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Volatility %*

FTSE JPX Net Zero Japan 500 32 -20 150 211 425 856 12.5 132 242 180 140
FTSE Japan 500 Reference 25 07 171 232 465 864 13.6 133 247 179 137
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 500 208 10.1 15.7 -4.2 28.2
184 9.0 13.0 -3.0 29.0

FTSE Japan 500 Reference
FTSE JAPAN All Cap Index 184 8.0 13.1 -28 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 500 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 500 0.9 0.7 0.9 - 238 238 -29.0
FTSE Japan 500 Reference 1.0 0.7 1.0 - 245 245 -28.7
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 500 1.000 0.994
FTSE Japan 500 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 %

Tokyo Electron Technology 28,818,890 432
Toyota Motor Consumer Discretionary 28,239,153 4.24
Sony Corp Consumer Discretionary 26,688,698 4.00
KDDI Corp Telecommunications 19,932,683 2.99
Daiichi Sankyo Health Care 19,785,721 297
Keyence Corp Industrials 17,387,197 2.61
East Japan Railway Industrials 16,590,088 249
Recruit Holdings Industrials 14,676,563 220
Central Japan Railway Industrials 13,801,193 207
Mitsubishi UFJ Financial Financials 13,430,566 2.01
Totals 199,350,751 29.90
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ICB Code ICB Industry No.of  Net MCap (JPYm) Wot % No.of  Net MCap (JPYm) Wat %
Cons Cons
10 Technology 43 90,227,651 13.53 56 73,166,498 10.86
15 Telecommunications 7 39,228,859 5.88 7 27,094,505 4.02
20 Health Care 26 68,025,901 10.20 31 54,067,221 8.03
30 Financials 37 77,918,232 11.69 40 89,939,491 13.35
35 Real Estate 10 18,371,214 2.76 " 11,810,462 1.75
40 Consumer Discretionary 74 131,988,725 19.80 107 144,299,213 2142
45 Consumer Staples 37 28,502,919 428 52 41,457,529 6.15
50 Industrials 87 180,807,649 27.12 126 183,073,311 27.17
55 Basic Materials 22 21,087,560 3.16 42 33,043,459 4.90
60 Energy - - - 4 5,691,443 0.84
65 Utilities 5 10,476,073 1.57 15 10,074,655 1.50
Totals 348 666,634,783 100.00 491 673,717,788 100.00
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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 500 Index (Japanese)

Data as at: 31 October 2024
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Attributes FTSE JPX Net Zero Japan 500 FTSE Japan 500 Reference

Number of constituents 348 491
Net MCap (JPYm) 666,634,783 673,717,788
Dividend Yield % 2.14 2.23

Constituent Sizes (Net MCap JPYm)

Average 1,915,617 1,372,134
Largest 28,818,890 31,804,656
Smallest 22,996 59,153
Median 401,631 462,940
Weight of Largest Constituent (%) 4.32 4.72
Top 10 Holdings (% Index MCap) 29.90 23.06
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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.



