A ) ESG BRI A A 2.16%

——ESG Mg R s (20250510)

202545 A 10 H

B
o iKik5H 9H, ESG R ZEMERKZE /AR ESG Wi LIF, AHEER  phii
W 2nf 2709 K, W FRNAGEA 656 R, WA AENARH oy

2044 R, BB T EE NG 2 A KoHN 32K, HAiEy EAMAHE T
Yk gy 3.85%, ESG F18 9N 5.79, F¥ZHELHIN 1.82%, FES R
PR & E kIR 2.91%, ESG EHE 4R 5.52, EHEEhEH A -
2.23%,

@: 18600816533
0<4:mazongming_yj@chinastock.com.cn
SHTIREIESRAS: S0130524070001

o  ESG RSBl Labwi A b AT, BB, A0SOk, @B, fn HE
. RAEPR, 8RR ESG s LA HE T 60%, HXREZEPETL. &: 13581725586
BTHE, B, MRS, G0, RARKOE, BHEMRIES ETFEBIR N, = xiaozhimin_yj@chinastock.com.cn
o ESG MMM (J¥ 300) : ZWIKERMARANE 20234 12 A 8 Hksy VIMSICARN: 5013052408004
M CER L, BFEIE——ESG KI5 M) ks 20
VeSS, REFRHERT ESG FiEMIMERNKER, FE40T7ToME%y WAL
FHEGEIE, FHANATSERERS, WK : RIRM: ARBILES A yE%
9 H, ESG 5 i Mg (D% 300) L¥#K 1.65%, HIM T3 300(2.00%), & 17394048506
RBLZEN-0.36%, HH— D HEEIRN 2%, HXEERN-2%., &Kk 5: fangjiacheng_yj@chinastock.com.cn
M58 3%, EAKERIER-1%, ZEZLEHIh 3.00, 55 HEIREERHEERECH-
0.15, {EEEZEH-3.05,
o ESGEEBAWM (K 300) : MWW ERMARAE 20254 2 5 28 5 WKW
RATH CEBRAT AL ESG BBR SRR HZE) MET2MAY ESG B 1 Ui ESCG) ERlE%, &Fmic— ESG 4%
RGN, NMEFDERT ESG @AHAMNEERNERER, BE4EETY sl
RV A A BIe, WANATSBERE, REFRM: AMBIES H 9 ) o gse) st amesg: BSG MIgtA%R
H, ESG BFRa R (I 300) LK 2.16%, HIXMTFIEUMEDH 300  poorrs
(2.00%) , BHWIER 0.16%., B — A HRERA 5%, X EEHRH \ e e
19, RABH 5%, ROKBEN-2%, MBI 6.01, Samncmm 0 0 P e DS T
KRBON-0.14, FRLEERN 0.57, ’
4. SR ESG) A ESG BfE% A SR @AIIGS A
o PRSP I AT R 5 D S KK e e O e N R 1 RS 0.79%——ESG SKIgJ& ik (20250425)

5. (R ESG] AJ& ESG iR FaE%, HIgH
CTE
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—, ESG M

#ik 5 H 9 H, ESG NPT RALHAF ESG W LT, AL EFHNAFH 2709
K, MR THHAGE 656 K, TEAAREBMNAFE 2044 K, HEIESTHEG 0K 25 A B5H 3
%, HA S EFHHE FE IR N 3.85%, ESG FEH1548 5.79, F¥IEFLEIN 1.82%, B
5y RSB R IE S 2.91%, ESG ¥i9155 8 5.52, FHZH)LHIH-2.23%, ESG ¥4k

5T wind,
F1: A& ESG ¥4 5 kIR S
PR EIE BRI ESG 1545 AR PR LB
P BT 3.85% 5.79 2,709 1.82%
PP AR 3.62% 5.61 2,044 0.00%
P4y R 2.91% 5.52 656 -2.23%

PRKIR: Wind, HERFTEFCE, $dE#E 2025 F 5 H 9 H
ESG 53 bl ETFAT HA7 M P AT, BB, AT, BN, e, XA A
&R ESG W5 ETHEBIE T 60%, HRZEZE T, BILHNE, Hir, IS, FHE, KK
W, BRI RIE S BTG RN
#x2: ESG %5 EFFHLBIARRIAT LI

Tk PEY BT BRI PP RRELLHI PRI AL Tk PGy ETRERGI | PR TRRREE | PR REZE LA
RAT 71.43% 9.52% 19.05% HLF 51.05% 37.03% 11.92%
M 4k 68.18% 20.45% 11.36% TR 50.36% 39.42% 10.22%
VAR A4 66.42% 21.64% 11.94% L) 50.10% 37.37% 12.53%
R AL 64.85% 25.45% 9.70% HERF 48.75% 42.50% 8.75%
AAE 61.22% 20.41% 18.37% 55 3 7= 48.04% 30.39% 21.57%
EE oS iabii] 60.61% 33.33% 6.06% B i RORE 47.24% 39.37% 13.39%
HadE 60.28% 29.08% 10.64% g5 SR Wi 47.17% 38.68% 14.15%
= [ 2% T 59.86% 28.87% 11.27% B filifb T 46.93% 45.28% 7.78%
52 T & 57.67% 27.61% 14.72% =R 46.62% 40.20% 13.18%
TR 56.76% 24.32% 18.92% oa 45.00% 40.00% 15.00%
2B IB K 56.69% 29.13% 14.17% B A 42.78% 44.88% 12.34%
T E AL 55.71% 33.98% 10.31% AR 42.47% 46.58% 10.96%
Bl 54.37% 33.01% 12.62% R PRI 40.71% 40.71% 18.58%
I % <5 53.57% 34.52% 11.90% g 40.46% 39.69% 19.85%
[ 52.00% 33.00% 15.00% B % 7% 38.74% 51.02% 10.24%
wAE 51.91% 37.40% 10.69%

PERRIR: Wind, HERFTEFCbE, $dE#k 2025 F 5 H 9 H

1825 L E SR O T E S R R A P 75,
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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
Emﬁm{a%, WG T HREZE-HEGHIL, FANRAS2FHRE
SRR B : SRMERE: ARMERIE 5 H 9 H, ESG ik (i 300) Eik 1.65%, HIMTF
PR 300 (2.00%) , BB R-0.36%, EH—DHBERA 2%, MM SEERF-2%. &Kk
&R 3%, B KBRIER-1%, ZELEFIN 3.00, 5 MRS RHEERECN-0.15, FELLEN-3.05,
1: ESG fiksig (iR 300) Ritikas=x

e ESG i 328 - (3P 7R300) P #300 RBK A
80%
70% F
283 | /k\"vwf'/fwﬂ o rw
o |
40% |
30%
20% T
10%
0% d‘_l—l——ﬂl—--l‘—l 1 1 1 1 1 1 1 1 1 1 1 1 1 L S R
-10%
20% |
-30%

Q°’ I NN RN RN U Qq P PP DI DI DO OISO
Q\ 6" 6" Nl 6’ & F PNPUERN SRR AN AN NN N SN SN AN NN o
NV IRVl @:7 6‘?’ @”b 6{'\) Q"’p NV A AR Al il &u Q"'b‘ & @P\ N @’b‘ SRV et 6"5/
vV V>oov w»;oow V>V vV V>oowv v>oov vV V>oov w»>oow »>oow v w»;oow V>oov vV V>ooy w»;oow

FRRIR: Wind, PESTIESTITE, 2dE#k 20254€5H 9 A
#*3: ESG fiifskigieasgitt (77 300)

X[ Hh1MH ik 3N H 5k 6 MH il 14 S DK BN AR
1B i 2% 1% 3% 26% -3% 63%
LEPSPSYEIE -2% 3% 9% 20% 0% 64%
5 K K g 3% 5% 9% 30% 5% 69%
KRR -1% -49% -8% -8% -8% -8%
AL 1 (1] i 29% 6% 6% 26% -8% 23%
G AV 15 R A 1] 4R -26% 11% 20% 20% -1% 24%
AT KR 6% 9% 9% 11% 10% 9%
G (RS ES 9% 12% 13% 17% 13% 14%
PR R IR 22 1% 1% 1% 1% 1% 1%
B ¥ -0.15 0.72 0.60 0.73 0.68 0.67
Alpha 45% 8% 12% 22% -4% 24%
Beta -0.22 0.47 0.46 0.59 0.48 0.53
Sharpe 3.00 0.33 0.37 1.37 -0.70 1,53
Treynor -126% 8% 11% 41% -19% 41%
Jensen 43% 7% 11% 21% -5% 23%
R2 0.02 0.53 0.36 0.54 0.47 0.44
FTE 0.00 0.00 0.00 0.00 0.00 0.00
Sortino 4.91 0.45 0.53 2.22 -0.92 2.52
InformationRatio -3.05 3.16 10.39 20.67 -0.43 74.50

PERRIR: Wind, HERFTEFCbE, $dE#k 2025 F 5 H 9 H

8525 5 BT IE SR B P AR 25 ) PR A T 375,
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K2: ESG E|F%

ESG R JE i

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

WP : AJ ik 5 H 9 H, ESG BB AHEE (P& 300) Lk 2.16%, HIX T2y
W 300 (2.00%) , @HWAER 0.16%, & —DHEERHA 5%, HEERSN 1%, KK KIE
H 5%, EARERIEN-2%, EXLLHIHN 6.21, SRMBIRZERMHEXRZEN-0.14, [FELLFERN 0.57,

140%
120%
100% F
80% |
60% [
40%
20% F

0%
-20%
-40% *

AR (PR 300) RitUzs®
—— ESGHF 4 F % (77 IR300) P R300 RN H
/‘ *vbf"f WS o™ v
N’f« -
s S

PP I I I PP I I P II ISP I P OII DSOS
RSO N NP ISP RSO IO SRR NI USSR SR I
'\,@' q’@, '\,@' ’\/@, q’@, ’»@» ’»@' ’1,@' ’\»@' W@; q’@, q’@, ’»@» q,@; q,@' ’\,@' '\,@' q’@r q’@p r\,@' ’»Q’\' q,@' ’\,@' ’b@' (\’Q’\r q’@, (\’Q’\r q’@, q’@,
VERIRIE: Wind, HEREEFFICbE $dE#E 2025 45 H 9 H
#4: ESG EEEI St (iR 300)
XA RE1DMA RT3 1A RE 6 A RIE 14 SEEDOK JRAT DA
Y CIE 5% 7% 11% 48% 3% 112%
iR SRR 1% 8% 18% 42% 5% 113%
B Kk iR 5% 8% 14% 52% 9% 112%
& K R -2% -5% -6% -9% -6% -10%
AL 55 (O] 47 84% 29% 25% 48% 9% 38%
FE AL S £ 68 A (0] 3 7% 35% 39% 42% 16% 38%
AT RS 7% 10% 10% 11% 11% 10%
AR B & 13% 15% 16% 20% 16% 17%
PR R IR 2 1% 1% 1% 1% 1% 1%
HRREK -0.14 0.63 0.52 0.63 0.57 0.54
Alpha 104% 31% 30% 45% 12% 38%
Beta -0.28 0.50 0.47 0.57 0.51 0.52
Sharpe 6.21 1.87 1.45 2.35 0.43 2.12
Treynor -295% 55% 49% 81% 14% 70%
Jensen 102% 31% 30% 449% 11% 38%
R2 0.02 0.40 0.27 0.40 0.32 0.29
FIE 0.00 0.00 0.00 0.00 0.00 0.01
Sortino 11.62 2.79 2.20 4.12 0.62 3.69
InformationRatio 0.57 8.41 16.92 37.15 4.98 105.94
VORISR : Wind, HERIEESFFEbE, $dE#iE 2025 5 H 9 H

VB 55 RS E SO fE I R AR UE 23 Ay A PR A R S BT .
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By 3¢
5 fabRiniAH
T8 bR 44 R & bR it 1 =L/ (ER=Ee

FeaE RIS R FLRR, 2 M
Mgl R, HFAREENER
R I e 2 &

AEOGE (]9 SR W a RE 0F 5 o 9 s ] 4%

Alpha o B T S B DX (] 41 A S £ T
BB B4R 228, ARR T IR I
F AIE 2R &8 1 A XURS:

5 T RS AU &8 2N T 5 A )
B, KR T ZRBAR
gt M XU

Downside 3 5z 3= 3f) XU H ok A9 i 4 IiR
Risk it

(R AT XU )

Jensen

Beta

PR SR b &1 v X A 0 T 3R 1S
(& B8 80 By B

Maximum fffi i 5 W 7] 8 2 Y & RS kG 19 16
Drawdow

n

(A 21 )

R o e A R I 2
(RRAH e mm

Sharpe AR SN 1E 5 0 XUBS T A B8 A
(4F fc B ¥ 2

%)

Sortino % WM 1E ¥ R AT KUK o fE

(R 12 ¥ LLAS B8 # U 2s [m] 4 5

)

Track M U 2 2R 5 R S & TR
Error 7 S5 R 2 2R 1 bR E 22

(HR B2 1% %)

ﬁ%t%é(@@)=

) )(ZGO/IZI‘EHQ% EI)

(BWEO&E+1 -1

A X (e 4% (DX R ) = SR sk [m] 4 (X 1))
— BEUE R EAR (XA
Alpha = R F AU &5 2
— Beta - FEHEAE (L IR %5

Cov(1y, 1)

O

Beta =

EE R = (R H ki
— BT H UL ) Y AR (L2 (B /47 AR v 22

Jensen = (R, — Rf) —Beta X (Rm — Ry)

B K (B =IX [R] PR B KT I8 162 B3 4 78 B3 Ik T

X3 -y)?

2
R =S0—»2

(Rp — Rf)

Sharpe =
Op

Sortino = (R W& 4 (b U 25 28 (X [l
— — A E A R )R AT RS (X [AD)

PR ER R 22 = (R H [8] )
— o H E] R ) I TR e 1 v 22

1o SR JE [ 4 N 1R] 7 37
Tt 2 IR ] 4R B TR

R,: RWEAEAL UL 25 2
Ryt B UL 25 2
Ry: —HEE A7 FIZ
Beta: KW X A Beta fH

Bt B U35 % B
v BRI S
LT 2
Ry: HEH A (L 25 2
R —EEERE

oy MM (LI 3 %

<A

VB 55 RS E SO fE I R AR UE 23 Ay A PR A R S BT .
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Treynor /X% Sl 16 ¥ AL R St KK F (168 vwWw=@g£” Ryt HEMEF L 28 6

(FF & i EEWUR 2 Ry: —fEE 1A%

) Beta: W& X [A Beta fH
Volatility # ft T %8 i KUK 4@P§ﬁﬂ N: X I3 55 A 4 8O 4
(45 1t 3% 3 Volatility = V33 x N_f Re: SRS I 4 0 ) e
%) % ER g XA 9 R £

T
EET S G W TSR AP Y 1S E e -
Z AR 5 Bh 77 25 (W T 4, 6 O A [ 4R
7 M 25 (S I D [ 48% )  b  25 (SFE I P [ 4% )
W BT RIS T AR B 77 2 = SRR AR /N T O F U 25 3R P ) A 2 -
PERLRIR : HPERAIE 7T

L NN 52 (72 S

WA FOE R XK ; ESG 5 U [F 4 BCSRR K T A XURG: B3CSR P A OR 3107 A9 XL B

S5 T SRS RS R 7 B, 7|



€9 +ERTIEH | CGS ESG ST

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
®2: ESG PEI; ETFEEBIAEATIEIRIL oo 3
*3: ESG fifiie RS AEGELE (R 300D eviiiiiiiiiiiiii e 4
® 4 ESG B A HMEBERGELE (TR 300D oviiiiiiiiiiiiieeiee e 5
B5r HEFRII Lo 6

35555 A BT IR P ST 2 3 A R A T G 5, n
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SrHTAR T B iR A

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 RIIE SR & P R B, NRIEIR S R, SR B SRR IE S MU 6 B T s PR, SE iR
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

###1 010-80927755chuying_yj@chinastock.com.cn
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