A S ESG SR ISR MR il
—ESG K& ERE (20260618)

BoDWLeL

2026 %6 A 22 H

ESG i kMg (DI 300) : ZRME 2R AIKAIE 2023 4 12 A 8 H&
M JERE R, B1EEIE——ESG B RIEMAT 5 M &) i & 2B i
ERRE, RAFESHRT ESG IRt EXNKEE, B84 7 SR %%
FHAEIE, HHNESEFERE, RIERM: AE#EIE 6 A 18 H, ESG
E SRS PR 300) Tk 5.04%, MAFEMEF IR 300 (3.44%) , HEEIIK
% H-8.48% BT — AN A EBIR A -1%, AR R EER R -49%, KRR 5%,
RREIER-5%, B HHEIHR-0.92,

ESG B350 (IR 300) @ ZRM 2R ARME 20254 2 A 28 H
BATN (et E AR L] ESG BB ARG H 7)) & 2MM ESG #
RGN, RNMEFEHERT ESG @I ERNERGEE, B&4a 75
B2~ AE I, FHNETSHFERE, RIERM: KFEEIE6 A 18
H, ESG B 1§ R4 M (P IR 300) TEE 5.94%, M X F 3P IR 300(3.44%),
R 2 1-9.38% 0 Fe T — N A SR -1%, A EEHR H-4%. A TKIE
H 6%, BRKELIEN-6%, HXHHIH-0.85,
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Sy ATIMESIEgmAS: S0130524070001

W5

Fi R
|: 17394948526

0<: fangjiacheng_yj@chinastock.com.cn

LIPS

1. [Hm ESG) ERGA, HEMIZ—ESG &K
W& AT S5 A
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4. [ ESG) AJE ESG BEEEEA HBEEIL S N
0.79%——ESG SRI&JE R & (20250425)

5. [§9A1 ESG) A% ESG P4 Fis= 2, SRigH
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—. ESG 5l — %=

ESG 530 (I3 300) : ZRMEE RARNIE 2023 4F 12 A 8 HAMMN (EMEH L, &7
I ——ESG VR R AT 5 ek Agd ) & i 2% RIS, RMERSFRT ESG Hi4e Ay
BRRGER, REATOMNEZE-HAEIE, EHANESEREIRSE,
SRR : AFEBIE 6 A 18 H, ESG il ®Mg (IR 300) Tk 5.04%, A T HMEFIE 300
(3.44%) , EHUEE N -8.48%, HBT—NHREIRA-1%, M EEHRN-4%, BKBKEN 5%,
RREIER-5%, B % HEI8-0.92,
1: ESG ks (Fig 300) Bitiasx

100% N - - sz
ESGHiERME (FIR300) o FIR300 o A 2R
50%

0%

& @@5’"@@9 @“f"@ @“9@ @“’9@@@’”&@”@%@”@ r&”ﬁ (ﬁﬁ@@%@“ @“f’p%@*g w@ﬁ @*’9@*@@’”&@*@
BRI Wind, HERTIEFHIERE  E0R#LE 2026 7F 6 A 18 H
#1: ESG fif s cagiit (PR 300)
[X [] ®E11H w®E3 1A w6 1MH I 1 4F ALK FRAT AR

S EIHR -1% -4% -3% 2% -1% 70%

iERS Sk -4% -12% -11% -27% -8% 42%
BORTKIE 5% 5% 7% 8% 7% 81%

R BIE -5% -5% -6% 7% -6% -8%

SRV AR -13% -16% -5% 2% 2% 17%

ARAL S5 B 4 -43% -41% -21% -27% -17% 11%
TR 11% 10% 8% 7% 9% 8%

GRS TIES 16% 13% 12% 10% 12% 13%
PRERIRZE 2% 1% 1% 1% 1% 1%

LEES Y14 -0.25 0.29 0.32 0.35 0.32 0.60

Alpha -3% -24% 9% -5% -6% 13%

Beta -0.20 0.21 0.23 0.23 0.23 0.46

Sharpe -0.92 -1.30 -0.58 0.01 -0.33 1.16
Treynor 73% -84% -30% 0% -17% 33%

Jensen -5% -25% -10% -6% -7% 12%

R2 0.06 0.09 0.10 0.12 0.10 0.35

772 0.00 0.00 0.00 0.00 0.00 0.00

Sortino -1.28 -1.70 -0.80 0.01 -0.45 1.86

Information Ratio -2.51 -9.98 -10.23 -28.14 -7.25 48.24

BRI Wind, HEBGTIETRE EdEas 2026 4F 6 A 18 H
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ESG BN & %M (IR 300) « ZRIKERARNE 20254 2 A 28 HEMM (F@dis A
WAEZ): ESG IR AR HIZ) IRET 2 ESG BIER ARG, RMEFXSHEE T ESG HIERR
RENEEXRER, BESTOREZE “HEMHIE, FHANRF S FER S,
SR : AMBIE 6 H 18 H, ESG BI§# &5 (D% 300) Fik 5.94%, HIXF 3y
W 300 (3.44%) , BHWIEN-9.38%, mHi— A 2EHN-1%, HXM BB M-4%. 5K BKIE
M 6%, I KEWEM-6%, HELHHIN-0.85,
E2: ESG HIEEAHNE (PR 300) Ritlhia=

150%
— ESGEFE AT (P1IR300) e J17E300 kb
005 /:\ YL//“MN"»J‘“ /VMJ /W
50% M
0% “’.‘//
-50%
2323232323232 232322322823228322823282232823232822382283232388388228
2823825228229 2882358882352923834882353323283338
N N RN N8ITSN LN N80 93988888888
SSSSSSSSSSSISSSSESLESSLESSSSSSLESISSSLISSSSL|SR|S S
BRI Wind, ERTIEFHITRE  E0R#ELE 2026 7F 6 A 18 H
#2: ESG E#EAHMUGESET (iR 300)
X [A] ®E11MH w31 H w6 1M H RIE 1 4F SIELAR A7 DR
PSNEE 4 -1% -3% -4% -4% 2% 108%
FEDR S T4 -4% -11% -12% -33% 9% 80%
R IE 6% 7% 9% 9% 9% 127%
R EEIE -6% -6% -6% -11% -6% -11%
EAL IR -13% -12% -7% -4% -4% 24%
FEAY S P e 4 -42% -38% -23% -33% -18% 19%
TR 13% 12% 10% 8% 10% 9%
GRS TIES 17% 15% 13% 12% 14% 16%
PREFIR 22 2% 1% 1% 1% 1% 1%
LEES 44 -0.26 0.09 0.11 0.11 0.11 0.44
Alpha 2% -15% 9% 7% -5% 21%
Beta -0.22 0.07 0.09 0.08 0.09 0.40
Sharpe -0.85 -0.88 -0.65 -0.51 -0.40 1.42
Treynor 65% -178% -99% -73% -60% 55%
Jensen -4% -16% -10% -8% 7% 20%
R2 0.07 0.01 0.01 0.01 0.01 0.19
FrzE 0.00 0.00 0.00 0.00 0.00 0.01
Sortino -1.12 -1.13 -0.88 -0.70 -0.55 2.35
Information Ratio -2.41 -7.73 -9.35 -28.60 -6.67 73.36

RN Wind, FPERITIEFHI7EE #a#iil 2026 7 6 /4 18 H
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AR R L 51 it
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n
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Sortino X7 #E W& 75 ¥ 0 T 4T XK o A 2K
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)

Track TR U 2 2R 5 2 ok U 2% 2R 2 ) (1Y
Error SRS R AR I 2
(BREIRZE)

s (B ) =
260/IX [ 22 % H
@ywﬁ(zmg+1f )-1
A 4 (X TR0 ) = S8 0 e [ 42 (X )
— MR (XA
Alpha = SR F UL R R
— Beta - B WAL 25 %

Cov(1y, 1)

O

Beta =

BB R = CRIg & H Y i
— FE e H Wt ) B AR AL 2 (B /R AL AR 22

Jensen = (R — Ry) — Beta x (Rm — Ry)

B K 8] 4B =1 TR] PR 5 KT ek 5 B ) T2 B K i

R2 = 2@~ 9)?
2y —y)?

(Rp — Rf)

Sharpe =
Op

Sortino = (SR FE L I 25 =R (X Al
— — I AR AT R (X (A

BRER 1R 22 = (SR H [ R
— 3k H [\ ) B 1] 31 A9 A o 22

To: SR JE [l I A e 3
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Treynor R % 18 6 R G T 19 YWWw:@gjﬁ Ryt SRS AF A 2 36
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) Beta: WX [H Beta fH
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(4 fL W 3 Volatility = V37 x Ret SR X IO B 43 1 (JD ) e
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AN RV DAY R B ROl &S RE, ST, B UL BRI, A T 9 AR T 3 S B AR N B S e AR N B B (TR o R
W5, MERS., RRWERS G AN & I H AR SO0 B B R A

LRl i ERAE SR ESG MR LR A

RBHW)

AR E R EE SR R B IR m] (BAT AR IESR) mH % AR 4. BRITIE 77 70 75 IR 2 e N B AR AR o5 T AL H o & o
BT AERIIEZZ % P AR L B B8, N ORIEAR 55 ik, Pl B B8 MU . B BB AR IR ANE Z3 LA 5 5 A 1 8 P 2 B, SE ki
PG LRI, D TR AOPE BT, e (o A0 T R IO DA R A O 2 o T RE A R A9 RS B4 2k

AfE RN EMANERRRABEFMSE M, HAMB &P RS R, HIEEN LS NI H e S/ T B
A TS B AR IE % P AN oL B A0 AR 5 AR 4 25 T BCAXC RS FI W, #2888 B [ AR o 15 B R SR B AT AR BB NG, (R TR 3U i 2 =
TIE 73 5 9% Wi 2k B 20 4EL IR 23 15 8 461 5% ) 5 T B 10 KR D B O TE R ARITIIE 23 A O A i BORE R TR RTER 1Y, PR BN A R B L2
1, BRI e B AR S AT 8 A R W S BRI IR 27 A B 0 R R A T H TS H R HIT, SRTIE SR AT R e S A
i & TN AR — B A R R S5 IE M, (BRI IE 27 1% A X 55 0 SR R RN BT AR R 5 20 S R IR B AR o ARIATIE 25 AR R A
&P AR T o TS B R U BT

AR 5 AT RE B B O S Bk SR R B, T AT RE P R A AR TIE 23 90 ity DA A ) S Bk SR 2 BE 4, R TIE 27 AN H A
Do HE Il ) A N B A T AR T B 2y, B PR AT R N X A i ) Bl B XU

WRINEFEBEFRAFNBR T IS5, REFE ARG W NMIIESFEHAITIES A2 5, SR AR & 2 & 1 28 7] 12 43t B 5 R it
LA B BRAT Ak 55 78 P A IR 55 B0k 55 S0 R BRIFTIEZ7 AT RE S AR IR & 0 M ARl 2 A EL 55 R &R, FF TR FRE R 55 X R TA
HHIEF

UM IE 27 B B & [EIE e = i IIE 22 B B Wk 55 B Ak BRAR S A T, A AR S BRROBURE T HRIMIE 77 . R HIE SR 15
HAZ AP A], AR B ARG DEMTE U R B8, BIRREE FE A R o IR R 20 77 B2 28 AN % B 8 IFL 3 o T 8 A AR 1) 2y
TEZF WS4 o

A AR 15 RS BR TR IE 77 I 6 O AR B O 2 AR R A
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BN, 7 T DR A SO S it RHRT 55 VB 45 Bk IR 1E-5% ~ 5% 2 [Fl
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13
rh R TSR IRy PR A R 7R WK B :
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HRHRBIX E i 99 SREEAE 31 2 X 2 021-60387901 lincheng_yj@chinastock.com.cn
ZPEE 021-20252671liyangyang_yj@chinastock.com.cn
AR EAXIEN 8 St 1 EMEFSMAE AL RTHbIX : M7 010-80927721tianwei@chinastock.com.cn

#i#i 010-80927755chuying_yj@chinastock.com.cn
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