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FTSE JPX Net Zero Japan 500 FTSE Japan 500 Reference FTSE Global Equity Index Series wi JAPAN All Cap
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/0*
3YR S5YR 1YR 3YR 5YR

Volatility %*

FTSE JPX Net Zero Japan 500 184 198 184 412 527 1081 15.2 158 146 168 146

FTSE Japan 500 Reference 191 215 191 431 542 1012 15.5 15.0 143 163 144

FTSE Global Equity Index Series wi

JAPAN Al Cap 182 205 182 411 518 969 14.9 145 135 159 142

* 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
FTSE Japan 500 Reference 18.4 9.0 13.0 -3.0 29.0

FTSE Global Equity Index Series

wi JAPAN All Cap 184 8.0 131 -2.8 27.8

Data as at: 29 March 2024
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Source: FTSE Russell as at 29 March 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: 29 March 2024
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1YR 3YR 5YR 10YR 1YR 3YR 5YR 10YR

FTSE JPX Net Zero Japan 500 3.1 0.9 1.1 - 8.7 -15.5 -29.0
FTSE Japan 500 Reference 33 1.0 1.0 - -8.1 -16.1 -28.7

FTSE Global Equity Index Series wi JAPAN

All Cap 3.1 0.9 1.0 0.8 -1.9 -16.2 -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 FTSE Japan 500 Reference

FTSE JPX Net Zero Japan 500 1.000 0.995
FTSE Japan 500 Reference 1.000

FTSE Global Equity Index Series wi JAPAN
All Cap

AT 10 8845 - FTSE JPX Net Zero Japan 500 Index

Constituent ICB Industry Net MCap (JPYm) Wgt %

Tokyo Electron Technology 48,733,481 7.01
Toyota Motor Consumer Discretionary 39,919,056 5.74
Sony Corp Consumer Discretionary 25,449,072 3.66
Daiichi Sankyo Health Care 18,975,384 273
KDDI Corp Telecommunications 18,697,841 2.69
Keyence Corp Industrials 17,327,396 249
Central Japan Railway Industrials 16,130,252 2.32
East Japan Railway Industrials 15,774,093 227
Honda Motor Co Consumer Discretionary 14,472,199 2.08
Mitsubishi UFJ Financial Financials 12,840,891 1.85
Totals 228,319,667 32.84
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ICB Code ICB Industry No.of  Net MCap (JPYm) Wat % No.of  Net MCap (JPYm) Wat %
Cons Cons
10 Technology 44 107,391,958 15.45 56 84,045,856 12.09
15 Telecommunications 7 38,487,280 5.54 7 27,149,224 3.91
20 Health Care 27 63,918,700 9.19 32 49,808,565 7.16
30 Financials 37 73,941,570 10.64 40 86,894,178 12.50
35 Real Estate 10 22,082,638 3.18 1 13,742,611 1.98
40 Consumer Discretionary 75 146,982,103 21.14 108 163,195,280 23.48
45 Consumer Staples 38 27,912,749 4.01 53 40,740,460 5.86
50 Industrials 86 181,023,393 26.04 128 176,239,998 2535
55 Basic Materials 23 23,867,323 343 43 37,050,390 5.33
60 Energy - - - 4 5,826,014 0.84
65 Utilities 5 9,644,983 1.39 15 10,493,234 1.51
Totals 352 695,252,697 100.00 497 695,185,810 100.00
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Source: FTSE Russell as at 29 March 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: 29 Mar:
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Attributes FTSE JPX Net Zero Japan 500 FTSE Japan 500 Reference

Number of constituents 352 497
Net MCap (JPYm) 695,252,697 695,185,810
Dividend Yield % 1.84 1.94

Constituent Sizes (Net MCap JPYm)

Average 1,975,150 1,398,764
Largest 48,733,481 45,262,937
Smallest 21,484 31,553
Median 407,512 473,115
Weight of Largest Constituent (%) 7.01 6.51
Top 10 Holdings (% Index MCap) 32.84 24.31
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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 March 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.



