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16 03
(Kokusai - MUGC Trust - Bond Plus Fund Linked to the Performance of Winton 16-03 (AUD))

2022
76,458,426.20 95.34
8,788,243.35 10.96
12,528,750.87 15.62
80#2%3933.72 100.00
2022 31

92.00
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2022
2021 20 106,393,691.65 9,788 0.9629 89
18 100,414,967.06 9,238 0.9699 89
15 98,140,854.22 9,029 0.9747 90
20 94,093,433.67 8,657 0.9647 89
17 92,850,235.57 8,542 0.9702 89
21 91,239,268.03 8,394 0.9670 89
10 19 89,365,140.41 8,222 0.9562 88
11 16 84,551,544.99 7,779 0.9372 86
12 21 81,013,075.52 7,453 0.9295 86
2022 18 80,676,758.01 7,422 0.9302 86
15 79,733,240.30 7,335 0.9237 85
15 80,198,933.72 7,378 0.9324 86
2021 2022 3.21
100x
2022 15

2021 16
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©

24,480,000
(24,480,000)

86,010,000
(86,010,000)
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16 03
2022

77,386,637.40 7,119,571
(9,808,730.32) (902,403)
67,577,907.08 6,217,167
12,747,655.97 1,172,784
4.90 0
816.91 75
224,925.00 20,693
80,551,309.86 7,410,721
(6,892.23) (634)
(36,547.34) (3,362)
(62,030.89) (5,707)
(92,963.24) (8,553)
(58,751.58) (5,405)
(41,800.37) (3,846)
1,618.59 149
(13,876.68) @,277)
(17,976.55) (1,654)
(329,220.29) (30,288)
80,222,089.57 7,380,432
80,222,089.57 7,380,432

86,260,000
0.9300 86
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16 03
2021 2021 10

0.00 0
(15,158.62) (1,395)
(16.90) ©)
136,034.00 12,515
7.42 1
(19.72) ©)
(151,163.42) (13,907)
(39,887.27) (3,670)
(78,637.04) (7.235)
38,749.77 3,565
(280,030.79) (25,763)
(280,050.86) (25,765)
20.07 2
(335,076.68) (30,827)
99,186.50 9,125
3,406.44 313
306.60 28
18,541.04 1,706
2,781.17 256
1,526.15 140
9,270.52 853
16,686.81 1,535
4,635.19 426
41,717.27 3,838
315.31 29
99,186.50 9,125
(434,263.18) (39,952)
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2022
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154,870.
53,032.
53,032.
69,846.

(15,236.
85,082.
31,991.
31,991.

(354, 480.
(1,170.
(1,170.

(16,831.

(16,831.

(10,570.

(10,570.

(151, 483.
(151, 483.

(67,326.

(67,326.

(60,593.

(60,593.

(33,663.

(33,663.
(1,235.
(1,235.
(1,448.
(1,448.

(10,157.

(10,157.

(3,149,811.
1,621.
1,621.

(2,928,415.

(3,957,686.

1,029,270.
(165, 420.

662,290.
(827,710.

(57,597.

(57,597.

(3,349,422.
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10

18

18

30

68)
98

62

62

41)
75)
75)
53)
53)
48)
48)
82)
82)
15)
15)
54)
54)
07)
07)
14)
14)
75)
75)
18)
18)
140)
62

62

64)
17)
53

63)
32

95)
12)
12)
08)

14,248
4,879
4,879
6,426

(1,402)
7,828
2,943
2,943

(32,612)
(108)
(108)

(1,549)

(1,549)

(972)
(972)

(13,937)

(13,937)

(6,194)

(6,194)

(5,575)

(5.575)

(3,097)

(3,097)

(114)
(114)
(133)
(133)
(934)
(934)
(289,783)

149

149
(269,414)
(364,107)

94,693

(15,219)

60,931

(76,149)

(5.299)

(5,299)

(308,147)
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16 03
2022
1D / %

83,459,277.37 -3,186,746.50 53,032.18 80,272,530.87 100.00%
12,747,661.14 -5.17 0.00 12,747,655.97 15.88%
12,747,661.14 -5.17 0.00 12,747,655.97 15.88%
12,746,604.12 0.00 0.00 12,746,604.12 15.88%
AUD 12,746,604 .12000 1.000000 12,746,604 .12 12,746,604.12 0.00 0.00 12,746,604.12 15.88%
1,057.02 -5.17 0.00 1,051.85 0.00%
usb 763.59000 1.000000 763.59 1,057.02 -5.17 0.00 1,051.85 0.00%
70,711,616.23 -3,186,741.33 53,032.18 67,524,874.90 84.12%
70,711,616.23 6,675,021.17 0.00 77,386,637.40 96.40%
70,711,616.23 6,675,021.17 0.00 77,386,637.40 96.40%
EARLS EIGHT LTD 0.570% 04/01/25 SR:753 §51§3%23302 86,010,000.00000 89.974000 70,711,616.23 70,711,616.23 6,675,021.17 0.00 77,386,637.40 96.40%
0.00 -9,861,762.50 53,032.18 -9,861,762.50 -12.29%
0.00 -9,861,762.50 53,032.18 -9,861,762.50 -12.29%
Winton Ref Index TRS w;gzgnngf 2 86,260,000.00000 0.885674 0.00 0.00 -9,861,762.50 53,032.18 -9,861,762.50 -12.29%
225,746.81 0.00 0.00 225,746.81 100.00%
4.90 0.00 0.00 4.90 0.00%
4.90 0.00 0.00 4.90 0.00%
4.90 0.00 0.00 4.90 0.00%
AUD 4.90000 1.000000 4.90 4.90 0.00 0.00 4.90 0.00%
816.91 0.00 0.00 816.91 0.36%
816.91 0.00 0.00 816.91 0.36%
816.91 0.00 0.00 816.91 0.36%
AUD 816.91000 1.000000 816.91 816.91 0.00 0.00 816.91 0.36%
224,925.00 0.00 0.00 224,925.00 99.64%
224,925.00 0.00 0.00 224,925.00 99.64%
224,925.00 0.00 0.00 224,925.00 99.64%
AUD 224,925.00000 1.000000 224,925.00 224,925.00 0.00 0.00 224,925.00 99.64%
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/ %
-330,838.88 1,618.59 0.00 -329,220.29 100.00%
-6,892.23 0.00 0.00 -6,892.23 2.09%
-6,892.23 0.00 0.00 -6,892.23 2.09%
-6,892.23 0.00 0.00 -6,892.23 2.09%
AUD -6,892.23000 1.000000 -6,892.23 -6,892.23 0.00 0.00 -6,892.23 2.09%
-36,547.34 0.00 0.00 -36,547.34 11.10%
-36,547.34 0.00 0.00 -36,547.34 11.10%
-36,547.34 0.00 0.00 -36,547.34 11.10%
EUR -23,080.09000 1.000000 -23,080.09 -36,547.34 0.00 0.00 -36,547.34 11.10%
-62,030.89 0.00 0.00 -62,030.89 18.84%
-62,030.89 0.00 0.00 -62,030.89 18.84%
-62,030.89 0.00 0.00 -62,030.89 18.84%
AUD -62,030.89000 1.000000 -62,030.89 -62,030.89 0.00 0.00 -62,030.89 18.84%
-92,963.24 0.00 0.00 -92,963.24 28.24%
-92,963.24 0.00 0.00 -92,963.24 28.24%
-92,963.24 0.00 0.00 -92,963.24 28.24%
AUD -92,963.24000 1.000000 -92,963.24 -92,963.24 0.00 0.00 -92,963.24 28.24%
-58,751.58 0.00 0.00 -58,751.58 17.85%
-58,751.58 0.00 0.00 -58,751.58 17.85%
-58,751.58 0.00 0.00 -58,751.58 17.85%
AUD -58,751.58000 1.000000 -58,751.58 -58,751.58 0.00 0.00 -58,751.58 17.85%
-41,800.37 0.00 0.00 -41,800.37 12.70%
-41,800.37 0.00 0.00 -41,800.37 12.70%
-41,800.37 0.00 0.00 -41,800.37 12.70%
AUD -41,800.37000 1.000000 -41,800.37 -41,800.37 0.00 0.00 -41,800.37 12.70%
0.00 1,618.59 0.00 1,618.59 -0.49%
0.00 1,618.59 0.00 1,618.59 -0.49%
0.00 1,590.24 0.00 1,590.24 -0.48%
EUR 0.00000 NA 0.00 0.00 1,590.24 0.00 1,590.24 -0.48%
0.00 28.35 0.00 28.35 -0.01%
usb 0.00000 NA 0.00 0.00 28.35 0.00 28.35 -0.01%
-13,876.68 0.00 0.00 -13,876.68 4.22%
-13,876.68 0.00 0.00 -13,876.68 4.22%
-13,876.68 0.00 0.00 -13,876.68 4.22%
EUR -8,738.67000 1.000000 -8,738.67 -13,876.68 0.00 0.00 -13,876.68 4.22%
-17,976.55 0.00 0.00 -17,976.55 5.46%
-17,976.55 0.00 0.00 -17,976.55 5.46%
-17,976.55 0.00 0.00 -17,976.55 5.46%
usb -13,029.49000 1.000000 -13,029.49 -17,976.55 0.00 0.00 -17,976.55 5.46%
83,354,185.30 -3,185,127.91 53,032.18 80,169,057.39 100.00%
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2022
187,117,965.90 229
5,051,655
2022 31
122.39
(a (b
(c
(!
(e
60
( (

2022

27 4,158,329,264.20

11/18



12/18

EDINETOOOO
o o o o o o o o o =X =N )
OOoooooooooooooood

76

23 103

2022 31
122.39



EDINETOOOO
o o o o o o o o o =X =N )
OOoooooooooooooood

UFJ S.A.
2021 30
010 7,246,028,529.00 886,841,432
020
030 5,362,012,390.00 656,256,696
040 1,884,016,139.00 230,584,735
050 107,280,955.27 13,130,116
060 107,280,955.27 13,130,116
070
080
090
096 0.00 0
097
098
099
100 0.00 0
120
130
141 2,939.77 360
142 2,939.77 360
143
144
181 1,466,622,700.00 179,499,952
182
183 1,466,622,700.00 179,499,952
240
250
260
270 4,109,560.00 502,969
280 4,109,560.00 502,969
290
300 3,715,285.88 454,714
310
320 3,715,285.88 454,714
330 634.46 78
340 634.46 78
350
360 28,126,532.00 3,442,406
370
380 8,855,887,136.38 1,083,872,027
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UFJ S.A.

2021 30

010 43,403,070.62 5,312,102

020 43,403,070.62 5,312,102

030

040

050

060

070 0.00 0

080

090

100

110 8,290,907,401.92 1,014,724,157

120 8,287,410,580.92 1,014,296,181

130

140 3,496,821.00 427,976

150

160

170 0.00 0

180

190

200

210

220

230

240 6,001,713.00 734,550

250 5,196,887.00 636,047

260 804,826.00 98,503

270

280 26,055,829.00 3,188,973

290

300 8,366,368,014.54 1,023,959,781
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UFJ S.A.

2021 30

010 187,117,965.90 22,901,368

020 187,117,965.90 22,901,368

030

040

050 0.00 0

060

070

080

090 0.00 0

095 0.00 0

100

110

120

122

124

320

330

340

350

360

128 0.00 0

130

140

150

155

165

170

180

190 51,012.00 6,243

200

210 287,051,461.95 35,132,228

220

230 287,051,461.95 35,132,228

240

250 15,298,683.00 1,872,406
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260 0.00

270 0.00 0
280

290

300 489,519,122.85 59,912,245
310 8,855,887,137.00 1,083,872,027
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UFJ S.A.

2021 30

010 24,982,244.29 3,057,577

020 14,527,723.86 1,778,048

025

030

041

051 2,856,428.89 349,598

070

080 274,086.66 33,545

085 7,324,004.88 896,385

090 19,004,963.84 2,326,018

100 84,365.71 10,326

110

120 75,371.77 9,225

130

140 2,730.93 334

145 18,842,495.43 2,306,133

150

160 0.00 0

170

175

191

192

200 78,830,139.63 9,648,021

210 41,110,599.86 5,031,526

220 0.00 0

231

241

260

270

280 8,302,578.19 1,016,153

287

290

300

310

320

330

340 3,261,533.33 399,179
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350 1,727,802.18 211,466
355 53,533,129.56 6,551,920
360 29,465,307.91 3,606,259
370 12,612,334.22 1,543,624
380 16,852,973.69 2,062,635
385 ( ) 1,973,595.71 241,548
390 1,394,486.93 170,671
400 749,949.70 91,786
410

420 644,537.23 78,885
425 0.00 0
426

427

430 0.00 0

(

435 )

440

450

460 314,583.91 38,502
481

491 314,583.91 38,502
510

520 0.00 0
530

540

550

560

570

580

590

600

610 20,385,155.10 2,494,939
620 5,086,471.60 622,533
630 15,298,683.50 1,872,406
640 0.00 0
650

660

670 15,298, 683.50 1,872,406
680

690 15,298, 683.50 1,872,406
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