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

2024
51,266,250.00 90.45
2,896,189.82 5.11
8,312,103.97 14.66
56é(,5§§é164.15 100.00
2024 29

98.61
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2024
2023 18 63,843,408.87 6,296 0.9518 94
16 63,545,600.12 6,266 0.9582 94
20 63,458,793.33 6,258 0.9650 95
18 61,320,963.42 6,047 0.9692 96
16 61,179,209.94 6,033 0.9868 97
19 60,238,954.38 5,940 0.9988 98
10 17 59,418,243.69 5,859 0.9990 99
11 21 58,145,049.78 5,734 0.9956 98
12 19 56,355,292.40 5,557 0.9957 98
2024 16 55,942,832.46 5,517 0.9999 99
20 56,479,156.77 5,569 1.0248 101
19 56,682,164.15 5,589 1.0388 102
2023 2024 10.10
100x
2024 19

2023 22
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©

13,500,000
(13,500,000)

54,560,000
(54,560,000)
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16 03
2024

51,537,376.00 5,082,101
(3,372,162.74) (332,529)
48,165,213.26 4,749,572
8,249,413.86 813,475
4.90 0
816.91 81
255,088.01 25,154
6,248.83 616
13,563.38 1,337
56,690, 349.15 5,590,235
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AIFMD
AIFND (1,070.72) (106)
(4,146.28) (409)
(67,126.61) (6,619)
(21,933.06) (2,163)
FATCA

FATCA (694.66) (69)
(11,662.12) (1,150)
(16,585.19) (1,635)
(1,389.35) 137)
(29,587.81) (2,918)
(23,884.43) (2,355)
(1,454.06) (143)
(7,502.55) (740)
(13,652.36) (1,346)
(6,646.27) (655)
(207,335.47) (20,445)
56,483,013.68 5,569,790
56,483,013.68 5,569,790

54,830,000

1.0301 102

7120
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16 03
2023 2024

470,343.33 46,381
(2,489.43) (245)
(2,489.43) (245)
175,100.55 17,267
173,937.90 17,152
1,162.65 115
297,732.21 29,359
165,829.38 16,352
131,902.83 13,007
(368,851.90) (36,372)
AIFMD (2,747.91) (271)
(2,747.91) (271)
(16,121.22) (1,590)
(16,121.22) (1,590)
(37,350.07) (3,683)
(37,350.07) (3,683)
(131.71) (13)
(131.71) (13)
(129,707.38) (12,790)
(129,707.38) (12,790)
FATCA (1,275.49) (126)
(1,275.49) (126)
(1,908.82) (188)
(1,908.82) (188)
(64,484.90) (6,359)
(64,484.90) (6,359)
EXP (6,975.21) (688)
(6,975.21) (688)
(2,551.01) (252)
(2,551.01) (252)
(58,036.41) (5,723)
(58,036.41) (5,723)
(32,242.43) (3,179)
(32,242.43) (3.179)
(74.12) G
(74.12) 0
(2,494.09) (246)
(2,494.09) (246)
(1,258.36) (124)
(1,258.36) (124)
(142.83) (14)
(142.83) (14)
(1,677.20) (165)
(1,677.20) (165)
(9,672.74) (954)

(9,672.74) (954)
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1,476,803.84 145,628
(1,494.68) (147)
(1,494.68) (147)

1,479,399.25 145,884
4,888,576.00 482,062
(3,409,176.75) (336,179)

(687.07) (68)
554,850.00 54,714
(555,537.07) (54,782)
(604.58) (60)
(604.58) (60)
190.92 19
190.92 19
1,578,295.27 155,636
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16 03
2024
1D .

54,898,211.51 1,479,401.60  37,014.0L _ 56,377,613.11  100.00%
8,249,411.51 2.35 0.00 8,249,413.86  14.63%
8,249,411.51 2.35 0.00 8,249,413.86  14.63%
8,248,242.80 0.00 0.00 8,248,242.80  14.63%
AUD 8,248,242.80000 1.000000 8,248,242.80 8,248,242.80 0.00 0.00 8,248,242.80  14.63%
1,168.71 2.35 0.00 1,171.06 0.00%
USD 763.59000 1.000000 763.59 1,168.71 2.35 0.00 1,171.06 0.00k
46,648,800.00 1,479,399.25  37,014.01  48,128,199.25  85.37
46,648,800.00 4,888,576.00 0.00  51,537,376.00  91.41%
46,648,800.00 4,888,576.00 0.00  51,537,376.00  91.41%
EARLS EIGHT LTD 0.570% 04/01/25 SR:753 Xi$$§§g43°23 54,560,000.00000  94.460000  46,648,800.00  46,648,800.00 4,888,576.00 0.00  51,537,376.00  91.41%
0.00  -3,409,176.75  37,014.01  -3,409,176.75  -6.05%
0.00  -3,409,176.75  37,014.01  -3,409,176.75  -6.05%
Winton Ref Index TRS Y;ggi”Tﬁgfz 54,830,000.00000 0.937823 0.00 0.00 -3,409,176.75 37,014.01 -3,409,176.75 -6.05%
275,765.00 -42.97 0.00 275,722.03  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 0.30%
816.91 0.00 0.00 816.91 0.30%
816.91 0.00 0.00 816.91 0.30%
AUD 816.91000 1.000000 816.91 816.91 0.00 0.00 816.91 0.30%
255,042.00 46.01 0.00 255,088.01  92.52%
255,042.00 46.01 0.00 255,088.01  92.52%
255,042.00 0.00 0.00 255,042.00  92.50%
AUD 255,042.00000 1.000000 255,042.00 255,042.00 0.00 0.00 255,042.00  92.50%
0.00 46.01 0.00 46.01 0.02%
USD 0.00000 NA 0.00 0.00 46.01 0.00 46.01 0.02%
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ID 4
6,248.83 0.00 0.00 6,248.83 2.27%

6,248.83 0.00 0.00 6,248.83 2.27%

6,248.83 0.00 0.00 6,248.83 2.27%

usD 4,104.55000 1.000000 4,104.55 6,248.83 0.00 0.00 6,248.83 2.2
13,652.36 -88.98 0.00 13,563.38 4.92%

13,652.36 -88.98 0.00 13,563.38 4.92%

13,652.36 -88.98 0.00 13,563.38 4.92%

USD 8,844.00000 1.000000 8,844.00 13,652.36 -88.98 0.00 13,563.38 4.92%
-205,881.41 -1,454.06 0.00 -207,335.47  100.00%

AIFND -1,070.72 0.00 0.00 -1,070.72 0.52%
-1,070.72 0.00 0.00 -1,070.72 0.52%

-1,070.72 0.00 0.00 -1,070.72 0.52%

EUR -649.68000 1.000000 -649.68 -1,070.72 0.00 0.00 -1,070.72 0.52%
-4,146.28 0.00 0.00 -4,146.28 2.00%

-4,146.28 0.00 0.00 -4,146.28 2.00%

-4,146.28 0.00 0.00 -4,146.28 2.00%

AUD -4,146.28000 1.000000 -4,146.28 -4,146.28 0.00 0.00 -4,146.28 2.00%
-67,126.61 0.00 0.00 -67,126.61 32.38%

-67,126.61 0.00 0.00 -67,126.61 32.38%

-67,126.61 0.00 0.00 -67,126.61 32.38%

EUR -40,804.25000 1.000000 -40,804.25 -67,126.61 0.00 0.00 -67,126.61 32.38%
-21,933.06 0.00 0.00 -21,933.06 10.58%

-21,933.06 0.00 0.00 -21,933.06 10.58%

-21,933.06 0.00 0.00 -21,933.06 10.58%

AUD -21,933.06000 1.000000 -21,933.06 -21,933.06 0.00 0.00 -21,933.06 10.58%
FATCA -694.66 0.00 0.00 -694.66 0.34%
-694.66 0.00 0.00 -694.66 0.34%

-694.66 0.00 0.00 -694.66 0.34%

USD -458.34000 1.000000 -458.34 -694.66 0.00 0.00 -694.66 0.34%
-11,662.12 0.00 0.00 -11,662.12 5.62%

-11,662.12 0.00 0.00 -11,662.12 5.620

-11,662.12 0.00 0.00 -11,662.12 5.620

EUR -7,239.45000 1.000000 -7,239.45 -11,662.12 0.00 0.00 -11,662.12 5.62%
-16,585.19 0.00 0.00 -16,585.19 8.00%

-16,585.19 0.00 0.00 -16,585.19 8.00%

-16,585.19 0.00 0.00 -16,585.19 8.00%

AUD -16,585.19000 1.000000 -16,585.19 -16,585.19 0.00 0.00 -16,585.19 8.00%
-1,389.35 0.00 0.00 -1,389.35 0.67%

-1,389.35 0.00 0.00 -1,389.35 0.67%

-1,389.35 0.00 0.00 -1,389.35 0.67%

USD -916.68000 1.000000 -916.68 -1,389.35 0.00 0.00 -1,389.35 0.67%
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1D %
-29,587.81 0.00 0.00 -29,587.81 14.27%
-29,587.81 0.00 0.00 -29,587.81 14.27%
-29,587.81 0.00 0.00 -29,587.81 14.27%
AUD -29,587.81000 1.000000 -29,587.81 -29,587.81 0.00 0.00 -29,587.81 14.27%
-23,884.43 0.00 0.00 -23,884.43 11.52%
-23,884.43 0.00 0.00 -23,884.43 11.52%
-23,884.43 0.00 0.00 -23,884.43 11.52%
AUD -23,884.43000 1.000000 -23,884.43 -23,884.43 0.00 0.00 -23,884.43 11.52%
0.00 -1,454.06 0.00 -1,454.06 0.70%
0.00 -1,454.06 0.00 -1,454.06 0.70%
0.00 -1,326.02 0.00 -1,326.02 0.64%
EUR 0.00000 NA 0.00 0.00 -1,326.02 0.00 -1,326.02 0.64%
0.00 -128.04 0.00 -128.04 0.06%
usb 0.00000 NA 0.00 0.00 -128.04 0.00 -128.04 0.06%
-7,502.55 0.00 0.00 -7,502.55 3.62%
-7,502.55 0.00 0.00 -7,502.55 3.62%
-7,502.55 0.00 0.00 -7,502.55 3.62%
usb -4,928.05000 1.000000 -4,928.05 -7,502.55 0.00 0.00 -7,502.55 3.62%
-13,652.36 0.00 0.00 -13,652.36 6.58%
-13,652.36 0.00 0.00 -13,652.36 6.58%
-13,652.36 0.00 0.00 -13,652.36 6.58%
AUD -13,652.36000 1.000000 -13,652.36 -13,652.36 0.00 0.00 -13,652.36 6.58%
-6,646.27 0.00 0.00 -6,646.27 3.21%
-6,646.27 0.00 0.00 -6,646.27 3.21%
-6,646.27 0.00 0.00 -6,646.27 3.21%
usb -4,365.04000 1.000000 -4,365.04 -6,646.27 0.00 0.00 -6,646.27 3.21%
54,968,095.10 1,477,904.57 37,014.01 56,445,999.67 100.00%
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2024
187,117,965.90 283
5,051,655
2024 29
151.41
(a (b
(c
(!
(e
60
( (

2024

26 3,129,790,454.68
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UFJ S.A.

2023 30

010 2,692,187,089.76 710,444,047

020

030 2,682,344,966.68 406,133,851

040 2,009,842,123.08 304,310,196

050 55,652,935.19 8,426,411

060 55,652,935.19 8,426,411

070

080

090

096

097

098

099

100

120

130

141 2,704.52 409

142 2,704.52 409

143

144

181 2,084,320,576.16 315,586,978

182

183 2,084,320,576.16 315,586,978

240

250

260

270 1,356,117.68 205,330

280 1,356,117.68 205,330

290

300 2,368,995.89 358,690

310

320 2,368,995.89 358,690

330

340

350

360 28,778,853.14 4,357,406

370

380 6,864,667,272.34 1,039,379,272
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UFJ S.A.

2023 30

010 50,108,762.49 7,586,968

020 50,108,762.49 7,586,968

030

040

050

060

070

080

090

100

110 6,176,819,707.18 935,232,272

120 6,175,693,377.14 935,061,734

130

140 1,126,330.04 170,538

150

160

170

180

190

200

210

220

230

240 19,008,809.78 2,878,124

250 19,001,809.78 2,877,064

260 7,000.00 1,060

270

280 17,711,719.53 2,681,731

290

300 6,263,648,998.98 948,379,095
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UFJ S.A.

2023 30

010 187,117,965.90 28,331,531

020 187,117,965.90 28,331,531

030

040

050

060

070

080

090 0.00 0

095

100

110

120

122

124

320

330

340

350

360

128

130

140

150

155

165

170

180

190 1,725,327.17 261,232

200

210 364,038,890.34 55,119,128

220

230 364,038,890.34 55,119,128

240

250 48,136,090.02 7,288,285
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260

270

280

290

300 601,018,273.43 91,000,177

310 6,864,667,272.41 1,039,379,272
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UFJ S.A.

2023 30

010 144,350,729.25 21,856,144

020 29,086,681.50 4,404,014

025

030

041

051 106,031,144.89 16,054,176

070

080 9,063,434.51 1,372,295

085 169,468.35 25,659

090 100,333,415.87 15,191,482

100 2,773,313.48 419,907

110

120 97,252,445.98 14,724,993

130

140 15,076.36 2,283

145 292,580.05 44,300

150

160

170

175

191

192

200 59,684,590.73 9,036,844

210 17,373,438.51 2,630,512

220

231

241

260

270

280 7,413,064.51 1,122,412

287

290

300

310

320

330

340 3,489,801.02 528,391
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350

2,059,751.73

311,867

355

95,171,579.40

14,409,929

360

26,482,543.32

4,009,722

370

12,419,637.57

1,880,457

380

14,062,905.75

2,129,265

385

2,844,673.04

430,712

390

1,192,662.99

180,581

400

643,283.10

97,399

410

420

549,379.89

83,182

425

426

427

430

435

440

450

460

482,472.51

73,051

481

491

482,472.51

73,051

510

520

530

540

550

560

570

580

590

600

610

64,169,227.54

9,715,863

620

16,033,137.52

2,427,577

630

48,136,090.02

7,288,285

640

650

660

670

48,136,090.02

7,288,285

680

690

48,136,090.02

7,288,285
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