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—. ESG 5l — %=

ESG i &M (DI 300) @ % SRMS 2R A FRATE 2023 4E 12 A 8 HEMM (ERM L, &%
I ——ESG VR R AT 5 ek Agd ) & i 2% RIS, RMERSFRT ESG Hi4e Ay
BEXNRGER, RS T ORELE-HAMIE, EHANETTSE RIS,
SRR : AFB L 6 A 26 H, ESG i Hlg (PR 300) FEk-2.43%, M T HMEFE 300
(-1.48%) , E@HIU A HN-0.95%, HHT— D HREIRHA-3%, HEERH-3%, &AHKIEN 5%,
RAREIEHR-7%, B HHEIH-1.99,
E1: ESG fiiEsmg PR 300) Rt

100% ESGHifilfe 8 (F74300)
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G Wind, BRI SE#E 2026 4 6 A 26 H
#1: ESG fiifsRisiiaigiit (GPiE 300)
XA R®E1ADHA ®IE3AMH 5T 6 A BT 14E SAEDIK BRAZ LK
S EIHR -3% -6% -4% -3% -3% 66%
HEDRF S [ 4 -3% -14% -9% -26% -9% 40%
B KK 5% 5% 7% 8% 7% 81%
SN -7% -7% -8% -8% -8% -8%
SRV AR -33% -22% 9% -3% -7% 16%
AEAY S5 A ] 4y -26% -46% -18% -26% -17% 10%
TR 14% 9% 9% 8% 9% 8%
GRS TS 17% 12% 12% 10% 12% 13%
PRERIRZE 2% 1% 1% 1% 1% 1%
R FREL -0.14 0.09 0.29 0.33 0.29 0.59
Alpha -34% -24% -11% -8% -9% 13%
Beta -0.10 0.05 0.20 0.21 0.20 0.45
Sharpe -1.99 -2.00 -0.88 -0.41 -0.72 1.09
Treynor 364% -453% -53% -20% -44% 32%
Jensen -36% -25% -12% -9% -11% 12%
R2 0.02 0.01 0.08 0.11 0.08 0.34
FT%E 0.00 0.00 0.00 0.00 0.00 0.01
Sortino -2.55 -2.53 -1.18 -0.57 -0.97 1.73
Information Ratio -1.28 -10.08 -7.81 -25.88 -7.39 44.83

PRI Wind, HIUERTIEF7EE, gl 2026 7F 6 A 26 H
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ESG BB AR (P 300) @ IZRIE 2 R A RATLE 2025 4F 2 A 28 HER AN (ZF kT
25 4] ESG HIERAWMER) RGP E2FH ESG BIERK AW, RNMEAFEDHLRT ESG BT
RAMHENGEER, EEET7TORELE ~HAEHIL., HHANETSHEFERE,
SRMERM: AFE#EIL 6 A 26 H, ESG HIERAEME (IR 300) NPk 2.42%, M F 5P
R 300 (-1.48%) , U & 9-0.93%, mHT— 1 F B EHRT-4%, HAEEHRT-3%, &K KR
6%, HKERIEN-8%, HMELHIH-1.99,
E2: ESG HIEREARNE (PR 300) Bl
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BRI Wind, ERTIEFHITRE #2026 7F 6 A 26 H

#2: ESG E#EAHMUGESET (iR 300)
[X [E] =i 11H ®E3 1A wiE6 1™ H RIE 1 4F SEEDCK JPRAYES
PRy CIE 4 -4% -5% -5% -9% -4% 103%

FEDR S T4 -3% -13% -9% -33% -9% 77%
BRTKIE 6% 6% 9% 9% 9% 127%
R BE -8% -8% -8% -11% -8% -11%

FEAV S IR -35% -17% -10% 9% 9% 23%

ARV S A ] 4y -29% -42% -19% -33% -19% 18%

TR 15% 11% 10% 9% 10% 9%

G A TS 19% 14% 14% 12% 14% 16%
PRERIRZE 2% 2% 1% 1% 1% 1%
HHRFREL -0.20 -0.09 0.10 0.10 0.10 0.43
Alpha -37% -15% -11% -11% -10% 20%

Beta -0.15 -0.06 0.08 0.07 0.08 0.39
Sharpe -1.99 -1.35 -0.83 -0.92 -0.74 1.35

Treynor 248% 305% -145% -156% -131% 53%

Jensen -39% -17% -12% -12% -11% 19%

R2 0.04 0.01 0.01 0.01 0.01 0.19

FTi%E 0.00 0.00 0.00 0.00 0.00 0.01
Sortino -2.46 -1.74 -1.11 -1.23 -0.98 2.23
Information Ratio -1.35 -7.98 -7.03 -27.28 -6.88 69.64

FRKI: Wind, HERITIEFDIZESE 2dE#iE 2026 7 6 /1 26 H
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