A ESG SRS iR Bl i 5.94%

——ESG Mg R s (20250419)

202544 A 19 H

B
o k4 19 H, WARAERASBATES LI, ARER LTINS SpEim
W17 2000 %, WO FRMATH 990 %, WAFEMANG 2419%.

TRIRTE D THIR G 0 28 A R h 3 28, H g ETr 8 & 75 ik B
7 0.97%, ESG-EHI1H5 R 5.74, FEILLHIH 1.16%, D FEMAES
SEE R ERIE N 1.00%, ESG FHHR 98 5.59, FEEEF) LFIN-1.51%,

ESG WFor e B Fhai H A7 b i es. R, BT ESG W LT EEBI &
T 50%, HREREizH., £FPHE, iAZTE. fa2E. FTREM. o
A, SR, BT, MRS, LRI E. BRI, a7k
P B TR B /N

ESG GhiERIE (PR 300) : ZRAEERAMATAE 2023 4 12 H 8 HE
B RS, 17 EIE——ESG &% MR MR 5 ML EE) 1R & b 2B 7
WM, AEFEDHET ESG ATEHAMENKEE, T4 T IMHELR
FEHEHIR, FANEASHEFRS, RKERM: AFBIE 4 H 19 H, ESG
G %R (DR 300) LB 3.28%, HIXM FIH 300 (0.57%) , &I
WM 2.71%., B — A H EEIR K 2%, HA BB N 10%. & ABKIEA 4%,
BARBKIE A-3%, BELLAIN 1.12, SEBKRERNEXLRRN 0.75, ER
FeR % 6.84,

ESG HIGR AR (D3 300) : RIS R RA KRNI 20254 2 A 28 H
KA CFBRT i EHAEZ . ESG BB SRMEHZE) REH 20 ESG &
EEREARME, RETHFET ESG HFMBHMEENKRELR, BEE6TH
BgEREFHATIE, BHANAETSE RS, WERM: AREILE 4 H 19
H, ESG B &R (E 300) LK 6.51%, HXFFIEHEDY I 300
(0.57%) , BHIIE N 5.94%, FFr— DA BEIRA 2%, X EEERS
7%. B KUEIEA 6%, & KEEMEN-5%, B REISh 0.94, 55 HE K R HE
KEREBN 0.84, [FEELERN 7.70,

PRSP 77 47 1% 28 R R R B0 XU, 5 7 S0 A e SR A XU
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—. ESG PN

B4 H 19 H, ESG WA ZFNEER KL EAF ESG 4> ETF, A WPH ETHNAFH 2000
K, TR TBERARA 990 K, PO ARZEMAEF 2419 5K, 180 T 15 00K 258 A 730 3
%, Hoitsy EARES TR N 0.97%, ESG B85 5.74, T LLHI 1.16%, 1T
> TR & KBRS 1.00%, ESG F¥IF 08 5.59, TFEJLHEIH-1.51%, ESG 7%

5T wind.
F1: A& ESG ¥4 5 kIR S
PR EIE BRI ESG 1545 AR PR LB
P BT 0.97% 5.74 2,000 1.16%
PP AR 0.45% 5.64 2,419 0.00%
P4y R 1.00% 5.59 990 -1.51%

PRI Wind, HERFTEFCbE, SR 2025 F 4 H 19 H
ESG -5} b il b THal A7 Mk rh i gk, Bk WAT ESG PP ETHHBIE ST 50%, HIRE 8
B, EAPHE, HRTE. FOSE. FRER. aRFEL, B, BTk, RS,
BB A, BETOR, 28 & 1T 5> BT Bl & /D
#x2: ESG %5 EFFHLBIARRIAT LI

Tk PEY BT BRI PP RRELLHI PRI AL Tk PGy ETRERGI | PR TRRREE | PR REZE LA

M 2k 62.22% 17.78% 20.00% HLF 37.87% 45.61% 16.53%

TR 59.46% 18.92% 21.62% 5 TG 37.80% 40.24% 21.95%

RAT 57.14% 23.81% 19.05% AR 37.23% 46.72% 16.06%
2B IE K 48.82% 31.50% 19.69% i 2L IR i 36.79% 44.34% 18.87%
AP 48.48% 39.39% 12.12% I 36.64% 47.33% 16.03%
i 48.00% 35.00% 17.00% VRS 35.51% 49.09% 15.40%
HadE 46.81% 31.21% 21.99% = [ % T 33.80% 45.07% 21.13%
I % <5 46.43% 32.14% 21.43% " 33.45% 48.65% 17.91%
A 45.52% 33.58% 20.90% AR 32.43% 49.55% 18.02%
feis =i 42.42% 36.36% 21.21% il T 32.16% 51.17% 16.67%
5 H = 41.18% 39.22% 19.61% 1% 45t 30.53% 53.44% 16.03%
fAiaft 40.82% 36.73% 22.45% RS 28.75% 46.25% 25.00%
EH ALY 39.52% 42.949% 17.54% HLHH 3% & 26.79% 57.51% 15.70%
HFAL 39.44% 41.94% 18.61% Ok 26.77% 43.31% 29.92%
ESGER 38.83% 37.86% 23.30% Ga 25.00% 60.00% 15.00%
IR 38.36% 43.84% 17.81%

PERIRIR: Wind, HERFTEFCbE, $dE#E 2025 F 4 H 19 H
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ESG SRIEE— 8 2

ESG ik (i 300) : ZRIE 2 RAFAIE 2023 £ 12 A 8 HEMH (EM#R, &
L ——ESG B ZE RIS AT 5 (b ) & 2B IRIESRIE, NMEFK D EE T ESG e
EMB&%%, WG T HREZE-HEGHIL, FANRAS2FHRE
WM FPL: AMERIE 4 A 19 H, ESG &g (P 300) Hs‘l% 3.28%, HIMFI*E 300
(0.57%) , @HBRR 2.71%, Foft—DH EEHR 2%, HXEER 10%. & KEKIE 4%,
RORERME A -3%, BEHLFIN 1.12, SHEEBERERNMEXRLECH 0.75, BRENR 6.84,
1: ESG fiksig (iR 300) Ritikas=x

ESG i it 5w (7 R300) P E300 R
80%
70% |
60% | f}'-\_v‘_,/r ‘\ﬁ/\e\ww
50% f
40% |
30%
20% A -‘
10%
o% _n_l_—l- - 1 1 1 1 1 1 1 1 1 1 1 1 A — o b e .
-10%
20% |
30%

NSNS NN S SN RN N TSNS I\ RN RN CH S\ N BTN S I NN
@7’ Q"?’ @7’ Q'{:’ 6‘9 @7’ Q’\?’ Q'{;’ @7’ @7’ Q'{:’ 6‘9 @y Q'\P\ @P‘ @P‘ Q"P‘ Q"’b‘ Q'\P\ @P‘ Q’\P‘ @P‘ @P‘ Q"P‘ Q"b 6"6 Q'\f> @f:

PRIRIR: Wind, HERFIESHZEE, sl 202544 H 19 H
#23: ESG i inglizsgiit QPR 300)

IX[H] 314 H 334 H 3 6 D H w14 AAEPK Ji%ST A
S [E R 2% 1% 0% 25% -3% 62%
LERSpSY ki 10% 1% 0% 13% -1% 60%
B KK M 4% 4% 9% 31% 4% 69%
SN 7] -3% -49% -8% -8% -8% -8%
S (R ik 20% 4% 0% 25% -11% 23%
G AV 15 R A 1] 4R 198% 4% 0% 13% -3% 23%
N 13% 9% 10% 11% 10% 9%
AV B = 17% 13% 14% 18% 13% 14%
B R 22 2% 1% 1% 1% 1% 1%
LEEE 3 0.75 0.57 0.40 0.60 0.60 0.51
Alpha 44% 4% 0% 20% -9% 23%
Beta 0.37 0.30 0.23 0.41 0.32 0.35
Sharpe 1.12 0.17 -0.11 1.34 -0.96 1.53
Treynor 51% 7% -6% 58% -40% 62%
Jensen 43% 3% -1% 19% -10% 22%
R2 0.56 0.33 0.16 0.36 0.36 0.26
FTE 0.00 0.00 0.00 0.00 0.00 0.00
Sortino 1.47 0.23 -0.15 2.17 -1.24 2.52
InformationRatio 6.84 0.78 -0.16 9.78 -0.77 51.75

PERIRIR: Wind, HERFTEFCbE, $dE#E 2025 F 4 H 19 H

8525 5 BT IE SR B P AR 25 ) PR A T 375,
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ESG B8 53R (P38 300) : % RIE 2 R HARAIAE 2025 4 2 H 28 HR A (M7 A
AR Z]: ESG EIER ARG HE) MEFZIUM ESG EIFEGHEN, NMEAR»ER T ESG EHA
HEMNEEXNREL, S8 T7TSREEE"HEMIE, FHANABSERRE
SRUE RPN : AL 4 H 19 H, ESG B SHE (P 300) Lk 6.51%, HIX T 2Lk
W 300 (0.57%) , @HWAER 5.94%, EH—DHEERK 2%, HPEERS 7%, KK KIE
7 6%, EARERIEHR-5%, HLLLFIH 0.94, 5RMIRGERMEXRE N 0.84, [FELLENR 7.70,
K2: ESG EEEEHENE (PR 300) RIFUGEs =

—— ESGEF 4 F o (77 IR300) P 7300 L&
120%
100% \ J,-/‘ T S v
Y aSvs
80% |
60% |
40%
20% fo’»««‘,,v
0% e P { WA ., Vo Srou
-20% |
-40% L

@6‘*6”@‘@@6\Q%@\Q\\,\'\'p\&&&@pbé\ NI NN NN\
@7’ 6\' @7’ 6\?’ 6‘;\) @7’ 6\’:’ @?’ @7’ @7’ 6\?’ 6‘;\) @y @P‘ @P‘ @P‘ @/b‘ Q'\P‘ Q"P @P‘ Q’\’b‘ @P‘ @P‘ @/b‘ Q"b 6‘:3 Q’f> @f:

VERDRIE: Wind, HIESGTIERHITERE, Bdmgkik 2025 4 4 A 19 H
4: ESG BEAHM gt (FiR 300)

XAl ®E1DMA 3L 3 H k61T A o 14 PR A DAK

=Y Cikic 2% 5% 6% 46% 1% 109%
LERSPSYEIE) 7% 6% 10% 40% 5% 111%

5 K K g 6% 7% 12% 49% 7% 109%
KRR -5% -5% -6% -9% -6% -10%

S (S ik 18% 21% 12% 46% 4% 38%
G AV 15 R A 1] 4R 120% 27% 20% 40% 19% 39%
AT KR 14% 11% 10% 11% 12% 10%
AR 2 18% 16% 16% 20% 16% 17%
R B IR = 1% 1% 1% 1% 1% 1%
LIP3 0.84 0.61 0.53 0.63 0.61 0.54
Alpha 45% 24% 15% 42% 11% 39%
Beta 0.56 0.50 0.44 0.56 0.52 0.52
Sharpe 0.94 1.25 0.65 2.24 0.13 2.11
Treynor 30% 40% 23% 78% 4% 70%
Jensen 45% 23% 14% 42% 10% 38%
R2 0.70 0.37 0.28 0.40 0.38 0.30
FTE 0.00 0.00 0.00 0.00 0.00 0.01
Sortino 1.23 1.87 0.98 3.92 0.19 3.67
InformationRatio 7.70 5.72 9.04 34.85 5.11 104.25

FRRIR: Wind, HERFTIESHTR, $AEsul 20254 4 H 19 H

45 2 IR IE SRR 6 TSR 5 3 R A S350,
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EE R = (R H ki
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Treynor /X% Sl 16 ¥ AL R St KK F (168 T”y"‘”:(RpBe_t:f) Ryt HEMEF L 28 6
(FF & i EEWUR 2 Ry: —fEE 1A%

) Beta: W& X [A Beta fH
Volatility # ft T %8 i KUK z[(Ri—&)z] N: X I3 55 A 4 8O 4
(45 1t 3% 3 Volatility = V33 x N_i" Re: SRS I 4 0 ) e
%) % ER g XA 9 R £

MRZREC MR T SRS WA ek 23 R o W 28 A o R = "
AN EEEER iy 75 22 (RO A 1|4, 6% o ) [l 4 )
s vRE 2 (SR J1 (3] 412)- A o 22 (SRS ][] 4 )
F75%E MER TR T BRI X R 7772 = TGRS TP/ T 0 B W 2 2R P 51 B9 A 2 2%
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L NN 52 (72 S
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1: ESG iR (PR 300) BIHFHEEZR oottt +
2: ESG BIEREEHRME (IR 300) BEIHFHERZS oeiiiiiiiiii e 5
K1l AMRESG P GHKERIETE T cooveiiiiiei e e 3
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ARV DA R R PRl A&, ARz, 2 WU BRI T, AR R T 7 TG R R S AR N RO S R AR AT I A TR i R R
B5. HEARS., RRWEARSE ARG I SO0 S BB A X

SR P EMUMIES: ESG AR MTTAN; HE R HERIESR ESG 2T,
vl

AR v EARAE S R B IR~ (BAUNRAIRIIES) [ PRt MRIIES R FE ARSI AR S mmE & A,
ARG ARRIIE SR 5 P R B, N RIEIR S B, SR RS B B A RIE SR MU R SR s PR, SRR
BHEEGSMICE, FHFEn0 TR S WIER. R, SR RE R F ORI A A 5 68 7 AT AE 7 R #9 XU 845 2%

A E AN EMAERREE A MSE M, A& P RS mEN, FIEENLE, ABIEFRHeem T A
A IE B PR IE o 2% 77 7 I B8 AR B A i 5 T A B Sz S W7 o #RTATIE 25 A O AR R 15 BERERIEUZ AT SR 19, A B e LR LN IE
BN ER H i P B SE B . AR IR T FT 2PN A S I ) U2 B TR 25 7E B 90 R R AR R 75 B 2 B T, ROATIE 257 7] & s 5 A IR &
PR AR — A RS IR &, EHRIIE S 5 55 MISTE R RN FRT AR S W R A FF @ A8 o R IE 23 8 X [ 2 7
i P AR 7 10 B R R AR 52

AT 7 AT RE B R 0 0k R M Ak B SR B AR, N T AT B B R RN JIE 7 0 ity DA A B Mk B R B R UIE 2R R N H A A
Do HEHE W) 0l ) P AN B A i BT IR 2, TR B AT AR S X R 0 ) 2R A B

RIIEFELEEAFEN T 25, BRSRFERREY LIEFRTIEFRZ S, AR S W K02 a4 4 sl 4 iR 4t
B R B RAT L SN IR S5 B0k 55 S0 FF o RTIEZFATRE S AR E W M AR 2 AFEL S KA, FEFFLARERB LSRRG
ST

PAIE SR C B & P E R I S AR R R B i 55 Bk . BRAR DB ULEA, A AR & R RRBUR TR IE 77 . R ERIIE SR B
MAZAFA], RGN ARG LR Ak, BE, BIREE B AR S FHERE A QIR & HE RS sl 7 &
A ANEZF ISR 5 o

A i SRRSO R TIE 23 T A O R AR 2K R AL

PEGbn e
PEZ b W2k i
W S B HEFR Bk IE 10% BA 1
P2 b R AR S R ‘ MR L " — .
AREARERG RS 6 212 TATEE - g e LA K 6 BN 45 -5% ~ 1096 2 I
(B FE K SR, Hep: A K —
g;z;jﬂr;ﬂiz%: *;ﬁ;u ;; e U SE 2 56 50K 0 5964
WP SR, B =
T FE RS S HEHE Hk I 20% DA
f8 CEERTHH LR AL BRAY) SR ARMTHERC (5hd m I;ﬁ *ﬁﬁﬁ‘(ﬁ;ﬁ?ﬂ‘ﬁf 5‘;/ —
BT B AL ARI) S, 5 BT 5046 p s — ; LRI E 5% 20%2
o 9 12 B HE (7 5 O £ 07 I
SONE e, 7 T B DU A S O B W E RS B HE A5 K IR AE - 5% ~ 5% 2 [F]
[ s - R B HEFR B IE 59 LA 1
133
R E YA IER A A IR AT T HUALTEER:
RN X i 3088 5 HMiRIE 20 2 T HhIX T2 0755-83471683chengxi_yj@chinastock.com.cn
Ji—*#z% 0755-83479312suyiyun_yj@chinastock.com.cn
RIS 99 SREE AR 31 B g Fil:# 021-60387901luyunru_yj@chinastock.com.cn
ZEPETE 021-20252671liyangyang_yj@chinastock.com.cn
AEFFEEXEER 8 Sht 1 EMHFIREMAE AL RTHbIX : FH7#% 010-80927721tianwei@chinastock.com.cn
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