A ESG SRS R B il 1.80%
—ESG RIg RS (20260924)

BoDWLeL

2026 %9 H 29 H

ESG GiiEHR g (D3 300) : ZKIg 2 R MAIRAMILE 2023 4 12 A 8 H&
B ERTEE, BFEEHIZ——ESG BB RIEMNT S M) a5 2B
ERRE, RAFESHRT ESG IRt EXNKEE, B84 7 SR %%
FHAEIE, HHNE S EFERE, RIERM: AE#IE9 A 25 H, ESG
i 3% SR s (P IR 300) Nk 0.91%, X FRMEFE 300 (-1.52%) , HHK
2N 0.61%, ¥ — A REHRA-1%, MM EEHRA 4%, &KHKEER 2%,
RAREIER-3%, BHHAIHN-1.19,

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~ A a8, FHNETSHFERE, RIERM: KFEIE9 A 25
H, ESG HEIE¥&HKE (FIX 300) k¥ 0.29%, M FHRUMEF IR 300 (-
1.52%) , E@HULEE Y 1.80%, &t — A KRR 1%, HXEEHRY 5%,
RRBRIE N 4%, HRARBEIEN-3%, HEHLHIH 0.93,

PR B3+ 77 4710 2 A el T B XURS: 5 D S0 504 4 T A 4 e XL o

Srpiii

LRM
/: 18600816533

0<4: mazongming_yj@chinastock.com.cn
SIHTIMEAICRAD: S0130524070001

W5

Fi R
|: 17394948526

0<: fangjiacheng_yj@chinastock.com.cn

LIPS

1. [Hm ESG) ERGA, HEMIZ—ESG &K
W& AT S5 A

2. [ ESG) iz AMiAL]: ESG BIFRAR
W12

3. [ ESG) AJE ESG HAfEE A RIS SN
5.94%——ESG ®RIgJEEik i (20250419)

4. [ ESG) AJE ESG BEEEEA HBEEIL S N
0.79%——ESG RIgJ&Eik i (20250425)

5. [§9A1 ESG) A% ESG P4 Fis= 2, SRigH
A ——ESG SR AR S (20250430)

6. [ ESG) A ESG BIERE A TR 4axs i as
2.16%——ESG SRIJE & (20250510)

www.chinastock.com.cn

IEZFIR SR

55 0 VI SRS 5 R WA e



€9 +ERTIEH | CGS ESG S0

Hie

Catalog
v ESG IRMEIE —FAZRI c.ceeeeeeeeeeeeeeeccrrneeeee et e e e sesessnnareeeeesessssssssnsneneeessesssssssnnnseaeeeesesssssssrnnnnnaaes 3
R = ST 5
B 1 < 1 7 RSO OPPRPPTPRRRRRRPP 6

45 L SRRSO B2 R T 7,



€9 +ERTIEH | CGS ESG S0

—. ESG 5l — %=

ESG ikl (D3R 300) : ZORBGERAFAIE 2023 4 12 A 8 HAMM (ERE L, EF
L ——ESG ¥ R AT 5 AL A &) R b B I SR IS, ANMEFE DB T ESG 42 iy 1
#MAREER, BEATHREZTE HAMIE, FHANENSHHERE,
SRMERM: ARBIL 9 H 25 H, ESG GiEHEK (D& 300) Tk 0.91%, HDWF IEHED %
300 (-1.52%) , EHBER 0.61%, Wi —AHLEHRR-1%, HOSRMPRN 4%, HKIKER
2%, AW R-3%, HEILHR-1.19,
[E1: ESG fifigksig (PR 300) Sitikas s

100% ESGHfgsEI (F1£300)
50%
0% M
-50%
Soﬁ/b\ 6\/& Qo,ﬁ’b( \}/ﬁ/bx Q\?} beﬁ’b( chq’b( 6\5\} Qo,ﬂ’b‘ \\/q/v Q\?} beﬁ’b‘ Q(oﬂ/bx 6\5\} Qo, ™ x\?} Q\,V Q{bq/b\ Qq/bx 6\5\} Qq ™
(@q‘,’f q§£’>’ @rﬁ?’ {éﬁf %@N %@“" %@“’ %@“’ %@“’ %@“ @fﬁf {éﬁv’ q§ff %@3’ %@%’ %@fﬂ’ P &F
PRI Wind, HEFGAIFEFIZEE #AEE0E 2026 4 9 / 25 H
#1: ESG fif s cagiit (PR 300)
[X [A] =i 11H w31 H w6 1MH wIE 1 4F SAEDICR Az ISR
S EIHR -1% 8% 1% 2% 4% 78%
HEDF S [ 4 4% 17% 2% 5% 8% 63%
B KK 2% 14% 14% 14% 14% 86%
R BE -3% -5% -8% -10% -10% -10%
SRV AR 7% 36% 2% 2% 5% 17%
AEAY S5 A ] 4y 52% 82% 5% 5% 11% 14%
TR 5% 8% 9% 8% 9% 8%
GRS TS 7% 13% 13% 11% 13% 13%
PRERIRZE 1% 2% 2% 1% 1% 1%
HHRFREL 0.01 -0.39 -0.19 0.04 0.00 0.50
Alpha 7% 28% 1% 3% 5% 15%
Beta 0.01 -0.26 -0.12 0.03 0.00 0.38
Sharpe -1.19 2.57 0.02 0.09 0.27 1.17
Treynor -1607% -134% -20% 38% 1437% 40%
Jensen 9% 26% 0% 1% 3% 14%
R2 0.00 0.15 0.04 0.00 0.00 0.25
FT%E 0.00 0.00 0.00 0.00 0.00 0.01
Sortino -1.60 4.12 0.03 0.13 0.39 1.85
Information Ratio 4.15 9.60 1.42 3.74 5.42 64.31

PRI Wind, HIUERITIEFEE, gl 2026 F 9 A4 25 H

45 L SRRSO B2 R T 7,



€9 +ERTIEH | CGS ESG S0

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,
S FRB: AMBIE 9 H 25 H, ESG B &5 (D% 300) E¥k 0.29%, HIXF 3Lk
W 300 (-1.52%) , BN 1.80%, woli—A" A BEN 1%, HX 2B 5%. 5K kiR
M 4%, BRKBWEN-3%, EHLHR 0.93,
E2: ESG HIEEAHNE (PR 300) Ritlhia=

150% . . . M
e ESGEERE A RS (FIR300) e FIR300 ekt eny

o4
100% S PR g

50%
|~
Pl

0%

TSP N i I PG S P L i
U GO G O R O G R G O OO O
PR Wind, HEBTIES I, S 2026 4 9 A 25 A
R2: ESG #EAHMSIESIT (PR 300)

[X i) &I 11H sl 34 H &6 ™A il 1 4E AIE DK AL AR

SER 1% 10% 5% 3% 6% 124%

iEP PN EIE 5% 19% 7% 6% 10% 109%

I KK 4% 14% 14% 14% 14% 129%

S UNIN T -3% -4% 9% -11% 9% -12%

SR AT 12% 45% 11% 3% 8% 24%
ARAY P 81% 949% 13% 6% 14% 22%
E 7% 9% 10% 9% 10% 9%

Al TR S 11% 15% 14% 13% 14% 16%
PRERIR 2 1% 2% 2% 1% 2% 1%
LEESY14 -0.27 -0.45 -0.29 -0.11 -0.13 0.36
Alpha 1% 36% 10% 3% 7% 23%

Beta -0.27 -0.32 -0.21 -0.08 -0.10 0.32

Sharpe 0.93 3.00 0.63 0.13 0.45 1.45
Treynor -38% -135% -43% -21% -66% 70%
Jensen -1% 34% 8% 1% 6% 22%

R2 0.07 0.21 0.09 0.01 0.02 0.13

FFE 0.00 0.00 0.00 0.00 0.00 0.01
Sortino 1.45 4.76 0.91 0.19 0.64 2.39
Information Ratio 4.50 10.13 3.78 3.85 6.23 92.51

PRI Wind, HIUERITIEF7EE, gl 2026 F 9 A4 25 H

45 L SRRSO B2 R T 7,



€9 +ERTIEH | CGS ESG S0
B ¢
#£3: A5
B PR AR fE bR it 1R =L VAN FEEX

Sl REE W R EA KRR, 2
ﬁl@ﬂ&lﬂﬁ+, HARHEIERNT
EREL €

REOGE BT SR s W 2 RF AT 56 o s ] 4%

Alpha 85 2 7 S XU (] 4R AT S 35 1A
RURS B4R B 2280, ARR TR I
9 A 28 Gt 1 XURG:

5 5 T RS A AR R T AL B
BURREE, RERTZERBNAR
4t 1 KU

Downside R B AL 3 3l KRS 7 Sk A 88 A LA
Risk fit

(AT XK )

Jensen

Beta

AR R L 51 it
(f& AR 80 (R A 2k

PR~ RS ES

Maximum i 5 B 7] 58 H B Y £ K8 KL 19 15
Drawdow i

n
(A [ )
R: e 26l 5 35 1 1 720 2 o 88 W Wi 26
RERE) o000
Sharpe %32 %5 W8 75 8 (o KUK < £ 78 Mk
(4F L. 5 % 2%
b 2%)
Sortino X7 #E W& 75 ¥ 0 T 4T XK o A 2K

(R 2 1 L AT B9 AU 2 [l 4 %

)

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
Tt A [ 4 I 7] 7 51

R,: RIS
Ryt BEUEGE AL 25 26
Ry: —HEEAFFIFR
Beta: HWEIX[A] Beta {&

P HRBS I FA
yit HUEUE 2 B
DM R
Ry: SRS GEAL UL 3 3%
Ryt —4RSE 17 %

oyt WAL

<A

TS5 B R SR PP E SRIEZR B A PR A R e 517 .



€9 +ERTIEH | CGS ESG S0

Treynor R % 18 6 R G T 19 YWWw:@gjﬁ Ryt SRS AF A 2 36

(5 LW RS Ry: —HEEIFHIR

) Beta: WX [H Beta fH

Volatility f#f T 5 Hs A MK e lﬂR-——] N: X 1A P2 5 R T R )

(4 fL W 3 Volatility = V37 x Ret SR X IO B 43 1 (JD ) e

%) R G X IR P9 B T
%%

ES Y @ T W4 1 e ESIE & L Y &
PALLINE PR 7y 25 (W T (3R, 06 R [E14R)
i T 2 (58 W% [ 4 ) - s M 22 (S 12 9% )

Wy MR TRMMGE FRRIORE 73 = MRS TN O 1928 3 B bR M 2
PERERIR: H R AT 5 7 he

PR

T 473 18 48 AR 2 (19 XURG: 5 70 5 B8 4 T R 1 i 2 1 XU o

45 L SRRSO B2 R T 7, 6 |



€9 +ERTIEH | CGS

B 1: ESG s (PR 300) Ritlhai=.. ...

[/ 2: ESGBUSEAHN (7 300) BiBas%

#®1:  ESGimizRigizgit Pk 300) ...
®2:  ESGEARMWS (I 300) ...
T3 FEPRBIH

ESG SRS 5

TS5 B R SR PP E SRIEZR B A PR A R e 517 .



€9 +ERTIEH | CGS
ESG SR s B A5

SrBiR i R A

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

PEGbRiE
PR M W% Ping
g A X 2 45 B IR 10% DAk
PRI E R AR 6 F12 TRy g L0 16 N -59% ~ 1096 2 1]
B (Hnalfd) HNTZRNE, Hf: Ak - FH X £ A B 596 D -
AT IR 300 fEECNFRME, B =M i DAL=k —
NP _ " A RHORT 55 B 45 Bk e 209% DA B
f& CEFXF O BCER TEARAY) s =M iv 5 8 (BFXF - — —
WS BR19) WIENE, JLZFF N DAL IE 5046 pmipgy  —odete MR RAEARRERIRTE 596~ 20002 W
BN, 7 T DR A SO S it RHRT 55 VB 45 Bk IR 1E-5% ~ 5% 2 [Fl
[ 3 - A X 22 45 EUBR IR 590 DAL
13
rh R TSR IRy PR A R 7R WK B :
TRYITE X & i 3088 SR 20 2 T HiIX M 0755-83471683chengxi_yj@chinastock.com.cn
JR—#z 0755-83479312suyiyun_yj@chinastock.com.cn
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

AHEIMME: www.chinastock.com.cn

TS5 B R SR PP E SRIEZR B A PR A R e 517 .



