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Volatility %*

3M 6M YTD 12M 3YR 5YR 3YR 5YR

FTSE JPX Net Zero Japan 500 6.0 57 188 350 777 1249 211 176 188 177 127

1YR  3YR 5YR

FTSE Japan 500 Reference 37 63 231 387 915 1410 242 192 212 191 132

FTSE Global Equity Index Series wi

JAPAN All Cap 38 59 226 378 896 136.0 238 187 200 185 129

* 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 0.0 216 -15.2 8 10.1 15.7 4.2 282 17.2 255

FTSE Japan 500 Reference 0.0 211 -15.2 18.4 9.0 13.0 -3.0 29.0 211 254

FTSE Global Equity Index Series

Wi JAPAN All Cap 0.2 22.0 -15.8 184 8.0 131 2.8 27.8 20.1 258

Data as at: 31 August 2026
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Source: FTSE Russell as at 31 August 2026. 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 August 2026

Return/Risk Ratio (¥ ¥ —7'L ¥ #4) R Fp—Xv v

1YR 3YR 5YR 10YR 1YR 3YR 5YR 10YR

FTSE JPX Net Zero Japan 500 19 1.1 14 11 -11.9 -238 -238 -29.9
FTSE Japan 500 Reference 19 12 15 11 -116 -245 -245 -31.2

FTSE Global Equity Index Series wi JAPAN

All Cap 18 12 15 1.1 115 -23.8 -23.8 -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 FTSE Japan 500 Reference

FTSE JPX Net Zero Japan 500 1.000 0.983
FTSE Japan 500 Reference 1.000

FTSE Global Equity Index Series wi JAPAN
All Cap

AT 10 84 - FTSE JPX Net Zero Japan 500 Index

Constituent ICB Industry Net MCap (JPYm) Wgt %

Tokyo Electron Technology 63,365,345 6.47
Sony Corp Consumer Discretionary 37,337,196 3.81
Mitsubishi UFJ Financial Financials 32,054,977 3.27
Keyence Corp Industrials 31,398,702 321
Toyota Motor Consumer Discretionary 29,788,286 3.04
Recruit Holdings Industrials 29,341,132 3.00
KDDI Corp Telecommunications 24,293,185 248
SoftBank Group Telecommunications 24,031,152 245
Mizuho Financial Group Financials 21,844,824 223
Sumitomo Mitsui Financial Group Financials 19,475,539 1.99
Totals 312,930,339 31.96
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_ FTSE JPX Net Zero Japan 500 FTSE Japan 500 Reference

ICB Code ICB Industry No.of  Net MCap (JPYm) Wot % No.of  Net MCap (JPYm) Wat %
Cons Cons
10 Technology 38 155,134,837 15.85 56 152,823,773 14.96
15 Telecommunications 7 60,251,221 6.15 7 40,991,874 4.01
20 Health Care 22 69,423,106 7.09 28 53,456,449 5.23
30 Financials 39 157,903,106 16.13 45 181,495,370 17.77
35 Real Estate 9 31,119,323 3.18 10 14,644,076 143
40 Consumer Discretionary 75 174,212,098 17.79 105 181,942,004 17.81
45 Consumer Staples 36 38,451,376 3.93 49 46,114,058 451
50 Industrials 95 249,833,329 25.52 130 279,182,586 27.33
55 Basic Materials 19 37,103,153 3.79 42 47,933,220 4.69
60 Energy - - - 5 8,823,063 0.86
65 Utilities 6 5,643,033 0.58 15 13,991,805 1.37
Totals 346 979,074,582 100.00 492 1,021,398,278 100.00
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Source: FTSE Russell as at 31 August 2026. 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 August 2026
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Attributes FTSE JPX Net Zero Japan 500 FTSE Japan 500 Reference

Number of constituents 346 492
Net MCap (JPYm) 979,074,582 1,021,398,278
Dividend Yield % 1.87 1.81

Constituent Sizes (Net MCap JPYm)

Average 2,829,695 2,076,013
Largest 63,365,345 39,980,809
Smallest 37,942 85,657
Median 587,070 595,332
Weight of Largest Constituent (%) 6.47 391
Top 10 Holdings (% Index MCap) 31.96 2546

FTSE JPX Net Zero Japan Index 2V — &4 . FTSE 2% JPX Market Innovation & Research, Inc.
(TIPXI] ) & HFTHEL Tw ¥, JPXO & Japan Exchange Group, Inc ( [JPX] ) DFEET
3. FTSE JPX Net Zero Japan Index > ) —X ([ > 7 v 7 2| Y ¥ 32— OHEFIL FTSE
BLOIPXICIREL £ 7.
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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 August 2026. 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.



