24 12

035208

5947

1/57

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

24 6 27 24 9 10
2012-06



EDINETOOOO
O0000000000000000000O0(E12437)
Oooooooooooobooooooad

I
]
[ ]
]
1 ]
2 N
I
4
6
12

2/57



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

4 4
(http://www.toushin.or.jp)
UFJ
50
[ ]
4 36 9 12 10

[FERO A—TJH]

Fa24568278 (%)

T29E2R248 (&)

3/57



50

4/57

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad



EDINETOOOO

00000000000 DO00D00O00O0O(EL2437)
Ooooooooooooooooooad

24 6 27

WA TN is-

NP RIIAERTFFAF
2012-06
[F=teet] [t
KA T is- —=2¥ UFJ {5 iR Tt

oA A A B (F{Est=st =)

Eerr———— AEvAS— 52+
- ERE - HiT R {EEHERI THTL =11
- BELEAED ERTSE] - sRiATE < > — -

i {E - (BEEEIEDRE - BIE
- EHEEIEOSE | [EsEHEDSTR
B ERrareE=h T
- BEnRE. ERESEFDER
e

-

- BEEOEEOIRL K

+ —EPRFEIFASRODERL e ——

- MZEELE. —ERAERIE.

(B DL DERL
- BinRE. ERFSEOAET
e

5/57



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

PineBridge I nvestments
500,000, 000 24 10
61 11
621
9 2
137 Al G
14 4
19 4 Al G
20 4 Al G
20 5 Al G
21 12
24 10

PineBridge | nWwedtnmemBter nhardpl ei
Hol dings B.V.|1097 JB AmbeteNdtame

" [288, 00} 1o

PineBridge I nvestments

6/57



g A WO DN PP

()]

19

20

UFJ

21

7/57

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

50

20



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

D 01 A WDN P

12

22
13

2 1 11
2 1 18
2 1 19
20
2 1 14
16
2 1 14
18 1
6 13 18
14 15
2
14
2 2 1

8/57



EDINETOOOO
00000000000 DO00D00O00O0O(EL2437)
Ooooooooooooooooooad

GAAC N
ERER S OB
<~

HERABEE A ERF RS

IR Ty FOER T 1 2L X DI

SFEEREEES B TRE:.

shEmiEORE | | ERORS
NS EHEE S
T
T

GAAC Gl obal Asset Al l ocation Committee
PineBridge

GAAC
1
14
8
4
24 10
3 6 9 12 10

24 9 10

9/57



50

10

16

10

10/57

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

20

10

236 1 3

341 3 1 7 8



50

50

11/57

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

28 8 3
28 8 3



50

12/57

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

10

100



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

13/57



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

37 6

14/57



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

15/57



28 24

6 26

EDINETOOOO

o o o o =X 22 )
Ooooooooooooooooooad

03-5208-5858 9: 00 17:00
http:// www. pinebridge.co.jp/
0.5
0.9975
0.9975 0.95
( ) 0.4725 0. 45
( ) 0.4725 0.45
( ) 0.0525 0.05

16/57

. 95



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

24 12 31

10 7 3
10
7 3
25 1 1
10. 147 7.147 3
10. 147 26 1 1 20. 315
15. 315 5
10. 147 7.147 3 10. 147
1 1 20. 315 15.315 5
24 12 31
7
25 1 1
7.147
7.147 26 1 1 15.
15. 315

24 10

17/57



EDINETOOOO

00000000000 DO00D00O00O0O(EL2437)

Ooooooooooooooooooad

24 10 31
4,087, 805, 296 80. 4|7
789, 505|], 340 15. 5|4
4, 877, 310, 636 96. 0|2
202, 385|, 147 3.98
5,079,695, 783 100.00
24 10 31
()
MUFG CAPI TAL |.FJ N LT
MUES SAPLTALIFd Miotpstohp., 2@ 9, 11 8250, 214, 354,909
RESONA BANK J
R o K 19,37480@0B.75D, 028, 5DS .7BO , 5055 3590
RESONA PFD Gl OB
RESONZ 2049/J§,§bo%ﬁ&%37%m,80B”%B%JW%,04n5f32
MUFG CAPI TAL |EI
o5 2049/_52565f59%58739,08y039m47aa,0955£@$
SMFG PREFERRE | 2
SMES PREFERRER §00's06h s%sun, 70e, o 4mm, 273, 300
SMFG PREFERRE |
SMEC 2049/]?236686&h43$%,4OB”$®@3%$,899”ﬂ$0
MUFG CAPI TAL |EI
MuES o 2049/15296%1b58893ys,70D18®39321,08%pm&8
Ml ZUHO CAP I N 1D
mtedie 2049/EX2é58%Bmh41m£,992”ﬂmm1mm,o4ppmas
24 10 31

96.

02

18/57



EDINETOOOO

o o o o =X 22 )
ooooodooodooooooodd

1 5,040,908, 627 10, 1p 3
24 10 5,023,449, 880 10, 0B 8
24 6 4,940, 815, 666 9, 882
7 4,984,512, 884 10,00
8 5,038, 190, 192 10, 1.8
9 5,029,530, 613 10, 1pO
10 5,079, 695, 783 10, 2B 3
1
24 6 27
1 35
24 9 10
24 27
1 1.23
24 9 10
1
10,000
x100
1 4,999,824, 2009 20, 182|, 134

19/57



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

24 5 28 24 6 26

03-5208-5858 9: 00 17:00
http:// www. pinebridge.co.jp/

03-5208-5858 9: 00 17:00
http:// www. pinebridge.co.jpl/

20/57



03-5208-5858

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

9: 00 17:00

http:// www. pinebridge.co.jp/

24

11 9 10 9 11 12 10 12

21/57



16

22/57

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

http:// www. pinebridge.co.jpl/

10

23/57



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

24/57



(1)

(2)

(3)

24

10

193

35

25/57

EDINETOOOO

o o o o =X 22 )
Ooooooooooooooooooad

38
12

24 6 27

24

59
133

24 9

27



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

2012-06
@

( 24 9 10 )

115,845
270,290,509
4,735,424,817
14,165,570
38,061,126
9,314,772
5,067,372,639
5,067,372,639

16,079,442
17,428,747
546,559
9,838,011
43,892,759
43,892,759

4,979,642,075

43,837,805
5,023,479,880
5,023,479,880
5,067,372,639

26/57



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

@

1
24 6 27
24 9 10

51,804,055
24,694,335

5,033,088
71,465,302

547,263
9,850,701
10,397,964
61,067,338
61,067,338
61,067,338

199,214
199,214

17,428,747
43,837,805

27/57



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

(3)
1.
2
3.
12 133 60
61
1
( 24 9 10 )
1. 24 6 27

4,999,824, 2009
4,999,824, 2009

99 . 7§
4,979,642, 075

o

28/57



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

1
24 6 27
24 9 10

51,804,055
51,804,055
10,397,964
41,406,091
4,979,642, 075
4,986, 36/(9, 453
41,350,227
8§3. 0|3
35. 0|0
17,428,747

NN
o~

29/57



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

1
( 24 9 10 )
(1)
(2)
(3)
1
( )
1
( 24 9 10 )

24,694, 335

24,694, 335

30/57



EDINETOOOO
o o o o =X 22 )

Ooooooooooooooooooad

1 ( 24 9 10 )

3,698, 1|56, 570 (3,683, 9|911,40,0106%, 570
1,035, 830,898 (|1, 051, 9(10163,4079, 442

4, 733,987,468 |4, 735,09|01134803|, 872

1
( 24 9 10 )

1.0088
(10, 0)88

31/57



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

(4)
1 24 9 10
(1)
(2)
MI ZUHO CAP I NV 1 USD LT ,63.5608 6)00% , 00B/52 F/530 5D
MUFG CAPITAL FIN 1 LTD|14616@6020 030290 RM.4®0
RESONA BANK 9, 51.7845 0000% . ®W/02 4 /520 £ B
RESONA PFD GLOBAL SECS | 8,79.0109 1000%, B&®/12 #/1D0 4 D
SMFG PREFERRED CAPI TAL | 4,61.0007 8)00% , ®®/02 F/5D0 0D
SMFG PREFERRED CAPI TAL |2 ,80.0705 0000% , ®H/52 F/2D0 HD
43,624,/00D, ®D2, 585/ 86
(3,681, 5/46,/940)
47,072,585| 86
(3,681,5/46,/940)
MUFG CAPITAL FIN 4 LTD| 2,650.6237 1000®, ®B/52 /950 99D
MUFG CAPI TAL FI NANCE 2 | 7,40.0805 0000% , ®®/22 4/3D0 0D
9,963, 00®., GB7, 725. 00
(1,053,8[77,/]877)
10,537, 72500
(1,053,8(77,/877)
4,735,424,817
(4,735, 4/24,/817)
1.
2.
3.
5 100.0 77.7
> 100. 0 22. 3
2
3

(3)

32/57



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

24 10 31

9,880, 092, 530
4,800, 396, 74|7
5,079,695, 783
4,963,890, 16/4
1.0233
10, 233

33/57



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

24 10
500,000, 000
50,000
41,000
5
20 6 30 473,787,239
20 12 30 476,121,625

24 8 11 1,650,000, 000

GAAC Gl obal Asset All ocation Committee

34/57



EDINETOOOO
00000000000 DO00D00O00O0O(EL2437)
Ooooooooooooooooooad

GAAC
EREF G OE

-

ﬁﬂﬁﬁ%ﬁ AP B REE S
iR v KaOiEH P 3 e T OERE
FEEREEe S SHE O FER. ,
BBt EDHRE BAOET
PSP ES =
ESHEOETRR
DEE
"y
24 10
15 38,893
6 4 491,799
79 530, 693

35/57



52

27
193

23

36/57

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

38 59
( 19

24 3 31



(1)

EDINETOOOO

o o o o =X 22 )

Ooooooooooooooooooad

26
23 3 31

27
24 3 31

* 2 4,622,729 1,673,740
65, 816 68, 179
512, 4109 466,276
223,157 171,371
375,408 222,132
8,613 8,279
11,913 4,238
249,376 -
2,054 193
4,207 58, 402
69, 966 -

- 150, 013
81,207 -
6,226, 870 2,822,825
* 1 160, 9691 145,676
* 1 67,9921 58,741
208 -
229,171 204, 417
330,804 311, 439
96,050 95,396
4,867 -
3,875 3,875
435,597 410,712
90,850 89,514
70,239 70,499
- 2,428,604
198,779 193,745
800 983
314 274
390,717 -
751,701 2,783,621

1,416,470

3,398,752

1,109

1,109

7,644,450

26

27

130, 234

37/57

90, 289



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

1,692 1,692
3,500 3,500
95,160 70, 745
28,269 -

94,056 127,243
836,407 831,782
42,000 42,000
99,703 80,107
2,900 2,181

228,211 136, 736
13,776 42,336
7,479 11, 792
249, 468 190, 864

1,583,391

1,440,404

2,150,000

2,150,000

823,989 823, 989
823,989 823,989
265,112 265,112
230,000 230,000

2,603, 036

1,325,557

3,098,149

1,820,669

6, 072,138

4,794,659

11,080

13,485

11,080

13, 485

6,061, 058

4,781,174

7,644,450

6,221,578

38/57



(2)

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

8,220,999
2,533,570
173,162

6,349,954
872,232
280, 669

10,927, 732

7,502, 856

3,707,944

2,842,546

48,577 32,471
1,597 2,790
519,507 614,323
2,687,339 1,465, 989

119,564 -

29,679 26,067
140, 129 95,270
19,563 15,587
3,124 2,254

7,277,029

5,097,301

29,000 54,013
1,439,684 1,303,864
331,627 164,583
12,255 13,872
42,207 80,107
2,900 2,181
4,571 6,107
2,061 1,369
39,775 54,095
26,100 14,874
420,027 216,238
115,820 29,758
47,375 44,538
2,066 28,559
116,866 130,727
701,950 889,338
161, 461 111, 245

3,495, 752

3,145,477

154, 950 739,921
10,129 9,995
15, 429 3,036
25,558 13,032
73,443 57,064
- 24
6,313 24,555
2,616 1,492
82,372 83,137
98, 137 810,026

39/57



EDINETOOOO
o o o o =X 22 )
ooooodooodooooooodd

16,314 -
25,473 -

41, 787 -
195,5881 3,817
6, 265 -
201, 854 3,817
61, 930 813,843
2,056 3,020
132,278 460, 615
130, 222 463, 635

68, 291 1,277,479

40/57



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

(3)
26 27
( 22 4 1 ( 23 4 1
23 3 31 ) 24 3 31 )
2,150,000 2,150,000
2,150,000 2,150,000
823,989 823,989
823,989 823,989
823,989 823,989
823,989 823,989
265, 112 265, 112
265, 112 265, 112
230,000 230,000
230,000 230,000
2,534,744 2,603,036
68,291 1,277,479
68,291 1,277,479
2,603,036 1,325,557
3,029,857 3,098,149
68,291 1,277,479
68,291 1,277,479
3,098,149 1,820,669
6,003,847 6,072,138
68,291 1,277,479
68, 291 1,277,479
6,072, 138 4,794,659
5,065 11,080
( ) 6,015 2,405
6,015 2,405

11, 080 13,485

41/57



EDINETOOOO

o o o o =X 22 )

ooooodooodooooooodd

5,065 11,080
6,015 2,405
6,015 2,405
11, 080 13, 485

5,998, 782

6,061, 058

1,277,479
2,405

68, 291
6, 015
62,276

1,279, 884

6,061, 058

4,781,174

42/57



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

1 (1) (
(

(2)
2 (1)

(2)

1.

5

2. 20

(3)
3.

3

4 (1)

(2)

(3)

300

(4)

5.
22 10 13 Al G Capital
Private Limited
( 24 21 12 4 ) (

24 21 12 4 )

43/57



EDINETOOOO

o o o o =X 22 )
Ooooooooooooooooooad

26 27
23 3 31 24 3 31
1
12,6009 43,9095
68,711 102,248
2 2
20,170 10,140
UFJ UFJ
26 27
22 4 1 23 4 1
23 3 3 24 3 31
1 52,990 1 194
67,732 15,254 3,623
59,610
26 22 4 1 23 3 31
41,000 - - 41, 00[0
41,000 - - 41, 00|0
27 23 4 1 24 3 31
41,000 - - 41, 00|0
41,000 - - 41, 00[0

44/57



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

26 27
22 4 1 23 4 1
23 3 31 24 3 31
1
210, 367 1 217,143
683, 692 1 57,674
894,059 274,817
23 3 31
* *
4,622, 729 4,622, 729 -
512,[419 512,[419 -
375,408 375,408 -
(836,(407) (836,[407) -
1 1 5 5 10 10
4,622, 7209 - - -
512,[419 - ; )
375,408 - ; )
5,510, 556 - - -

45/57



EDINETOOOO

o o o o =X 22 )
Ooooooooooooooooooad

27 23 24 3 31

1

2

3

(

1) 1,673, 740 1,673, 740 -

2) 466,276 466,|276 -

3) 222,|132 222,|132 -

4) 2,428|, 604 2,445|, 051 16, 447
4,790, 752 4,807,199 16, 447

1) 831,[782 831,(782 -
831,[782 831,(782 -

46/57



EDINETOOOO

o o o o =X 22 )
Ooooooooooooooooooad

1
1 3
4
1)
2
1 1 5 5 10 10

1) 1,673], 740 - - .
2) 466,276 - - -
3) 222,]132 - - -
4) - 2,428|, 604 - -

2,362,148 2,428, 604 - -

26 27
23 3 31 24 3 31
1. 1.
70, p[B9 70, ploo
2. 2.
90,B3m2,/o00a1,/[ds50 89,b103,J00a3,|l485
3. 3.
998 976
1 24

47/57



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

21 11 30

© 00 N O O~ WN PP

22821711

2281211

+ 4 2282171

2281211

A WON P

115,|82
115,182

oo

o

136,73

136, 73

)

29, 75¢

29, 75§

48/57



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

23 3

31

24 3 31

14,573
6,207
5,980

41,759

106, 32

20,163

92,881
5,607
1,719
4,537

167,17
4,650
471,57
10, 89
460, 68

40. 6

184.
468.

127.
10. 4

210.

0T

20,060
31,277
49,647
49,620
15,088
486, 328
32,389
684, 408
684, 408

49/57



EDINETOOOO

o o o o =X 22 )
Ooooooooooooooooooad

26 27
23 3 31 24 3 31
17 21 3 27
20 2
21
1
. 2.
1 1
8 22d295983, sirres |16 2 6 349,852 |22380,
2 2
90 90
3 3
50 ) 1,114,164 | 50 ) 894,326 -
2 407,499 - 1,600,506 -
10 % 10%

6 69

50/57



EDINETOOOO

o o o o =X 22 )
Ooooooooooooooooooad

26 22 4 1 23 3 31
* 1 * 1
us us
101,/439 3,000 249 ,|/376
* 2
LLc
569,]122 37,866
us
2
LLC 107,|9009 89, 807
3
2 0|0 799,]201 374,|512
4
Uus uUs
1 1, 0loo -
* 5
457,|/800 90, 0O -
* 6
1
2 3,000 US 22 3 29 23
3 LI BOR3 1.5
3
4
5 1,000 US 22 12 17 23 1 31
LI BORG6
6 90, 000 22 4 13 22 10 8
LI BORG6 2.
)
Sar |
B.

51/57



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

23 4 1 24 3 31
* 1 * 1
us
137,|]451 - - - 251,|]172
US LLC
2,428/, 6042, 428], 604
* 2 * 2
714,]1927 143,[333
us - -
2 245,]1995 79, 418
* 3
160,|l063 203,|148
2 0[o - - 516,|/003 227,|613
* 3
1,254,000 1,174,604 24 3 26
24 3 31 26 3 31
TI BOR12 1
( )
Sar |
B. V.
26 27
22 4 1 23 4 1
23 3 31 24 3 31
147, 830/1609 116, 69193
1,665.|65 31,188

52/57



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooodad

1
26 27
22 4 1 23 4 1
23 3 31 24 3 31
68,291 ( 1,277, 479
( - -
( 68,291 ( 1,277, 479
41,000 ( 41,000
26 27
22 4 1 23 4 1
23 3 31 24 3 31
24 6 8
80 16
220,p14
24

53/57



(1)

(2)

UFJ

24 3
324,279

54/57

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad



24
24

5
9

10, 000
UFJ

11

20

24
4

10.

3

6 .
0

55/57

5

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

33.5
10. 0



24

10

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

193

2012-06

24 10 30

2012-06 24 27

24 10

()

56/57



27

193

24

31

23

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

24 21

24 31

(

)

57/57



	表紙
	本文
	第一部ファンド情報
	第１ファンドの状況
	１ファンドの性格
	（１）ファンドの目的及び基本的性格
	（２）ファンドの沿革
	（３）ファンドの仕組み

	２投資方針
	（１）投資方針
	（２）投資対象
	（３）運用体制
	（４）分配方針
	（５）投資制限

	３投資リスク
	４手数料等及び税金
	（１）申込手数料
	（２）換金（解約）手数料
	（３）信託報酬等
	（４）その他の手数料等
	（５）課税上の取扱い

	５運用状況
	（1）投資状況
	（2）投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	（3）運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	（４）設定及び解約の実績


	第２管理及び運営
	１申込（販売）手続等
	２換金（解約）手続等
	３資産管理等の概要
	（１）資産の評価
	（２）保管
	（３）信託期間
	（４）計算期間
	（５）その他

	４受益者の権利等

	第3ファンドの経理状況
	1財務諸表
	(1)貸借対照表
	(2)損益及び剰余金計算書
	(3)注記表
	(4)附属明細表

	２ファンドの現況
	純資産額計算書


	第４内国投資信託受益証券事務の概要

	第二部委託会社等の情報
	第１委託会社等の概況
	１委託会社等の概況
	２事業の内容及び営業の概況
	３委託会社等の経理状況
	(1)貸借対照表
	(2)損益計算書
	(3)株主資本等変動計算書

	４利害関係人との取引制限
	５その他

	第２その他の関係法人の概況
	１名称、資本金の額及び事業の内容
	２関係業務の概要
	３資本関係

	第３参考情報

	監査報告書

