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1. INDXX JAPAN ROBOTICS & Al INDEX

1.1 INDEX DESCRIPTION

The Indxx Japan Robotics & Al Index is designed to track the performance of Japanese companies that
are involved in the development of robotics and artificial intelligence (“Al”) or are expected to benefit from
its increased adoption and utilization.

The index has a base date of February 29, 2016 with an initial value of 1,000.

The index is currently available in the following versions:
e Total Return
e Price Return

12 CREATION OF MASTER LIST

1.2.1 Initial Universe
To be eligible for inclusion in the Initial Universe, securities must have:

e Their primary listing in Japan.

¢ A minimum total market capitalization of JPY 50 billion.

¢ A 6-month average daily turnover greater than or equal to JPY 200 million.

e Traded for at least 90% of the total trading days for the last 6 months in its respective stock
exchange. In case a security does not have a trading history of 6 months (only IPOs), such
a security must have started trading at least 3 months before the start of the
Reconstitution/Rebalancing Process and should have traded on 90% of the eligible trading
days for the past 3 months.

1.2.2 Free Float

All securities must have a minimum free float equivalent to 10% of shares outstanding.

1.2.3 Maximum Price

Securities trading at a price of JPY 1 million or above are ineligible for inclusion in the Index. This
rule is not applicable for existing constituents. Existing constituents shall remain in the Initial universe
irrespective of their stock price.

1.2.4 Security Type

The following security types are eligible for inclusion:
e Common Stock

1.2.5 Share Classes

If multiple share classes exist for a company, the following preference order is followed:
e The existing share class/listing in the portfolio is retained if it satisfies all the eligibility
criteria of the index.
e The most liquid share class/listing is considered for inclusion.
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13 SECURITY SELECTION PROCESS

Based on extensive research, Indxx has defined ‘Robotics and Atrtificial Intelligence’ as being comprised of
the following sub-themes:

Sub Theme Description
Industrial Robots and Includes companies that provide robots and robotic automation products and
Automation services with a focus on industrial applications

Includes companies that are involved in the development and production of
Unmanned Vehicles and | unmanned vehicles (including hardware and software for autonomous cars),
Drones drones and robots for both military and consumer markets.
Includes companies that are involved in developing robots and Al that are
Non-industrial Robotics | used for non-industrial applications, including but not limited to agriculture,
healthcare, consumer applications and entertainment.
Includes companies that develop or directly deliver Artificial Intelligence in
Artificial Intelligence form of products, software, or systems. These companies should sell Artificial
Intelligence and not utilize/leverage it to enhance their products.
Companies that provide IoT solutions with complete or partial ecosystem
covering sensor-embedded objects, networking and computing devices, big
data analytics, loT software services and loT security for industrial,
government applications (e.g.: smart grids, smart cities, connected cars) and
Internet of Things (loT) consumer application (e.g.: smart security, smart home solutions and
wearable connected devices). Else, they provide necessary hardware
(semiconductors and sensors with primary loT application) for loT
implementation. It does not include companies which incorporate loT
solutions as value-added feature in their products.
Companies that are involved in collection of vast amounts of data, data
storage, data analysis and data sharing. Companies that develop and
provide necessary hardware, software and algorithms that enable Big data
Big Data Analysis in various industries (e.g.: genomics, aerial). Companies that do and
provide other companies with big data trend analysis (e.g.: user behavior
analysis, predictive analysis) to optimize operations (e.g.: target marketing,
advertisements).
Humanoid Technology These are companies involved in the development of humanoid robots and
related technology designed to replicate human form and movement for use
in non-industrial applications such as healthcare, consumer services,
entertainment, and other environments
built for human interaction.

Companies are selected based on ITICS (Indxx Thematic Industry Classification System) classification
which are relevant to above mentioned sub-themes.

The sub-themes are comprised of companies in the following FactSet Industries.

Aerospace & Defense Miscellaneous Commercial Services | Industrial Conglomerates
Computer Processing Motor Vehicles Industrial Machinery
Hardware

Electronic Components Oilfield Services/Equipment Internet Software/Services
Electronic Equipment/Instruments | Semiconductors Medical Specialties
Electronic Production Equipment | Telecommunications Equipment Auto Parts: OEM
Electronics/Appliances Trucks/Construction/Farm Machinery| Electrical Products
Engineering & Construction Marine Shipping Packaged Software
Information Technology Services | Data Processing Services Miscellaneous Manufacturing
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Advertising/Marketing Services Biotechnology Cable/Satellite TV

Computer Communications Computer Peripherals Financial Publishing/Services
Insurance Brokers/Services Internet Retail Other Consumer Services
Tools & Hardware Electronics/Appliance Stores Engineering& Construction
Miscellaneous Building Products Industrial Specialties
Wholesale Distributors Other Consumer Specialties Office Equipment/Supplies
Wireless Telecommunications Specialty Telecommunications Electronics Distributors
Movies/Entertainment Personnel Services Pulp & Paper
Catalog/Specialty Distribution Semiconductors

The industries and sub-themes identified through this research-based approach are subject to change at
every annual reconstitution.

Companies are classified into the following type based on their revenue and industry

e Pure-Play:

Companies from the Master List that derive revenue, greater than or equal to 50% from the above
sub-themes are considered as ‘pure-play’ companies.

¢ Diversified Revenue:

Companies that generate less than 50% of their revenues from eligible robotics and Al
themes but are recognized as significant contributors to the space.
These include firms with notable and sustained activities across two or more sub-themes,

demonstrated through key business units, acquisitions, partnerships, or leadership in enabling
technologies.

All pure-play and diversified revenue companies are included in the ‘Selection List’ of the index.
FINAL COMPOSITION
From the Selection List:
e Top 30 Pure-Plays by free-float market capitalization will be included in the final index.
o In case the pure-play companies are less than 20, diversified revenue companies by free-
float market capitalization will be added until the portfolio reaches 20 constituents. If the

portfolio contains fewer than 20 companies, all companies will be included in the final
portfolio.

WEIGHTING
The index is weighted as follows:
o Components are weighted based on their free float market capitalization.
e A security cap of 8% is applied.
e The excess weight is redistributed across all other uncapped in the index on a proportional
basis to get the final weight.

BUFFER RULES

Buffer Rules are employed to reduce Portfolio Turnover. The following buffer rules apply:
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1.6.1 Market Capitalization

A constituent shall continue to be included in the Initial Universe if its market capitalization is greater
than or equal to 80% of the previously defined market capitalization limit. To illustrate, if an existing
index member qualifies all other selection criteria but does not qualify the market capitalization criteria
to the extent of 20% deviation then it will be retained in the investible universe.

1.6.2 Liquidity

A constituent shall continue to be included in the Initial Universe if its 6-month ADTV is greater than
or equal to 70% of the previously defined liquidity limit. To illustrate, if an existing index member
qualifies all other selection criteria but does not qualify liquidity criteria to the extent of 30% deviation
then it will be retained in the investible universe.

1.7 RECONSTITUTION AND REBALANCING RULES

e The index follows a semi-annual reconstitution and rebalancing schedule. The new portfolio
becomes effective at the close of last trading day of February and August each year. This day is
called the ‘Effective Day.’

e The security selection and portfolio creation process starts on the close of the nearest Friday falling
at least one month before the Effective Day, called the ‘Selection Day.” The selection list is created
based on the data as of the Selection Day.

o Weights are calculated sixth trading day prior (five working days prior) to the Effective Day. Index
shares are frozen using weights as of this day.

1.8 CORPORATE ACTIONS

The corporate action guidebook is present in the Announcements section of our website, under ‘Index
Documents.’
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2. APPENDIX

21 METHODOLOGY CHANGES

Methodology changes since January 2026 are as follows:

indXxX

Section Previous Value New Value dEffectlve
ay (Close)
The index follows an annual | The index follows a semi-annual
reconstitution and rebalancing | reconstitution and rebalancing
schedule. The new portfolio becomes | schedule. The new portfolio becomes
1.7 effective at the close of last trading day | effective at the close of last trading day Jan;g% 22,
of February each year. This day is | of February and August each year. This
called the ‘Effective Day.’ day is called the ‘Effective Day.’
Companies are selected based on
ITICS (Indxx Thematic Industry )
1.3 Classification System) classification | APril 27,
. . 2026
which are relevant to above mentioned
sub-themes.
Computer Aided Design & Data
Processing - Includes companies that
help to develop, change, analyze or
automate a product design process.
1.3 Also included are companies that ‘nggzczg’
provide system integration and data
processing services using robotics,
artificial intelligence or machine
learning technologies.
Semi-Conductors - Companies that
1.3 are involved in production and supply le(})l2361’
of semiconductors to other industries.
Humanoid Technology -These are
companies involved in the development
of humanoid robots and related
technology designed to replicate
1.3 human form and movement for use in July 31,
2026
non-industrial applications such as
healthcare, consumer services,
entertainment, and other environments
built for human interaction.
Pure Play: Pure Play - Companies from the
Master List that derive revenue,
Companies from the Master List | greater than or equal to 50% from the
that derive revenue, greater than | above sub-themes are considered as
or equal to 50% from the above | ‘Pure-play’ companies.
sub-themes (except Di ified R c . h
14 Ser"niconduct,ors) are.considered gé\:\eerrsalltlee Ieseger;ggn' 500'&‘)32'1?3,{:]:;: July 31,
as ‘pure-play’ companies. revenues from eligible robotics and Al 2026
themes but are recognized as
Quasi Play: significant contributors to the space.
) . These include firms with notable and
The ) following comp‘ames. arey sustained activities across two or
consndered as quasi-play more sub-themes, demonstrated
companies:
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Companies from the Master List
that derive revenue, less than 50%
but greater than or equal to 20%
from the above sub-themes
(except Semiconductors).
Companies that derive greater
than 0% revenue from the
‘semiconductors’ sub-theme.

All  pure-play and quasi-play
companies are included in the
‘Selection List’ of the index.

through key business units,
acquisitions, partnerships, or
leadership in enabling technologies.

From the Selection List:

Top 30 Pure-Plays by market
capitalization will be included in
the final index.

In case the pure-play companies

From the Selection List:

e Top 30 Pure-Plays by free-float

market capitalization will be
included in the final index.

In case the pure-play companies
are less than 20, diversified

are less than 30, all will become _ July 31,
1.4 part of the final index. revenue companies by free-float 2026
Top 10 Quasi-Plays by market ma_rket capltallzatl_on will be added
o ) . ) until the portfolio reaches 20
capitalization will be included in constituents. If the portfolio contains
the final index. fewer than 20 companies, all
In case the quasi-play companies companies will be included in the
are less than 10, all will become final portfolio.
part of the final index.
The index is weighted as follows: The index is weighted as follows:
Components are weighted based Components are weighted based
on their free float market on their free float market
capitalization. capitalization.
An aggregate weight of 90% is A security cap of 8% is applied.
assigned to the Pure-Play The excess weight is redistributed
companies and an aggregate across all other uncapped in the
15 weight of 10% is assigned to index on a proportional basis to get July 31,
' Quasi-Play companies. the final weight. 2026

A security cap of 8% is applied.
The excess weight is
redistributed across all other
uncapped components of the
same classification (Pure-
Play/Quasi-Play) in the index on
a proportional basis to get the
final weight.
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DISCLAIMER

This methodology document and all information contained herein including, without limitation, all text, data,
graphs, charts, visuals and theory (collectively, the “information”), were created by and is the sole property of
Indxx, LLC. Redistribution, reproduction and/or photocopying of this document in whole or part is prohibited
without written permission from Indxx. All information in this document provided by Indxx is impersonal and not
tailored to the needs of any person, entity or group. None of the information constitutes an attempt at an offer
to sell (or an attempt of an offer to buy), or a promotion or recommendation of, any security, product, investment
vehicle or any trading strategy, and Indxx does not endorse, approve or otherwise express any opinion
regarding any issuer, security, financial product, instrument, or trading strategy. None of the information, Indxx
indices, models, other products or services contained herein is intended to constitute investment advice or a
recommendation to make (or refrain from making) any kind of investment decision and should not be relied on
as such. A decision to invest in any investment fund or other vehicle should not be made based solely on
information or statements contained in this document. Prospective investors are advised to make an investment
in any such fund or other vehicle only after carefully considering the risks, fees and expenses associated with
investing, as detailed in an offering memorandum or similar document that is prepared by or on behalf of the
issuer of the investment fund or other vehicle. Historical data, analysis and performance of Indxx indices should
not be taken as an indication or guarantee of any future performance. Indxx does not guarantee the accuracy
and/or completeness of any Indxx index, any data included herein, or any data from which it is based, and Indxx
shall have no liability for any errors, omissions, or interruptions therein. All information in these materials in
provided “as is” and the content may change without notice.

For more information on the index, please email info@indxx.com.
Learn more at www.indxx.com.
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