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Volatility %*
1YR 3YR 5YR

FTSE JPX Net Zero Japan 200 4.1 29 144 195 392 854 "7 131 240 183 140
FTSE Japan 200 Reference 29 13 176 241 479 913 13.9 138 255 184 141
FTSE JAPAN All Cap Index 25 07 162 221 439 822 12.9 128 232 174 135

* Compound annual returns measured over 3 and 5 years respectively
**Volatility — 1YR based on 12 months daily data. 3YR based on weekly data (Wednesday to Wednesday). 5YR based on monthly data
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FTSE JPX Net Zero Japan 200 228 1.6 17.6 -4.7 256
13.9 -4.0 30.0

FTSE Japan 200 Reference 18.9 10.8

FTSE JAPAN All Cap Index 184 8.0 131 -2.8 27.8

Data as at: 31 October 2024
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Source: FTSE Russell as at 31 October 2024. Past performance is no guarantee of future results.
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Returns shown before the index launch date reflect hypothetical historical performance. Please see disclaimer for important legal information.



FTSE JPX Net Zero Japan 200 Index (Japanese)

Data as at: 31 October 2024

Return/Risk Ratio (¥ ¥ —7'L ¥ #4) R Fp—Xv v
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1YR 3YR 5YR 10YR 1YR 3YR 5YR 10YR

FTSE JPX Net Zero Japan 200 0.8 0.6 0.9 - 234 234 -28.8
FTSE Japan 200 Reference 1.0 0.7 1.0 - -25.3 -25.3 -28.0
FTSE JAPAN All Cap Index 0.9 0.7 0.9 0.7 238 -23.8 -29.1 -32.0

Return/Risk Ratio — based on compound annual returns and volatility in Performance and Volatility table
Drawdown - based on daily data
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_ FTSE JPX Net Zero Japan 200 FTSE Japan 200 Reference

FTSE JPX Net Zero Japan 200 1.000 0.984
FTSE Japan 200 Reference 1.000

FTSE JAPAN All Cap Index

A7 10 8545 - FTSE JPX Net Zero Japan 500 Index

Constituent ICB Industry Net MCap (JPYm) Wgt %

Daiichi Sankyo Health Care 31,257,910 5.49
Fujitsu Technology 26,315,125 462
KDDI Corp Telecommunications 26,179,924 459
Tokyo Electron Technology 24,802,642 4.35
Toyota Motor Consumer Discretionary 24,303,699 4.27
Sony Corp Consumer Discretionary 23,859,288 419
Takeda Pharmaceutical Health Care 19,055,055 3.34
Marubeni Corp Industrials 17,728,141 3N
NEC Technology 16,945,342 297
East Japan Railway Industrials 16,590,088 291
Totals 227,037,214 39.85
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ICB Code ICB Industry No.of  Net MCap (JPYm) Wot % No.of  Net MCap (JPYm) Wat %
Cons Cons
10 Technology 23 93,629,740 16.43 25 63,323,150 10.86
15 Telecommunications 4 44,935,109 7.89 4 25,863,315 444
20 Health Care 14 73,190,341 12.85 15 50,113,492 8.59
30 Financials 23 63,733,616 11.19 23 85,168,375 14.60
35 Real Estate 5 7,476,242 1.31 5 9,515,507 1.63
40 Consumer Discretionary 28 109,336,176 19.19 37 123,017,570 21.10
45 Consumer Staples 14 9,785,651 1.72 16 31,796,795 5.45
50 Industrials 40 157,879,555 27.71 52 158,211,546 27.13
55 Basic Materials 10 6,627,197 1.16 14 24,560,990 421
60 Energy - - - 3 5,219,393 0.90
65 Utilities 2 3,158,023 0.55 5 6,363,651 1.09
Totals 163 569,751,649 100.00 199 583,153,784 100.00
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Source: FTSE Russell as at 31 October 2024. Past performance is no guarantee of future results.
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Returns shown before the index launch date reflect hypothetical historical performance. Please see disclaimer for important legal information.



FTSE JPX Net Zero Japan 200 Index (Japanese)

Data as at: 31 October 2024
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Attributes FTSE JPX Net Zero Japan 200 FTSE Japan 200 Reference

Number of constituents 163 199
Net MCap (JPYm) 569,751,649 583,153,784
Dividend Yield % 2.21 2.20

Constituent Sizes (Net MCap JPYm)

Average 3,495,409 2,930,421
Largest 31,257,910 31,804,656
Smallest 25,274 439,795
Median 778,776 1,555,652
Weight of Largest Constituent (%) 549 545
Top 10 Holdings (% Index MCap) 39.85 26.65
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Data definitions available from
info@ftserussell.com

To learn more, visit Iseg.com/ftse-russell;
email info@ftserussell.com; or

call your regional Client Services Team office:
EMEA

+44 (0) 20 7866 1810

North America
+1 877 503 6437

Asia-Pacific
Hong Kong +852 2164 3333

Tokyo +81 3 6441 1430
Sydney +61 (0) 2 7228 5659

Source: FTSE Russell as at 31 October 2024. Past performance is no guarantee of future results.
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Returns shown before the index launch date reflect hypothetical historical performance. Please see disclaimer for important legal information.



