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Volatility %*

M 6M  YTD 1YR  3YR 5YR
FTSE JPX Net Zero Japan 500 04 137 121 386 831 1152 22.3 166 17.7 177 128
FTSE Japan 500 Reference 25 200 187 470 1025 1364 26.5 188 194 188 133

FTSE Global Equity Index Series wi

JAPAN All Cap 21 194 182 463 1001 1323 26.0 184 183 183 129

* 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 4.2 282 172 255
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 0.2 220 -15.8 18.4 8.0 13.1 2.8 278 20.1 2538

Data as at: 29 May 2026

FEATURES

H i

BAYT 9 VRGN AT v IR T 7
N7 YUNT 4 7O 75—~ A
OR>Fv—7HEEHKE L TRES I
TwWE7,

RE T RE T

RA T RE 2 S & TR 2 7o 2. HEkSH
W& eI £ 07 = A MFFL T
E A

TREhH:

5| AT REME % IR & 2 12 12\ TSR %
A7Y—=r7LTWwE7T,

EHE
EHEORE W IL—)L s R—Z2DMHWT o
2L T & $, FTSE Russell ® 7 =
THA E AT v 7 AQE M % &
BeiERTE £,

FHESERE
T7ARY &= (WEHEL) L b—&nY
f—y (FEMiAA) BEtE SN & 5.
375/} Benchmark (ICB)

MRS . € 7 X =D EEIEE T &
% Industry Classfication Benchmark (ICB)
CHEIL TSN T ET,

Source: FTSE Russell as at 29 May 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: 29 May 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 22 12 13 1.0 -11.9 -238 -238 -29.9
FTSE Japan 500 Reference 25 14 14 1.0 -116 -245 -245 -31.2

FTSE Global Equity Index Series wi JAPAN

All Cap 24 14 14 1.0 115 -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 0.986
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 58,852,080 6.37
SoftBank Group Telecommunications 34,618,723 3.74
Sony Corp Consumer Discretionary 32,019,249 3.46
Keyence Corp Industrials 30,066,340 3.25
Toyota Motor Consumer Discretionary 28,712,283 311
Mitsubishi UFJ Financial Financials 26,123,064 2.83
KDDI Corp Telecommunications 22,479,097 243
Mitsubishi Estate Real Estate 19,068,725 2.06
Mizuho Financial Group Financials 18,227,242 197
East Japan Railway Industrials 17,815,067 1.93
Totals 287,981,871 31.15
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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 38 149,535,799 16.18 56 144,834,571 14.90
15 Telecommunications 7 67,945,016 7.35 7 48,605,131 5.00
20 Health Care 22 67,498,992 7.30 28 51,997,068 5.35
30 Financials 39 134,739,480 14.57 45 154,131,522 15.85
35 Real Estate 9 32,705,344 3.54 10 15,099,971 1.55
40 Consumer Discretionary 76 160,636,435 17.38 106 169,393,078 17.42
45 Consumer Staples 36 35,115,793 3.80 50 42,685,416 4.39
50 Industrials 95 232,379,073 25.14 130 272,427,733 28.02
55 Basic Materials 19 39,142,796 423 42 51,689,953 5.32
60 Energy - - - 5 8,462,020 0.87
65 Utilities 6 4,786,493 0.52 15 12,970,533 1.33
Totals 347 924,485,221 100.00 494 972,296,996 100.00
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Source: FTSE Russell as at 29 May 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: 29 May 2026
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Attributes FTSE JPX Net Zero Japan 500 FTSE Japan 500 Reference

Number of constituents 347 494
Net MCap (JPYm) 924,485,221 972,296,996
Dividend Yield % 1.97 1.89

Constituent Sizes (Net MCap JPYm)

Average 2,664,223 1,968,213
Largest 58,852,080 32,924,261
Smallest 38,230 106,775
Median 524,321 587,522
Weight of Largest Constituent (%) 6.37 3.39
Top 10 Holdings (% Index MCap) 31.15 2415

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.

© 2026 London Stock Exchange Group plc # & F 2 ®#%4 4 2 7 )L —7 @3 (UF [LSE 7 v—7") ) . Sl - izl #2450 £ 4. LSE 7 L —7" 12
&+ (1) FTSE International Limited (LL'F [FTSEJ ) . (2) Frank Russell Company (UL F [Russell] ) . (3) FTSE Global Debt Capital Markets Inc. # & Of
FTSE Global Debt Capital Markets Limited (UL . {)ff+ T [FTSE Canadal| ) . (4) FTSE Fixed Income Europe Limited (LA [FTSE Fl Europe| ) . (5)
FTSE Fixed Income LLC (LLF [FTSEFI] ) . (6) The Yield Book Inc (LA'F [YB] ) . (7) Beyond Ratings S.A.S. (LL'F [BR]) ) #ifr&n 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 29 May 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.



