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S&PJPXカーボン・エフィシェント指数

指数について

指数の構築

●　ユニバース
●　 カーボン

●　 ウェイト付け

リバランス

追加および除外
追加
除外

S&P カーボン・エフィシェント指数特設サイト
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構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

ñòódôõBôõ BCñdñ cñ

��ö÷s
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øìt)� ñù�t)�

p�qc_BgD °ú_úúD c_BgD °Bf_fcD c_faD g_ddDfcf_úa

��)s�t)�

p�qc_BaD °ú_agD c_BaD °Bú_BbD d_CCD c_BcDfCa_eb

v5,w�t)�

p�qc_BgD °ú_úeD c_BgD °Bf_aúD ú_bCD a_bbDfúf_cd
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投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

S&PJPXカーボン・エフィシェント指数

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P カーボン・エフィシェント指数シリーズ

指数について

指数の構築

●　 

●　 

●　 

リバランス

追加および除外
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28 Feb 2019 現在S&P カーボン・エフィシェント指数シリーズ

* Data has been re-based at 100

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A3.40% 1.50% 11.87% 4.23% 15.33% 10.73%447.08

TOTAL RETURNS

N/A3.16% 0.95% 11.47% 2.13% 12.98% 8.44%361.74

PRICE RETURNS

N/A3.33% 1.33% 11.75% 3.59% 14.62% 10.03%419.56

NET TOTAL RETURNS

16.67%3.21% 1.42% 11.48% 4.68% 15.28% 10.67%5,556.49

BENCHMARK* TOTAL RETURNS

14.25%2.97% 0.88% 11.08% 2.60% 12.95% 8.41%2,784.49

BENCHMARK* PRICE RETURNS

15.94%3.14% 1.26% 11.36% 4.05% 14.58% 9.99%4,946.19

BENCHMARK* NET TOTAL RETURNS

* The index benchmark is the  S&P 500

476

49,632.41

865,870.35

2,657.08

22,423.51

3.9

20.1

Apple Inc.

Microsoft Corp

Amazon.com Inc

Johnson & Johnson

Facebook Inc A

Boeing Co

JP Morgan Chase & Co

Visa Inc A

Alphabet Inc C

Alphabet Inc A

*Based on GICS® sectors

AAPL

MSFT

AMZN

JNJ

FB

BA

JPM

V

GOOG

GOOGL

Information Technology

Information Technology

Consumer Discretionary

Health Care

Communication Services

Industrials

Financials

Information Technology

Communication Services

Communication Services

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

59.38

181.18

168.86

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

625.65FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P 500 Carbon Efficient Index (USD) TR S&P 500 (TR)

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P グローバル大中型株カーボン・エフィシェント指数 
（除く日本、米ドル建て）

指数について

指数の構築

●　 ユニバース
●　 カーボン

●　 ウェイト付け

リバランス

追加および除外
追加
除外

S&P カーボン・エフィシェント指数特設サイト
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Static text

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)
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Bf_údDg_ecD f_BbD g_ecD °a_aBD Bf_cgD g_úeDdbd_BC
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e_cfDg_bdD B_aúD g_bdD °b_eeD e_gBD ú_bCDfdf_da
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BB_bBDg_efD f_CcD g_efD °g_BúD BB_edD a_eCDfea_dd

÷ÜÆ�(�Yrj����)s�t)�

÷ÜÆ�(F«<ÚÌ«<I%��-Y���Y���²\�Yo±°�\]\^YH\�������\]Yîz�Y?���\�ï

fCúg

ff`ged_ff

búC`úCc_ae

fúa_ec

e`aCC_cd

f_e

Bf_d

q]]��Y�^�_

�����¬���Y���]

q�\I�^_���Y�^�

���^¬�^Y�Y���^¬�^

�\��²���Y�^�Yq

��Y����\^Y��\¬�Y�Y��

z^������\���Y����]Y�^�

���^�Y��

q�]�\²��Y�^�Y�

q�]�\²��Y�^�Yq

����� ��!"#$%

qq�H

���u

q�Jp

�p�

�

���

zp@

q

�ðð�

�ðð�H

�^����\���^Yu���^�����

�^����\���^Yu���^�����

��^¬����Y?�¬������^\��

@�\���Y�\��

�����^��\���^Y�������¬

��^\^��\�¬

@�\���Y�\��

�^��¬���\�¬

�����^��\���^Y�������¬

�����^��\���^Y�������¬

�"�#�#$%$%¾&'w(�)*+�� *,v5,Ü��*$%¾&'w(�)J
¨«I~�#-I<-:���_¬]�®�_�����¬�°������¬¥³´É.7IJ

/0¾12234/0ù���5�6BCC[6s4�

78X
�/0(�)2234/0ù���78BCC[6s4�

/0¾1����2234/0ù���5�6BCC[6s4�

49:;<=)*(�)2234/0ù���78BCC[6s4
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BbB_Cú
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化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

S&P グローバル大中型株カーボン・エフィシェント指数（除く日本、米ドル建て）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P 先進国大中型株カーボン・エフィシェント指数
（円建て）

指数について

指数の構築

●　 ユニバース
●　 カーボン

●　 ウェイト付け

リバランス

追加および除外
追加
除外

計算に用いる通貨

S&P カーボン・エフィシェント指数特設サイト
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構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)
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v5,w�t)�

p�qg_cbD C_dfD g_cbD °a_ggD BB_CgD a_bgDdBB_aB
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q�\I�^_���Y�^�

���^¬�^Y�Y���^¬�^

�\��²���Y�^�Yq

��Y����\^Y��\¬�Y�Y��

z^������\���Y����]Y�^�

���^�Y��

q�]�\²��Y�^�Y�

q�]�\²��Y�^�Yq

����� ��!"#$%

qq�H

���u

q�Jp

�p�

�

���

zp@

q

�ðð�

�ðð�H

�^����\���^Yu���^�����

�^����\���^Yu���^�����

��^¬����Y?�¬������^\��

@�\���Y�\��

�����^��\���^Y�������¬

��^\^��\�¬

@�\���Y�\��

�^��¬���\�¬

�����^��\���^Y�������¬

�����^��\���^Y�������¬

�"�#�#$%$%¾&'w(�)*+�� *,v5,Ü��*$%¾&'w(�)J
¨«I~�#-I<-:���_¬]�®�_�����¬�°������¬¥³´É.7IJ

/0¾12234/0ù���5�6BCC[6s4�

78X
�/0(�)2234/0ù���78BCC[6s4�

/0¾1����2234/0ù���5�6BCC[6s4�

49:;<=)*(�)2234/0ù���78BCC[6s4
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化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

S&P 先進国大中型株カーボン・エフィシェント指数（円建て）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Kenshoニュー・エコノミー・コンポジット指数 （米ドル）

説明

メソドロジー

ユニバース
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St ti t t

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-10.61% -20.29% -10.48% -10.48% 9.10% N/A149.31

TOTAL RETURNS

N/A-10.70% -20.47% -11.29% -11.29% 8.02% N/A141.91

PRICE RETURNS

N/A1.63% N/A N/A N/A N/A N/A94.17

NET TOTAL RETURNS

371

23,657.74

785,025.90

49.04

3,387.20

1.3

9.5

Bruker BioSciences Corp

Kratos Defense & Security Solut

Tesla, Inc

Raytheon Co

Thermo Fisher Scientific

ABB Ltd ADR

Microsoft Corp

Lockheed Martin

Pacific Biosciences of California

AMETEK Inc

*Based on GICS® sectors

BRKR

KTOS

TSLA

RTN

TMO

ABB

MSFT

LMT

PACB

AME

Health Care

Industrials

Consumer Discretionary

Industrials

Health Care

Industrials

Information Technology

Industrials

Health Care

Industrials

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

101.11

204.54

194.52

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

1,921.65FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P Kensho New Economies Composite Index (USD)

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

S&P Kensho ニュー・エコノミー・コンポジット指数 （米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Kensho ナノテクノロジー指数（米ドル）

説明

メソドロジー

ユニバース
時 価 総 額
流　動　性
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31 Dec 2018 現在

N
EW

Static text

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-11.94% -13.57% 4.13% 4.13% 7.18% 6.21%155.19

TOTAL RETURNS

N/A-11.97% -13.73% 3.30% 3.30% 6.28% 5.41%149.02

PRICE RETURNS

N/A-7.80% N/A N/A N/A N/A N/A94.89

NET TOTAL RETURNS

18

19,693.82

110,948.96

49.04

2,307.13

9.2

69.0

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

55.41

147.67

164.93

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

S&P Kensho Nanotechnology Index (USD)

S&P Kensho ナノテクノロジー指数（米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Kensho バーチャル・リアリティ指数（米ドル）

説明

メソドロジー

ユニバース

時 価 総 額
流　動　性
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31 Dec 2018 現在

N
EW

Static text

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-11.66% -28.61% -14.44% -14.44% N/A N/A128.56

TOTAL RETURNS

N/A-11.72% -28.69% -15.11% -15.11% N/A N/A125.75

PRICE RETURNS

N/A11.00% N/A N/A N/A N/A N/A94.03

NET TOTAL RETURNS

19

121,845.04

785,025.90

132.70

5,398.64

8.6

65.1

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

67.34

82.92

124.05

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

S&P Kensho Virtual Reality Index (USD)

S&P Kensho バーチャル・リアリティ指数（米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Kensho ドローン指数（米ドル）

説明

メソドロジー

ユニバース

時 価 総 額
流　動　性
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構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-11.34% -25.55% -12.29% -12.29% 12.18% 7.83%194.87

TOTAL RETURNS

N/A-11.38% -25.74% -13.06% -13.06% 10.97% 6.62%182.82

PRICE RETURNS

N/A9.74% N/A N/A N/A N/A N/A94.07

NET TOTAL RETURNS

23

27,329.44

183,142.91

450.86

8,174.58

7.2

55.0

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

51.19

78.41

91.64

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

0FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P Kensho Drones Index (USD)

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

S&P Kensho ドローン指数（米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Kensho スペース指数（米ドル）

説明

メソドロジー

ユニバース

時 価 総 額
流　動　性
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St ti t t

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-9.28% -18.85% -8.32% -8.32% 16.16% 12.98%241.58

TOTAL RETURNS

N/A-9.40% -19.15% -9.39% -9.39% 14.73% 11.57%224.39

PRICE RETURNS

N/A5.86% N/A N/A N/A N/A N/A95.95

NET TOTAL RETURNS

28

22,543.87

183,142.91

366.41

6,203.78

5.0

44.1

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

50.73

107.89

97.98

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

S&P Kensho Space Index (USD)

S&P Kensho スペース指数（米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Kensho ロボット工学指数（米ドル）

説明

メソドロジー

ユニバース
時 価 総 額
流　動　性
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構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-12.16% -23.23% -9.23% -9.23% 13.97% 6.58%166.09

TOTAL RETURNS

N/A-12.25% -23.39% -9.84% -9.84% 13.06% 5.78%159.53

PRICE RETURNS

N/A1.60% N/A N/A N/A N/A N/A93.03

NET TOTAL RETURNS

32

17,232.12

122,163.37

295.51

5,534.19

4.4

40.5

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

54.15

90.53

79.87

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

0FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P Kensho Robotics Index (USD)

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

S&P Kensho ロボット工学指数（米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Kensho 遺伝子工学指数（米ドル）

説明

メソドロジー

ユニバース

時 価 総 額
流　動　性
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構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-16.25% -29.33% -3.60% -3.60% 3.38% 10.04%207.29

TOTAL RETURNS

N/A-16.27% -29.35% -3.77% -3.77% 3.16% 9.76%204.05

PRICE RETURNS

N/A-1.09% N/A N/A N/A N/A N/A89.60

NET TOTAL RETURNS

45

14,040.73

218,869.13

266.25

1,238.67

3.0

27.6

Sangamo Therapeutics, Inc

Alnylam Pharmaceuticals Inc

Adaptimmune Therapeutics plc 

Rocket Pharmaceuticals, Inc

Vericel Corporation

Codexis Inc

Fate Therapeutics Inc

Spark Therapeutics Inc

Atara Biotherapeutics Inc.

UNIQURE B.V.

*Based on GICS® sectors

SGMO

ALNY

ADAP

RCKT

VCEL

CDXS

FATE

ONCE

ATRA

QURE

Health Care

Health Care

Health Care

Health Care

Health Care

Health Care

Health Care

Health Care

Health Care

Health Care

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

4.98

62.86

57.02

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

S&P Kensho Genetic Engineering Index (USD)

S&P Kensho 遺伝子工学指数（米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Kensho 3D プリント指数（米ドル）

説明

メソドロジー

ユニバース

時 価 総 額
流　動　性
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構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-13.19% -27.32% -0.53% -0.53% 8.84% -11.39%82.07

TOTAL RETURNS

N/A-13.26% -27.41% -0.87% -0.87% 8.50% -11.67%80.64

PRICE RETURNS

N/A6.26% N/A N/A N/A N/A N/A92.93

NET TOTAL RETURNS

11

7,631.91

32,376.09

107.26

1,686.85

11.6

96.8

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

161.16

220.52

244.08

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

S&P Kensho 3D Printing Index (USD)

S&P Kensho 3D プリント指数（米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Kensho エンタープライズ・コラボレーション指数 
（米ドル）

説明

メソドロジー

ユニバース

時 価 総 額
流　動　性
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構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-4.98% -9.48% 84.65% 84.65% N/A N/A228.95

TOTAL RETURNS

N/A-4.98% -9.52% 84.37% 84.37% N/A N/A228.61

PRICE RETURNS

N/AN/A N/A N/A N/A N/A N/A99.34

NET TOTAL RETURNS

8

101,772.41

785,025.90

513.42

3,945.78

16.2

100.0

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

3.15

22.85

25.87

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

S&P Kensho Enterprise Collaboration Index (USD)

S&P Kensho エンタープライズ・コラボレーション指数（米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Kensho スマート・ボーダー指数（米ドル）

説明

メソドロジー

ユニバース

時 価 総 額
流　動　性
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構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-6.14% -15.04% -5.53% -5.53% 9.46% 8.81%173.23

TOTAL RETURNS

N/A-6.21% -15.21% -6.15% -6.15% 8.04% 7.31%155.82

PRICE RETURNS

N/A5.84% N/A N/A N/A N/A N/A98.30

NET TOTAL RETURNS

16

8,104.78

43,639.88

243.01

4,761.36

10.3

77.2

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

41.00

70.44

64.05

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

S&P Kensho Smart Borders Index (USD)

S&P Kensho スマート・ボーダー指数（米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Kenshoインテリジェント・インフラストラクチャー指数
（米ドル）

説明

メソドロジー

ユニバース

時 価 総 額
流　動　性
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構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-10.01% -19.97% -17.30% -17.30% 9.77% 7.28%158.15

TOTAL RETURNS

N/A-10.13% -20.20% -18.24% -18.24% 8.52% 6.04%148.35

PRICE RETURNS

N/A2.70% N/A N/A N/A N/A N/A95.02

NET TOTAL RETURNS

44

27,213.88

312,412.74

331.97

5,424.69

3.7

35.3

Alarm.com Holdings, Inc.

Xylem Inc

Qorvo, Inc

Resideo Technologies Inc

Acuity Brands Inc

Cubic Corp

Evoqua Water Technologies Cor

Lear Corp

Honeywell Intl Inc

Pentair PLC

*Based on GICS® sectors

ALRM

XYL

QRVO

REZI

AYI

CUB

AQUA

LEA

HON

PNR

Information Technology

Industrials

Information Technology

Industrials

Industrials

Industrials

Industrials

Consumer Discretionary

Industrials

Industrials

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

69.32

120.84

122.14

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

0FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P Kensho Intelligent Infrastructure Index (USD)

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

S&P Kensho インテリジェント・インフラストラクチャー指数（米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Kensho ウェアラブル指数（米ドル）

説明

メソドロジー

ユニバース
時 価 総 額
流　動　性
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31 Dec 2018 現在

N
EW

S i

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-8.21% -18.99% 13.08% 13.08% 16.00% 9.20%219.21

TOTAL RETURNS

N/A-8.35% -19.15% 12.29% 12.29% 14.95% 8.09%206.19

PRICE RETURNS

N/A5.66% N/A N/A N/A N/A N/A97.53

NET TOTAL RETURNS

15

74,238.70

748,539.08

77.68

5,690.18

12.5

86.4

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

47.52

74.37

52.81

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

S&P Kensho Wearables Index (USD)

S&P Kensho ウェアラブル指数（米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Kenshoオルタナティブ・ファイナンス指数（米ドル）

説明

メソドロジー

ユニバース
時 価 総 額
流　動　性



S&P DJI INDEX HANDBOOK  34

31 Dec 2018 現在

N
EW

S i

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-18.02% -25.07% -32.05% -32.05% -4.72% N/A65.73

TOTAL RETURNS

N/A-18.05% -25.26% -33.19% -33.19% -6.12% N/A62.65

PRICE RETURNS

N/AN/A N/A N/A N/A N/A N/A89.68

NET TOTAL RETURNS

19

17,159.94

61,952.43

267.26

3,721.50

8.9

62.7

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

8.12

13.03

12.55

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

S&P Kensho Alternative Finance Index (USD)

S&P Kensho オルタナティブ・ファイナンス指数（米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Kensho クリーン・エネルギー指数（米ドル）

説明

メソドロジー

ユニバース

時 価 総 額
流　動　性
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31 Dec 2018 現在

N
EW

S i

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-4.38% 3.85% 3.73% 3.73% 8.13% 3.51%126.25

TOTAL RETURNS

N/A-4.77% 2.92% -0.48% -0.48% 4.43% 0.06%104.66

PRICE RETURNS

N/A-12.06% N/A N/A N/A N/A N/A95.40

NET TOTAL RETURNS

18

17,907.34

83,076.40

1,004.56

5,836.59

6.9

63.8

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

354.69

1,136.65

1,345.06

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

20,291.47FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P Kensho Clean Energy Index (USD)

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

S&P Kensho クリーン・エネルギー指数（米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Kensho クリーン・パワー指数（米ドル）

説明

メソドロジー

ユニバース
時 価 総 額
流　動　性
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31 Dec 2018 現在

N
EW

S i

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-7.73% -5.66% -11.52% -11.52% 5.95% 1.16%124.32

TOTAL RETURNS

N/A-7.93% -6.15% -13.50% -13.50% 3.70% -0.86%111.46

PRICE RETURNS

N/A-8.65% N/A N/A N/A N/A N/A93.78

NET TOTAL RETURNS

42

14,853.74

122,696.17

238.21

2,696.36

4.2

38.2

General Electric Co

Arcosa Inc.

First Solar Inc

Enbridge Inc

Avangrid  Inc

NextEra Energy Inc

Allete Inc

Sempra Energy

AES Corp

Tesla, Inc

*Based on GICS® sectors

GE

ACA

FSLR

ENB

AGR

NEE

ALE

SRE

AES

TSLA

Industrials

Industrials

Information Technology

Energy

Utilities

Utilities

Utilities

Utilities

Utilities

Consumer Discretionary

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

415.67

923.36

778.28

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

12,733.46FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P Kensho Clean Power Index (USD)

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

S&P Kensho クリーン・パワー指数（米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.



39   S&P DOW JONES INDICES

S&P Kensho クリーンテック指数（米ドル）

説明

メソドロジー

ユニバース

時 価 総 額
流　動　性
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31 Dec 2018 現在

N
EW

S i

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-11.06% -13.43% -17.48% -17.48% 3.71% -1.24%138.46

TOTAL RETURNS

N/A-11.09% -13.54% -18.26% -18.26% 2.87% -2.03%132.53

PRICE RETURNS

N/A-6.93% N/A N/A N/A N/A N/A92.56

NET TOTAL RETURNS

27

13,386.03

122,696.17

94.95

1,350.33

5.3

47.5

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

378.41

438.30

457.68

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

0FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P Kensho Cleantech Index (USD)

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

S&P Kensho クリーンテック指数（米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Kensho サイバーセキュリティ指数（米ドル）

説明

メソドロジー

ユニバース
時 価 総 額
流　動　性
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31 Dec 2018 現在

N
EW

S i

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-9.36% -16.72% 0.88% 0.88% 8.70% 9.28%196.90

TOTAL RETURNS

N/A-9.43% -16.83% 0.38% 0.38% 8.08% 8.62%190.07

PRICE RETURNS

N/A-2.24% N/A N/A N/A N/A N/A93.89

NET TOTAL RETURNS

36

14,441.46

194,810.03

333.55

3,068.40

3.4

30.8

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

28.64

37.57

43.71

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

S&P Kensho Cyber Security Index (USD)

S&P Kensho サイバーセキュリティ指数（米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Kensho スマート・グリッド指数（米ドル）

説明

メソドロジー

ユニバース

時 価 総 額
流　動　性
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31 Dec 2018 現在

N
EW

S i

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-9.38% -18.80% -15.49% -15.49% 8.85% 4.34%145.75

TOTAL RETURNS

N/A-9.48% -19.08% -16.55% -16.55% 7.66% 3.21%137.02

PRICE RETURNS

N/A3.36% N/A N/A N/A N/A N/A95.46

NET TOTAL RETURNS

27

17,495.83

189,384.40

331.97

2,865.78

5.8

53.1

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

86.82

172.95

141.11

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

0FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P Kensho Smart Grids Index (USD)

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

S&P Kensho スマート・グリッド指数（米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Kensho スマート・ビルディング指数（米ドル）

説明

メソドロジー

ユニバース
時 価 総 額
流　動　性
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31 Dec 2018 現在

N
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S i

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-9.48% -20.22% -15.70% -15.70% 10.85% 8.22%169.41

TOTAL RETURNS

N/A-9.61% -20.41% -16.65% -16.65% 9.59% 6.97%158.80

PRICE RETURNS

N/A2.66% N/A N/A N/A N/A N/A95.24

NET TOTAL RETURNS

19

45,476.13

312,412.74

349.02

8,285.79

8.2

61.6

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

50.41

81.94

100.68

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

S&P Kensho Smart Buildings Index (USD)

S&P Kensho スマート・ビルディング指数（米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Kensho スマート輸送指数（米ドル）

説明

メソドロジー

ユニバース
時 価 総 額
流　動　性
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構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-12.20% -21.17% -19.19% -19.19% 5.67% 4.51%144.63

TOTAL RETURNS

N/A-12.29% -21.37% -19.84% -19.84% 4.73% 3.48%136.52

PRICE RETURNS

N/A0.20% N/A N/A N/A N/A N/A93.52

NET TOTAL RETURNS

56

30,302.80

312,412.74

289.38

7,134.49

2.9

28.5

Wabco Holdings Inc

Honda Motor Co ADR

American Axle & Mfg Holdings

Gentherm Inc

Aerovironment Inc

Borgwarner Inc

Fortive Corp

Lear Corp

Yandex NV A

Tesla, Inc

*Based on GICS® sectors

WBC

HMC

AXL

THRM

AVAV

BWA

FTV

LEA

YNDX

TSLA

Industrials

Consumer Discretionary

Consumer Discretionary

Consumer Discretionary

Industrials

Consumer Discretionary

Industrials

Consumer Discretionary

Communication Services

Consumer Discretionary

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

203.60

178.75

261.49

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

677.10FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P Kensho Smart Transportation Index (USD)

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

S&P Kensho スマート輸送指数（米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Kensho デジタル・コミュニティ指数（米ドル）

説明

メソドロジー

ユニバース
時 価 総 額
流　動　性
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31 Dec 2018 現在

N
EW

St ti t t

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-4.60% -15.52% -2.24% -2.24% 18.05% 13.95%280.25

TOTAL RETURNS

N/A-4.62% -15.56% -2.40% -2.40% 17.79% 13.62%274.55

PRICE RETURNS

N/AN/A N/A N/A N/A N/A N/A98.74

NET TOTAL RETURNS

21

91,689.72

785,025.90

321.97

7,091.94

7.3

59.2

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

7.42

25.83

25.15

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

S&P Kensho Digital Communities Index (USD)

S&P Kensho デジタル・コミュニティ指数（米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.



51   S&P DOW JONES INDICES

S&P Kensho ニュー・バンキング指数（米ドル）

説明

メソドロジー

ユニバース
時 価 総 額
流　動　性
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31 Dec 2018 現在

N
EW

S i

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-11.41% -20.19% -12.82% -12.82% 11.93% 10.10%199.34

TOTAL RETURNS

N/A-11.44% -20.34% -13.65% -13.65% 10.72% 8.91%188.17

PRICE RETURNS

N/AN/A N/A N/A N/A N/A N/A94.22

NET TOTAL RETURNS

60

46,682.14

748,539.08

164.42

13,305.84

2.9

26.8

ACI Worldwide Inc

PayPal Holdings Inc.

Fidelity National Information

First Data Corp.-A

Shopify Inc.

Bank of Montreal

Apple Inc.

Worldpay Inc-A

Square, Inc. A

Ally Financial Inc

*Based on GICS® sectors

ACIW

PYPL

FIS

FDC

SHOP

BMO

AAPL

WP

SQ

ALLY

Information Technology

Information Technology

Information Technology

Information Technology

Information Technology

Financials

Information Technology

Information Technology

Information Technology

Financials

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

23.80

36.81

45.03

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

S&P Kensho Democratized Banking Index (USD)

S&P Kensho ニュー・バンキング指数（米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Kensho ヒューマン・エボリューション指数

説明

メソドロジー

ユニバース
時 価 総 額
流　動　性



S&P DJI INDEX HANDBOOK  54

31 Dec 2018 現在

N
EW

S i

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-13.29% -26.27% 3.57% 3.57% 9.41% 11.85%170.44

TOTAL RETURNS

N/A-13.33% -26.32% 3.30% 3.30% 9.16% 11.65%168.88

PRICE RETURNS

N/AN/A N/A N/A N/A N/A N/A91.88

NET TOTAL RETURNS

58

19,081.15

218,869.13

266.25

1,486.04

2.5

23.7

Solid Biosciences Inc

Vericel Corporation

Masimo Corp

Sangamo Therapeutics, Inc

Spark Therapeutics Inc

Iovance Biotherapeutics, Inc

Alnylam Pharmaceuticals Inc

iRhythm Technologies, Inc.

Intuitive Surgical Inc

Bluebird Bio Inc

*Based on GICS® sectors

SLDB

VCEL

MASI

SGMO

ONCE

IOVA

ALNY

IRTC

ISRG

BLUE

Health Care

Health Care

Health Care

Health Care

Health Care

Health Care

Health Care

Health Care

Health Care

Health Care

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

9.55

65.65

66.77

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

S&P Kensho Human Evolution Index (USD)

S&P Kensho ヒューマン・エボリューション指数

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Kensho ファイナル・フロンティア指数（米ドル）

説明

メソドロジー

ユニバース
時 価 総 額
流　動　性
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31 Dec 2018 現在

N
EW

Static te t

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-9.25% -19.04% -9.75% -9.75% 12.76% 10.47%192.48

TOTAL RETURNS

N/A-9.30% -19.29% -10.76% -10.76% 11.24% 8.97%178.44

PRICE RETURNS

N/A6.71% N/A N/A N/A N/A N/A96.05

NET TOTAL RETURNS

31

22,164.50

183,142.91

366.41

7,470.88

4.8

44.6

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

61.20

112.15

108.89

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

0FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P Kensho Final Frontiers Index (USD)

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

S&P Kensho ファイナル・フロンティア指数（米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Kenshoフューチャー・コミュニケーション指数（米ドル）

説明

メソドロジー

ユニバース

時 価 総 額
流　動　性
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31 Dec 2018 現在

N
EW

S i

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-6.24% -18.67% 7.98% 7.98% 21.49% 15.64%280.35

TOTAL RETURNS

N/A-6.27% -18.72% 7.61% 7.61% 21.07% 15.21%274.60

PRICE RETURNS

N/AN/A N/A N/A N/A N/A N/A97.32

NET TOTAL RETURNS

40

70,831.46

785,025.90

132.70

4,564.05

3.7

34.6

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

27.68

41.69

78.02

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

S&P Kensho Future Communication Index (USD)

S&P Kensho フューチャー・コミュニケーション指数（米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Kenshoフューチャー・セキュリティ指数（米ドル）

説明

メソドロジー

ユニバース
時 価 総 額
流　動　性
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31 Dec 2018 現在

N
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S i

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-8.26% -17.37% 0.34% 0.34% 13.00% 10.23%185.33

TOTAL RETURNS

N/A-8.32% -17.51% -0.29% -0.29% 12.25% 9.49%178.64

PRICE RETURNS

N/A2.47% N/A N/A N/A N/A N/A95.75

NET TOTAL RETURNS

64

15,969.55

194,810.03

243.01

4,115.09

2.0

18.7

Palo Alto Networks Inc.

Kratos Defense & Security Solut

Aerojet Rocketdyne Holdings In

Teledyne Technologies Inc

OSI Systems Inc

ForeScout Technologies, Inc.

FLIR Systems Inc

Imperva Inc

Boeing Co

Cyber-Ark Software Ltd/Israel

*Based on GICS® sectors

PANW

KTOS

AJRD

TDY

OSIS

FSCT

FLIR

IMPV

BA

CYBR

Information Technology

Industrials

Industrials

Industrials

Information Technology

Information Technology

Information Technology

Information Technology

Industrials

Information Technology

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

35.56

57.79

58.36

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

S&P Kensho Future Security Index (USD)

S&P Kensho フューチャー・セキュリティ指数（米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Kensho フューチャー・ペイメンツ指数（米ドル）

説明

メソドロジー

ユニバース
時 価 総 額
流　動　性
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N
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S i

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-9.12% -16.02% -4.23% -4.23% 16.11% 12.79%240.36

TOTAL RETURNS

N/A-9.14% -16.13% -4.88% -4.88% 14.96% 11.59%227.15

PRICE RETURNS

N/AN/A N/A N/A N/A N/A N/A95.76

NET TOTAL RETURNS

30

62,932.15

748,539.08

266.55

18,386.99

4.5

42.0

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

18.39

39.04

49.35

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

S&P Kensho Future Payments Index (USD)

S&P Kensho フューチャー・ペイメンツ指数（米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.



63   S&P DOW JONES INDICES

S&P Kensho 高度輸送システム指数（米ドル）

説明

メソドロジー

ユニバース

時 価 総 額
流　動　性
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構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-15.27% -21.05% -25.16% -25.16% -0.88% -1.77%111.28

TOTAL RETURNS

N/A-15.35% -21.15% -25.55% -25.55% -1.57% -2.66%105.24

PRICE RETURNS

N/A-6.03% N/A N/A N/A N/A N/A90.91

NET TOTAL RETURNS

12

9,635.27

47,211.46

377.01

3,669.28

11.6

92.3

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

43.48

82.27

87.68

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

S&P Kensho Advanced Transport Systems Index (USD)

S&P Kensho 高度輸送システム指数（米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Kensho 自動運転車指数（米ドル）

説明

メソドロジー

ユニバース
時 価 総 額
流　動　性
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構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-10.07% -16.48% -19.82% -19.82% 9.87% 14.88%248.84

TOTAL RETURNS

N/A-10.18% -16.80% -20.66% -20.66% 8.77% 13.68%233.88

PRICE RETURNS

N/A-1.88% N/A N/A N/A N/A N/A94.86

NET TOTAL RETURNS

27

46,313.55

312,412.74

581.87

16,221.97

6.9

50.7

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

76.20

101.82

100.84

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

S&P Kensho Autonomous Vehicles Index (USD)

S&P Kensho 自動運転車指数（米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Kensho 電気自動車指数（米ドル）

説明

メソドロジー

ユニバース

時 価 総 額
流　動　性
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構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-11.73% -21.14% -25.43% -25.43% 1.71% 1.94%145.51

TOTAL RETURNS

N/A-11.91% -21.40% -26.28% -26.28% 0.47% 0.74%136.35

PRICE RETURNS

N/AN/A N/A N/A N/A N/A N/A94.35

NET TOTAL RETURNS

24

29,560.76

189,384.40

289.38

7,134.49

6.3

52.5

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

376.90

275.76

324.53

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

1,420.88FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P Kensho Electric Vehicles Index (USD)

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

S&P Kensho 電気自動車指数（米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Kensho 分散台帳指数（米ドル）

説明

メソドロジー

ユニバース
時 価 総 額
流　動　性
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N
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St ti t t

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-9.74% -26.60% N/A N/A N/A N/A76.44

TOTAL RETURNS

N/A-9.83% -26.83% N/A N/A N/A N/A75.65

PRICE RETURNS

N/AN/A N/A N/A N/A N/A N/A95.27

NET TOTAL RETURNS

12

49,161.82

191,418.07

164.42

18,288.33

11.7

95.5

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

51.40

68.87

67.71

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

S&P Kensho Distributed Ledger Index (USD)

S&P Kensho 分散台帳指数（米ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.



71   S&P DOW JONES INDICES

S&Pグローバル総合指数

指数について

国の分類

●　 

●　 

●　 

●　 

●　 

●　 

●　 

●　 

規模別指数シリーズ

セクター分類

スタイル・ベンチマーク
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EQU
ITY

S&P グローバル総合指数

S&P Global BMI (US Dollar)

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

10.36%-7.18% -13.13% -9.67% -9.67% 7.02% 4.72%361.40

TOTAL RETURNS

7.66%-7.36% -13.55% -11.84% -11.84% 4.44% 2.23%226.13

PRICE RETURNS

9.78%-7.23% -13.22% -10.15% -10.15% 6.45% 4.17%287.13

NET TOTAL RETURNS

11271

5,339.51

785,025.90

20.25

983.98

1.6

9.2

Microsoft Corp

Apple Inc.

Amazon.com Inc

Berkshire Hathaway B

Johnson & Johnson

JP Morgan Chase & Co

Alphabet Inc C

Facebook Inc A

Alphabet Inc A

Exxon Mobil Corp

*Based on GICS® sectors

MSFT

AAPL

AMZN

BRK.B

JNJ

JPM

GOOG

FB

GOOGL

XOM

Information Technology

Information Technology

Consumer Discretionary

Financials

Health Care

Financials

Communication Services

Communication Services

Communication Services

Energy

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

160.90

305.62

280.59

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

20,692.94FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

St ti t t

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Global Equity Indices Monthly Update

1-Month 3-Month YTD 1-Year 3-Year 5-Year
S&P Global BMI Select Regions % % % % % %
S&P Global BMI -7.18 -13.13 -9.67 -9.67 22.58 25.91
S&P Global ex/US BMI -4.67 -11.72 -14.18 -14.18 15.73 8.09
S&P Developed BMI -7.67 -13.88 -9.22 -9.22 21.80 27.29
S&P Developed ex/US BMI -5.21 -13.22 -14.37 -14.37 12.33 6.72
S&P Developed ex/US BMI $2bn - $5bn -5.55 -14.10 -15.25 -15.25 14.15 17.11
S&P Developed ex/US BMI <$2bn -7.18 -16.59 -19.03 -19.03 12.28 13.13
S&P Asia-Pacific BMI -5.15 -12.66 -13.30 -13.30 16.49 16.59
S&P Europe BMI -4.75 -13.29 -14.89 -14.89 8.58 2.44
S&P US BMI -9.32 -14.34 -5.27 -5.27 29.26 46.09
S&P EPAC BMI -4.96 -13.01 -14.14 -14.14 11.64 8.00
S&P Emerging BMI -2.68 -5.93 -13.53 -13.53 30.51 13.56
S&P Emerging BMI + China A -3.01 -7.69 -19.78 -19.78 1.44 11.41
S&P Emerging BMI <$2bn -2.38 -6.73 -18.92 -18.92 16.59 3.50
S&P Asia-Pacific Emerging BMI -3.19 -7.53 -14.16 -14.16 27.00 29.96
S&P Emerging Europe BMI -3.62 -6.91 -13.98 -13.98 36.99 -16.23
S&P Latin America BMI -0.64 1.24 -6.37 -6.37 53.06 -7.45
S&P Middle East & Africa BMI -1.04 -2.84 -18.39 -18.39 20.50 -2.77
Selected S&P Global Regions
S&P Global 1200 -7.29 -12.91 -8.17 -8.17 23.84 29.41
S&P ADR -5.65 -11.65 -12.76 -12.76 13.23 -1.11
S&P Asia 50 -1.75 -9.58 -12.99 -12.99 42.67 36.72
S&P Europe 350® -4.43 -12.50 -14.15 -14.15 8.88 0.54
S&P Latin America 40 -2.38 -0.11 -5.99 -5.99 58.15 -2.89
S&P BRIC 40 -5.01 -7.50 -11.00 -11.00 42.63 21.80
S&P TOPIX 150 -7.49 -15.02 -12.93 -12.93 11.32 16.97
S&P/TSX 60 -8.09 -13.81 -15.22 -15.22 25.23 -0.80
S&P/ASX 50 -3.03 -9.34 -11.35 -11.35 15.65 0.03
S&P 700 -4.62 -11.98 -13.21 -13.21 15.17 6.59
S&P 500® -9.03 -13.52 -4.38 -4.38 30.42 50.33

S&P Developed Ex-U.S. BMI GICS® Sectors
Energy -6.04 -19.50 -12.91 -12.91 29.48 -18.25
Materials -2.35 -14.36 -18.39 -18.39 34.63 2.88
Industrials -6.08 -15.42 -16.03 -16.03 18.55 10.95
Consumer Discretionary -4.60 -14.55 -17.41 -17.41 2.82 1.72
Consumer Staples -4.24 -8.52 -10.76 -10.76 9.60 21.33
Health Care -6.41 -11.62 -3.91 -3.91 3.53 20.90
Financials -6.56 -14.15 -19.28 -19.28 6.15 -0.70
Information Technology -6.42 -16.91 -16.98 -16.98 31.89 35.65
Communication Services -5.98 -10.13 -13.31 -13.31 -5.79 -6.23
Utilities 0.37 -0.91 -0.21 -0.21 16.88 14.82
Real Estate -2.04 -5.14 -8.25 -8.25 15.90 20.98
S&P Global 1200 GICS Sectors
Energy -9.50 -20.57 -14.04 -14.04 17.54 -18.17
Materials -3.42 -13.41 -15.13 -15.13 37.24 6.73
Industrials -8.27 -15.94 -13.76 -13.76 23.04 23.63
Consumer Discretionary -6.61 -15.43 -5.72 -5.72 20.42 33.29
Consumer Staples -6.78 -6.87 -9.98 -9.98 8.28 24.26
Health Care -7.83 -8.89 3.66 3.66 18.44 49.59
Financials -8.46 -12.56 -15.31 -15.31 18.90 18.90
Information Technology -7.70 -17.08 -4.59 -4.59 54.50 88.26
Communication Services -6.27 -11.46 -12.80 -12.80 -0.80 -0.39
Utilities -2.20 1.08 2.77 2.77 26.57 38.39
Real Estate -5.69 -4.53 -5.31 -5.31 10.41 33.71

Dec. 31, 2018

CUMULATIVE TOTAL RETURNS IN USD

Source: S&P Dow Jones Indices LLC and/or its affiliates. Data as of December 31, 2018  Charts and tables are provided for illustrative purposes. Past performance is no guarantee of future results.
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S&P Global Equity Indices Monthly Update

1-Month 3-Month YTD 1-Year 3-Year 5-Year
Developed % % % % % %
Australia -3.71 -10.73 -12.19 -12.19 19.20 4.08
Austria -9.84 -21.76 -23.74 -23.74 29.91 7.53
Belgium -8.81 -16.96 -24.83 -24.83 -13.72 1.41
Canada -7.96 -15.47 -16.96 -16.96 22.40 -6.37
Denmark -2.90 -11.32 -13.81 -13.81 3.20 39.21
Finland -2.00 -15.79 -7.67 -7.67 18.01 20.01
France -4.74 -15.24 -12.84 -12.84 19.65 12.01
Germany -5.83 -15.89 -21.96 -21.96 6.32 -3.54
Hong Kong -0.51 -5.12 -8.99 -8.99 19.25 19.17
Ireland -5.18 -16.47 -20.55 -20.55 -5.55 21.89
Israel -9.99 -12.05 -2.42 -2.42 -7.76 9.50
Italy -3.53 -13.43 -18.25 -18.25 -0.97 -5.41
Japan -7.03 -14.33 -13.14 -13.14 13.60 22.04
Korea -1.52 -12.94 -19.09 -19.09 22.64 7.46
Luxembourg -7.27 -23.06 -19.96 -19.96 19.11 -23.67
Netherlands -5.77 -11.26 -13.10 -13.10 24.03 25.99
New Zealand -2.01 -5.10 -0.25 -0.25 40.02 56.17
Norway -8.10 -19.91 -7.62 -7.62 35.79 -8.02
Portugal -2.49 -13.45 -11.00 -11.00 9.50 -23.55
Singapore -1.23 -7.27 -10.97 -10.97 23.96 7.11
Spain -3.91 -9.46 -15.32 -15.32 7.57 -11.94
Sweden -3.43 -14.13 -12.26 -12.26 9.13 4.66
Switzerland -5.47 -9.59 -9.18 -9.18 10.08 14.22
United Kingdom -3.99 -12.31 -14.59 -14.59 3.70 -6.51
United States -9.32 -14.34 -5.27 -5.27 29.26 46.09
Emerging
Brazil -1.38 14.65 -0.90 -0.90 109.52 2.74
Chile -3.12 -8.04 -18.44 -18.44 42.27 5.39
China (Offshore) -6.10 -10.87 -18.80 -18.80 21.51 23.71
China (A-Shares) -3.77 -11.55 -31.65 -31.65 -35.89 14.72
Colombia -4.00 -18.59 -17.23 -17.23 19.35 -39.88
Czech Republic -2.63 -8.31 -2.49 -2.49 44.05 26.11
Egypt -1.22 -8.49 -7.95 -7.95 -9.53 -13.86
Greece -4.92 -15.66 -30.78 -30.78 -4.74 -69.19
Hungary -0.18 5.69 -5.82 -5.82 76.52 70.65
India 0.43 4.08 -10.16 -10.16 33.04 72.90
Indonesia 0.86 7.96 -7.25 -7.25 31.34 26.97
Malaysia 0.76 -7.53 -9.98 -9.98 11.59 -16.95
Mexico 2.99 -18.97 -13.90 -13.90 -10.89 -29.59
Pakistan -11.90 -21.48 -29.87 -29.87 -23.14 -10.51
Peru 1.61 -1.92 0.20 0.20 108.48 40.04
Philippines 1.31 5.40 -15.72 -15.72 2.86 15.73
Poland 0.09 -3.38 -14.68 -14.68 37.97 -5.51
Qatar -1.19 6.90 28.34 28.34 17.40 27.43
Russia -4.60 -9.94 -4.11 -4.11 63.92 -7.52
South Africa -1.15 -3.78 -23.78 -23.78 23.89 0.05
Taiwan -1.75 -12.73 -9.77 -9.77 36.79 29.02
Thailand -3.75 -11.70 -9.51 -9.51 47.58 40.43
Turkey -5.55 3.47 -41.62 -41.62 -24.71 -39.02
United Arab Emirates 0.28 -5.69 -3.65 -3.65 11.54 4.30

Dec. 31, 2018

CUMULATIVE TOTAL RETURNS BY COUNTRY

Source: S&P Dow Jones Indices LLC and/or its affiliates. Data as of December 31, 2018  Charts and tables are provided for illustrative purposes. Past performance is no guarantee of future results.

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P Global Equity Indices Monthly Update

1-Month 3-Month YTD 1-Year 3-Year 5-Year
Developed FX Rate % % % % % %
Australia AUD 0.70 -3.59% -2.70% -9.99% -9.99% -3.24% -21.31%
Canada CAD 0.73 -2.69% -5.36% -8.26% -8.26% 1.71% -22.21%
Denmark DKK 0.15 0.97% -1.65% -5.02% -5.02% 5.24% -17.06%
European Union EUR 1.14 0.96% -1.58% -4.80% -4.80% 5.23% -17.04%
Hong Kong HKD 0.13 -0.05% -0.06% -0.15% -0.15% -1.01% -0.97%
Israel ILS 0.27 -0.21% -2.69% -7.09% -7.09% 4.13% -7.11%
Japan JPY 0.01 3.50% 3.53% 2.68% 2.68% 9.64% -4.20%
Korea KRW 0.00 0.46% -0.59% -4.06% -4.06% 5.09% -5.42%
New Zealand NZD 0.67 -2.38% 1.15% -5.72% -5.72% -2.05% -18.53%
Norway NOK 0.12 -0.65% -5.96% -5.54% -5.54% 2.22% -29.94%
Singapore SGD 0.73 0.66% 0.25% -1.95% -1.95% 4.08% -7.37%
Sweden SEK 0.11 2.65% 0.31% -7.65% -7.65% -4.91% -27.56%
Switzerland CHF 1.01 1.37% -0.91% -1.15% -1.15% 1.54% -9.78%
United Kingdom GBP 1.27 -0.18% -2.34% -5.85% -5.85% -13.59% -23.10%
United States USD 1.00 - - - - - -
Emerging
Brazil BRL 0.26 -0.02% 3.04% -14.41% -14.41% 2.08% -39.13%
Chile CLP 0.00 -3.03% -4.96% -11.39% -11.39% 2.10% -24.29%
China CNY 0.15 1.14% 0.22% -5.15% -5.15% -5.42% -11.82%
Colombia COP 0.00 -0.30% -8.56% -8.10% -8.10% -2.25% -40.51%
Czech Republic CZK 0.04 1.86% -1.41% -5.57% -5.57% 10.49% -11.77%
Egypt EGP 0.06 -0.06% 0.00% -0.78% -0.78% -56.31% -61.22%
Hungary HUF 0.00 1.95% -0.77% -7.95% -7.95% 3.66% -23.18%
India INR 0.01 -0.17% 3.83% -8.58% -8.58% -5.24% -11.40%
Indonesia IDR 0.00 -0.54% 3.63% -5.65% -5.65% -4.14% -15.37%
Malaysia MYR 0.24 1.26% 0.15% -2.07% -2.07% 3.90% -20.74%
Mexico MXN 0.05 3.31% -5.05% -0.65% -0.65% -12.30% -33.50%
Pakistan PKR 0.01 -1.48% -10.53% -20.50% -20.50% -24.54% -24.21%
Peru PEN 0.30 0.15% -2.36% -4.08% -4.08% 0.98% -17.22%
Philippines PHP 0.02 -0.31% 2.75% -5.07% -5.07% -10.52% -15.60%
Poland PLN 0.27 0.90% -1.88% -7.51% -7.51% 5.12% -19.68%
Qatar QAR 0.27 0.00% 0.01% 0.02% 0.02% 0.03% 0.01%
Russia RUB 0.01 -3.49% -5.59% -17.01% -17.01% 5.28% -52.63%
South Africa ZAR 0.07 -3.61% -1.62% -13.94% -13.94% 7.72% -27.19%
Taiwan TWD 0.03 0.21% -0.66% -3.18% -3.18% 6.86% -3.04%
Thailand THB 0.03 1.01% -0.68% 0.09% 0.09% 10.52% 0.92%
Turkey TRY 0.19 -1.33% 12.92% -28.73% -28.73% -45.13% -59.61%
United Arab Emirates AED 0.27 0.00% 0.00% -0.01% -0.01% 0.00% 0.00%

CUMULATIVE CURRENCY RETURNS (FX=$1USD)

Source: Currency returns are calculated using WM Reuters FX rates. Data as of December 31, 2018 Charts and tables are provided for illustrative purposes. Past performance is no guarantee of future results.

Dec. 31, 2018
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S&P Global Equity Indices Monthly Update

Index Index Monthly Monthly YTD YTD 1-Year 1-Year
Market Cap Weight Change Change Change Change Change Change

Country USD MIL % USD MIL  % USD MIL % USD MIL %
Australia 1,041,344 2.17 -47,839 -4.39 -187,693 -15.27 -187,693 -15.27
Austria 51,810 0.11 -5,363 -9.38 -25,529 -33.01 -25,529 -33.01
Belgium 181,239 0.38 -17,227 -8.68 -69,581 -27.74 -69,581 -27.74
Brazil 431,948 0.90 -9,061 -2.05 -8,549 -1.94 -8,549 -1.94
Canada 1,430,011 2.98 -121,182 -7.81 -323,411 -18.44 -320,546 -18.31

Chile 63,446 0.13 -921 -1.43 -25,377 -28.57 -25,377 -28.57

China 1,586,855 3.31 -65,581 -3.97 -290,177 -15.46 -290,177 -15.46
Colombia 26,650 0.06 74 0.28 -4,794 -15.25 -4,794 -15.25
Czech Republic 8,741 0.02 -236 -2.63 -1,284 -12.81 -1,284 -12.81
Denmark 255,716 0.53 -7,137 -2.72 -64,386 -20.11 -64,386 -20.11
Egypt 11,240 0.02 -142 -1.25 -947 -7.77 -947 -7.77
Finland 197,505 0.41 -4,035 -2.00 6,594 3.45 6,594 3.45
France 1,442,676 3.01 -65,786 -4.36 -248,461 -14.69 -248,461 -14.69
Germany 1,245,814 2.60 -78,043 -5.90 -405,166 -24.54 -405,166 -24.54
Greece 19,368 0.04 -786 -3.90 -8,161 -29.65 -8,161 -29.65
Hong Kong 559,537 1.17 396 0.07 -75,263 -11.86 -75,263 -11.86
Hungary 17,158 0.04 -31 -0.18 -1,267 -6.88 -1,267 -6.88
India 717,400 1.49 5,246 0.74 -44,770 -5.87 -44,770 -5.87
Indonesia 134,235 0.28 1,688 1.27 -12,342 -8.42 -12,342 -8.42
Ireland 103,913 0.22 -5,849 -5.33 -23,827 -18.65 -23,827 -18.65
Israel 111,123 0.23 -17,411 -13.55 -8,745 -7.30 -8,745 -7.30
Italy 373,235 0.78 -21,385 -5.42 -111,398 -22.99 -111,398 -22.99
Japan 4,214,199 8.78 -330,279 -7.27 -705,104 -14.33 -705,104 -14.33
Korea 881,419 1.84 -24,537 -2.71 -187,860 -17.57 -187,860 -17.57
Luxembourg 31,878 0.07 -2,511 -7.30 -5,410 -14.51 -5,410 -14.51
Malaysia 145,527 0.30 1,446 1.00 -22,504 -13.39 -22,504 -13.39
Mexico 149,700 0.31 4,285 2.95 -31,151 -17.22 -31,151 -17.22
Netherlands 516,722 1.08 -24,118 -4.46 -103,690 -16.71 -103,690 -16.71
New Zealand 56,003 0.12 -1,205 -2.11 -2,453 -4.20 -2,453 -4.20
Norway 139,521 0.29 -10,136 -6.77 -19,432 -12.22 -11,170 -7.41
Pakistan 8,864 0.02 -1,225 -12.14 -5,769 -39.42 -5,769 -39.42
Peru 23,692 0.05 376 1.61 -363 -1.51 -363 -1.51
Philippines 71,729 0.15 749 1.06 -17,372 -19.50 -17,372 -19.50
Poland 70,097 0.15 530 0.76 -16,557 -19.11 -16,557 -19.11
Portugal 29,193 0.06 -750 -2.51 -4,728 -13.94 -4,728 -13.94
Qatar 57,955 0.12 -698 -1.19 24,549 73.49 24,549 73.49
Russia 206,029 0.43 -7,960 -3.72 -28,535 -12.17 -28,535 -12.17
Singapore 229,945 0.48 -1,305 -0.56 -45,479 -16.51 -42,472 -15.59
South Africa 345,937 0.72 -4,292 -1.23 -99,439 -22.33 -99,439 -22.33
Spain 448,704 0.93 -20,087 -4.28 -123,414 -21.57 -123,414 -21.57
Sweden 443,432 0.92 -13,147 -2.88 -113,345 -20.36 -113,345 -20.36
Switzerland 1,219,695 2.54 -69,173 -5.37 -173,316 -12.44 -173,316 -12.44
Taiwan 684,031 1.42 -11,397 -1.64 -92,530 -11.92 -92,530 -11.92
Thailand 155,167 0.32 -5,772 -3.59 -15,522 -9.09 -15,522 -9.09
Turkey 43,917 0.09 -2,341 -5.06 -31,682 -41.91 -31,682 -41.91
United Arab Emirates 39,753 0.08 110 0.28 -3,954 -9.05 -3,954 -9.05
United Kingdom 2,563,359 5.34 -114,595 -4.28 -581,534 -18.49 -581,534 -18.49
United States 25,214,877 52.53 -2,878,592 -10.25 -2,460,411 -8.89 -2,460,411 -8.89
Global 48,002,315 100.00 -3,977,235 -7.65 -6,801,539 -12.41 -6,787,405 -12.39

Dec. 31, 2018

S&P Global Broad Market Index (BMI)

Source: S&P Dow Jones Indices LLC and/or its affiliates. Data as of December 31, 2018  Charts and tables are provided for illustrative purposes. Past performance is no guarantee of future results.

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&Pグローバル 1200 指数

指数について

S&P 700

地域指数
●　 

●　 

●　 

●　 

●　 

●　 

●　 



S&P DJI INDEX HANDBOOK  78
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EQU
ITY 

S&P グローバル 1200 指数

* Data has been re-based at 100

Static text

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

10.29%-7.29% -12.91% -8.17% -8.17% 7.39% 5.29%3,417.78

TOTAL RETURNS

7.42%-7.46% -13.35% -10.47% -10.47% 4.67% 2.65%2,103.72

PRICE RETURNS

10.36%-7.18% -13.13% -9.67% -9.67% 7.02% 4.72%361.40

BENCHMARK* TOTAL RETURNS

7.66%-7.36% -13.55% -11.84% -11.84% 4.44% 2.23%226.13

BENCHMARK* PRICE RETURNS

9.78%-7.23% -13.22% -10.15% -10.15% 6.45% 4.17%287.13

BENCHMARK* NET TOTAL RETURNS

* The index benchmark is the  S&P Global BMI (US Dollar)

1218

32,625.46

785,025.90

1,667.89

16,005.61

2.2

12.5

Microsoft Corp

Apple Inc.

Amazon.com Inc

Berkshire Hathaway B

Johnson & Johnson

JP Morgan Chase & Co

Alphabet Inc C

Facebook Inc A

Alphabet Inc A

Exxon Mobil Corp

*Based on GICS® sectors

MSFT

AAPL

AMZN

BRK.B

JNJ

JPM

GOOG

FB

GOOGL

XOM

Information Technology

Information Technology

Consumer Discretionary

Financials

Health Care

Financials

Communication Services

Communication Services

Communication Services

Energy

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

130.22

272.91

258.16

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

2,090.58FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P GLOBAL 1200 (TR) S&P Global BMI (US Dollar) Gross Total Return

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P 500®

指数について

指数のメソドロジー

指数への追加基準
●　 

●　 

●　 

●　 

●　 

●　 

●　 

指数からの除外基準
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●　 
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31 Dec 2018 現在

EQU
ITY 

S&P 500® 

Static text

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

13.12%-9.03% -13.52% -4.38% -4.38% 9.26% 8.49%4,984.22

TOTAL RETURNS

10.75%-9.18% -13.97% -6.24% -6.24% 7.04% 6.28%2,506.85

PRICE RETURNS

12.40%-9.07% -13.66% -4.94% -4.94% 8.59% 7.83%4,441.63

NET TOTAL RETURNS

505

43,694.37

785,025.90

2,305.73

18,345.54

3.7

21.0

Microsoft Corp

Apple Inc.

Amazon.com Inc

Berkshire Hathaway B

Johnson & Johnson

JP Morgan Chase & Co

Alphabet Inc C

Facebook Inc A

Alphabet Inc A

Exxon Mobil Corp

*Based on GICS® sectors

MSFT

AAPL

AMZN

BRK.B

JNJ

JPM

GOOG

FB

GOOGL

XOM

Information Technology

Information Technology

Consumer Discretionary

Financials

Health Care

Financials

Communication Services

Communication Services

Communication Services

Energy

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

97.93

271.00

250.58

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

909.67FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P 500

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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ダウ・ジョーンズ工業株価平均®

指数について

インデックス・ユニバース

銘柄選択

見直しの頻度

計算

ウェイト
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EQU
ITY 

31 Dec 2018 現在ダウ・ジョーンズ工業株価平均 ®

St ti t t

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

13.16%-8.59% -11.31% -3.48% -3.48% 12.94% 9.70%51,462.77

TOTAL RETURNS

10.27%-8.66% -11.83% -5.63% -5.63% 10.21% 7.07%23,327.46

PRICE RETURNS

12.29%-8.61% -11.47% -4.13% -4.13% 12.11% 8.90%44,706.18

NET TOTAL RETURNS

Dow Jones Industrial Average

INDICATED DIV YIELDP/BP/E (PROJECTED)P/E (TRAILING) P/CASH FLOWP/SALES

18.89 14.64 3.71 2.54% 1.98 17.37

As of December 31, 2018. Fundamentals are updated on approximately the fifth business day of each month.

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P 100 指数

指数について

指数のメソドロジー

指数への追加基準
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●　 

指数からの除外基準
●　 

●　 



S&P DJI INDEX HANDBOOK  84

31 Dec 2018 現在

EQU
ITY 

S&P 100

S i

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

12.49%-8.98% -13.47% -3.87% -3.87% 9.30% 8.61%2,264.74

TOTAL RETURNS

9.95%-9.09% -13.94% -5.86% -5.86% 6.91% 6.22%1,113.87

PRICE RETURNS

102

139,376.20

785,025.90

23,285.30

89,577.02

5.8

32.8

Microsoft Corp

Apple Inc.

Amazon.com Inc

Berkshire Hathaway B

Johnson & Johnson

JP Morgan Chase & Co

Alphabet Inc C

Facebook Inc A

Alphabet Inc A

Exxon Mobil Corp

*Based on GICS® sectors

MSFT

AAPL

AMZN

BRK.B

JNJ

JPM

GOOG

FB

GOOGL

XOM

Information Technology

Information Technology

Consumer Discretionary

Financials

Health Care

Financials

Communication Services

Communication Services

Communication Services

Energy

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

63.76

186.29

181.61

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

1,054.60FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P 100

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P 中型株 400 指数

指数について

指数のメソドロジー
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31 Dec 2018 現在

EQU
ITY

S&P 中型株 400 指数

Static text

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

13.68%-11.32% -17.28% -11.08% -11.08% 7.66% 6.03%2,500.68

TOTAL RETURNS

11.94%-11.48% -17.65% -12.50% -12.50% 5.94% 4.37%1,663.04

PRICE RETURNS

13.16%-11.36% -17.39% -11.51% -11.51% 7.14% 5.53%2,374.70

NET TOTAL RETURNS

400

3,874.88

11,885.43

962.67

3,475.66

0.8

6.5

Teleflex Inc

Atmos Energy Corp

Domino's Pizza Inc

IDEX Corp

UGI Corp

Alleghany Corp (NY)

STERIS plc

PTC Inc

Reinsurance Group of America

Zebra Technologies Corp A

*Based on GICS® sectors

TFX

ATO

DPZ

IEX

UGI

Y

STE

PTC

RGA

ZBRA

Health Care

Utilities

Consumer Discretionary

Industrials

Utilities

Financials

Health Care

Information Technology

Financials

Information Technology

S&P 400

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P小型株 600 指数

指数について

指数のメソドロジー
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31 Dec 2018 現在

EQU
ITY 

S&P小型株 600 指数

Static text

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

13.61%-12.07% -20.10% -8.48% -8.48% 9.46% 6.34%1,104.46

TOTAL RETURNS

12.14%-12.25% -20.43% -9.75% -9.75% 7.95% 4.89%844.94

PRICE RETURNS

NET TOTAL RETURNS

601

1,177.07

4,190.86

27.76

1,016.12

0.6

5.3

S&P 600

First Financial Bankshs (TX)

Green Dot Corp

Spire Inc

Selective Insurance Group Inc

Ingevity Corp

Trex Co

Amedisys Inc

Glacier Bancorp Inc

EastGroup Properties

FirstCash Inc

*Based on GICS® sectors

FFIN

GDOT

SR

SIGI

NGVT

TREX

AMED

GBCI

EGP

FCFS

Financials

Financials

Utilities

Financials

Materials

Industrials

Health Care

Financials

Real Estate

Financials

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P総合 1500 指数

指数について

指数のメソドロジー
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31 Dec 2018 現在

EQU
ITY

S&P総合 1500 指数

Static text

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

13.20%-9.27% -13.97% -4.96% -4.96% 9.17% 8.25%898.77

TOTAL RETURNS

10.91%-9.42% -14.41% -6.77% -6.77% 7.01% 6.11%577.11

PRICE RETURNS

1506

16,150.75

785,025.90

27.76

3,046.96

3.4

19.1

Microsoft Corp

Apple Inc.

Amazon.com Inc

Berkshire Hathaway B

Johnson & Johnson

JP Morgan Chase & Co

Alphabet Inc C

Facebook Inc A

Alphabet Inc A

Exxon Mobil Corp

*Based on GICS® sectors

MSFT

AAPL

AMZN

BRK.B

JNJ

JPM

GOOG

FB

GOOGL

XOM

Information Technology

Information Technology

Consumer Discretionary

Financials

Health Care

Financials

Communication Services

Communication Services

Communication Services

Energy

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

102.34

268.04

245.74

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

1,253.04FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P Composite 1500

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P/ASX 200 指数

指数について

指数のメソドロジー

指数への追加基準
●　 

●　 

●　 

●　 

指数からの除外基準
●　 

●　 
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EQU
ITY 

S&P/ASX 200 指数

* Data has been re-based at 100

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

9.00%-0.12% -8.24% -2.84% -2.84% 6.69% 5.63%58,709.79

TOTAL RETURNS

4.25%-0.37% -9.04% -6.90% -6.90% 2.16% 1.08%5,646.37

PRICE RETURNS

8.68%-0.19% -8.31% -3.13% -3.13% 6.36% 5.32%55,804.48

NET TOTAL RETURNS

8.91%-0.23% -8.41% -3.06% -3.06% 6.65% 5.60%57,896.21

BENCHMARK* TOTAL RETURNS

4.21%-0.48% -9.20% -7.08% -7.08% 2.16% 1.08%5,596.96

BENCHMARK* PRICE RETURNS

* The index benchmark is the  S&P/ASX 300

200

8,037.57

127,395.03

447.23

2,817.55

8.5

45.0

Commonwealth Bank Australia

BHP Group Ltd

Westpac Banking Corp

CSL Ltd

ANZ Banking Group

National Australia Bank Ltd

Woolworths Group Ltd

Wesfarmers Ltd

Macquarie Group Ltd

Telstra Corp Ltd

*Based on GICS® sectors

CBA

BHP

WBC

CSL

ANZ

NAB

WOW

WES

MQG

TLS

Financials

Materials

Financials

Health Care

Financials

Financials

Consumer Staples

Consumer Discretionary

Financials

Communication Services

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

200.41

412.43

483.74

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

11,878.47FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P/ASX 200 (TR) S&P/ASX 300 (TR)

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P/IFCI 指数

指数について

適格銘柄の基準
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●　 

●　 

●　 
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EQU
ITY 

S&P/IFCI 指数

S&P/IFCI Composite total return index in US dollar S&P Global BMI (US Dollar) Gross Total Return

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

9.03%-2.51% -6.96% -14.22% -14.22% 9.43% 2.57%1,513.45

TOTAL RETURNS

6.29%-2.84% -7.45% -16.67% -16.67% 6.56% -0.06%708.33

PRICE RETURNS

10.36%-7.18% -13.13% -9.67% -9.67% 7.02% 4.72%361.40

BENCHMARK* TOTAL RETURNS

7.66%-7.36% -13.55% -11.84% -11.84% 4.44% 2.23%226.13

BENCHMARK* PRICE RETURNS

9.78%-7.23% -13.22% -10.15% -10.15% 6.45% 4.17%287.13

BENCHMARK* NET TOTAL RETURNS

* The index benchmark is the  S&P Global BMI (US Dollar)

2777

4,077.35

381,813.67

24.26

1,178.20

3.8

19.4

Tencent Holdings Ltd.

Samsung Electronics Co

Alibaba Group Holding Ltd ADR

Taiwan Semiconductor Manufac

China Construction Bank Corp H

Naspers Ltd N

HDFC Bank Ltd

Industrial and Commercial Bank

China Mobile Ltd.

Reliance Industries Ltd

*Based on GICS® sectors

00700

005930

BABA

2330

00939

NPN

500180

01398

00941

500325

Communication Services

Information Technology

Consumer Discretionary

Information Technology

Financials

Communication Services

Financials

Financials

Communication Services

Energy

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

322.20

500.55

440.18

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

11,366.54FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

* Data has been re-based at 100

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P フロンティア総合指数

指数について

採用国の基準

適格銘柄の基準
●　 

●　 

●　 

●　 

●　 
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31 Dec 2018 現在

EQU
ITY

S&P フロンティア総合指数

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

5.72%-3.15% -4.59% -11.82% -11.82% 6.45% 1.82%140.77

TOTAL RETURNS

1.92%-3.22% -4.87% -14.71% -14.71% 2.66% -1.79%97.23

PRICE RETURNS

8.88%-2.68% -5.93% -13.53% -13.53% 9.28% 2.58%437.93

BENCHMARK* TOTAL RETURNS

5.98%-2.80% -6.21% -15.90% -15.90% 6.37% -0.16%252.60

BENCHMARK* PRICE RETURNS

8.59%-2.69% -5.96% -13.80% -13.80% 8.94% 2.27%479.52

BENCHMARK* NET TOTAL RETURNS

* The index benchmark is the  S&P Emerging BMI (US Dollar)

593

878.69

17,065.40

2.24

280.60

6.4

24.5

Mercadolibre inc

National Bank of Kuwait

Kuwait Finance House

Vincom JSC

Attijariwafa Bank

Arab Bank

Mobile Telecommunications Co

Viet Nam Dairy Products JSC

Ahli United Bank

Empresa General de Inversiones

*Based on GICS® sectors

MELI

NBK

KFH

VIC

ATW

ARBK

ZAIN

VNM

AUB

EGIN

Consumer Discretionary

Financials

Financials

Real Estate

Financials

Financials

Communication Services

Consumer Staples

Financials

Financials

S&P Frontier BMI (US Dollar) Gross Total Return S&P Emerging BMI (US Dollar) Gross Total Return

* Data has been re-based at 100

S i

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&Pシャリア指数シリーズ

指数シリーズについて

シャリア

●　 

●　 

指数のメソドロジー

●　 

●　 



S&P DJI INDEX HANDBOOK  98

31 Dec 2018 現在

EQU
ITY

S&Pシャリア指数シリーズ

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

11.30%-7.14% -13.78% -6.47% -6.47% 8.24% 6.22%177.03

TOTAL RETURNS

8.93%-7.25% -14.10% -8.25% -8.25% 6.10% 4.10%139.50

PRICE RETURNS

10.36%-7.18% -13.13% -9.67% -9.67% 7.02% 4.72%361.40

BENCHMARK* TOTAL RETURNS

7.66%-7.36% -13.55% -11.84% -11.84% 4.44% 2.23%226.13

BENCHMARK* PRICE RETURNS

9.78%-7.23% -13.22% -10.15% -10.15% 6.45% 4.17%287.13

BENCHMARK* NET TOTAL RETURNS

* The index benchmark is the  S&P Global BMI (US Dollar)

4300

6,450.88

785,025.90

24.26

1,024.21

3.4

16.6

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

108.24

244.39

268.89

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

3,368.89FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P Global BMI Shariah (US Dollar) Gross Total Return S&P Global BMI (US Dollar) Gross Total Return

* Data has been re-based at 100

Static text

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P/BMV IPC メキシコ指数

指数について

指数のメソドロジー
●　 ユニバース

●　 浮動株修正係数（IWF）
●　 VWAP浮動株調整後時価総額

●　 取引実績
●　 

●　 

●　 

●　 構成銘柄の選択

●　 

●　 

●　 

●　 構成銘柄のウェイト付け
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31 Dec 2018 現在

EQU
ITY

S&P/BMV IPC メキシコ指数

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

8.32%-0.15% -15.27% -13.62% -13.62% 1.06% 1.33%56,770.82

TOTAL RETURNS

6.41%-0.22% -15.89% -15.63% -15.63% -1.05% -0.51%41,640.27

PRICE RETURNS

35

143,943.88

872,546.31

12,238.71

94,774.66

12.7

68.7

America Movil SAB de CV L

Fomento Economico Mexicano S.

Grupo Financiero Banorte O

Walmart de Mexico SAB de CV

Grupo Mexico SAB de CV B

Cemex SA CPO

Grupo Televisa SAB CPO

Grupo Bimbo S.A.B.

Alfa SA A

Grupo Financiero Inbursa O

*Based on GICS® sectors

AMX L

FEMSA UBD

GFNORTE O

WALMEX *

GMEXICO B

CEMEX CPO

TLEVISA CPO

BIMBO A

ALFA A

GFINBUR O

Communication Services

Consumer Staples

Financials

Consumer Staples

Materials

Materials

Communication Services

Consumer Staples

Industrials

Financials

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

300.80

463.58

624.13

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

0FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P/BMV IPC
Static text

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P/TOPIX 150 指数

指数について

指数のメソドロジー

指数への追加基準
●　 

●　 

●　 

●　 

●　 

●　 

●　 

指数からの除外基準
●　 

●　 
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29 Dec 2017 現在S&P/TOPIX 150 指数

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

7.46%-9.69% -17.16% -14.52% -14.52% 0.76% 4.22%1,675.79

TOTAL RETURNS

5.27%-9.85% -17.35% -16.50% -16.50% -1.52% 1.99%1,221.85

PRICE RETURNS

7.90%-9.91% -17.29% -15.27% -15.27% 0.97% 4.80%1,868.49

BENCHMARK* TOTAL RETURNS

5.80%-10.07% -17.47% -17.12% -17.12% -1.18% 2.69%1,364.36

BENCHMARK* PRICE RETURNS

* The index benchmark is the  S&P Japan 500

150

2,300,960.64

20,902,758.78

392,974.51

1,559,446.56

5.7

22.7

Toyota Motor Corp

Mitsubishi UFJ Financial Group 

Sony Corp

SoftBank Group Corp

Nippon Tel & Tel Corp

Honda Motor Co

Keyence Corp

Sumitomo Mitsui Financial Grou

Mitsubishi Corp

Central Japan Railway Co

*Based on GICS® sectors

7203

8306

6758

9984

9432

7267

6861

8316

8058

9022

Consumer Discretionary

Financials

Consumer Discretionary

Communication Services

Communication Services

Consumer Discretionary

Information Technology

Financials

Industrials

Industrials

S&P/TOPIX 150 (TR) S&P Japan 500 (TR)

* Data has been re-based at 100

Static text

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

163.94

184.69

174.67

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

370.15FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

EQU
ITY

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P日本地域別指数 ̶東海̶

指数について

適格性基準

指数の構築
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29 Dec 2017 現在S&P日本地域別指数 ̶東海̶

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

10.23%-7.95% -16.84% -16.29% -16.29% 0.20% 6.30%3,258.98

TOTAL RETURNS

8.52%-8.04% -16.93% -17.88% -17.88% -1.67% 4.48%2,565.67

PRICE RETURNS

7.46%-9.69% -17.16% -14.52% -14.52% 0.76% 4.22%1,675.79

BENCHMARK* TOTAL RETURNS

5.27%-9.85% -17.35% -16.50% -16.50% -1.52% 1.99%1,221.85

BENCHMARK* PRICE RETURNS

* The index benchmark is the  S&P/TOPIX 150

50

1,020,116.18

20,902,758.78

64,361.01

293,235.57

11.7

62.0

Central Japan Railway Co

Toyota Motor Corp

Denso Co

Suzuki Motor Corp

Chubu Electric Power Co

Makita Corp

Toyota Industries Corp

Yamaha Corp

Toyota Tsusho Corp

Aisin Seiki Co

*Based on GICS® sectors

9022

7203

6902

7269

9502

6586

6201

7951

8015

7259

Industrials

Consumer Discretionary

Consumer Discretionary

Consumer Discretionary

Utilities

Industrials

Consumer Discretionary

Consumer Discretionary

Industrials

Consumer Discretionary

S&P Japan Regional Index-Tokai TR S&P/TOPIX 150 (TR)

Stat c te t

* Data has been re-based at 100

Static text

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

55.31

113.86

83.83

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

39.56FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

EQU
ITY

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P/ASXオーストラリア債券指数シリーズ

指数シリーズについて

S&P と ASX の提携関係

S&P/ASX オーストラリア債券指数

●

●

●

●

●

指数構成銘柄の判断基準

●

●

●

●
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31 Dec 2018 現在

FIXED
 IN

COM
E

S&P/ASXオーストラリア債券指数

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

5.27%1.62% 2.39% 4.70% 4.70% 3.78% 4.88%150.24

TOTAL RETURNS

4.62%2.02% 2.88% 5.23% 5.23% 3.76% 4.94%148.15

BENCHMARK* TOTAL RETURNS

* The index benchmark is the  S&P/ASX Australian Government Bond Index

S&P/ASX Australian Fixed Interest Index S&P/ASX Australian Government Bond Index

* Data has been re-based at 100

S i

941,861.01

515

874,691.42

3.89%

6.62 Yrs

106.77

2.35%

5.54

150.24

87.17

MARKET VALUE OUTSTANDING [AUD MILLION]

NUMBER OF CONSTITUENTS

TOTAL PAR VALUE [AUD MILLION]

PAR WEIGHTED COUPON

WEIGHTED AVERAGE MATURITY

PAR WEIGHTED PRICE

YIELD TO MATURITY

MODIFIED DURATION

10-YEAR HISTORICAL INDEX LEVEL HIGH [DECEMBER 31, 2018]

10-YEAR HISTORICAL INDEX LEVEL LOW  [JUNE 19, 2009]

Static text
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S&P/LSTA 米国レバレッジ・ローン 100 指数

指数について

指数への組み入れ基準
●　 

○　 

○　 

○　 

○　 

●　 

●　 

●　 

●　 

指数変更のタイミング
●　 

●　 

●　 

算出通貨
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31 Dec 2018 現在S&P/LSTA 米国レバレッジ・ローン 100 指数

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

8.10%-3.16% -4.41% -0.62% -0.62% 4.42% 2.26%2,054.38

TOTAL RETURNS

S&P/LSTA U.S. Leveraged Loan 100 Index

286,402.12

100

307,063.97

93.27

6.95%

2,153.60

942.57

MARKET VALUE OUTSTANDING [USD MILLION]

NUMBER OF CONSTITUENTS

TOTAL PAR VALUE [USD MILLION]

PAR WEIGHTED PRICE

YIELD TO MATURITY

10-YEAR HISTORICAL INDEX LEVEL HIGH [OCTOBER 22, 2018]

10-YEAR HISTORICAL INDEX LEVEL LOW  [DECEMBER 31, 2008]

Static text

* Data has been re-based at 100

FIXED
 IN

COM
E
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S&P 米国債 7-10 年指数（TTM、 円建て）

指数について

指数の構築

リバランス

計算に用いる通貨
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FIXED
 IN

COM
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31 Dec 2018 現在S&P 米国債 7-10 年指数（TTM、 円建て）

ñòódôõBôõ BCñdñ cñ

��ö÷s
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Static text

�Yº�)-BCC#t'j�78Õ«Â

Static te t

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P 米国債 7-10 年指数（TTM、 円建て、円ヘッジ）

指数について

指数の構築

リバランス

計算に用いる通貨
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 IN
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E  

31 Dec 2018 現在S&P 米国債 7-10 年指数（TTM、 円建て、円ヘッジ）

ñòódôõBôõ BCñdñ cñ
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ìíBCñ#¼ß%�O���YOq�{�HYCa`YfCBCP

Static text

���Yz_�_Yu��\¬���Y�^�Yg°BCYZ�\�Y�^��±Yîuu�Y��ZY@�����ï ���Yz_�_Yu��\¬���Y�^�Y�^��±
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Static text

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P GSCI® 商品指数

指数について

指数のメソドロジー

S&P GSCI 商品指数と関連指数

指数への追加基準

●　 

●　 

●　 

●　 

●　 
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31 Dec 2018 現在

COM
M

OD
ITIES

S&P GSCI® 商品指数

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

-5.78%-7.75% -22.94% -13.82% -13.82% 0.50% -14.52%2,203.47

TOTAL RETURNS

-6.14%-7.94% -23.41% -15.51% -15.51% -0.58% -15.10%206.52

EXCESS RETURNS

0.70%-7.92% -23.02% -15.39% -15.39% 6.30% -9.95%374.33

SPOT RETURNS

S&P GSCI TR
Static text



115   S&P DOW JONES INDICES

S&P GSCI® エンハンスト指数

指数について

指数の算出

●　 

●　 

●　 

●　 

●　 

●　 

●　 

●　 

指数の値の算出

指数のメソドロジー
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31 Dec 2018 現在

COM
M

OD
ITIES

S&P GSCI® エンハンスト指数

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

-3.38%-6.20% -21.67% -11.53% -11.53% 1.59% -12.19%370.21

TOTAL RETURNS

-3.75%-6.39% -22.15% -13.27% -13.27% 0.49% -12.77%209.87

EXCESS RETURNS

-0.34%-7.55% -22.89% -14.96% -14.96% 3.58% -9.85%212.28

SPOT RETURNS

-5.78%-7.75% -22.94% -13.82% -13.82% 0.50% -14.52%2,203.47

BENCHMARK* TOTAL RETURNS

-6.14%-7.94% -23.41% -15.51% -15.51% -0.58% -15.10%206.52

BENCHMARK* EXCESS RETURNS

0.70%-7.92% -23.02% -15.39% -15.39% 6.30% -9.95%374.33

BENCHMARK* SPOT RETURNS

* The index benchmark is the  S&P GSCI TR

S&P GSCI Enhanced Commodity TR S&P GSCI TR

* Data has been re-based at 100

St ti t t



117   S&P DOW JONES INDICES

S&P GSCI® ダイナミックロール指数

指数について

指数のメソドロジー

ロールの選択プロセス

S&P GSCI 商品指数について
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31 Dec 2018 現在

COM
M

OD
ITIES

S&P GSCI® ダイナミックロール指数

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

-2.78%-3.97% -16.80% -7.54% -7.54% 2.37% -10.26%520.24

TOTAL RETURNS

-3.15%-4.17% -17.30% -9.36% -9.36% 1.26% -10.86%294.93

EXCESS RETURNS

-1.54%-4.36% -18.56% -11.03% -11.03% 1.97% -8.82%214.90

SPOT RETURNS

-5.78%-7.75% -22.94% -13.82% -13.82% 0.50% -14.52%2,203.47

BENCHMARK* TOTAL RETURNS

-6.14%-7.94% -23.41% -15.51% -15.51% -0.58% -15.10%206.52

BENCHMARK* EXCESS RETURNS

0.70%-7.92% -23.02% -15.39% -15.39% 6.30% -9.95%374.33

BENCHMARK* SPOT RETURNS

* The index benchmark is the  S&P GSCI TR

S&P GSCI Dynamic Roll TR S&P GSCI TR

* Data has been re-based at 100

St ti t t



119   S&P DOW JONES INDICES

S&P GSCI® キャップド指数

指数について

特徴

指数のメソドロジー

S&P GSCI 商品指数と関連指数
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31 Dec 2018 現在

COM
M

OD
ITIES

S&P GSCI® キャップド指数

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

-5.65%-7.81% -22.85% -13.71% -13.71% 0.54% -14.42%104.31

TOTAL RETURNS

N/A-8.00% -23.32% -15.41% -15.41% -0.54% -14.99%58.99

EXCESS RETURNS

0.81%-7.99% -22.94% -15.30% -15.30% 6.34% -9.87%216.48

SPOT RETURNS

-5.78%-7.75% -22.94% -13.82% -13.82% 0.50% -14.52%2,203.47

BENCHMARK* TOTAL RETURNS

-6.14%-7.94% -23.41% -15.51% -15.51% -0.58% -15.10%206.52

BENCHMARK* EXCESS RETURNS

0.70%-7.92% -23.02% -15.39% -15.39% 6.30% -9.95%374.33

BENCHMARK* SPOT RETURNS

* The index benchmark is the  S&P GSCI TR

S&P GSCI Capped Commodity TR S&P GSCI TR

* Data has been re-based at 100

S i



121   S&P DOW JONES INDICES

S&P GSCI® イコールウェイト・セレクト指数

指数について

適格性基準

●　 

●　 

●　 

●　 

●　 

●　 

S&P GSCI 商品指数との比較

●　 

●　 

●　 

●　 
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31 Dec 2018 現在

COM
M

OD
ITIES

S&P GSCI® イコールウェイト・セレクト指数

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

-1.99%-2.77% -9.60% -11.46% -11.46% 3.49% -7.04%144.82

TOTAL RETURNS

-2.37%-2.97% -10.15% -13.20% -13.20% 2.37% -7.66%82.09

EXCESS RETURNS

2.87%-2.79% -9.55% -10.43% -10.43% 7.70% -3.35%298.60

SPOT RETURNS

-5.78%-7.75% -22.94% -13.82% -13.82% 0.50% -14.52%2,203.47

BENCHMARK* TOTAL RETURNS

-6.14%-7.94% -23.41% -15.51% -15.51% -0.58% -15.10%206.52

BENCHMARK* EXCESS RETURNS

0.70%-7.92% -23.02% -15.39% -15.39% 6.30% -9.95%374.33

BENCHMARK* SPOT RETURNS

* The index benchmark is the  S&P GSCI TR

S&P GSCI Equal Weight Select TR S&P GSCI TR

* Data has been re-based at 100

St ti t t



123   S&P DOW JONES INDICES

S&P GSCI® カバードコール・セレクト指数

指数について

特徴

指数の構築

指数のメソドロジー

S&P GSCI 商品指数と関連指数
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31 Dec 2018 現在

COM
M

OD
ITIES

S&P GSCI
®
カバードコール・セレクト指数

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

-2.84%-5.46% -4.56% -7.73% -7.73% -1.32% -7.62%88.18

TOTAL RETURNS

-3.25%-5.65% -5.13% -9.54% -9.54% -2.50% -8.30%71.82

EXCESS RETURNS

3.51%-4.20% -2.93% -6.24% -6.24% 3.29% -3.45%261.31

SPOT RETURNS

-5.78%-7.75% -22.94% -13.82% -13.82% 0.50% -14.52%2,203.47

BENCHMARK* TOTAL RETURNS

-6.14%-7.94% -23.41% -15.51% -15.51% -0.58% -15.10%206.52

BENCHMARK* EXCESS RETURNS

0.70%-7.92% -23.02% -15.39% -15.39% 6.30% -9.95%374.33

BENCHMARK* SPOT RETURNS

* The index benchmark is the  S&P GSCI TR

S&P GSCI Covered Call Select TR S&P GSCI TR

* Data has been re-based at 100

St ti t t



125   S&P DOW JONES INDICES

S&P GSCI® 農産物指数

指数について

S&P GSCI 農産物キャップド・コンポーネント指数

S&P GSCI 農産物エンハンスト指数

S&P GSCI 農産物エンハンスト・セレクト指数
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31 Dec 2018 現在

COM
M

OD
ITIES

S&P GSCI® 農産物指数

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

-5.16%-2.37% 0.54% -8.05% -8.05% -8.12% -10.46%349.12

TOTAL RETURNS

-5.52%-2.57% -0.07% -9.85% -9.85% -9.11% -11.06%32.71

EXCESS RETURNS

-0.82%-2.31% 2.47% 0.62% 0.62% 0.04% -4.19%283.88

SPOT RETURNS

-5.78%-7.75% -22.94% -13.82% -13.82% 0.50% -14.52%2,203.47

BENCHMARK* TOTAL RETURNS

-6.14%-7.94% -23.41% -15.51% -15.51% -0.58% -15.10%206.52

BENCHMARK* EXCESS RETURNS

0.70%-7.92% -23.02% -15.39% -15.39% 6.30% -9.95%374.33

BENCHMARK* SPOT RETURNS

* The index benchmark is the  S&P GSCI TR

S&P GSCI Agriculture TR S&P GSCI TR

* Data has been re-based at 100

S



127   S&P DOW JONES INDICES

ダウ・ジョーンズ・コモディティ・インデックス

指数について

指数の適格性基準

通貨及び通貨ヘッジ付き指数
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31 Dec 2018 現在

COM
M

OD
ITIES

ダウ・ジョーンズ・コモディティ・インデックス

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

-1.69%-6.12% -8.60% -8.91% -8.91% 2.50% -8.17%260.28

TOTAL RETURNS

-2.07%-6.32% -9.15% -10.70% -10.70% 1.39% -8.78%181.71

EXCESS RETURNS

3.40%-6.39% -8.39% -8.39% -8.39% 8.08% -3.71%572.87

SPOT RETURNS

Dow Jones Commodity Index TR
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S&Pコアロジック／ケース・シラー住宅価格指数

指数について

パートナーシップ
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REAL ESTATE  

29 Dec 2017 現在S&Pコアロジック／ケース・シラー住宅価格指数

2018 2017 2016 2015 2014 20112013 2012 2010 2009

INDEX LEVELS

-4.07%5.42% 5.56% 4.35% 13.38% 6.94%6.28% -3.08%-2.40%N/A

BENCHMARK* INDEX LEVELS

-4.14%4.71% 4.93% 4.17% 13.54% 6.03%5.96% -2.42%-1.34%N/A

* The index benchmark is the  S&P CoreLogic Case-Shiller 10-City Composite Home Price NSA Index

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS1 YR

RETURNS ANNUALIZED RETURNSEFFECTIVE DATE

-0.01% 0.05% 4.64% 5.03% 5.44% 5.21%213.89 Oct-2018

INDEX LEVELS

3.07%

0.04% 0.20% 4.25% 4.71% 4.91% 4.78%227.65 Oct-2018

BENCHMARK* INDEX LEVELS

2.98%

* The index benchmark is the  S&P CoreLogic Case-Shiller 10-City Composite Home Price NSA Index

S&P CoreLogic Case-Shiller 20-City Composite Home Price
NSA Index

S&P CoreLogic Case-Shiller 10-City Composite Home Price
NSA Index
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S&Pグローバル不動産指数

指数について

指数ファミリー

●　 

●　 

●　 

●　 

●　 

指数への組み入れ基準
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31 Dec 2018 現在

REAL ESTATE

S&Pグローバル不動産指数

S&P Global Property (US Dollar) Gross Total Return S&P Global BMI (US Dollar) Gross Total Return

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

10.71%-4.68% -5.05% -7.04% -7.04% 4.25% 5.20%442.40

TOTAL RETURNS

6.60%-5.13% -5.92% -10.75% -10.75% 0.30% 1.36%182.87

PRICE RETURNS

10.36%-7.18% -13.13% -9.67% -9.67% 7.02% 4.72%361.40

BENCHMARK* TOTAL RETURNS

7.66%-7.36% -13.55% -11.84% -11.84% 4.44% 2.23%226.13

BENCHMARK* PRICE RETURNS

9.78%-7.23% -13.22% -10.15% -10.15% 6.45% 4.17%287.13

BENCHMARK* NET TOTAL RETURNS

* The index benchmark is the  S&P Global BMI (US Dollar)

743

3,104.34

51,958.64

78.27

1,268.52

3.0

16.3

Simon Property Group A

ProLogis Inc

Public Storage

Welltower Inc

Equity Residential

AvalonBay Communities Inc

Vonovia SE

Mitsui Fudosan Co

Digital Realty Trust

Mitsubishi Estate Co

*Based on GICS® sub-industry

SPG

PLD

PSA

WELL

EQR

AVB

VNA

8801

DLR

8802

Retail REITs

Industrial REITs

Specialized REITs

Health Care REITs

Residential REITs

Residential REITs

Real Estate Operating Compa

Diversified Real Estate Activit

Specialized REITs

Diversified Real Estate Activit

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

15.84

101.14

101.53

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

0FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

* Data has been re-based at 100

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P先進国 REIT 指数

指数について

指数のメソドロジー

S&PグローバルREIT 指数の適格性基準

●　 ●　 ●　 

●　 ●　 ●　 

●　 ●　 ●　 

地域別・国別分類
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31 Dec 2018 現在

REAL ESTATE

S&P先進国 REIT 指数

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

11.45%-5.84% -5.45% -4.24% -4.24% 3.51% 6.72%1,047.19

TOTAL RETURNS

6.58%-6.47% -6.54% -8.46% -8.46% -0.82% 2.35%241.73

PRICE RETURNS

11.30%-5.75% -5.50% -4.77% -4.77% 3.41% 6.44%521.91

BENCHMARK* TOTAL RETURNS

6.39%-6.37% -6.60% -9.05% -9.05% -0.98% 2.03%168.18

BENCHMARK* PRICE RETURNS

* The index benchmark is the  S&P Global REIT (US Dollar)

367

3,439.01

51,958.64

125.24

1,659.06

4.5

24.1

Simon Property Group A

ProLogis Inc

Public Storage

Welltower Inc

Equity Residential

AvalonBay Communities Inc

Digital Realty Trust

Link REIT

Unibail Rodamco Westfield

Ventas Inc

*Based on GICS® sub-industry

SPG

PLD

PSA

WELL

EQR

AVB

DLR

00823

URW

VTR

Retail REITs

Industrial REITs

Specialized REITs

Health Care REITs

Residential REITs

Residential REITs

Specialized REITs

Retail REITs

Retail REITs

Health Care REITs

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

8.28

93.47

94.71

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

S&P Developed REIT (US Dollar) Gross Total Return S&P Global REIT (US Dollar) Gross Total Return

* Data has been re-based at 100

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.



135   S&P DOW JONES INDICES

S&P 先進国 REIT 指数（除く日本）

指数について

指数のメソドロジー

S&PグローバルREIT 指数の適格性基準

●　 ●　 ●　 

●　 ●　 ●　 

●　 ●　 ●　 

地域別・国別分類
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31 Dec 2018 現在

REAL ESTATE

S&P 先進国 REIT 指数（除く日本）

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

11.55%-6.59% -6.42% -5.84% -5.84% 3.09% 6.74%1,037.68

TOTAL RETURNS

6.66%-7.23% -7.51% -10.02% -10.02% -1.27% 2.32%238.80

PRICE RETURNS

10.27%-6.78% -6.72% -6.98% -6.98% 1.89% 5.54%356.25

NET TOTAL RETURNS

308

3,715.08

51,958.64

141.71

1,763.28

5.0

26.7

WEIGHTED AVERAGE CARBON

CARBON TO REVENUE (METRI

*Operational and first-tier supply chain
For more information, please visit: www

CONSTITUENT

Top 10 Constituent

Simon Property Group A

ProLogis Inc

Public Storage

M REVENUES)*

SYMBOL

SPG

PLD

PSA

SECTOR*

Retail REITs

Industrial REITs

Specialized REITs

S&P Developed Ex-Japan REIT (US Dollar)
S



137   S&P DOW JONES INDICES

S&P 米国 REIT 指数

指数について

指数のメソドロジー

S&Pグローバル総合指数の適格性基準

●　 

●　 

●　 

S&PグローバルREIT 指数の適格性基準

●　 ●　 ●　 

●　 ●　 ●　 

●　 ●　 ●　 

地域別・国別分類
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REAL ESTATE  

31 Dec 2018 現在S&P 米国 REIT 指数

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

12.16%-8.14% -6.09% -3.79% -3.79% 2.88% 7.78%1,190.35

TOTAL RETURNS

7.63%-8.80% -7.19% -7.96% -7.96% -1.31% 3.51%288.67

PRICE RETURNS

13.12%-9.03% -13.52% -4.38% -4.38% 9.26% 8.49%4,984.22

BENCHMARK* TOTAL RETURNS

10.75%-9.18% -13.97% -6.24% -6.24% 7.04% 6.28%2,506.85

BENCHMARK* PRICE RETURNS

12.40%-9.07% -13.66% -4.94% -4.94% 8.59% 7.83%4,441.63

BENCHMARK* NET TOTAL RETURNS

* The index benchmark is the  S&P 500

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

157

4,964.34

51,958.64

141.71

2,399.38

6.9

36.1

WEIGHTED AVERAGE CARBON

CARBON TO REVENUE (METRI

*Operational and first-tier supply chain
For more information, please visit: www

CONSTITUENT

Top 10 Constituent

Simon Property Group A

ProLogis Inc

Public Storage

M REVENUES)*

SYMBOL

SPG

PLD

PSA

SECTOR*

Retail REITs

Industrial REITs

Specialized REITs

S&P United States REIT (US Dollar) Gross Total Return S&P 500 (TR)

* Data has been re-based at 100

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P シンガポール・リート指数

指数について

指数の適格性

適格性要素
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REAL ESTATE  

31 Dec 2018 現在S&P シンガポール・リート指数

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

14.65%-0.40% -1.88% -3.10% -3.10% 10.10% 7.92%605.99

TOTAL RETURNS

7.68%-0.40% -2.93% -8.31% -8.31% 3.85% 1.79%242.24

PRICE RETURNS

14.56%-0.40% -1.92% -3.26% -3.26% 9.89% 7.76%573.28

NET TOTAL RETURNS

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

31

1,838.91

6,106.83

301.32

1,176.75

12.3

67.9

S&P Singapore REIT (Singapore Dollar)

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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ダウ・ジョーンズ米国不動産インデックス

指数について

リバランス

継続的維持
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31 Dec 2018 現在

REAL ESTATE

ダウ・ジョーンズ米国不動産インデックス

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

114

8,704.67

69,680.80

1,616.74

5,291.41

7.2

36.8

Dow Jones U.S. Real Estate Total Return Index Dow Jones U.S. Total Return Index

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

12.12%-7.68% -5.97% -4.03% -4.03% 4.28% 8.06%1,148.27

TOTAL RETURNS

7.35%-8.37% -7.02% -7.99% -7.99% 0.10% 3.79%295.97

PRICE RETURNS

13.25%-9.20% -14.00% -4.97% -4.97% 9.03% 8.05%1,043.36

BENCHMARK* TOTAL RETURNS

10.98%-9.36% -14.43% -6.76% -6.76% 6.89% 5.94%622.56

BENCHMARK* PRICE RETURNS

* The index benchmark is the  Dow Jones U.S. Index

* Data has been re-based at 100

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

12.16

111.77

101.81

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*



143   S&P DOW JONES INDICES

S&Pグローバル・インフラストラクチャー指数

指数について

指数のメソドロジー

●　 

●　 ●　 ●　 

●　 ●　 

●　 ●　 

●　 

●　 

●　 

指数のウェイト
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31 Dec 2018 現在

REAL ESTATE

S&Pグローバル・インフラストラクチャー指数

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

7.58%-3.08% -5.12% -9.50% -9.50% 6.92% 4.10%4,553.99

TOTAL RETURNS

3.25%-3.47% -5.96% -13.18% -13.18% 2.77% 0.19%2,289.51

PRICE RETURNS

6.63%-3.19% -5.34% -10.37% -10.37% 5.95% 3.21%3,950.92

NET TOTAL RETURNS

10.36%-7.18% -13.13% -9.67% -9.67% 7.02% 4.72%361.40

BENCHMARK* TOTAL RETURNS

7.66%-7.36% -13.55% -11.84% -11.84% 4.44% 2.23%226.13

BENCHMARK* PRICE RETURNS

9.78%-7.23% -13.22% -10.15% -10.15% 6.45% 4.17%287.13

BENCHMARK* NET TOTAL RETURNS

* The index benchmark is the  S&P Global BMI (US Dollar)

75

17,517.12

83,076.40

823.94

12,318.51

5.3

35.7

Transurban Group NPV

Aena SA

NextEra Energy Inc

Enbridge Inc

Atlantia SpA

Duke Energy Corp

Iberdrola SA

Dominion Energy Inc

TransCanada Corp

Getlink SE

*Based on GICS® sectors

TCL

AENA

NEE

ENB

ATL

DUK

IBE

D

TRP

GETP

Industrials

Industrials

Utilities

Energy

Industrials

Utilities

Utilities

Utilities

Energy

Industrials

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

331.65

1,270.28

1,276.06

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

47.78FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P Global Infrastructure Index (TR) S&P Global BMI (US Dollar) Gross Total Return

* Data has been re-based at 100

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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ダウ・ジョーンズ・ブルックフィールド・
インフラストラクチャー・インデックス

指数について

●　 

●　 

●　 

●　 

●　 

●　 

●　 

●　 

指数ファミリー
●　 

●　 

●　 
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31 Dec 2018 現在

REAL ESTATE

ダウ・ジョーンズ・ブルックフィールド・インフラストラクチャー・インデックス

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

100

10,678.67

69,680.80

753.17

5,806.23

7.7

43.7

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

7.38%-4.55% -5.05% -3.33% -3.33% 1.99% 1.58%2,980.13

PRICE RETURNS

10.66%-4.26% -4.31% -0.39% -0.39% 4.96% 4.51%4,859.75

NET TOTAL RETURNS

Dow Jones Brookfield Global Infrastructure Local Currency
Index (USD)

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

103.99

499.70

452.63

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

0FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

St ti t t

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）
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S&P MLP 指数

指数について

指数のメソドロジー

指数への追加基準
●　 

●　 

●　 

指数からの除外基準
●　 

●　 
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31 Dec 2018 現在

REAL ESTATE

S&P MLP 指数

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

10.35%-9.04% -17.80% -11.67% -11.67% 0.57% -6.59%4,047.51

TOTAL RETURNS

3.21%-9.04% -19.40% -18.19% -18.19% -6.79% -12.82%1,268.20

PRICE RETURNS

13.12%-9.03% -13.52% -4.38% -4.38% 9.26% 8.49%4,984.22

BENCHMARK* TOTAL RETURNS

10.75%-9.18% -13.97% -6.24% -6.24% 7.04% 6.28%2,506.85

BENCHMARK* PRICE RETURNS

12.40%-9.07% -13.66% -4.94% -4.94% 8.59% 7.83%4,441.63

BENCHMARK* NET TOTAL RETURNS

* The index benchmark is the  S&P 500

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

49

5,398.59

53,671.66

170.49

2,284.01

16.5

66.3

Enterprise Product Partners LP

Energy Transfer Operating LP

Magellan Midstream Partners

Plains All American Pipeline LP

MPLX LP

Western Gas Partners LP

Buckeye Partners LP

EnLink Midstream Partners LP

Tallgrass Energy LP A

Plains GP Holdings LP

*Based on GICS® sectors

EPD

ET

MMP

PAA

MPLX

WES

BPL

ENLK

TGE

PAGP

Energy

Energy

Energy

Energy

Energy

Energy

Energy

Energy

Energy

Energy

S&P MLP Index (TR) S&P 500 (TR)

* Data has been re-based at 100

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P BDC 指数

指数について

●　 

●　 

見直しのタイミング

●　 

●　 

●　 

●　 

●　 
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31 Dec 2018 現在

REAL ESTATE

S&P BDC 指数

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

13.35%-9.33% -12.89% -7.01% -7.01% 5.14% 0.83%199.78

TOTAL RETURNS

3.23%-11.06% -14.99% -15.40% -15.40% -4.40% -8.09%56.33

PRICE RETURNS

10.22%-9.85% -13.53% -9.61% -9.61% 2.19% -1.93%136.73

NET TOTAL RETURNS

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

43

675.29

6,641.72

83.74

305.90

11.8

62.4

FS KKR Capital Corp

Ares Capital Corp

Main Street Capital Corp

Prospect Capital Corp

Hercules Capital, Inc

Golub Capital BDC Inc

TPG Specialty Lending Inc

Apollo Inv Corp

New Mountain Finance Corp

Solar Capital Ltd.

*Based on GICS® sectors

FSK

ARCC

MAIN

PSEC

HTGC

GBDC

TSLX

AINV

NMFC

SLRC

Financials

Financials

Financials

Financials

Financials

Financials

Financials

Financials

Financials

Financials

S&P BDC Index
S i

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P GIVI ™
（グローバル・イントリンシック・バリュー・指数）

指数について

指数の構築
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31 Dec 2018 現在

STRATEGY

S&P GIVI™（グローバル・イントリンシック・バリュー・指数）

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

10.27%-6.06% -11.09% -8.82% -8.82% 6.78% 5.05%404.57

TOTAL RETURNS

7.16%-6.30% -11.59% -11.43% -11.43% 3.82% 2.18%242.12

PRICE RETURNS

10.36%-7.18% -13.13% -9.67% -9.67% 7.02% 4.72%361.40

BENCHMARK* TOTAL RETURNS

7.66%-7.36% -13.55% -11.84% -11.84% 4.44% 2.23%226.13

BENCHMARK* PRICE RETURNS

9.78%-7.23% -13.22% -10.15% -10.15% 6.45% 4.17%287.13

BENCHMARK* NET TOTAL RETURNS

* The index benchmark is the  S&P Global BMI (US Dollar)

7856

5,629.60

785,025.90

23.89

1,008.59

1.6

9.7

Apple Inc.

Berkshire Hathaway B

Samsung Electronics Co

Microsoft Corp

Toyota Motor Corp

Nestle SA Reg

AT&T Inc

Novartis AG Reg

Exxon Mobil Corp

HSBC Holdings Plc

*Based on GICS® sectors

AAPL

BRK.B

005930

MSFT

7203

NESN

T

NOVN

XOM

HSBA

Information Technology

Financials

Information Technology

Information Technology

Consumer Discretionary

Consumer Staples

Communication Services

Health Care

Energy

Financials

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

239.61

369.47

303.04

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

28,376.75FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P GIVI Global Index (US Dollar) Gross Total Return S&P Global BMI (US Dollar) Gross Total Return

* Data has been re-based at 100

Static text

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P GIVI ジャパン

指数について

指数の構築
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31 Dec 2018 現在

STRATEGY

S&P GIVI™ ジャパン

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

9.10%-8.50% -14.79% -12.92% -12.92% 1.24% 6.37%259.85

TOTAL RETURNS

6.78%-8.68% -14.99% -15.06% -15.06% -1.14% 4.02%185.79

PRICE RETURNS

8.62%-8.53% -14.83% -13.36% -13.36% 0.75% 5.89%242.90

NET TOTAL RETURNS

8.07%-10.17% -17.25% -15.40% -15.40% 1.19% 4.96%167.52

BENCHMARK* TOTAL RETURNS

5.94%-10.33% -17.44% -17.23% -17.23% -0.96% 2.85%117.01

BENCHMARK* PRICE RETURNS

7.64%-10.20% -17.29% -15.78% -15.78% 0.75% 4.53%187.33

BENCHMARK* NET TOTAL RETURNS

* The index benchmark is the  S&P Japan BMI (Japanese Yen)

1280

3,082.69

190,518.70

66.75

723.63

6.5

22.9

Toyota Motor Corp

Honda Motor Co

Mizuho Financial Group Inc

Mitsubishi Corp

Central Japan Railway Co

Mitsui & Co

Nippon Tel & Tel Corp

KDDI Corp

Japan Post Holdings co

East Japan Railway Co

*Based on GICS® sectors

7203

7267

8411

8058

9022

8031

9432

9433

6178

9020

Consumer Discretionary

Consumer Discretionary

Financials

Industrials

Industrials

Industrials

Communication Services

Communication Services

Financials

Industrials

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

275.60

249.08

194.07

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

101.22FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P GIVI Japan Index (Japanese Yen) Gross Total Return S&P Japan BMI (Japanese Yen) Gross Total Return

* Data has been re-based at 100

Static text

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P 日本 500 GIVI®

指数について

指数の構築
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STRATEGY  

31 Dec 2018 現在S&P 日本 500 GIVI®

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

9.06%-8.04% -14.86% -12.56% -12.56% 1.31% 6.37%253.45

TOTAL RETURNS

6.78%-8.23% -15.07% -14.71% -14.71% -1.09% 4.00%182.44

PRICE RETURNS

8.59%-8.08% -14.90% -13.00% -13.00% 0.81% 5.88%237.24

NET TOTAL RETURNS

7.90%-9.91% -17.29% -15.27% -15.27% 0.97% 4.80%1,868.49

BENCHMARK* TOTAL RETURNS

5.80%-10.07% -17.47% -17.12% -17.12% -1.18% 2.69%1,364.36

BENCHMARK* PRICE RETURNS

* The index benchmark is the  S&P Japan 500

366

962,031.40

20,902,758.78

77,850.00

461,189.21

6.5

27.3

Toyota Motor Corp

Nippon Tel & Tel Corp

Honda Motor Co

Mizuho Financial Group Inc

Mitsubishi Corp

NTT DOCOMO

KDDI Corp

Central Japan Railway Co

Mitsui & Co

Nissan Motor Co

*Based on GICS® sectors

7203

9432

7267

8411

8058

9437

9433

9022

8031

7201

Consumer Discretionary

Communication Services

Consumer Discretionary

Financials

Industrials

Communication Services

Communication Services

Industrials

Industrials

Consumer Discretionary

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

235.05

252.41

216.13

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

104.69FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P Japan 500 GIVI (Japanese Yen) Gross Total Return S&P Japan 500 (TR)

* Data has been re-based at 100

Static text

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P/JPX GIVI ®

指数について

特性

指数の構築
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29 Dec 2017 現在

STRATEGY

S&P/JPX GIVI®

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)
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Static text

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P 500® 均等ウェイト指数

指数シリーズについて

指数のメソドロジー

S&P 500 との比較

●　 

●　 

●　 

●　 

●　 
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31 Dec 2018 現在

STRATEGY

S&P 500® 均等ウェイト指数

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

14.95%-9.72% -13.90% -7.64% -7.64% 8.03% 7.14%6,566.22

TOTAL RETURNS

12.75%-9.91% -14.36% -9.43% -9.43% 5.94% 5.08%3,706.35

PRICE RETURNS

14.29%-9.77% -14.04% -8.18% -8.18% 7.40% 6.52%4,575.62

NET TOTAL RETURNS

13.12%-9.03% -13.52% -4.38% -4.38% 9.26% 8.49%4,984.22

BENCHMARK* TOTAL RETURNS

10.75%-9.18% -13.97% -6.24% -6.24% 7.04% 6.28%2,506.85

BENCHMARK* PRICE RETURNS

12.40%-9.07% -13.66% -4.94% -4.94% 8.59% 7.83%4,441.63

BENCHMARK* NET TOTAL RETURNS

* The index benchmark is the  S&P 500

505

43,694.37

785,025.90

2,305.73

18,345.54

0.2

2.2

Kohl's Corp

Foot Locker Inc

Hartford Finl Services Group

AbbVie Inc.

General Electric Co

Metlife Inc

Dollar Tree Inc

American Intl Group Inc

Ross Stores Inc

FleetCor Technologies Inc

*Based on GICS® sectors

KSS

FL

HIG

ABBV

GE

MET

DLTR

AIG

ROST

FLT

Consumer Discretionary

Consumer Discretionary

Financials

Health Care

Industrials

Financials

Consumer Discretionary

Financials

Consumer Discretionary

Information Technology

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

152.59

387.78

294.36

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

978.38FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P 500 EQUAL WEIGHTED (TR) S&P 500 (TR)

* Data has been re-based at 100

Static text

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P 500® Dynamic VEQTOR 指数シリーズ

指数シリーズについて

指数シリーズの構築

●　 
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31 Dec 2018 現在

STRATEGY

S&P 500® Dynamic VEQTOR 指数シリーズ

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

6.81%-4.83% -10.51% -1.10% -1.10% 4.83% 2.09%310,796.47

TOTAL RETURNS

13.12%-9.03% -13.52% -4.38% -4.38% 9.26% 8.49%4,984.22

BENCHMARK* TOTAL RETURNS

10.75%-9.18% -13.97% -6.24% -6.24% 7.04% 6.28%2,506.85

BENCHMARK* PRICE RETURNS

12.40%-9.07% -13.66% -4.94% -4.94% 8.59% 7.83%4,441.63

BENCHMARK* NET TOTAL RETURNS

* The index benchmark is the  S&P 500

S&P 500 Dynamic VEQTOR Index Total Return S&P 500 (TR)

* Data has been re-based at 100
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S&P 500 VIX® 先物指数シリーズ

指数シリーズについて

指数の構築

先物のリバランス
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31 Dec 2018 現在

STRATEGY 

S&P 500 VIX® 短期先物指数

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

-53.10%38.10% 77.03% 68.11% 68.11% -46.76% -40.93%79.73

TOTAL RETURNS

S&P 500 VIX Short-Term Index MCAP
S i
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S&P/JPX日本国債VIX® 指数

指数について

指数構築

●　 
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STRATEGY  

31 Dec 2018 現在S&P/JPX 日本国債 VIX® 指数
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Static text

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P 500® 配当貴族指数

指数について

「配当貴族」銘柄

指数のメソドロジー 

指数への追加基準
●　 

●　 

●　 

●　 

●　 

●　 

●　 

指数からの除外基準
●　 

●　 
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31 Dec 2018 現在

STRATEGY

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

14.63%-7.95% -8.63% -2.73% -2.73% 9.81% 9.12%2,397.04

TOTAL RETURNS

11.58%-8.20% -9.23% -5.10% -5.10% 7.11% 6.47%1,078.87

PRICE RETURNS

13.70%-8.02% -8.81% -3.45% -3.45% 8.99% 8.32%469.87

NET TOTAL RETURNS

13.12%-9.03% -13.52% -4.38% -4.38% 9.26% 8.49%4,984.22

BENCHMARK* TOTAL RETURNS

10.75%-9.18% -13.97% -6.24% -6.24% 7.04% 6.28%2,506.85

BENCHMARK* PRICE RETURNS

12.40%-9.07% -13.66% -4.94% -4.94% 8.59% 7.83%4,441.63

BENCHMARK* NET TOTAL RETURNS

* The index benchmark is the  S&P 500

53

70,665.12

346,109.26

4,674.18

35,136.42

2.2

20.7

AbbVie Inc.

Cincinnati Financial Corp

Kimberly-Clark

Abbott Laboratories

Air Products & Chemicals Inc

AFLAC Inc

Stanley Black & Decker

Illinois Tool Works Inc

Franklin Resources Inc

PPG Industries Inc

*Based on GICS® sectors

ABBV

CINF

KMB

ABT

APD

AFL

SWK

ITW

BEN

PPG

Health Care

Financials

Consumer Staples

Health Care

Materials

Financials

Industrials

Industrials

Financials

Materials

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

145.18

298.47

245.04

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

772.43FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

* Data has been re-based at 100

Static text

S&P 500® 配当貴族指数

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

S&P 500 Dividend Aristocrats (TR) S&P 500 (TR)

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P/JPX配当貴族指数

指数について

指数の構築

構成銘柄の選択

時価総額

流動性

安定性基準

配 当 性 向

配当利回り

分散
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STRATEGY  

31 Dec 2018 現在S&P/JPX 配当貴族指数

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)
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Static te t

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P 汎アジア ･配当貴族指数

指数について

「配当貴族」銘柄

指数のメソドロジー 

指数への追加基準

●　 

●　 

●　 

●　 

●　 

●　 

●　 
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31 Dec 2018 現在

STRATEGY

S&P 汎アジア ･配当貴族指数

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

12.61%-3.56% -7.51% -7.91% -7.91% 8.27% 5.94%5,837.90

TOTAL RETURNS

8.98%-3.86% -8.05% -11.06% -11.06% 4.95% 2.58%3,214.06

PRICE RETURNS

N/A-3.63% -7.58% -8.30% -8.30% 7.86% 5.56%5,578.52

NET TOTAL RETURNS

8.45%-4.51% -11.03% -13.57% -13.57% 6.15% 3.77%324.02

BENCHMARK* TOTAL RETURNS

5.75%-4.75% -11.40% -15.86% -15.86% 3.46% 1.19%206.92

BENCHMARK* PRICE RETURNS

100

13,527.27

89,686.10

782.50

6,277.13

2.8

23.4

Charter Hall Group

Guangdong Investment Ltd.

ComfortDelGro Corp Ltd

APA Group

Micro Star Intl Co

Westpac Banking Corp

Commonwealth Bank Australia

CapitaLand Commercial Trust

Longfor Group Holdings Ltd

Eclat Textile Co Ltd

*Based on GICS® sectors

CHC

00270

C52

APA

2377

WBC

CBA

C61U

00960

1476

Real Estate

Utilities

Industrials

Utilities

Information Technology

Financials

Financials

Real Estate

Real Estate

Consumer Discretionary

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

105.68

354.37

180.81

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

2,488.10FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

* Data has been re-based at 100

Static text

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

S&P Pan Asia Dividend Aristocrats Index TR S&P Pan Asia BMI (US Dollar) Gross Total Return

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P 欧州 350 配当貴族指数  

指数について

指数の適格性

構成銘柄の選択

●　 

●　 

セクター分散基準

●　 

●　 

構成銘柄のウェイト付け



S&P DJI INDEX HANDBOOK  174

STRATEGY  

31 Dec 2018 現在S&P 汎アジア ･配当貴族指数

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

11.54%-5.35% -9.73% -6.11% -6.11% -0.12% 4.34%301.56

TOTAL RETURNS

7.95%-5.53% -10.15% -8.94% -8.94% -3.00% 1.35%180.57

PRICE RETURNS

8.80%-5.54% -11.22% -9.90% -9.90% 1.06% 3.88%2,625.92

BENCHMARK* TOTAL RETURNS

5.06%-5.65% -11.61% -13.04% -13.04% -2.46% 0.44%1,367.94

BENCHMARK* PRICE RETURNS

* The index benchmark is the  S&P EUROPE 350

39

40,969.60

217,013.98

5,636.51

17,396.52

3.0

28.4

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

74.72

138.37

160.32

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

16.99FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P Europe 350 Dividend Aristocrats Index (TR) S&P EUROPE 350 (TR) (EUR)

* Data has been re-based at 100

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P 高配当貴族指数

指数について

指数のメソドロジー 

指数への追加基準

●　 

●　 

リバランスの頻度

指数からの除外基準

●　

●　 
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STRATEGY  

31 Dec 2018 現在S&P 高配当貴族指数

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

13.04%-7.97% -7.91% -2.42% -2.42% 11.06% 9.29%5,867.43

TOTAL RETURNS

9.43%-8.21% -8.59% -5.14% -5.14% 8.00% 6.28%3,020.92

PRICE RETURNS

11.94%-8.04% -8.12% -3.25% -3.25% 10.14% 8.38%4,811.59

NET TOTAL RETURNS

13.20%-9.27% -13.97% -4.96% -4.96% 9.17% 8.25%898.77

BENCHMARK* TOTAL RETURNS

10.91%-9.42% -14.41% -6.77% -6.77% 7.01% 6.11%577.11

BENCHMARK* PRICE RETURNS

* The index benchmark is the  S&P Composite 1500

111

41,023.79

346,109.26

1,898.80

14,091.80

2.3

17.2

AT&T Inc

Realty Income Corp

AbbVie Inc.

National Retail Properties Inc

People's United Financial Inc

Kimberly-Clark

Intl Business Machines Corp

Consolidated Edison Inc

Chevron Corp

Old Republic Intl Corp

*Based on GICS® sectors

T

O

ABBV

NNN

PBCT

KMB

IBM

ED

CVX

ORI

Communication Services

Real Estate

Health Care

Real Estate

Financials

Consumer Staples

Information Technology

Utilities

Energy

Financials

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

134.80

326.81

246.83

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

1,706.71FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P High Yield Dividend Aristocrats Index (TR) S&P Composite 1500 (TR)

* Data has been re-based at 100

Static text

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P 欧州高配当貴族指数  

指数について

指数のメソドロジー
●　 

●　 

●　 

●　 

●　 

●　 
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STRATEGY  

31 Dec 2018 現在S&P 汎アジア ･配当貴族指数

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

9.66%-3.83% -7.82% -7.14% -7.14% 4.43% 5.55%176.66

TOTAL RETURNS

5.48%-3.99% -8.02% -10.63% -10.63% 0.61% 1.72%109.69

PRICE RETURNS

8.64%-3.86% -7.87% -8.03% -8.03% 3.47% 4.58%158.11

NET TOTAL RETURNS

7.52%-4.75% -13.29% -14.89% -14.89% 2.78% 0.48%753.33

BENCHMARK* TOTAL RETURNS

3.99%-4.86% -13.65% -17.70% -17.70% -0.61% -2.68%337.05

BENCHMARK* PRICE RETURNS

* The index benchmark is the  S&P Europe BMI (US Dollar)

40

18,991.35

122,770.22

1,565.61

8,171.42

5.2

43.3

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

1,332.99

1,001.59

1,453.47

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

0FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P Euro High Yield Dividend Aristocrats Index TR S&P Europe BMI (US Dollar) Gross Total Return

* Data has been re-based at 100

St ti t t

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P グローバル・ディビデンド・オポチュニティー指数

指数について

指数算出方法

投資基準

●　 

●　 

●　 

安定性の基準

●　 

●　 

構成銘柄の選定
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31 Dec 2018 現在

STRATEGY

S&P グローバル・ディビデンド・オポチュニティー指数

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

7.90%-5.26% -5.98% -4.99% -4.99% 11.07% 0.92%506.13

TOTAL RETURNS

1.38%-5.71% -6.86% -8.74% -8.74% 5.82% -4.27%138.57

PRICE RETURNS

10.36%-7.18% -13.13% -9.67% -9.67% 7.02% 4.72%361.40

BENCHMARK* TOTAL RETURNS

7.66%-7.36% -13.55% -11.84% -11.84% 4.44% 2.23%226.13

BENCHMARK* PRICE RETURNS

9.78%-7.23% -13.22% -10.15% -10.15% 6.45% 4.17%287.13

BENCHMARK* NET TOTAL RETURNS

* The index benchmark is the  S&P Global BMI (US Dollar)

100

36,436.76

346,109.26

854.52

12,417.08

2.7

23.4

ICA Gruppen AB

Transurban Group NPV

Pfizer Inc

Procter & Gamble

Nippon Paper Industries Co Ltd

Shaw Communications Inc B

Six Flags Entertainment Corp

Commonwealth Bank Australia

Cracker Barrel Old Country Store 

Amcor Ltd

*Based on GICS® sectors

ICA

TCL

PFE

PG

3863

SJR.B

SIX

CBA

CBRL

AMC

Consumer Staples

Industrials

Health Care

Consumer Staples

Materials

Communication Services

Consumer Discretionary

Financials

Consumer Discretionary

Materials

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

140.89

342.77

258.31

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

465.72FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P Global Dividend Opportunities Index (TR) S&P Global BMI (US Dollar) Gross Total Return

* Data has been re-based at 100

St ti t t

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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ダウ・ジョーンズ好配当インデックスシリーズ

指数について

ダウ・ジョーンズ新興国市場好配当™インデックス
ダウ・ジョーンズ EPAC好配当™インデックス
ダウ・ジョーンズ欧州好配当 30™インデックス
ダウ・ジョーンズ・ユーロ圏好配当 30™インデックス
ダウ・ジョーンズ・グローバル好配当™インデックス
ダウ・ジョーンズ・グローバル好配当™コンポジットインデックス
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31 Dec 2018 現在

STRATEGY

ダウ・ジョーンズ好配当インデックスシリーズ

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

5.02%-6.59% -12.41% -16.81% -16.81% 0.16% -3.73%206.77

PRICE RETURNS

9.94%-6.26% -11.52% -12.71% -12.71% 4.85% 0.60%539.02

NET TOTAL RETURNS

101

27,145.36

207,873.10

876.84

12,058.35

2.2

16.7

CenturyLink Inc

Element Fleet Management Cor

Spark New Zealand Ltd

GameStop Corp A

Galliford Try

SES

Guess? Inc

Energias de Portugal SA

PCCW Ltd.

Red Electrica Corporacion SA

*Based on a proprietary sector classific

CTL

EFN

SPK

GME

GFRD

SESG

GES

EDP

00008

REE

Technology

Financials

Telecommunications

Consumer Services

Industrials

Consumer Services

Consumer Services

Utilities

Telecommunications

Utilities

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

205.43

468.46

218.77

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

1,610.04FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

Dow Jones Global Select Dividend Index

Static text

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*
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S&P日本企業グループ指数－三菱系企業群

指数について

指数構成銘柄の条件

指数算出方法
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STRATEGY  

31 Dec 2018 現在S&P日本企業グループ指数－三菱系企業群

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

6.59%-10.41% -18.88% -18.25% -18.25% 1.50% 2.11%188.07

TOTAL RETURNS

4.34%-10.55% -19.17% -20.58% -20.58% -1.05% -0.27%140.08

PRICE RETURNS

25

1,311,728.89

7,437,869.81

11,601.92

655,437.17

11.2

85.7

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

55.31

113.86

83.83

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

39.56FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P Mitsubishi Corporate Group Index

Static text

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&Pダイナミック・アセット・エクスチェンジ指数シリーズ

指数シリーズについて

指数算出方法

指数の構築

●　 

●　 
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31 Dec 2018 現在

STRATEGY

S&Pダイナミック・アセット・エクスチェンジ指数シリーズ

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

8.83%-4.80% -9.56% -4.38% -4.38% 6.11% 5.46%426.25

TOTAL RETURNS

13.12%-9.03% -13.52% -4.38% -4.38% 9.26% 8.49%4,984.22

BENCHMARK* TOTAL RETURNS

10.75%-9.18% -13.97% -6.24% -6.24% 7.04% 6.28%2,506.85

BENCHMARK* PRICE RETURNS

12.40%-9.07% -13.66% -4.94% -4.94% 8.59% 7.83%4,441.63

BENCHMARK* NET TOTAL RETURNS

* The index benchmark is the  S&P 500

S&P Dynamic Asset Exchange series US Index S&P 500 (TR)

* Data has been re-based at 100

St ti t t
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S&P 500® 低ボラティリティ指数

指数について

S&P 500 について

指数算出方法

指数委員会
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31 Dec 2018 現在

STRATEGY

S&P 500
®
低ボラティリティ指数

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

12.91%-6.93% -5.22% 0.27% 0.27% 9.12% 9.76%18,078.19

TOTAL RETURNS

9.73%-7.20% -5.84% -2.16% -2.16% 6.52% 7.07%7,503.26

PRICE RETURNS

11.95%-7.01% -5.40% -0.46% -0.46% 8.33% 8.94%4,095.17

NET TOTAL RETURNS

13.12%-9.03% -13.52% -4.38% -4.38% 9.26% 8.49%4,984.22

BENCHMARK* TOTAL RETURNS

10.75%-9.18% -13.97% -6.24% -6.24% 7.04% 6.28%2,506.85

BENCHMARK* PRICE RETURNS

12.40%-9.07% -13.66% -4.94% -4.94% 8.59% 7.83%4,441.63

BENCHMARK* NET TOTAL RETURNS

* The index benchmark is the  S&P 500

100

50,013.40

346,109.26

5,446.59

24,869.71

1.3

11.9

Coca-Cola Co

Duke Energy Corp

Exelon Corp

WEC Energy Group Inc

Republic Services Inc

CMS Energy Corp

NextEra Energy Inc

Consolidated Edison Inc

American Electric Power

Dominion Energy Inc

*Based on GICS® sectors

KO

DUK

EXC

WEC

RSG

CMS

NEE

ED

AEP

D

Consumer Staples

Utilities

Utilities

Utilities

Industrials

Utilities

Utilities

Utilities

Utilities

Utilities

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

231.84

909.47

752.31

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

201.73FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P 500 Low Volatility Index TR S&P 500 (TR)

* Data has been re-based at 100

Static text

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P 500® ハイベータ指数

指数について

S&P 500 について

指数算出方法

指数委員会
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31 Dec 2018 現在

STRATEGY

S&P 500
®
ハイベータ指数

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

13.13%-11.26% -21.12% -15.26% -15.26% 8.18% 4.59%11,256.29

TOTAL RETURNS

11.57%-11.36% -21.42% -16.50% -16.50% 6.47% 3.06%8,208.46

PRICE RETURNS

13.12%-9.03% -13.52% -4.38% -4.38% 9.26% 8.49%4,984.22

BENCHMARK* TOTAL RETURNS

10.75%-9.18% -13.97% -6.24% -6.24% 7.04% 6.28%2,506.85

BENCHMARK* PRICE RETURNS

12.40%-9.07% -13.66% -4.94% -4.94% 8.59% 7.83%4,441.63

BENCHMARK* NET TOTAL RETURNS

* The index benchmark is the  S&P 500

100

59,046.18

785,025.90

2,937.23

18,304.79

1.4

12.9

Applied Materials Inc

NetFlix Inc

Lam Research Corp

KLA-Tencor Corporation

Take-Two Interactive Software

Xilinx Inc

Autodesk Inc

Caterpillar Inc

Intel Corp

Micron Technology Inc

*Based on GICS® sectors

AMAT

NFLX

LRCX

KLAC

TTWO

XLNX

ADSK

CAT

INTC

MU

Information Technology

Communication Services

Information Technology

Information Technology

Communication Services

Information Technology

Information Technology

Industrials

Information Technology

Information Technology

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

85.66

185.05

219.64

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

1,960.64FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P 500 High Beta Index TR S&P 500 (TR)

* Data has been re-based at 100

Static text

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P 500® インバース日次指数

指数について

指数算出方法

指数への追加基準
●

●

●

●

●

●

●

指数からの除外基準
●
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31 Dec 2018 現在

STRATEGY

S&P 500
®
インバース日次指数

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

-13.24%9.61% 15.32% 5.48% 5.48% -7.99% -8.13%181.03

TOTAL RETURNS

S&P 500 Inverse

Static text
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S&P 500® 2 倍レバレッジ・インバース日次指数

指数について

指数算出方法

指数構成銘柄の追加基準
●

●

●

●

●

●

●

●

指数からの除外基準
●

●
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31 Dec 2018 現在

STRATEGY

S&P 500
®
 2 倍レバレッジ・インバース日次指数

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

-27.12%19.08% 30.36% 6.11% 6.11% -17.66% -17.65%25.72

TOTAL RETURNS

S&P 500 2x Inverse Daily Index

Static text
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S&P 500® 2 倍レバレッジ日次指数

指数について

指数算出方法

指数への追加基準

指数構成銘柄の追加基準
●

●

●

●

●

●

●

●

指数からの除外基準
●

●
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31 Dec 2018 現在

STRATEGY

S&P 500
®
 2 倍レバレッジ日次指数

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

22.33%-18.04% -26.93% -13.88% -13.88% 14.65% 13.43%5,946.65

NET TOTAL RETURNS

S&P 500 2x Leverage Daily Index

Static text
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S&P米国優先株式指数

指数について

指数算出方法

リバランス

加重方式

指数追加の判断基準
●

●

●

●

●

●
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31 Dec 2018 現在

STRATEGY

S&P米国優先株式指数

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

9.60%-1.46% -5.65% -4.25% -4.25% 2.12% 5.08%2,062.63

TOTAL RETURNS

2.22%-2.08% -7.19% -10.18% -10.18% -4.11% -1.40%712.96

PRICE RETURNS

7.33%-1.65% -6.11% -6.07% -6.07% 0.21% 3.09%1,500.01

NET TOTAL RETURNS 30%

N/A-4.05% -13.27% -15.13% -15.13% 3.36% -3.43%1,323.17

BENCHMARK* TOTAL RETURNS

N/A-4.34% -14.49% -19.30% -19.30% -2.00% -8.42%830.35

BENCHMARK* PRICE RETURNS

* The index benchmark is the  S&P International Preferred Stock Index

283

440.58

2,854.67

49.14

281.64

2.3

15.3

Becton Dickinson & Co. Deposit Shs Repr 1/20t
Shs Series A

GMAC CAP TR I GTD TR PFD-2

Citigroup Cap XIII 7.875% TruPS

JP Morgan Chase & Co-Depositary Shs Repr 1/4
Registered Shs Series -DD
Wells Fargo & Co Deposit Shs Repr 1/1000th 5.8
Shs A Series Q
Sempra Energy 6 % Cum Conv Red Pfd Register
Series A
Citigroup Inc Deposit Shs Repr 1/1000th 6 7/8 %
Series K

PNC Financial Services Group Inc DR

Hsbc Hldgs Plc Adr A 1/40Pf A

JPMorgan Chase & Co Deposit Shs Repr 1/400th

d
BDXA

ALLY PR A

C PR N

JPM PR D

WFC PR Q

SRE PR A

C PR K

PNC PR P

HSBC PR A

Health Care

Financials

Financials

Financials

Financials

Utilities

Financials

Financials

Financials

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

2,651.15

130.12

75.20

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

135.00FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P U.S. Preferred Stock Index (TR) S&P International Preferred Stock Index Total Return

* Data has been re-based at 100

Static text

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P/JPX リスク・コントロール指数シリーズ

指数について

構築メソドロジー

指数ファミリー

指数 目標ボラティリティ水準
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31 Dec 2018 現在S&P/JPX リスク・コントロール指数シリーズ

ñòódôõBôõ BCñdñ cñ

��ö÷s

Bñ

øìt)� ñù�t)�

ú_abD°a_BaD °Bf_cúD °BC_adD °BC_adD d_fBD d_afDB`cff_aB

��)s�t)�

������	Y{�¬�Y��^����YBCDYu��\�Y{����^Y�^��±

Static text

fCBb fCBg fCBa fCBc fCBú fCBBfCBd fCBf fCBC fCCe

��)s�t)�

°e_eaDB_eúD d_aúD ú_búD fa_dcD BB_dBDfC_aaD d_úeDC_bbD°BC_adD

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P米国 IPO &スピンオフ指数

指数について

指数の構築
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STRATEGY  

31 Dec 2018 現在S&P米国 IPO & スピンオフ指数

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

18.42%-9.49% -17.97% -12.12% -12.12% 7.58% 6.35%363.71

TOTAL RETURNS

16.68%-9.70% -18.29% -13.24% -13.24% 6.03% 4.67%308.48

PRICE RETURNS

17.90%-9.55% -18.07% -12.46% -12.46% 7.11% 5.84%346.18

NET TOTAL RETURNS

13.24%-9.32% -14.34% -5.27% -5.27% 8.93% 7.88%1,017.32

BENCHMARK* TOTAL RETURNS

11.04%-9.48% -14.77% -7.02% -7.02% 6.84% 5.80%626.32

BENCHMARK* PRICE RETURNS

* The index benchmark is the  S&P United States BMI (US Dollar)

93

9,063.76

362,064.79

65.87

2,526.97

7.7

46.2

Alphabet Inc C

PayPal Holdings Inc.

Hilton Worldwide Holdings  Inc

Fortive Corp

Hewlett Packard Enterprise Co

Synchrony Financial

Keysight Technologies Inc

Liberty Broadband Corp C

Lamb Weston Holdings Inc

First Data Corp.-A

*Based on GICS® sectors

GOOG

PYPL

HLT

FTV

HPE

SYF

KEYS

LBRDK

LW

FDC

Communication Services

Information Technology

Consumer Discretionary

Industrials

Information Technology

Financials

Information Technology

Communication Services

Consumer Staples

Information Technology

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

106.52

142.99

195.22

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

85.34FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P U.S. IPO and Spin-Off Index TR S&P United States BMI (US Dollar) Gross Total Return

* Data has been re-based at 100

Static text

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P TOPIX 150 日本レベニュー・エクスポージャー指数

指数について

指数のメソドロジー
●　

●　

●　

リバランス 

追加及び除外 
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31 Dec 2018 現在S&P TOPIX 150 日本レベニュー・エクスポージャー指数

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

7.02%-7.32% -13.29% -8.87% -8.87% 0.34% 4.17%220.17

TOTAL RETURNS

4.77%-7.37% -13.36% -10.98% -10.98% -1.90% 2.02%177.90

PRICE RETURNS

6.57%-7.33% -13.31% -9.30% -9.30% -0.12% 3.73%210.90

NET TOTAL RETURNS

7.46%-9.69% -17.16% -14.52% -14.52% 0.76% 4.22%1,675.79

BENCHMARK* TOTAL RETURNS

5.27%-9.85% -17.35% -16.50% -16.50% -1.52% 1.99%1,221.85

BENCHMARK* PRICE RETURNS

* The index benchmark is the  S&P/TOPIX 150

72

2,025,665.52

9,351,734.28

426,740.48

1,383,349.09

4.6

33.6

Central Japan Railway Co

KDDI Corp

Nippon Tel & Tel Corp

Sumitomo Mitsui Financial Grou

East Japan Railway Co

NTT DOCOMO

Mizuho Financial Group Inc

Mitsubishi Corp

Kao Corp

Oriental Land Co

*Based on GICS® sectors

9022

9433

9432

8316

9020

9437

8411

8058

4452

4661

Industrials

Communication Services

Communication Services

Financials

Industrials

Communication Services

Financials

Industrials

Consumer Staples

Consumer Discretionary

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

199.67

229.15

226.86

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

124.77FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P/TOPIX 150 Japan Revenue Exposure Index TR S&P/TOPIX 150 (TR)

* Data has been re-based at 100

Static text

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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S&P TOPIX 150 米国レベニュー・エクスポージャー指数

指数ついて

指数のメソドロジー
●　

●　 

●　 

リバランス

追加及び除外 
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STRATEGY  

31 Dec 2018 現在S&P TOPIX 150 米国レベニュー・エクスポージャー指数

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

7.55%-11.21% -20.04% -16.88% -16.88% 1.00% 4.18%217.34

TOTAL RETURNS

5.21%-11.46% -20.33% -18.94% -18.94% -1.43% 1.79%174.01

PRICE RETURNS

7.08%-11.26% -20.10% -17.30% -17.30% 0.50% 3.69%207.79

NET TOTAL RETURNS

7.46%-9.69% -17.16% -14.52% -14.52% 0.76% 4.22%1,675.79

BENCHMARK* TOTAL RETURNS

5.27%-9.85% -17.35% -16.50% -16.50% -1.52% 1.99%1,221.85

BENCHMARK* PRICE RETURNS

* The index benchmark is the  S&P/TOPIX 150

63

2,852,129.98

20,902,758.78

392,974.51

2,197,453.02

8.9

45.9

Toyota Motor Corp

SoftBank Group Corp

Honda Motor Co

Sony Corp

Mitsubishi UFJ Financial Group 

Nintendo Co Ltd

Seven & I Holdings Co Ltd

Bridgestone Corp

SUBARU CORPORATION

Takeda Pharmaceutical Co Ltd

*Based on GICS® sectors

7203

9984

7267

6758

8306

7974

3382

5108

7270

4502

Consumer Discretionary

Communication Services

Consumer Discretionary

Consumer Discretionary

Financials

Communication Services

Consumer Staples

Consumer Discretionary

Consumer Discretionary

Health Care

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

101.19

120.47

117.58

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

41.13FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P/TOPIX 150 U.S. Revenue Exposure Index TR S&P/TOPIX 150 (TR)

* Data has been re-based at 100

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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ダウ・ジョーンズ・サステナビリティ・インデックス

指数について

持続可能性への投資の基準点

持続可能性評価と選別基準
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ESG

ダウ・ジョーンズ・サステナビリティ・インデックス

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

N/A-6.40% -10.92% -8.03% -8.03% 8.40% 4.49%1,401.61

TOTAL RETURNS

5.85%-6.57% -11.39% -10.84% -10.84% 5.04% 1.37%1,354.54

PRICE RETURNS

8.57%-6.44% -11.02% -8.64% -8.64% 7.68% 3.83%2,150.95

NET TOTAL RETURNS

315

32,630.70

785,025.90

1,071.12

14,816.37

8.7

27.6

Microsoft Corp

Nestle SA Reg

Unitedhealth Group Inc

Bank of America Corp

Novartis AG Reg

Cisco Systems Inc

Roche Hldgs AG Ptg Genus

AbbVie Inc.

Taiwan Semiconductor Manufac

TOTAL SA

*Based on GICS® sectors

MSFT

NESN

UNH

BAC

NOVN

CSCO

ROG

ABBV

2330

FP

Information Technology

Consumer Staples

Health Care

Financials

Health Care

Information Technology

Health Care

Health Care

Information Technology

Energy

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

99.07

200.86

184.38

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

1,098.26FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

Dow Jones Sustainability World Index

Static text

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*
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ダウ・ジョーンズ・サステナビリティ・グローバル分散・
インデックス

指数について

持続可能性評価と選別基準

指数の特徴
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ESG

ダウ・ジョーンズ・サステナビリティ・グローバル分散・インデックス

Dow Jones Sustainability World Diversified Index

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

9.65%-7.23% -12.76% -9.54% -9.54% 7.49% 5.08%1,590.24

TOTAL RETURNS

6.55%-7.41% -13.25% -12.09% -12.09% 4.44% 2.16%1,345.08

PRICE RETURNS

8.96%-7.27% -12.88% -10.11% -10.11% 6.79% 4.41%1,531.44

NET TOTAL RETURNS

883

26,941.68

785,025.90

220.20

11,037.86

3.8

18.6

Microsoft Corp

Apple Inc.

Amazon.com Inc

JP Morgan Chase & Co

Exxon Mobil Corp

Nestle SA Reg

Unitedhealth Group Inc

Visa Inc A

Procter & Gamble

Bank of America Corp

*Based on GICS® sectors

MSFT

AAPL

AMZN

JPM

XOM

NESN

UNH

V

PG

BAC

Information Technology

Information Technology

Consumer Discretionary

Financials

Energy

Consumer Staples

Health Care

Information Technology

Consumer Staples

Financials

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

141.52

305.73

258.30

*Operational and first-tier supply chain greenhouse gas emissions.
For more information, please visit: www.spdji.com/esg-metrics.

2,470.99FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

Static text

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*
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S&P LTVC指数

指数について

指数の構築
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31 Dec 2018 現在

ESG

S&P LTVC指数

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)

YTD3 MOS1 MO 10 YRS3 YRS 5 YRS

INDEX LEVEL

1 YR

RETURNS ANNUALIZED RETURNS

11.75%-4.24% -9.92% -8.48% -8.48% 8.51% 5.90%483.55

TOTAL RETURNS

8.36%-4.54% -10.42% -11.31% -11.31% 5.26% 2.84%305.56

PRICE RETURNS

11.06%-4.31% -10.03% -9.05% -9.05% 7.84% 5.27%441.73

NET TOTAL RETURNS

10.12%-6.93% -12.49% -8.83% -8.83% 7.23% 4.88%335.85

BENCHMARK* TOTAL RETURNS

7.32%-7.10% -12.92% -11.10% -11.10% 4.55% 2.30%207.29

BENCHMARK* PRICE RETURNS

* The index benchmark is the  S&P Global LargeMidCap (US Dollar)

234

35,986.67

247,948.27

1,830.19

19,620.59

1.2

9.9

Abbott Laboratories

Neste Oyj

Kering

Linde plc

SK Telecom Co Ltd

Unilever NV

Novo Nordisk AS B

Taiwan Semiconductor Manufact

Amadeus IT Group SA

Nestle SA Reg

�!����
�"#$'+����
��

ABT

NESTE

KER

LIN

017670

UNA

NOVO B

2330

AMS

NESN

Health Care

Energy

Consumer Discretionary

Materials

Communication Services

Consumer Staples

Health Care

Information Technology

Information Technology

Consumer Staples

WEIGHTED AVERAGE CARBON INTENSITY (METRIC TONS CO2e/$1M REVENUES)*

CARBON TO VALUE INVESTED (METRIC TONS CO2e/$1M INVESTED)*

CARBON TO REVENUE (METRIC TONS CO2e/$1M REVENUES)*

156.23

315.52

232.86
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944.02FOSSIL FUEL RESERVE EMISSIONS (METRIC TONS CO2/$1M INVESTED)

S&P LTVC Global Index TR S&P Global LargeMidCap (US Dollar) Gross Total Return

* Data has been re-based at 100

Static text

化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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JPX/S&P 設備・人材投資指数

指数について

適格性基準

●　

●　

●　

指数の構築
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31 Dec 2018 現在

ESG

JPX S&P 設備・人材投資指数

構成銘柄数

構成銘柄の時価総額 ［USD 100 万］

平均合計時価総額

最大合計時価総額

最小合計時価総額

合計時価総額の中央値

Weight Largest Constituent (%)

Weight Top 10 Constituents (%)
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化石燃料埋蔵量の排出量（二酸化炭素換算トン /投資 100 万ドル）

投資額当り炭素排出量（二酸化炭素換算トン /投資 100 万ドル）*

炭素効率（二酸化炭素換算トン /売上高 100 万ドル ）*

炭素効率加重平均（二酸化炭素換算トン /売上高 100 万ドル ）*

* Based on GICS® sectors
The weightings for each sector of the index are rounded to the nearest tenth of a percent; therefore, the aggregate weights for the index may not equal 100%.
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