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[X [A] ik 1 7™H ik 3™ H ik 6 ™M H ik 14 AAEDK BN AR
JE AR 10% 3% 6% 2% 5% 81%
iERSPSYIEE TS 14% 6% 7% -10% 5% 60%
B KK 12% 12% 12% 12% 12% 81%
C NN -2% -8% -10% -10% -10% -10%
AR 213% 14% 12% 2% 9% 18%
AL AR A4 409% 26% 14% -10% 8% 14%
TR 9% 10% 9% 8% 9% 8%
G TIES 17% 15% 13% 11% 13% 13%
PRERIRZE 2% 2% 1% 1% 1% 1%
BT -0.29 -0.19 0.10 0.18 0.12 0.54
Alpha 206% 13% 12% 1% 9% 16%
Beta -0.17 -0.12 0.06 0.11 0.08 0.41
Sharpe 12.74 0.86 0.77 0.07 0.59 1.26
Treynor -1260% -105% 159% 7% 101% 41%
Jensen 204% 11% 11% 0% 8% 15%
R2 0.08 0.04 0.01 0.03 0.01 0.29
AP % 0.00 0.00 0.00 0.00 0.00 0.01
Sortino 22.62 1.27 1.12 0.11 0.85 2.01
Information Ratio 6.16 3.11 4.59 -8.51 3.25 63.21
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#2: ESG E#EAHMUGESET (iR 300)
[X [ w11 H ®E3 1A wiE6 1™ H B 1 4E SIEPAR A7 DR
PSNEE 4 9% 2% 6% 0% 4% 121%
FEDR S T4 13% 5% 8% -12% 4% 101%
KK I 10% 10% 10% 10% 10% 127%
R EEIE -2% -9% 9% -11% 9% -12%
AR 177% 8% 14% 0% 8% 25%
FEAY S P e 4 353% 19% 16% -12% 7% 22%
TR 9% 11% 10% 9% 10% 9%
GRS TS 16% 15% 15% 12% 14% 16%
PREFIR 22 2% 2% 2% 1% 2% 1%
LEES 44 -0.27 -0.22 -0.02 0.02 0.00 0.40
Alpha 171% 7% 14% 0% 8% 23%
Beta -0.15 -0.15 -0.02 0.01 0.00 0.36
Sharpe 10.71 0.45 0.82 -0.09 0.43 1.50
Treynor -1144% -47% -805% -85% -4568% 65%
Jensen 169% 5% 12% -1% 6% 22%
R2 0.07 0.05 0.00 0.00 0.00 0.16
FrzE 0.00 0.00 0.00 0.00 0.00 0.01
Sortino 18.81 0.63 1.17 -0.13 0.61 2.48
Information Ratio 5.75 2.34 4.72 -9.03 2.46 87.46
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