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—. ESG 5l — %=

ESG 5 kg (IR 300) : ZORBEERAFAIE 2023 4 12 A 8 HAMM (ERFE L, BEIE
L ——ESG ¥ R AT 5 AL A &) R b B I SR IS, ANMEFE DB T ESG 42 iy 1
#MAREER, BEATHREZTE HAMIE, FHANENSHHERE,
SRME R : AL 10 H 16 H, ESG &R M ("3 300) LK 0.97%, HIX ¥ 3L HED R
300 (-3.41%) , &N 4.38%, Wi —A H B WIRA 2%, HM AR 9%, KBk R
3%, mABEM-1%, ZEHN 3.57,
[E1: ESG fifigksig (PR 300) Sitikas s
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(@fﬂf q§€>’ %@’f @rﬂf %@“’ %@“’ %@“" {é»“’ %@N W@b‘ %@?’ @rﬁv’ q,@f %@fﬂ’ %@3’ %@3 9 8 %@b 8 &
BRI Wind, HERAIEFHIESE  E0R# L 2026 7F 10 A 16 1
#1: ESG fif s cagiit (PR 300)

[X [A] =i 11H w31 H w6 1MH wIE 1 4F SAEDICR Az ISR

ER 2% 3% 5% 4% 7% 83%

HEDF S [ 4 9% 11% 17% 11% 16% 75%

BORTKIE 3% 5% 14% 14% 14% 86%

R BE -1% -5% -8% -10% -10% -10%

FEASE AR 29% 15% 11% 4% 9% 17%

AL A AR 342% 56% 37% 12% 22% 16%

AT 4% 7% 9% 8% 9% 8%

GRS TS 8% 12% 13% 11% 12% 13%

PRERIRZE 1% 2% 2% 1% 1% 1%

LEES Y14 0.15 -0.36 -0.26 0.03 0.00 0.50

Alpha 36% 8% 7% 4% 9% 17%

Beta 0.09 -0.24 -0.17 0.02 0.00 0.37

Sharpe 3.57 1.17 0.73 0.21 0.57 1.22

Treynor 318% -55% -55% 136% 6325% 42%

Jensen 35% 6% 5% 3% 7% 16%

R2 0.02 0.13 0.07 0.00 0.00 0.25

FrE 0.00 0.00 0.00 0.00 0.00 0.01

Sortino 7.29 1.83 1.08 0.30 0.82 1.94

Information Ratio 9.66 7.60 10.30 8.76 11.64 76.29

PRI Wind, HIUERFTIEFEE, gl 2026 7 10 A 16 H
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WAEZ): ESG IR AR HIZ) IRET 2 ESG BIER ARG, RMEFXSHEE T ESG HIERR
RENEEXRER, BESTOREZE “HEMHIE, FHANRF S FER S,
SR : AL 10 H 16 H, ESG BA# A% (I3 300) LK 1.06%, HIX¥F 3
P 300 (-3.41%) , BHWAN 4.47%, BH—AABNN 4%, AN EREERD 11%, B
kR 5%, KB R-1%, % Eh 8.72,
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PR Wind, FEBRTIES R, Sl 2026 410 A 16 [
R2: ESG #EAHMSIESIT (PR 300)

[X ] BE1MH ®IE3NH &6 ™A il 1 4E SEPAK AL AR

SER 4% 7% 9% 5% 10% 132%

iEP PN EIE 11% 15% 21% 12% 20% 124%

I KK 5% 8% 16% 16% 16% 133%

S UNIN T -1% -4% 9% -11% 9% -12%

SR AT 97% 34% 19% 5% 13% 25%

ARAL AT 35 [ 41 553% 80% 46% 12% 26% 24%

TR 4% 9% 10% 9% 10% 9%

Al TR S 11% 14% 14% 13% 14% 16%

PRERIR 2 1% 2% 2% 1% 2% 1%

LEESY14 -0.22 -0.48 -0.33 -0.13 -0.14 0.36

Alpha 84% 23% 14% 4% 11% 24%

Beta -0.18 -0.39 -0.24 -0.09 -0.10 0.32

Sharpe 8.72 2.36 1.21 0.25 0.78 1.51

Treynor -542% -84% -72% -35% -108% 74%

Jensen 82% 21% 12% 2% 10% 23%

R2 0.05 0.23 0.11 0.02 0.02 0.13

FFE 0.00 0.00 0.00 0.00 0.00 0.01

Sortino 26.15 3.87 1.80 0.36 1.13 2.50
Information Ratio 9.39 9.14 11.74 8.45 12.42 105.05

PRI Wind, HIUERFTIEFEE, gl 2026 7F 10 A 16 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
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