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1. Management Status for Year ended July 2012 (July 9, 2011 — July 8, 2012)

(1) BFEENER (B 5 PTG IS )
(1) Assets (fractions of less than JPY mil. shall be rounded down)
FHIEEPE BiG - 1EG - ZOMOERE (BEVERR) | G5t (&
Primary Invested Assets Cash/Deposits/Other Assets (excluding liabilities) Total (Net Assets)
27 WAL R WAt] am Wt
Amount ratio Amount ratio Amount ratio
Ep! Epl! % Epl! %
JPY mil. JPY mil. % JPY mil. %
2497 A# 454, 928 (99.8) 954 0.2) 455, 882 (100. 0)
FY ended Jul. 2012
2347 AH 261, 695 (99.8) 599 0.2) 262, 294 (100. 0)
FY ended Jul. 2011




(2) BE » ATHATEH
(2) Creation and Exchange
RiFH AR TS T N 3 BE A AR 0K WEHRIIRATE T DK
No. of Issued Units at End of No. of Units No. of Units No. of Issued Units at End of
Previous Fiscal Period Created Exchanged Fiscal Period
@) ©) ®) (@+@-0)
s Th FH Fh
‘000 units ‘000 units ‘000 units ‘000 units
2447 A 25, 663 32, 335 8, 098 49, 900
FY ended Jul. 2012
23 47 1 26,317 11,929 12, 584 25, 663
FY ended Jul. 2011
(3) FEUEAHER
(3) NetAsset Value
e i AT E 10 1124 7= ) FEHEqTAA
T MBS | @my) | (@m0 X 10
Net Asset Value per 10 units
((®INo. of Issued Units at End of Fiscal Period)x10)
EpaE] EpE] EpiE] M
JPY mil. JPY mil. JPY mil, JPY
24 -7 A 500, 777 44, 894 455, 882 91, 360
FY ended Jul. 2012
2347 HH# 277,772 15, 477 262, 294 102, 210
FY ended Jul. 2011
(4) s
(4) Dividend Payment
10 14720 S5l
Dividend per 10 units
M
JPY
2447 A 1, 304
FY ended Jul. 2012
237 A 1,630
FY ended Jul. 2011
(1) A @I ITEH AL 72 Y D4R
*kDividend per Trading Unit
2. SFHTHOER
2. Change in Accounting Policies
O SFHEMESLEDOUIEITLE D 2 i
(D Changes accompanying revision to accounting standards, etc. No
© QLS DERE i
@ Changes other than those in D No




0 M¥E#EFELE Financial Statements

(1) EfExtEBEX Balance Sheet

FEA T o7 AT 7 F2 2 5 (1330) Wk 24 4E 7 W EERE

(BA7 ) (Unit:JPY)

WiAlper fiscal year

FLHItem

104
FRk234E TH 8HEIE
10" Fiscal Year

As of Jul.8, 2011

11
ERk244F TH 8HEBIfE
11" Fiscal Year

As of Jul.8,2012

4%H Amount

%8 Amount

BFEDH Assets

ENE PECurrent assets

Z—/)L « 2 — 2 Call loans

12,677, 389, 042

40, 598, 802, 592

B Stocks 261, 695, 547, 680 454,928, 462, 200
IRAEE LM EDerivative evaluation 46, 559, 461 79,728, 673
account

RIXA4zAccounts receivable

3,117, 262, 429

4,671, 380, 269

RUNAC2Y 4xAccrued dividend receivable 235, 740, 000 492, 588, 500
KUK BAccrued interest 2,917 150, 217
Z DRIV 4£0ther accrued revenue 2717, 035 5,939, 497

BN pEA #Total current assets

277,772, 778, 564

500, 777, 051, 948

BFEA T Total assets

277,772,778, 564

500, 777, 051, 948

BAfEEDELiabilities

B A ECurrent liabilities

R’z 4xAdvances received 122, 830, 000 271, 334, 000
FAAUER 5y B4 Unpaid dividends 4,183, 134, 526 6,507, 031, 068
KINZFE M Trustee fee payable 192, 372, 733 253, 956, 965
LR MInvestment trust
j:iajiizfi$§§E payable 418, 342, 345 553, 989, 508
KELF) B Accrued interest expenses 141, 059 2, 381, 532
= NfH{#4Cash collateral received 10, 492, 284, 390 37,214, 049, 138
Z DM AFAE FHOther accrued expenses 68, 854, 140 91, 421, 554

BN A& A Total current liabilities

15, 477, 959, 193

44,894, 163, 765

BfESE Total liabilities

15, 477, 959, 193

44,894, 163, 765

WMIEPEDENet assets

A% Principal and other

JeAPrincipal

315, 839, 488, 414

614, 126, 007, 315

Fl A2 4:Surplus

HIRF A4 IR R4 (A) Surplus
(deficit) at end of period

A\b3, 544, 669, 043

158, 243, 119, 132

(I ECUE(H RSN 4>) Reserve for

distribution

4,862, 702

9,223,419

AR A EFTotal principal and other

262, 294, 819, 371

455, 882, 888, 183

W PES FTTotal net assets

262, 294, 819, 371

455, 882, 888, 183

AEMEEAETotal liabilities and net

assets

277,772,778, 564

500, 777, 051, 948




FEA T o7 AT 7 F2 2 5 (1330) Wk 24 4E 7 W EERE

(2) BRERUEIFRELTEZE Statement of Income and Retained Earnings

(BAZ: ) (Unit: JPY)

Hi%llper fiscal year

FLHItem

#5104
B FERk224E 7TH 9H
F Fk234E 7H 8H
10" Fiscal Year
From Jul.9, 2010
to Jul.8, 2011

F114
B SFR234E TH 9H
£ k244 TH SH
11" Fiscal Year
From Jul.9,2011
to Jul.8,2012

4%H Amount

4%H Amount

=V 280perating revenue

ZHEE Y4 4:Dividends income

4,745, 289, 204

7,171, 400, 332

ZHUF] B Interest income

7,592,022

15, 046, 958

AR5 EH %825 Profit and loss on buying and

selling of securities and other

16, 700, 512, 501

AN\24,577, 632,935

IRAEPE MBS | 538 28Profit and loss on dealing of
derivatives

230, 213, 492

A427,714, 371

ZF Ol ZE0ther revenue

140, 952, 399

254, 578, 528

IR S EFTotal operating revenue

21, 824, 559, 618

A17,564, 321, 488

= HOperating expenses

ZHF]E Interest expenses 6,916, 105 14, 390, 220
ZiEE M Trustee fee 192, 372, 733 253, 956, 965
Rt E H W Investment trust management fee 418, 342, 345 553, 989, 508
Z* Ofth#E fOther expenses 91, 079, 616 107, 297, 340
w3 A Total operating expenses 708, 710, 799 929, 634, 033

RS T E R (A) Operating income (loss)

21,115, 848, 819

A18, 493, 955, 521

ReE R TR F S (A) Ordinary income (loss)

21,115, 848, 819

A18, 493, 955, 521

LR 2 ST G BRI (A) Net income (loss)

21,115, 848, 819

A18, 493, 955, 521

—ERAZHAITAE D Y HRIR 45 A KE O 4 BB ST — B AT AL
PR S YR SO EEE (A) Distribution of net

income (loss) from partial exchange

HIERISE T E KB4 (A) Surplus (deficit) at

beginning of period

AT, 199, 363, 688

A\b3, 544, 669, 043

Tl xR X R &b Increase in surplus or
decrease in deficit

26, 823, 214, 815

23, 105, 600, 664

WA S RIS S HEINEE T K IB A8 V58
Increase in surplus or decrease in deficit from

partial exchange

26, 823, 214, 815

23, 105, 600, 664

LHBIME FEICRE S RIS SIINEE T KB4 5
Increase in surplus or decrease in deficit from

additional subscriptions for the period

T4 AP BE T R B A8 IN%EDecrease in surplus or

increase in deficit

26, 101, 234, 463

102, 803, 064, 164

W — B D TR BB T RS INEE
Decrease in surplus or increase in deficit from

partial exchange

BHBAMEFEIZFE 5 RSSO FE T RN
Decrease in surplus or increase in deficit from

additional subscriptions for the period

26, 101, 234, 463

102, 803, 064, 164

4Bt 4:Dividends

4,183, 134, 526

6, 507, 031, 068

WK A4 I IR K #8484 (A) Surplus (deficit) at end

of period

A\b3, 544, 669, 043

A158, 243, 119, 132




(3) FEER
(HE R ZF TR D FHICB S 5 HERD)

FEA T o7 AT 7 F2 2 5 (1330) Wk 24 4E 7 W EERE

1.

A RE S 00 REAf L 9 M ONRF A
J5ik

2. 5‘ U /{%4’ 7%@%‘7‘{%%@&

OV 5 15

RRITBEPEEIC KRS S, UTO LBV FAIE L TRl TR L TR Y £7°

(1) kT 5 75 C 15 & 1T U B A AR
GRS BT L S T B AIRESE L, B & L CAmi s prasic
B0 BRI 0 ORAHIS GMERAERO S8 TR 1 1S BT Y
5 BUELED B ORAANED) THHELTHY £,

(2) GBI S AR A ITRER
ARSIl SIS LC, BB SRR OIS H S5 H
RHIE CP9M0) %, GMisRIns EE . BFSORTT B (27 L, 5
FRSHEBR L7V ) SULMRS BB DRGET B MAED LTI B AT LA
ECRITL T3 Y £,

(3) WA AT X 77 o T A IAER
AR 2 AT C & 7870 o8 SUT AT LI AR REAT & RE < % 72
WA b AT, B RTEETER ARSI SV AR
% b > R & 3O - I8 b L < IEREH & Wi 5 AT 15 0 IRA0 i &
b > TRl & B 7 AT CREA L T 0 £,

F U ST 4 TH|

BRI 25 5 & L CREI CRREL T35 Y £ 77,

GBS #)

BHEURIATOL D 2F LOZEEL L OEEDORBOFTIELY

2k LOBE R OBREOT

EICEET 225 M) (BESFHEES245 FAR21FEI12H4H) BLY [ LOZERORRE
OFTEICET 2 25RO AiEEt) (BESFHIEMEEBEHF24E Fk21412H4H) %A
LTBY £,

(B kR ICBE T 2 1R

5104
FpR234FE TH 8HBIUE

F11
FpR244FE TH SHBIE

W oA 323, 895, 096, 799 315, 839, 488, 4144
I rP BN E TTAKE 146, 817, 587, 2004 397, 957, 490, 5551
Hrp— AR BT ARKE 154, 873, 195, 5851 99, 670, 971, 6541
ZIHE DRI 25, 663, 4021 49, 900, 5451
gg;giiﬁ%@%?@é%@t%ﬁé%@%@ 53, 544, 669, 043[1 158, 243, 119, 1329
FRLRE P

T VAT ¢ TIEGNAR D 22 A FEELE AN A MRE
FE L THRICHE L TWDEEITRDO LB THY
£7,
B

1, 196, 100, 0004

1,421, 100, 0004

AR 0 R BRI & 0 55 LA 7 1
RO LB THY £7,
s

10, 073, 883, 40011

35, 218, 661, 330M
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ATy 7 AT 7 K2 25 (1330) ik 24 45 7 H IR

105 H11H
B Fak224 7TH 9AR B FRke3d 7TH 9H
234 TH 8H 244 TH 8H
Sl OF R R Bl O FFER R
A YR I AR 4,886,917,520 M | A SHIEL S LIV 5% 7,426, 635, 598 1]
B S YERAE 4 2,874,402 [ | B  yBEC¥E(HFE 4 4, 862, 702 1
C BlYEIREAGTE (A+B) 4,889,791,922 | C EYUFIEFAAF (A+B) 7,431, 498, 300 [
D ®R%& 701,794,694 | D &% 915, 243, 813
E iEsrBLAlEE%E (C-D) 4,187,997,228 1| E WS ECFIEERE (C-D) 6,516, 254, 487 1
F o aRsr Bl a4 4,183,134,526 | F US4y Bl4%8 6,507, 031, 068
G WHIGEE (SEREREL 4,862,702 | G WA (OB AEmATSL 9,223,419 1
%) (E-F) %) (E-F)
H [ 25,663,402 0| H A% 49, 900, 545 [
I SEdefE (1 10%720) 63M| T El&fE (110%720) 130.40 M
(EREtpHSnIZ BRI 5 1ERD)
I &flpsEss ORI 2 FH
#1081 1144

H ERk224E 7H 9H
T ER234E TH 8H

H ERk234E 7H 9H
= ERk244FE TH 8H

B P i | 2R3 D MG 7

Y77 v FITRERREEE S LT, A1fiiE
Z. 7 VT o T HLG 1S O & ks i OO FE
ZEFERKICED 5 DEMOEARS R 1T
HEOXT-oTEBY £,

[FZE

ABFHRRE i D PR K O 5% 4 i s
miCERD U A7

77 PR EMT D ERA ML, [E
BRRFTENIAR D FHEICEE T H1ER] D
[A M RIE SR OO R FE 18 N OFFAT 774 1252
WOFAMFESRFTHY . RTREHMTR
HALTBOET, Flz, ERTIANT 4T
WENZIE, 5G], A7 a VEGIER
bV | (RFEYPEIC RS D EEO R 2 iE
MCETDDIATI ZENTEET, 4
AERESR X OV U T o THRG NI,
HIS L TENEMAR LT Y 27 | i)
PV R7 ERYRVERHY £7,

B ICARD U A 7 B PR

M, B &N L2k Th D
VA =R YAy M EREL, 207
U2 EBERIOFE=2 Y U, fREO—
TfbEX->TEY £9,
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I 4Bl ps i O WP A (2 B9~ 2 45 IH

25108
FRk234 TH SHHUE

F11
FpR244FE TH SHBIUE

B IEGEE LB, Bl O

BEXT KR REIHIR O Rl TFF L LT

(A7 FIE 55 O AR S B OSRATG 705 17
HLTHY £

DEFA WHTED, TOEBITIH FHA, e
IRFA oD B E 7 1k (1)  AAHFEES (1) HAHFES

Fe 8 H A MRES

EE R RS FHIHEIZBE T B R [RE

Q) FTURT 2 THBI Q) FTUART 4 THH
[ VT ¢ THEIFIZET 2R ISR [RE
#HLTRY ET,
(3)  _ERELIAL O SxfEhp (3)  ERRLIA O ExfElpE
BB CIESND Z 0D, FifIITIERE
fFE & TR L TV AT, HieahpEiho R 42
Al 2 IRFEMAR & L TRV £,
Al P i O R SE 12 B9 5 S | Bl pd dh ORI IE, TS 12 35 < Al
DWW T O LA BDIED, HHMRE D 22 WA I A B
WHESNTMMENEGEN TR 9, 4
MO FLEIC BV TIE—E D RIS [RE
EBRAL TS, Bie D RIHERMEIC
Lo A, UEMENRRE 2L Z L HY
S
(B MHEES I BE 9 % 1E5D)
F104] (ERK234-7 H 8 H BiAE)
FeE B BAhRESR
(BAT - 1)
FE¥A W B OB E TN T AR
R 11, 182, 647, 647
ey 11, 182, 647, 647

HILH (CERk244E7 A8 HHIE)

7¢ 8 H WA flFE S
(Hf7 - )
kA W BHIR O I A E T2 A 24
FR A\20, 587, 723, 767
&t A\20, 587, 723, 767

(T VT ¢ THBI BT 535
Bg | Ol % (B89 % FIH
(BR=CRE )
H10] (CERY234E7 H 8 H HI{E)

(HAZ 2 )
ES%) (E SNk Ea—- R ifl ERGIEiEA
PRAtE RO RS |
[ Gl
Hi 552, 830, 000 — 599, 440, 000 46, 610, 000
aat 552, 830, 000 — 599, 440, 000 46, 610, 000




11 CIEpk2447 H 8 H HIAE)
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(BAL : 1)
X5y Tl R PR e AT ERTIE=EA
RS2 e S |
e 720Gl
j=§:1 885, 334, 000 — 965, 140, 000 79, 806, 000
G 885, 334, 000 — 965, 140, 000 79, 806, 000
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