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Data as at month end

FTSE4Good Japan

FTSE Japan
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FTSE4Good Japan 145 187 155 430 660 1100 184 160 150 167 148

FTSE Japan 131 163 136 384 541 912 15.5 138 140 160 143

* 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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FTSE4Good Japan 12.4 -1.2 19.5 -155 20.7 18.4 2.2 308

FTSE Japan 10.3 115 0.3 21.0 -153 183 8.9 132 -3.1 282
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Index (JPY) Return/Risk Ratio Drawdown (%)

FTSE4Good Japan 3.0 1.1 1.1 0.7 8.2 -14.6 -29.2 -30.6

FTSE Japan 26 0.9 1.0 0.7 -8.0 -16.1 -28.7 -313

Return/Risk Ratio — based on compound annual returns and volatility in Performance and Volatility table
Drawdown - based on daily data

Data as at: 29 February 2024
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Source: FTSE Russell as at 29 February 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.



FTSE4Good Japan Index (Japanese)

Data as at: 29 February 2024
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Toyota Motor Automobiles and Parts 43,221,807 8.63
Mitsubishi UFJ Financial Banks 17,880,338 3.57
Tokyo Electron Technology Hardware and Equipment 16,174,163 3.23
Sony Corp Leisure Goods 15,954,478 3.19
Shin-Etsu Chemical Chemicals 12,168,494 243
Hitachi General Industrials 11,199,236 224
Mitsubishi Corp General Industrials 10,844,311 217
Sumitomo Mitsui Financial Group Banks 10,614,679 212
Mitsui & Co Industrial Support Services 9,706,915 1.94
Daiichi Sankyo Pharmaceuticals and Biotechnology 9,341,421 1.87
Totals 157,105,841 31.38
ERERR

10 Technology 36 66,131,994 13.21 60 81,549,719 12.01
15 Telecommunications 5 26,299,587 5.25 7 27,179,397 4.00
20 Health Care 18 40,958,271 8.18 34 51,526,289 7.59
30 Financials 22 76,176,905 15.22 40 83,094,426 12.23
35 Real Estate 9 10,404,515 2.08 37 21,958,541 3.23
40 Consumer Discretionary 47 108,640,033 21.70 109 158,606,446 23.35
45 Consumer Staples 22 26,780,455 5.35 50 40,058,771 5.90
50 Industrials 55 106,853,658 2135 119 166,089,025 24.45
55 Basic Materials 27 29,930,722 5.98 39 34,911,135 5.14
60 Energy 4 5,255,588 1.05 4 5,255,588 0.77
65 Utilities 4 3,147,961 0.63 12 8,989,441 1.32
Totals 249 500,579,689 100.00 511 679,218,779 100.00
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FTSE Japan

Number of constituents 249 511
Net MCap (JPYm) 500,579,689 679,218,779
Dividend Yield % 2.07 1.99
Constituent Sizes (Net MCap JPYm)
Average 2,010,360 1,329,195
Largest 43,221,807 43,221,807
Smallest 61,674 46,490
Median 811,682 449,112
Weight of Largest Constituent (%) 8.63 6.36
Top 10 Holdings (% Index MCap) 31.38 23.76
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Source: FTSE Russell as at 29 February 2024. Past performance is no guarantee of future results.
Returns shown before the index launch date reflect hypothetical historical performance. Please see disclaimer for important legal information.
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FTSE4Good Japan Index (Japanese)

Data as at: 29 February 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 29 February 2024. Past performance is no guarantee of future results.
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