EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

2023 12 8

4 2023 3 11 2023 9 10

13

13

03-5638-1450

1/32



EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

2023 9 29
11,393,971,842 100.04
( ) — 4,705,405 0.04
( ) 11,389, 266,437 100.00
)
1
(2021 3 10 ) 9,282,699,277  9,282,699,277 1.3675 1.3675
(2022 3 10 ) 11,497,126,558| 11,497,126,558 1.3248 1.3248
(2023 3 10 ) 13,292,100,072] 13,292,100,072 1.4485 1.4485
2022 9 12,506,960,576 — 1.3452 —
10 13,119,198,826 —] 1.4073 —
11 13,309,135, 360 —] 1.4465 —
12 12,602,199,819 —] 1.3526 —
2023 1 13,133,552,825 — 1.4128 —
2 13,133,364,564 — 1.4158 —
3 13,369,125,577 — 1.4569 —
4 13,458,239,595 — 1.4979 —
5 12,912,336,067 — 1.5664 —
6 12,434,733,648 — 1.6673 —
7 11,920,352,796 — 1.6636 —
8 11,772,117,966 — 1.6694 —
9 11,389, 266,437 — 1.6445 —

2/32



EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

1
2020 3 10 2021 3 10 0.0000
2021 3 11 2022 3 10 0.0000
2022 3 11 2023 3 10 0.0000
2020 3 10 2021 3 10 36.8
2021 3 11 2022 3 10 3.1
2022 3 11 2023 3 10 9.3
2023 3 11 2023 9 10 15.9
)
100 2 1
18,891,839,080 98.93
( 204,097,493 1.07
19,095,936,573 100.00
209,115,000 1.09
)

3/32



EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

1 2020 3 10 2021 3 10 9,405,017,567] 2,617,012,979 6,788,004,588

2 2021 3 11 2022 3 10 6,354,872,951 4,464,517,449 8,678,360,090

3 2022 3 11 2023 3 10 1,716,575,037] 1,218,527,453 9,176,407,674

4 2023 3 11 2023 9 10 243,711,191 2,414,883,764 7,005,235,101
()1

4/32



52

11

38

2023 9 10

12

193

38
133

5/32

57

EY

EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

4 2023 3



EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

3 4
2023 3 10 2023 9 10

= 1,245,060
13,292,100,072 11,816,974,748
154,997,725 40,792,836
13,447,097,797 11,859,012,644
13,447,097,797 11,859,012,644
104,845,287 44,120,938
2,134,152 2,100,349
47,662,657 46,907,673
355,629 349,995
154,997,725 93,478,955
154,997,725 93,478,955
9,176,407,674 7,005,235,101
4,115,692,398 4,760,298,588
622,305,074 460,610,702
13,292,100,072 11,765,533,689
13,292,100,072 11,765,533,689
13,447,097,797 11,859,012,644

6/32



EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

3 4

2022 3 11 2023 3 11

2022 9 10 2023 9 10
1,077,789,301 2,008,036,871
1,077,789,301 2,008,036,871
2,131,219 2,100,349
47,597,129 46,907,673
355,141 349,995
50,083,489 49,358,017
1,027,705,812 1,958,678,854
1,027,705,812 1,958,678,854
1,027,705,812 1,958,678,854
49,566,918 372,430,291
2,818,766,468 4,115,692,398
451,258,829 143,875,073
451,258,829 143,875,073
194,856,134 1,085,517,446
194,856,134 1,085,517,446
4,053,308,057 4,760,298,588

7/32



EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

3 4
2023 3 10 2023 9 10
9,176,407,674 7,005,235,101
1 1.4485 (1 1.6795
(10,000 ) (14,485 )((10,000 ) (16,795 )
3 4
2023 3 10 2023 9 10

@

@

8/32



EDINETOOOO

OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

3 4

2022 3 11 2023 3 11

2023 3 10 2023 9 10
8,678,360,090 9,176,407,674
1,716,575,037 243,711,191
1,218,527,453 2,414,883,764

9/32



EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

2023 3 10 2023 9 10

67,354,888 12,420,249
20,266,336,320 18,584,140,130
32,920 =
188,398,270 153,362,991
53,013,450 11,005,648

= 305,000

8,991,000 5,580,000
20,584,126,848 18,766,814,018
20,584,126,848 18,766,814,018
1,892,220 582,200
680,250 -
411,000 1,303,800
201,103,292 44,487,213
180 33
204,086,942 46,373,246
204,086,942 46,373,246
15,439,056, 167 12,187,164,478
4,940,983,739 6,533,276,294
20,380,039,906 18,720,440,772
20,380,039,906 18,720,440,772
20,584,126,848 18,766,814,018

10/32



EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

2023 3 10 2023 9 10
15,439,056, 167 12,187,164,478
1 1.3200 [1 1.5361
(10,000 ) (13,200 )|(10,000 ) (15,361 )
2023 3 10 2023 9 10

@

@

(€))

11/32



EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

2023 3 10
1
112,128,250 0 110,275,000 1,853,250
112,128,250 0 110,275,000 1,853,250
2023 9 10
1
47,390,000 0 46,810,000 580,000
47,390,000, 0 46,810,000 580,000
2022 3 11 2023 3 11
2023 3 10 2023 9 10
2022 3 11 2023 3 11
17,313,800,351 15,439,056,167
15,439,056,167 12,187,164,478
3,284,769,493 374,893,983
5,159,513,677 3,626,785,672
4,805,134,954 3,946,597,310
10,069,772,782 7,692,842,099
564,148,431 547,725,069

12/32



2023 9 29

2
10,000
4,000
5
2023 9 29

EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

27 127,065
0 0
0 0
0 0
27 127,065

@

@
2023 9 29

13/32



31

59

52

193

EY

14/32

EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

38
19 8

38 2022 4 1 2023 3



EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

2022 3 31 2023 3 31

429,013 2 444,246
3,407 2,990

0o 2 0
135,388 191,210
567,809 638,448
13,509 1 11,943
2,274 1,944
11,235 9,998
1,974 3,743
827 2,59
1,146 1,146
28,867 30,186
1,889 952
19,497 2 19,497
7,479 9,735
44,351 45,873
612,161 684,322
18,947 2 16,993
39,810 2 63,329
3,956 1,524
14,790 17,937
14,039 15,552
14,173 13,465
105,717 128,802
6,310 11,510
6,310 11,510
112,027 140,312
200,000 200,000
21,097 21,097
279,035 322,911
279,035 322,911
300,133 344,009
500,133 544,009
500,133 544,009

612,161 684,322

15/32



EDINETOOOO

OO000O00ooo00ooO00oOo(EsLs78)

OOoooooooooooooood

2021 4 1 2022 4 1

2022 3 31 2023 3 31
56,290 13,508
654,502 786,778
85,902 85,849
796,695 886,136
875 —
116,679 124,127
116,679 124,127
196,969 256,333
20,585 17,716
60,105 51,377
1,202 1,475
57,491 48,415
1,351 1,426
60 60
395,215 449,555
258,058 271,835
31,025 33,677
185,640 193,460
27,354 29,145
14,039 15,552
5,257 5,565
457 637
514 982
4,795 5,048
24,235 24,235
4,880 5,200
11,874 8,187
51,993 50,935
362,066 372,627
39,413 63,953
1 1
38 167
40 169
77 208
77 208
39,377 63,914
0 0
0 0
39,377 63,914
13,890 22,294
1,677 2,256
12,212 20,038
27,164 43,876

16/32



EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

2021 4 1 2022 3 31
200,000 21,097 251,870 272,968 472,968 — 472,968
— 27,164 27,164 27,164 — 27,164
— — 27,164 27,164 27,164 — 27,164
200,000 21,097 279,035 300,133 500,133 — 500,133
2022 4 1 2023 3 31
200,000 21,097 279,035 300,133 500,133 — 500,133
— 43,876 43,876 43,876 — 43,876
— — 43,876 43,876 43,876 — 43,876
200,000 21,097 322,911 344,009 544,009 — 544,009

17/32



EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

€Y

4 12
3 20

Q@

@

Q@

&)

18/32



EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

3
31 2021 6 17
27-2
1
2022 3 31 2023 3 31
3,674 4,004
55,796 48,032
2
2022 3 31 2023 3 31
265,753 280,953
0 0
19,497 19,497
2,949 1,815
28,301 45,293
1
2021 4 1 2022 4 1
2022 3 31 2023 3 31
65,473 22,800
147,279 193,655
197,446 207,767
24,235 24,235
5,378 4,281
1 1

19/32



EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

2021 4 1 2022 3 31
1
4,000 — — 4,000
4,000 — — 4,000
2
ey
@
2022 4 1 2023 3 31
1
4,000 — — 4,000
4,000 — — 4,000
2
ey

&)

20/32



EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

2022 3 31

2023 3 31

21/32



EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

2021 4 1 2022 3 31
2022 4 1 2023 3 31
2021 4 1 2022 3 31 2022 4 1
2023 3 31
( )
2022 3 31 2023 3 31

5,665 5,665

1,930 3,522

4,296 4,758

91 91

1,161 1,363

13,144 15,401

5,665 5,665

7,479 9,735

7,479 9,735

(2022 3 31 ) (2023 3 31 )

30.6% 30.6%
0.3% 0.3%
0.7% 0.5%
0.6% 0.0%

31.0% 31.4%

22/32



EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

2021 4 1 2022 3 31
56,290
654,502
85,902
796,695
2022 4 1 2023 3 31
13,508
786,778
85,849
886,136
4.
[ ]
2021 4 1 2022 3 31
2022 4 1 2023 3 31
[ ]
2021 4 1 2022 3 31
1
2
€Y)

90

23/32



EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

)
90
65,473
58,800
2022 4 1 2023 3 31
@)
90
@)
90
22,800
58,800
[ ]
2021 4 1 2022 3 31 2022 4 1
2023 3 31
[ 1
2021 4 1 2022 3 31 2022 4 1
2023 3 31
[ ]
2021 4 1 2022 3 31 2022 4 1

2023 3 31

24132



EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

( )
2021 4 1 2022 3 31
(
( ) )y () « ) « )
145,069 ( ) 118,314 265,753
40
30 42,673
22,800
197,446 1,429
121,350 22,778
24,235 19,497
5,378 1,520

)1

25/32



EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

2022 4 1 2023 3 31
(
( ) )y () C ) « )
145,069 ( ) 15,200 280,953
40
30 —
22,800
207,767 1,197
163,746 37,593
24,235 19,497
4,281 618
)1
2
2022 3
( )
2021 4 1 2022 3 31
2022 4 1 2023 3 31
(
( ) )y () (G « )
45.700 ( ) 29,908 7,699
20
)1

26/32



EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

2
2021 4 1 2022 3 31
(
( ) ) C ) « D
(@D)
4,374 — 58,800
20,104
24,385 6,228
)1
2
2022 4 1 2023 3 31
(
( ) ) « ) « D
)
4,374 — 58,800
18,844
24,278 7,015
)1
2

27132



EDINETOOOO

OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

2021 4 1 2022 4 1
2022 3 31 2023 3 31
125,033 31 136,002 32
1 6,791 24 10,969 01
)1 1
2 1
2021 4 1 2022 4 1
2022 3 31 2023 3 31
27,164 43,876
) 4,000 4,000

28/32



EY

29/32

EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood



EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

(

)

XBRL

30/32



EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

31/32



EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooood

XBRL

32/32



	表紙
	本文
	１ファンドの運用状況
	ジャパンＥＳＧクオリティ２００インデックスファンド
	（１）投資状況
	（２）運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移



	２設定及び解約の実績
	３ファンドの経理状況
	中間財務諸表
	ジャパンＥＳＧクオリティ２００インデックスファンド
	（１）中間貸借対照表
	（２）中間損益及び剰余金計算書
	（３）中間注記表


	４委託会社等の概況
	（１）資本金の額
	（２）事業の内容及び営業の状況
	（３）その他

	５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

	監査報告書

