28
S.A.
& Banking (Luxembourg) S.A.
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28 11 30
28 28 31

UBS AUD Bond Income

UFJ S.A.
Mitsubishi UFJ Investor Services & Banking (Luxembourg)
S.A.
Mitsubishi UFJ Global Custody
UFJ S_A. Mitsubishi UFJ Investor Services
L-1150
287-289

287-289, Route d"Arlon, L-1150 Luxembourg, Grand Duchy of
Luxembourg

03 6212 8316
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UBS AUD Bond Income

2016
6,295,383.61 46.65
1,571,364.97 11.64
521,035.00 3.86
8,387,783.58 62.16
2,367,345.50 17.54
2,367,345.50 17.54
1,210,154.50 8.97
503,630.00 3.73
1,713,784.50 12.70
530,525.00 3.93
530,525.00 3.93
12,999,438.58 96.33
494,748.90 3.67
lSi?826187.48 100.00

28 30

77.04
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2016
KFW .75 | 2017 10 1,000,000 | 1,006,305.00 | 1,015,569.99 7.53
ggﬁgns'a“d Treasury .75 | 2025 21 550,000 | 629,384.50 |  656,804.50 4.87
Export Finance & 00| 2020 11 12 500,000 | 501,715.00 | 577,505.00 4.28
Insurance Corp ) ’ T T )
Westpac Banking Corp .25 | 2020 11 500,000 573,280.00 576,515.00 4.27
Landwirtschaftliche .50 | 2020 500,000 | 529,990.00 | 555,794.98 4.12
Rentenbank
E,':("J' Finance Co Pty .75 | 2020 29 500,000 | 499,930.00 | 547,645.00 4.06
Australian Capital .50 | 2018 500,000 |  543,230.00 | 530,525.00 3.93
Territory
ﬁ:ﬁsz're“ Property .00 | 2020 20 500,000 | 500,165.00 | 525,485.00 3.89
Wletropolitan Life .50 | 2019 16 500,000 |  499,169.60 |  521,035.00 3.86
Global Funding 1
National Wealth
10. | Management Holdings 25| 2017 12 500,000 | 497,615.00 | 514,735.00 3.81
Ltd
11. f{gwn Group Finance .75 | 2017 18 500,000 | 516,070.00 | 511,370.00 3.79
12. | suncorp-Metway Ltd .00 [ 2017 11 500,000 | 497,315.00 | 509,970.00 3.78
United Energy
13. | pistribution Pty Ltd .25 | 2017 1 500,000 | 509,400.00 | 509,016.14 3.77
14. | westpac Banking Corp .75 | 2017 500,000 | 517,742.50 | 506,261.93 3.75
15. E:z Billiton Finance .75 | 2017 10 18 500,000 | 495,280.00 | 506,185.00 3.75
16, | Gommonwealth Bank of 75 | 2017 25 500,000 | 534,880.00 | 505,665.56 3.75
Australia
Australia & New
17. | zealand Banking 2022 20 5,000 | 500,000.00 | 505,029.98 3.74
Group Ltd
1g. | Export Development .40 | 2021 500,000 | 499,065.00 | 503,630.00 3.73
Canada
19. ggf_zns'a“d Treasury .75 | 2024 22 400,000 | 456,768.00 |  500,784.00 3.71
Western Australian
20. | Treasury Corp .00 | 2023 10 16 400,000 | 437,280.00 | 496,732.00 3.68
21. ggﬁgra"a Governnent .50 | 2033 21 350,000 | 334,915.00 |  455,735.00 3.38
2p. | New South Wales .00 | 2023 20 300,000 | 330,468.00 | 337,437.00 2.50
Treasury Corp
23. égigra"a Government .75 | 2027 27 250,000 | 253,236.25 |  316,312.50 2.34
24 | Treasury Corp of 50| 2024 12 17 200,000 | 222,312.00 | 252,034.00 1.87
Victoria
25. ggﬁgra"a Government .75 | 2035 21 200,000 | 192,271.00 | 208,286.00 1.54
26. | Treasury Corp of 00| 2022 10 17 100,000 |  117,390.60 |  123,554.00 0.92
Victoria
27. ggﬁgra"a Governnent .75 | 2037 21 100,000 |  105,648.00 |  119,327.00 0.88
28. ggﬁgra"a Government .25 | 2039 21 100,000 99,141.00 |  110,494.00 0.82
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2016
2015 10 17,086,252.48 | 1,316,324,891 10.31 794
U T 11.53 888
11 15,742,764 .48 | 1,212,822,576 10.17 783
B T 11.42 880
10.18 784
12 14,904,796.99 | 1,148,265,560
11.47 884
10.21 787
2016 14,703,119.87 | 1,132,728,355
11.55 890
10.29 793
14,699,964.56 | 1,132,485,270
11.68 900
14,469,384 .53 | 1,114,721,384 10.22 81
11.64 897
14,020,699.07 | 1,080,154,656 10.19 785
T R 11.65 898
10.29 793
14 479. 1 4
,065,479.86 | 1,083,604,568 11.81 910
10.
13,958,691.14 | 1,075,377,565 0-39 800
11.96 921
10.43 804
13,854,065.24 | 1,067,317,186 12.05 928
10.43 804
13,644,274_44 | 1,051,154,903 12.10 932
13,494,187.48 | 1,039,592,203 10.36 798
12.05 928
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I FOEFERE (G

7 60

1 20
10

g i i f . i i 2 i : i i i
20008 200118 20011 20125F 200128 201385 201385 200445 2014%F 201545 201585 20168F 20165
8R4E 2R'B 8R2E 2I[/1B 8RB 2IR1H BR1B 2R3E 8RB I[RIE 8R4 2IRA1B 8RB
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2016
2015 10 2016 0.360 27.73
(25 AAZIRAEF) (S5 : WAL 1 OB, B
i

FIaEFR 0.210
BIRETER 0.504
FIDEHEE 0.504
BICHEE 0.504
HESTEHER 0.408
SEoTETEFE 0.360
20165 5H 0.030
68 0.030
7H 0.030
8H 0.030
98 0.030
BT 1 S RET 0.360
ERERESRET 2.700
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2015 10 2016 2'22
100x
2016
2015
20% :
NUFN—7 Qw75 AN W 7S AABTEHONEE | |
18% : RUFI—TDMEE
1% 14.95%
14%
12% i
10% - 9.50%
8% ! 51 35— 755%
6%
4.42%
4% I-3,14% — 3.46%
2% [— ! ?3"‘3 1 zaas Digﬁ%{
0% . - g — -
~2%

20068 20078  2008% 2009% 2005 20011EF 20125 2013F  2014% 2015 20168

(1) IRE= (%) =100x(a—b) " b
a = BEFRIEOMHN S REER QNS EIES 1 DS i
= SESEFOENOSEFRHEORRN S EA RN ERIH OIS VREESE (2r2L. 20105088
(25 FEA TS (10.008E L) )
(F2) 73 AAZMAIFFICONT. 20105138848 (ERMEE) 1S 2ZAFBETOERETY . 2016F21R 18598 FE
ETORBETY.
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2016 2016
0 202,408 321,133
©) (202,408) (321,133)
0 221,000 843,490
) ) (0)
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2016 31
440,658.62 33,948
440,343.05 33,924
315.57 24
27,358.93 2,108
27,358.93 2,108
12,399,966.45 955,293
12,399,966.45 955,293
711,829.93 54,839
712,145.50 54,864
(315.57) (24)
124,887.21 9,621
307.65 24
124,579.56 9,598
13,704,701.14 1,055,810
60,426.70 4,655
34,022.92 2,621
472.99 36
472.99 36
10,117.19 779
10,070.75 776
2,627.98 202
7,442.77 573
2,232.41 172
568.98 44
568.98 44
2,844.71 219
2,844.71 219
96.75 7
96.75 7

60,426.70 4,655
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6,769,285.91 521,506
11,720,230.00 902,927

3,215,330.00 247,709
8,504,900.00 655,217
(4,950,944.09) (381,421)

(345,088.09) (26,586)
(2,974,400.00) (229,148)
(1,631,456.00) (125,687)
(2,840,886.06) (218,862)

(2,840,886.06) (218,862)

(2,840,886.06) (218,862)
9,238,175.52 711,709

9,238,175.52 711,709

7,761,520.40 597,948
5,119,905.03 394,437
8,206,843.83 632,255
477,699.07 36,802

13,644,274.44 1,051,155

13,704,701.14 1,055,810

13,644,274.44 1,051,155

1,172,023.00000
11.64 897
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2016 2016 31
227,255.62 17,508

8.08 1

(341.05) (26)

84,522.35 6,512

97.95 8

(23.57) 0]

142,744.06 10,997

(2.20) 0)

250.00 19

322,174.55 24,820

2,950.18 227

319,077.65 24,582

146.72 11

15,628.77 1,204

15,628.77 1,204

565,058.94 43,532

86,815.84 6,688

17,707.67 1,364

1,432.33 110

1,432.33 110
8,962.24 690

4,535.34 349

30,416.55 2,343

8,196.55 631
22,220.00 1,712
6,471.83 499

3,327.09 256

1,714.89 132

1,714.89 132
8,574.38 661

8,574.38 661
3,380.18 260

293.34 23

293.34 23
538.59 41

538.59 41
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5.44 0
5.44 0
87,359.87 6,730

477,699.07 36,802
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2016 31
440,343.05000 08/31/2016 440,343.05 440,343.05 1.000000000 440,343.05 440,343.05 0.00 0.00 0.00
1.000000000
440,343.05000 440,343.05 440,343.05 440,343.05 440,343.05 0.00 0.00 0.00
440,343.05000 440,343.05 440,343.05 440,343.05 440,343.05 0.00 0.00 0.00

AUST & NZ
BANK
FRN
06202022

BAUS0784AUO000ANZHAG
5,000.00000 500,000.00 500,000.00 509,645.00 509,645.00 9,645.00 0.00 9,645.00

5,000.00000 02/22/2012 500,000.00 500,000.00 101.929000854¢ 509,645.00 509,645.00 9,645.00 0.00 9,645.00

=

000000000

ALE
500,000.00000 DIRECT 05/29/2014  500,165.00 500,165.00 105.333000000C 526,665.00 526,665.00 26,500.00 0.00 26,500.00
PROPE
5%
08202020
BAUSO855AU3CB0221687
BHP
500,000.00000 BILLITON 10/09/2012  495,280.00 495,280.00 101.352000000C 506,760.00 506,760.00 11,480.00 0.00 11,480.00
FIN
3.75%
10182017
BAUSO80JAU3CB0200590
EXPORT
500,000.00000 FIN & INS 11/04/2010  501,715.00 501,715.00 116.025000000C 580,125.00 580,125.00 78,410.00 0.00 78,410.00
COR
6%
11122020
BAUS0723AU3CB0163707
500,000.00000 1 -'FE 04/09/2014  499,169.60 499,169.60 104.405998230C 522,029.99 522,029.99 22,860.39 0.00 22,860.39
4.5%
04162019
BUSA9819AU3CB0220192
500,000.00000 ug;t$ﬂAL 11/30/2012  497,615.00 497,615.00 103.215000000C 516,075.00 516,075.00 18,460.00 0.00 18,460.00
5.25 %
12072017

BAUS080YAU3CB0202877

-

000000000

[N

000000000

[y

.000000000

=

000000000

=

000000000
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500,000.

500,000.

500,000.

4,000,000.

00000

00000

00000

00000

QPH
FINANCE CO
P

5.75%
07292020

BAUS0838 AU3CB0211647

RENTENBANK

5.5%

03092020

BDEU435F AU3CB0191278

WESTPAC

BANKING
7.25%
02112020

BAUSO81E AUOOOWBCHAM4

07/22/2013

08/24/2012

09/18/2014

500,000.

500,000.

1,000,000.

500,000.

500,000.

500,000.

3,500,000.

00000

00000

00000

00000

00000

00000

00000

7,505,000.

00000

COM BK
AUSTRALIA

5.75%

01252017

BAUS0O80C AU3CB0188951
CROWN

GROUP LTD

5.75%

07182017

BAUSO80M AU3CB0196848

KFW 08/01/2012
3.75%

08102017

BDEU435E AUOOOOKFWHV4
SUNCORP

METWAY

4%

11092017

BAUSO80ON AU3CB0201630
UNITED

ENERGY DI

6.25%

04112017

BAUS0809 AU3CB0192599
WESTPAC

BANKING

5.75%

02062017

BAUS0774 AU3CB0189322

09/11/2012

10/12/2012

11/01/2012

08/14/2012

01/24/2012

499,930.00 499,930.00
529,990.00 529,990.00
573,280.00 573,280.00
4,097,144.60 4,097,144.60
534,880.00 534,880.00
516,070.00 516,070.00
1,006,305.00 1,006,305.00
497,315.00 497,315.00
509,400.00 509,400.00
517,742.50 517,742.50
3,581,712.50 3,581,712.50
8,178,857.10 8,178,857.10
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109.

-

111.

[y

115.

[y

101.

-

102.

[y

101.

[y

102.

[y

102.

-

101.

[N

892000000¢

000000000

736999512C

000000000

753000000¢

000000000

465137494C

000000000

504000000¢

000000000

774002075¢

000000000

162000000¢

000000000

024000000¢

000000000

572931822C

000000000

549,460.00 549,460.00 49,530.00 0.00 49,53(
558,685.00 558,685.00 28,695.00 0.00 28,695
578,765.00 578,765.00 5,485.00 0.00 5,485
4,338,564.99 4,338,564.99 241,420.39 0.00 241,42C
507,325.69 507,325.69 -27,554.31 0.00 -27,554
512,520.00 512,520.00 -3,550.00 0.00 -3,55C
1,017,740.02 1,017,740.02 11,435.02 0.00 11,438
510,810.00 510,810.00 13,495.00 0.00 13,495
510,120.00 510,120.00 720.00 0.00 72
507,864.66 507,864.66 -9,877.84 0.00 -9,877
3,566,380.37 3,566,380.37 -15,332.13 0.00 -15,332
8,414,590.36 8,414,590.36 235,733.26 0.00 235,733
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[N

0000000008 561,750 7,250.26 0.00 450.23 450.23
77.480000000

561,750.00000 01/22/2016 561,750 6,800.03

- H _ _ S _ _ - -
561.750.00000 WultiLot 561,750 -6,484.46  1.0000000005 -561,750 -7,250.26 0.00 o oo -765.80
77480000000
0.00000 0.00 315.57 0.00 0.00 0.00 o ;5 -315.57
0.00000 0.00 315.57 0.00 0.00 0.00 . .5 -315.57
AUST 10V ) y
17.00 Wultilot 0.00 0.00 3,121.047251545" 51,393.99 51,393.99 51,393.99  0.00 51,393.99
BOND FUT Se
SEP 16 1.000000000
XU
1.00 AUST SR 08/24/2016 0.00 0.00  3.730999390"  -94.90 294.90  -94.90 0.00  -94.90
-00 5onp FUT Se - : : - : : : -
SEP 16 1.000000000
YMUG
18.00000 0.00 0.00 51,209.00 51,299.09 51,299.09  0.00 51,299.09
18.00000 0.00 0.00 51,299.00 51,299.00 51,299.09  0.00 51,299.09
500,000.00000 AUSTRALIAN 09/11/2012  543,230.00 543,230.00 106.643000000C 533,215.00 533,215.00 ~ 0.00 -
+000. CPTL -230. +230. : ,215. 215.00 45 ;5,00 9-90 10,015.00
5-5% 1.000000000
06072018 .
BAUSOB0D AU3CBO177269
300,000.00000 MoTe™ 03/25/2015  330,468.00 330,468.00 113.258000000C 339,774.00 339,774.00 9,306.00  0.00 9,306.00
4% 1.000000000
04202023 -
BAUSO87B AU3SG0001159
400,000.00000 JUEENSLAND 08/21/2014  456,768.00 456,768.00 126.082000000C 504,328.00 504,328.00 47,560.00  0.00 47,560.00
5.75 %
o i 1.000000000
BAUS0824 AUO0OOXQLQUO
QUEENSLAND C
550,000.00000 00 03/11/2015  629,384.50 629,384.50 120.168000000C 660,924.00 660,924.00 31,539.50  0.00 31,539.50
4.75%
P 1.000000000

BAUS0877 AUO000XQLQZ9
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200,000.

400,000.

00000

00000

2,350,000.

00000

TREAS CORP
VICT

5.5%

12172024

BAUS0832 AUOO0OXVG2B1
WEST AUST T

CORP

6%

10162023

BAUS084F AU300WT60390

06/13/2013

01/15/2014

500,000.

500,000.

00000

00000

EXPORT DEV

CAN

2.4%

06072021

BCAN10OCN AU3CB0237766

06/07/2016

250,000.

350,000.

100,000.

200,000.

100,000.

100,000.

1,100,000.

00000

00000

00000

00000

00000

00000

00000

3,950,000.

00000

AUSTRALIAN

GOVT.

4.75%

04212027

BAUS0760 AU3TB0000135
AUSTRALIAN

GOVT.

4.5%

04212033

BAUS084C AUOOOXCLWAG2
AUSTRALIAN

GOVT.

3.75%

04212037

BAUS086P AU3TB0000192
AUSTRALIAN

GOVT.

2.75%

06212035

BAUS087D AUOOOXCLWAMO
AUSTRALIAN

GOVT.

3.25%

06212039

BAUS0882 AUOOOXCLWAP3
TREAS CORP
VICT

6%

10172022

BAUS0716 AU0000XVGZZ0

10/31/2011

11/28/2013

08/17/2015

03/26/2015

10/30/2015

08/21/2012

222,312.00 222,312.00
437,280.00 437,280.00
2,619,442.50 2,619,442.50
499,065.00 499,065.00
499,065.00 499,065.00
253,236.25 253,236.25
334,915.00 334,915.00
105,648.00 105,648.00
192,271.00 192,271.00
99,141.00 99,141.00
117,390.60 117,390.60
1,102,601.85 1,102,601.85
4,221,109.35 4,221,109.35

18/26

127.

-

124.

[N

101.

[

127.

[y

131.

[

121.

[y

105.

-

112.

[N

124.

[y

092000000¢

000000000

750000000¢

000000000

164000000¢

000000000

632000000¢

000000000

563000000C

000000000

300000000¢

000000000

627000000¢

000000000

563000000¢

.000000000

310000000¢

000000000

254,184.00 254,184.00 31,872.00 0.00 31,872
499,000.00 499,000.00 61,720.00 0.00 61,72C
2,791,425.00 2,791,425.00 171.982.50 0.00 171.982
505,820.00 505,820.00 6,755.00 0.00 6,758
505,820.00 505,820.00 6,755.00 0.00 6,75¢
319,080.00 319,080.00 65,843.75 0.00 65,842
460,470.50 460,470.50 125,555.50 0.00 125,55¢
121,300.00 121,300.00 15,652.00 0.00 15,652
211,254.00 211,254.00 18,983.00 0.00 18,983
112,563.00 112,563.00 13,422.00 0.00 13,427
124,310.00 124,310.00 6,919.40 0.00 6,91¢
1,348,977.50 1,348,977.50 246,375.65 0.00 246,375
4,646,222.50 4,646,222.50 425,113.15 0.00 425,113
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27,358.93

27,358.93000

27,358.93000

11,922,719.98000

AUD R
MARGIN MultilLot

AUDMAR

27,358.93 27,358.93 1.0000000008 27,358.93 27,358.93 0.00 0.00 0.00
1.000000000

27,358.93 27,358.93 27,358.93 27,358.93 0.00 0.00 0.00

27,358.93 27,358.93 27,358.93 27,358.93 0.00 0.00 0.00

12,867,668.43 12,867,984.00 13,579,813.93 13,579,813.93 712,145.50 315 5; 711,829.93
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28 30
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(c
(e
60
(
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¢

(@

75

6,588,755,740.00
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UFJ S.A.
2016 30

1.1 1,899,536,172.00 192,081,098
1.2 51,327,462.00 5,190,233
1.2.1 51,327,462.00 5,190,233
1.2.2

1.2.3

1.2.4

1.3 0.00 0
1.3.1

1.3.2

1.3.3

1.4 11,888,375.00 1,202,152
1.4.1 11,888,375.00 1,202,152
1.4.2

1.4.3

1.5 3,195,536,480.00 323,132,649
1.5.1

1.5.2 3,195,536,480.00 323,132,649
1.6 0.00 0
1.6.1

1.6.2

1.7 0.00 0
1.7.1

1.7.2

1.7.3

1.7.4

1.7.5

1.8

1.9 1,343,232.00 135,828
1.9.1 1,343,232.00 135,828
1.9.2

1.10 3,743,860.00 378,579
1.10.1

1.10.99 3,743,860.00 378,579
1.12 124,840.00 12,624
1.12.1 124,840.00 12,624
1.12.2 0.00 0
1.13 21,344,120.00 2,158,317
1.14

1.15 5,184,844,541.00 524,291,480
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2.1

2.2 43,298,019.00 4,378,296
2.2.1 43,298,019.00 4,378,296
2.2.2

2.2.3

2.2.4

2.2.5

2.2.99

2.3 0.00 0
2.3.1

2.3.2

2.3.3

2.3.4

2.3.99

2.4 4,949,902,146.00 500,534,105
2.4.1 1,525,457,379.00 154,254,250
2.4.2 3,424,444,767.00 346,279,855
2.4.3

2.4.4

2.4.99

2.5

2.6 0.00 0
2.6.1

2.6.2

2.6.3

2.6.4

2.6.5

2.7

2.8 274,539.00 27,761
2.8.1

2.8.2 274,539.00 27,761
2.8.3

2.8.4

2.8.5

2.8.99

2.9 11,045,467.00 1,116,918
2.9.1 11,045,467.00 1,116,918
2.9.2 0.00 0
2.10 15,048,412.00 1,521,695
2.11

2.12

2.13 5,019,568,583.00 507,578,775
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UFJ S.A.
2016 30

3.1 37,117,969.00 3,753,369
3.1.1 37,117,969.00 3,753,369
3.1.2

3.2

3.3 0.00 0
3.3.1

3.3.99

3.4 3,388,782.00 342,674
3.4.1

3.4.2

3.4.3

3.4.4

3.4.5

3.4.6 3,388,782.00 342,674
3.4.7 0.00 0
3.4.99

3.5 110,531,939.00 11,176,990
3.6

3.7 14,237,268.00 1,439,673
3.8

3.10 165,275,958.00 16,712,705
3.11 5,184,844,541.00 524,291,480

24126




EDINETOOOO

o o o o o o o o o =X =N )

OOoooooooooooooood
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2016 30
5.1 39,434,012.00 3,987,567
5.2 12,948,861.00 1,309,389
5.2.1 2,800.00 283
5.2.2 6,627,225.00 670,145
5.2.3
5.2.4
5.2.5 6,318,836.00 638,961
5.2.6
5.2.7
5.2.99
5.3 3,570,906.00 361,090
5.3.1 2,427,476.00 245,466
5.3.2 86,859.00 8,783
5.3.3
5.3.4 1,056,571.00 106,840
5.3.5
5.3.99
5.4
5.5 1,540,573.00 155,783
5.5.1
5.5.2
5.5.3 1,540,573.00 155,783
5.6 50,949,549.00 5,152,018
5.7 24,944,611.00 2,522,399
5.8 0.00 0
5.8.1 0.00 0
5.8.2
5.8.3
5.8.4
5.8.99
5.9 2,533,259.00 256,163
5.9.1
5.9.2
5.9.3 2,533,259.00 256,163
5.9.4
5.9.5
5.9.99
5.10
5.11
5.12
5.13
5.14 650,711.00 65,800
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5.15 673,424.00 68,097
5.16 22,071,208.00 2,231,841
5.16.1 9,275,931.00 937,982
5.16.2 12,795,277.00 1,293,858
5.17 1,091,868.00 110,410
5.17.1 190,017.00 19,215
5.17.2

5.17.3 901,851.00 91,195
5.18 (2,237,832.00) (226,290)
5.19 0.00 0
5.19.1 0.00 0
5.19.1.1

5.19.1.2

5.19.1.3

5.19.1.4

5.19.2 0.00 0
5.19.2.1

5.19.2.2

5.19.2.3

5.19.2.4

5.19.2.99

5.20

5.22 0.00 0
5.23 18,508,768.00 1,871,607
5.24 4,271,500.00 431,934
5.25 14,237,268.00 1,439,673
5.26

5.27 14,237,268.00 1,439,673
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