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

2020
109,644,210.00 94.59
11,548,956.54 9.96
17,822,224 .28 15.37
115%%21477.74 100.00
2020 31

66.09
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2020
2019 16 132,050,193.32 8,727 0.9984 66
21 134,649,038.65 8,899 1.0232 68
18 134,063,025.27 8,860 1.0215 68
16 133,363,811.28 8,814 1.0194 67
20 138,585,254.16 9,159 1.0789 71
17 133,459,495.33 8,820 1.0433 69
10 15 133,678,521.49 8,835 1.0515 69
11 19 129,850,479.85 8,582 1.0351 68
12 17 127,840,084.67 8,449 1.0344 68
2020 21 129,086,671.21 8,531 1.0525 70
18 128,827,438.79 8,514 1.0590 70
17 115,917,477.74 7,661 0.9587 63
2019 2020 2.58
100x
2020 17

2019 19
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©

12,350,000
(12,350,000)

120,900,000
(120,900,000)
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16 03
2020

897,774.79 59,334

897,774.79 59,334
17,071,167.44 1,128,233

17,071,167.44 1,128,233
103,369,500.00 6,831,690

103,369, 500.00 6,831,690
1,660,219.08 109,724

1,660,219.08 109,724
182,054.08 12,032

816.91 54
102,282.36 6,760
78,954.81 5,218
354,081.00 23,401

354,081.00 23,401
48,848.50 3,228

48,848.50 3,228
123,583,644.89 8,167,643

306,990.16 20,289

24,464.34 1,617
8,044.76 532
106,010.06 7,006
6,485.40 429
18,707.83 1,236
34,456.27 2,277
10,881.99 719
97,939.51 6,473
306,990.16 20,289

136,042,749.00 8,991,065

121,290,000.00 8,016,056
14,752,749.00 975,009
(2,882,316.95) (190,492)
(2.882,316.95) (190,492)
(9,883,777.32) (653,219)

123,276,654.73 8,147,354

123,583,644.89 8,167,643

123,276,654.73 8,147,354

121,290,000.00000
1.0163 67
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16 03
2019 2020

0.00 0
168,121.70 11,111
126.84 8
(106.51) @
307,025.00 20,291
7.28 0
(5.33) ©
10,193.63 674
(149,119.21) (9,855)
648,666.71 42,870
1,112.30 74
357,471.75 23,625
14,472.21 956
275,610.45 18,215
(9,998,480.88) (660, 800)
(9,998,480.88) (660,800)
(9,181,692.47) (606,818)
702,084.85 46,401
13,046.20 862
1,966.43 130
64,078.83 4,235
19,571.13 1,293
23,169.40 1,531
6,960.46 460
126,720.89 8,375
113,966.98 7,532
32,240.41 2,131
290,166.04 19,177
2,511.16 166
7,686.92 508
702,084.85 46,401
(9,883,777.32) (653,219)
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16 03
2020
( ) ( )
( ) « ) ( ) C )
C ) ( ) C ) ( ) ( ) ( ) ( )
17,071,167.44 17,071,167.44 17,071,167.44 1.0000000005 17,071,167.44 17,071,167.44 0.00 0.00 0.00
1.000000000
17,071,167.44000 17,071,167.44  17,071,167.44 17,071,167.44  17,071,167.44 0.00 0.00 0.00
17,071,167.44000 17,071,167.44 17,071,167.44 17,071,167.44 17,071,167.44 0.00 0.00 0.00
120,900,000.00000 EARLS EIGHT LTD 03/30/2016 103,369,500.00 103,369,500.00 92.790000000M 112,183,110.00 112,183,110.00 8,813,610.00 0.00 8,813,610.00
120,900,000.00000 0.57 % 04012025 1.000000000
BCYMO5A8 XS1381943023
120,900,000.00000 103,369,500.00 103,369,500.00 112,183,110.00 112,183,110.00 8,813,610.00 0.00 8,813,610.00
120,900,000.00000
120,900,000.00000 103,369,500.00 103,369,500.00 112,183,110.00 112,183,110.00 8,813,610.00 0.00 8,813,610.00
120,900,000.00000
0TC
121,290,000.00000 16-03 AUD db Select 04/01/2016 0.00 0.00 -0.058977582M -7,153,390.92  -7,153,390.92 -7,153,390.92 0.00 -7,153,390.92
Winton Ref Index TRS 1.000000000
TRS00006
-121,290,000.00000 16-03 AUD db Select 04/01/2016 0.00 0.00  0.000000000M 0.00 0.00 0.00 0.00 0.00
Winton Ref Index TRS 0.000000000
TRS00006
0.00000 0TC 0.00 0.00 -7,153,390.92  -7,153,390.92  -7,153,390.92 0.00 -7,153,390.92
0.00000 0.00 0.00 -7,153,390.92  -7,153,390.92  -7,153,390.92 0.00 -7,153,390.92
137,971,167.44000 120,440,667.44 120,440,667.44 122,100,886.52 122,100,886.52 1,660,219.08 0.00 1,660,219.08

120,900,000.00000
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2020
187,117,965.90 204
5,051,655
2020 31
108.83
(a (b
(c
(!
(e
60
( (

2020

33 5,044,081,618.55
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UFJ S.A.
2019 30
010 4,663,736,783 507,554,474
020
030 3,027,015,686 329,430,117
040 1,636,721,097 178,124,357
050 18,644,871 2,029,121
060 18,644,871 2,029,121
070
080
090
096 0 0
097
098
099
100 0 0
120
130
141 2,823 307
142 2,823 307
143
144
181 2,675,600,619 291,185,615
182
183 2,675,600,619 291,185,615
240
250
260
270 6,210,745 675,915
280 6,210,745 675,915
290
300 2,603,893 283,382
310
320 2,603,893 283,382
330 762 83
340 762 83
350
360 24,427,298 2,658,423
370
380 7,391,227,793 804,387,321
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UFJ

2019

30

S.A.

010

22,491,813

2,447,784

020

22,491,813

2,447,784

030

040

050

060

070

080

090

100

110

6,918,086,851

752,895,392

120

6,912,629,893

752,301,511

130

140

5,456,958

593,881

150

160

170

180

190

200

210

220

230

240

16,886,312

1,837,737

250

16,073,020

1,749,227

260

813,291

88,510

270

280

24,020,784

2,614,182

290

300

6,981,485,760

759,795,095

12/16




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

UFJ

2019

30

S.A.

010

187,117,966

20,364,048

020

187,117,966

20,364,048

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

(67,376)

(7.333)

200

210

197,956,757

21,543,634

220

230

197,956,757

21,543,634

240

250

24,734,686

2,691,876
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260
270 0 0
280
290
300 409,742,033 44,592,225
310 7,391,227,793 804,387,321
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UFJ S.A.

2019 30

010 48,948,146 5,327,027

020 18,132,356 1,973,344

025

030

041

051 24,738,564 2,692,298

070

080 1,532,995 166,836

085 4,544,232 494,549

090 28,855,205 3,140,312

100 244,519 26,611

110

120 20,439,549 2,224,436

130

140

145 8,171,138 889,265

150

160 0 0

170

175

191

192

200 65,063,645 7,080,876

210 32,154,727 3,499,399

220 0 0

231

241

260

270

280 7,431,962 808,820

287

290

300

310

330

340 835,872 90,968

350 1,298,939 141,364

355 59,970,753 6,526,617
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360 24,994,294 2,720,129
370 10,220,443 1,112,291
380 14,773,851 1,607,838
390 1,322,302 143,906
400 676,705 73,646
410
420 645,598 70,260
425 0 0
426
427
430 0 0
440
450
460 289,086 31,461
481
491 289,086 31,461
510
520 0 0
530
540
550
560
570
580
590
600
610 33,365,071 3,631,121
620 8,630,385 939,245
630 24,734,687 2,691,876
640 0 0
650
660
670 24,734,687 2,691,876
680
690 24,734,687 2,691,876
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