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

2023
61,061,840.00 95.09
7,204,478.03 11.22
10,359,085.91 16.13
64%,?%26447 .88 100.00
2023 31

89.69
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2023
2022 19 77,547,984.16 6,955 0.9357 84
17 72,999,466.32 6,547 0.9238 83
21 70,917,788.31 6,361 0.9096 82
19 69,611,920.99 6,243 0.9132 82
16 68,293,799.94 6,125 0.9114 82
20 67,586,963.87 6,062 0.9149 82
10 18 66,641,704.53 5,977 0.9188 82
11 15 65,395,978.49 5,865 0.9095 82
12 20 64,880,906.58 5,819 0.9109 82
2023 17 64,282,914.80 5,766 0.9131 82
21 65,592,092.10 5,883 0.9445 85
22 64,216,447.88 5,760 0.9435 85
2022 2023 1.19
100x
2023 22

2022 15
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©

17,950,000
(17,950,000)

68,060,000
(68,060,000)
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16 03
2023
61,134,895.00 5,483,189
(5,804,316.54) (520,589)
55,330,578.46 4,962,600
10,169,035.73 912,061
4.90 0
816.91 73
610,892.60 54,791
66,111,328.60 5,929,525
AIFMD

AIFMD (2,188.11) (196)
(3,349.86) (300)
(838.17) (7%)
(30,149.51) (2,704)
3,430.99 308
(143,735.41) (12,892)
(24,913.85) (2,235)
(368.32) (€X))
(13,687.33) (1,228)
1,139.33 102
(214,660.24) (19,253)
65,896,668.36 5,910,272
65,896,668.36 5,910,272

68,740,000
0.9586 86
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16 03
2022 2023

3,777,067.11 338,765
(486.90) (44)
(486.90) (44)
128,681.11 11,541
123,723.22 11,097
1,679.14 151
3,278.75 294
3,648,872.90 327,267
3,504,999.11 314,363
143,873.79 12,904
(389,353.91) (34,921)
AIFMD (6,713.61) (602)
(6,713.61) (602)
(16,970.45) (1,522)
(16,970.45) (1,522)
(13,402.70) (1,202)
(13,402.70) (1,202)
(152,734.09) (13,699)
(152,734.09) (13,699)
(1,557.61) (140)
(4.71) )
(1,552.90) (139)
(67,881.82) (6,088)
(67,881.82) (6,088)
(1,072.77) (96)
(1,072.77) (96)
(61,093.64) (5,479)
(61,093.64) (5,479)
(33,940.90) (3,044)
(33,940.90) (3,044)
(23,636.18) (2,120)
(23,636.18) (2,120)
(134.93) 12)
(134.93) 12)
(1,583.98) (142)
(1,583.98) (142)
(1,811.91) (163)
(1,811.91) (163)
(6.,819.32) (612)

(6,819.32) (612)
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(8,075.76) (724)
(4,286.58) (384)
(4,286.58) (384)

1,044,043.87 93,640

253,540.10 22,740
790,503.77 70,900
(664,158.39) (59,568)
(498,953.36) (44,751)
(165,205.03) (14,817)

(1,087.93) (98)
(1,087.93) (98)
3,201.28 287
3,201.28 287
(385,788.01) (34,601)
(385,788.01) (34,601)

3,379,637.44 303,120
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16 03
2023
1D .

68,360,316.27  -2,907,934.93  47,232.85  65,452,381.34  100.00%
10,169,016.27 19.46 0.00  10,169,035.73  15.537%
10,169,016.27 19.46 0.00  10,169,035.73  15.537%
10,167,879.91 0.00 0.00  10,167,879.91  15.535%
AUD 10,167,879.91000 1.000000  10,167,879.91  10,167,879.91 0.00 0.00  10,167,879.91  15.535%
1,136.36 19.46 0.00 1,155.82  0.002%
USD 763.59000 1.000000 763.59 1,136.36 19.46 0.00 1,155.82  0.002%
58,191,300.00  -2,007,954.39  47,232.85  55,283,345.61  84.463%
58,191,300.00 2,943,595.00 0.00  61,134,895.00  93.404%
58,191,300.00 2,943,595.00 0.00  61,134,895.00  93.404%
EARLS EIGHT LTD 0.570% 04/01/25 SR:753 Xi$$§§g43°23 68,060,000.00000  89.825000  58,191,300.00  58,191,300.00 2,943,595.00 0.00  61,134,895.00  93.404%
0.00  -5,851,549.39  47,232.85  -5,851,549.39  -8.94%
0.00  -5,851,549.39  47,232.85  -5,851,549.39  -8.94%
Winton Ref Index TRS Y;ggi”Tﬁgfz 68,740,000.00000 0.914874 0.00 0.00 -5,851,549.39 47,232.85 -5,851,549.39 -8.94%
611,597.81 116.60 0.00 611,714.41  100.00%
4.90 0.00 0.00 4.90  0.001%
4.90 0.00 0.00 4.90  0.001%
4.90 0.00 0.00 4.90  0.001%
AUD 4.90000 1.000000 4.90 4.90 0.00 0.00 4.90  0.001%
816.91 0.00 0.00 816.91  0.134%
816.91 0.00 0.00 816.91  0.134%
816.91 0.00 0.00 816.91  0.134%
AUD 816.91000 1.000000 816.91 816.91 0.00 0.00 816.91  0.134%
610,776.00 116.60 0.00 610,892.60  99.866%
610,776.00 116.60 0.00 610,892.60  99.866%
610,776.00 0.00 0.00 610,776.00  99.847%
AUD 610,776.00000 1.000000 610,776.00 610,776.00 0.00 0.00 610,776.00  99.847%
0.00 96.68 0.00 96.68  0.016%
EUR 0.00000 NA 0.00 0.00 96.68 0.00 96.68  0.016%
0.00 19.92 0.00 19.92  0.003%
USD 0.00000 NA 0.00 0.00 19.92 0.00 19.92  0.003%
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1D %
-214,291.92 -368.32 0.00 -214,660.24 100.00%
AIFMD -2,188.11 0.00 0.00 -2,188.11 1.019%
-2,188.11 0.00 0.00 -2,188.11 1.019%
-2,188.11 0.00 0.00 -2,188.11 1.019%
EUR -1,407.60000 1.000000 -1,407.60 -2,188.11 0.00 0.00 -2,188.11 1.019%
-3,349.86 0.00 0.00 -3,349.86 1.561%
-3,349.86 0.00 0.00 -3,349.86 1.561%
-3,349.86 0.00 0.00 -3,349.86 1.561%
AUD -3,349.86000 1.000000 -3,349.86 -3,349.86 0.00 0.00 -3,349.86 1.561%
-838.17 0.00 0.00 -838.17 0.39%
-838.17 0.00 0.00 -838.17 0.39%
-838.17 0.00 0.00 -838.17 0.39%
EUR -523.11000 1.000000 -523.11 -838.17 0.00 0.00 -838.17 0.39%
-30,149.51 0.00 0.00 -30,149.51 14.045%
-30,149.51 0.00 0.00 -30,149.51 14.045%
-30,149.51 0.00 0.00 -30,149.51 14.045%
AUD -30,149.51000 1.000000 -30,149.51 -30,149.51 0.00 0.00 -30,149.51 14.045%
3,430.99 0.00 0.00 3,430.99 -1.598%
3,430.99 0.00 0.00 3,430.99 -1.598%
3,430.99 0.00 0.00 3,430.99 -1.598%
AUD 3,430.99000 1.000000 3,430.99 3,430.99 0.00 0.00 3,430.99 -1.598%
-143,735.41 0.00 0.00 -143,735.41 66.959%
-143,735.41 0.00 0.00 -143,735.41 66.959%
-143,735.41 0.00 0.00 -143,735.41 66.959%
AUD -143,735.41000 1.000000 -143,735.41 -143,735.41 0.00 0.00 -143,735.41 66.959%
-24,913.85 0.00 0.00 -24,913.85 11.606%
-24,913.85 0.00 0.00 -24,913.85 11.606%
-24,913.85 0.00 0.00 -24,913.85 11.606%
AUD -24,913.85000 1.000000 -24,913.85 -24,913.85 0.00 0.00 -24,913.85 11.606%
0.00 -368.32 0.00 -368.32 0.172%
0.00 -368.32 0.00 -368.32 0.172%
0.00 -368.32 0.00 -368.32 0.172%
EUR 0.00000 NA 0.00 0.00 -368.32 0.00 -368.32 0.172%
-13,687.33 0.00 0.00 -13,687.33 6.376%
-13,687.33 0.00 0.00 -13,687.33 6.376%
-13,687.33 0.00 0.00 -13,687.33 6.376%
EUR -8,669.91000 1.000000 -8,669.91 -13,687.33 0.00 0.00 -13,687.33 6.376%
1,139.33 0.00 0.00 1,139.33 -0.531%
1,139.33 0.00 0.00 1,139.33 -0.531%
1,139.33 0.00 0.00 1,139.33 -0.531%
usb 765.86000 1.000000 765.86 1,139.33 0.00 0.00 1,139.33 -0.531%
68,757,622.16 -2,908,186.65 47,232.85 65,849,435.51 100.00%
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2023
187,117,965.90 250
5,051,655
2023 31
133.53
(a (b
(c
(!
(e
60
( (

2023

27 3,256,379,723.70
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UFJ S.A.
2022 30
010 7,307,751,556.09 975,804,065
020
030 5,003,476,980.83 668,114,281
040 2,304,274,575.26 307,689,784
050 107,099,072.14 14,300,939
060 107,099,072.14 14,300,939
070
080
090
096
097
098
099
100
120
130
141 2,591.61 346
142 2,591.61 346
143
144
181 2,040,386,764.92 272,452,845
182
183 2,040,386,764.92 272,452,845
240
250
260
270 2,494,125.49 333,041
280 2,494,125.49 333,041
290
300 2,577,775.88 344,210
310
320 2,577,775.88 344,210
330 13,799,588.21 1,842,659
340 13,799,588.21 1,842,659
350
360 41,012,071.07 5,476,342
370
380 9,515,123,545.39 1,270,554,447
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UFJ S.A.

2022 30

010 58,421,702.88 7,801,050

020 58,421,702.88 7,801,050

030

040

050

060

070

080

090

100

110 8,885,414,337.89 1,186,469,377

120 8,883,247,381.29 1,186,180,023

130

140 2,166,956.60 289,354

150

160

170

180

190

200

210

220

230

240 15,689,662.84 2,095,041

250 14,990,027.56 2,001,618

260 699,635.28 93,422

270

280 36,068,672.82 4,816,250

290

300 8,995,594,376.44 1,201,181,717

14/18



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

UFJ S.A.

2022 30

010 187,117,965.90 24,985,862

020 187,117,965.90 24,985,862

030

040

050

060

070

080

090

095

100

110

120

122

124

320

330

340

350

360

128

130

140

150

155

165

170

180

190 794,885.79 106,141

200

210 302,480,181.34 40,390,179

220

230 302,480,181.34 40,390,179

240

250 29,136,135.93 3,890,548
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260

270

280

290

300 519,529,168.96 69,372,730

310 9,515,123,545.40 1,270,554,447
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UFJ S.A.

2022 30

010 38,134,683.26 5,092,124

020 29,158,916.27 3,893,590

025

030

041

051 5,162,052.74 689,289

070

080 388,092.13 51,822

085 3,425,622.12 457,423

090 19,073,028.47 2,546,821

100 136,344.47 18,206

110

120 1,453,880.25 194,137

130

140 43,945.63 5,868

145 17,438,858.12 2,328,611

150

160

170

175

191

192

200 69,068,200.25 9,222,677

210 25,936,416.67 3,463,290

220

231

241

260

270

280 8,728,801.26 1,165,557

287

290

300

310

320

330

340 3,652,536.23 487,723
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350 1,470,368.69 196,338

355 73,104,407.17 9,761,631

360 30,884,563.95 4,124,016

370 11,745,977.85 1,568,440

380 19,138,586.10 2,555,575

385 ( ) 2,148,302.61 286,863

390 1,340,688.86 179,022

400 703,348.13 93,918

410

420 637,340.73 85,104

425

426

427

430

435 (

440

450

460 467,321.09 62,401

481

491 467,321.09 62,401

510

520

530

540

550

560

570

580

590

600

610 38,263,530.66 5,109,329

620 9,127,394.73 1,218,781

630 29,136,135.93 3,890,548

640

650

660

670 29,136,135.93 3,890,548

680

690 29,136,135.93 3,890,548
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