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FTSE Developed Europe All Cap Net Tax (US RIC)

FTSE Developed Europe All Cap
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FTSE Developed Europe All Cap Net

Tax (US RIC) -1.9 32 63 234 75 401 24 70 125 179 199

FTSE Developed Europe All Cap -1.8 34 67 239 86 424 28 73 125 179 199

* 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 Developed Europe All Cap

Net Tax (US RIC) 5.9 -1.2 0.5 26.8 -15.1 246 6.5 16.4 -16.5 20.1
FTSE Developed Europe All Cap -5.6 -1.0 -0.1 272 -14.9 250 6.8 16.7 -16.2 20.5

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 Developed Europe All Cap Net Tax (US RIC) Index (Japanese)
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1YR 3YR 5YR 10YR 1YR 3YR 5YR 10YR

FTSE Developed Europe All Cap Net Tax (US

RIC) 18 0.1 04 0.3 -1.0 -32.2 -36.3 -36.4

FTSE Developed Europe All Cap 18 0.2 0.4 0.4 -7.0 -32.0 -36.3 -36.3

Return/Risk Ratio — based on compound annual returns and volatility in Performance and Volatility table
Drawdown - based on daily data
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Novo-Nordisk B Denmark Pharmaceuticals and Biotechnology 343,021 2.83
ASML Holding Netherlands Technology Hardware and Equipment 265,267 219
SAP Germany Software and Computer Services 255,682 2.1
Nestle Switzerland Food Producers 242,590 2.00
Novartis (REGD) Switzerland Pharmaceuticals and Biotechnology 221,250 1.83
Roche Hidgs (GENUS) Switzerland Pharmaceuticals and Biotechnology 214,074 1.77
AstraZeneca UK Pharmaceuticals and Biotechnology 212,616 1.76
Shell UK Oil Gas and Coal 208,594 1.72
HSBC Hldgs UK Banks 169,414 1.40
LVMH France Personal Goods 162,936 1.35
Totals 2,295,444 18.95

ICB A —/\—+ 7 & —HRK

ICB Code ICB Supersector Net MCap (USDm)

S
1010 Technology 85 912,159 7.53
1510 Telecommunications 36 326,071 2.69
2010 Health Care 104 1,830,087 15.11
3010 Banks 7 1,145,043 9.46
3020 Financial Services 80 533,689 441
3030 Insurance 40 663,207 548
3510 Real Estate 90 223,987 1.85
4010 Automobiles and Parts 27 242,244 2.00
4020 Consumer Products and Services 59 675,967 5.58
4030 Media 31 237,554 1.96
4040 Retailers 36 142,425 118
4050 Travel and Leisure 34 151,663 1.25
4510 Food Beverage and Tobacco 50 726,987 6.00
4520 Personal Care Drug and Grocery Stores 29 346,631 2.86
5010 Construction and Materials 67 493,200 4.07
5020 Industrial Goods and Services 224 1,770,474 14.62
5510 Basic Resources 43 295,960 244
5520 Chemicals 34 298,705 247
6010 Energy 49 623,787 5.15
6510 Utilities 46 470,169 3.88
Totals 1235 12,110,011 100.00

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 Developed Europe All Cap Net Tax (US RIC) Index (Japanese) Data as at: 31 October 2024
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Austria 24 56,984 0.47
Belgium 37 209,111 1.73
Denmark 40 588,208 4.86
Finland 34 204,392 1.69
France 130 1,898,166 15.67
Germany 151 1,601,591 13.23
Ireland 6 50,997 0.42
Italy 85 573,785 474
Netherlands 54 762,625 6.30
Norway 58 159,698 1.32
Poland 31 77,662 0.64
Portugal 14 37,493 0.31
Spain 53 519,784 429
Sweden 140 681,281 5.63
Switzerland 115 1,739,585 14.36
UK 263 2,948,651 2435
Totals 1235 12,110,011 100.00

17y o ¥k

FTSE Developed Europe All Cap Net
Tax (US RIC)

Number of constituents 1235
Net MCap (USDm) 12,110,011
Dividend Yield % 2.86

Constituent Sizes (Net MCap USDm)

Average 9,806
Largest 343,021
Smallest 34
Median 2,147
Weight of Largest Constituent (%) 2.83
Top 10 Holdings (% Index MCap) 18.95
Source: FTSE Russell as at 31 October 2024. Past performance is no guarantee of future results. 3of4

Returns shown before the index launch date reflect hypothetical historical performance. Please see disclaimer for important legal information.



FTSE Developed Europe All Cap Net Tax (US RIC) Index (Japanese)

Data as at: 31 October 2024
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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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