)

l/?)b
FY—a (BEERE) —-bUTL
A= KR - (BRECE)
IAD/TATFUTAXRBRT 7R - NSIALYT b -

FATFETO—N - NUI—H%T7 VR (940 SMABH)
JAORERENHET 71 (BEERE) TSI - L7 I-2 (BRAED)
BEAMET 7R (LE%W”) B84[- 3-2 (BRHEL)
AMET 7R (BEERL) KR - 2-2 (BEHER)
JAORERRHMET 7 VN (BEERE) RRL- 1-2 (BASER)
IAIBFY—K - T7UR - IR— - R—hTxUF

IAOHERY TUESE T 7 VR (EERRI—R)

531,632,690M
1,965,311.641H
129,833H
160.914H
977,694H
977.,694H
9,608M
9,608H
49,107H
49,107H
2,074,249
1,676
1,330
180,729H
737,649H
95,276H
337,885
983H

983H

983H

983H
4,082,297,237H

132,757H
52,987H
467.315H

12,784H

1,988,495H
3,666
155,317H
38,024H
4,380
22,592H
80.587,771HM
33.689H

WSROI
= B52020F128108H E202141289H
L = | H
(A) BEHFIN A 6,353,364M
R 34,938
SRR A 6,388,302
(B) Z0fthEM AN 30,929
(C) HHRiETE(A+B) A 6,384,293
(D) AU EISTE 1,128,566,954
(E) BRHEIEmE 21,428,973,017
(F) EhfEstE=ERE 418,045,377
(G) &5t(C+D+E+F) 111,255,021
FEREISRE (G) 111,255,021

(1) BEBHEECE. —RORORNOMEC TALDERZVV. TA%Z
TO5GIEMmE LT, LO35BGFERE L TIIEEINE T,

(£2) EIliss

BT & (F,

BIEREETALDEREZV, TTAZ O

BlHBRE LT, LOB5EEFHE L TRIESNE S,

18

K



	★当ファンドの仕組み
	最近５期の運用実績
	運用経過
	基準価額等の推移について
	投資環境について
	前作成期末における「今後の運用方針」
	ポートフォリオについて
	ベンチマークとの差異について
	分配金について

	今後の運用方針
	１万口当りの費用の明細
	その他の計理データ
	収益分配金のお知らせ
	“RICI®” class A（“RICI®”ファンド　クラスＡ）
	<補足情報>
	ダイワ・マネー・マザーファンド
	■当作成期中の基準価額と市況等の推移
	《運用経過》
	◆基準価額等の推移について
	◆投資環境について
	◆前作成期末における「今後の運用方針」
	◆ポートフォリオについて
	◆ベンチマークとの差異について

	《今後の運用方針》
	計理データ


