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L ——ESG B ZE RIS AT 5 (b ) & 2B IRIESRIE, NMEFK D EE T ESG e
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SRR : AJ#E1 6 H 20 H, ESG fiiiiZkig (I 300) L#k 1.28%, HIX FI & 300 (-
0.45%) , @A P 1.74%, FH—DHEERN 1%, HENEERA 3%, &KIKIEHR 1%, &
KEEMEA-1%, HIEEFlH 2.25,
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VERDRIE: Wind, HIESGTIERHITERE, Bdm#kik 2025 4F 6 A 13 H
*1: ESG ffisihgiazgitt (7K 300)

X [A] wE1ANH  BIE3AA i 6 N H IR 14 SRR | BEIRK
B R 1% 4% 3% 27% 0% 67%
LEPSPEN K 3% 8% 5% 18% 2% 67%
e K K 1% 8% 8% 29% 8% 69%
& K 2k R -1% -3% -8% -8% -8% -8%
AL S 1 [E] i 14% 19% 6% 27% -1% 23%
F AL S 25 R 2 (8] 4 31% 34% 10% 18% 4% 23%
AT KU 4% 9% 8% 11% 9% 9%
AL 5 & 6% 11% 12% 17% 11% 14%
PR R 15 2 1% 1% 1% 1% 1% 1%
R R 0.20 0.69 0.64 0.73 0.65 0.66
Alpha 16% 24% 8% 22% 1% 23%
Beta 0.15 0.46 0.46 0.58 0.46 0.53
Sharpe 2.25 1.50 0.36 1.48 -0.20 1.55
Treynor 81% 37% 9% 44% -5% 41%
Jensen 15% 24% 7% 21% 1% 23%
R2 0.04 0.48 0.41 0.53 0.43 0.44
KT E 0.00 0.00 0.00 0.00 0.00 0.00
Sortino 3.27 2.03 0.50 2.41 -0.27 2.56
InformationRatio 4.81 9.78 6.09 19.15 2.41 79.99
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#2: ESG EE&EIg St (iR 300)

X [ BELIMH  ®BIE3ANH w6 M BE1E  SFEOR | BOrBUR

A R 2% 6% 9% 53% 5% 117%

LEPSPEN K 3% 9% 11% 449% 7% 118%

B K IK R 3% 10% 12% 54% 12% 117%

& K B -1% -3% -6% -9% -6% -10%

R AL 1) (1] # 24% 25% 20% 53% 12% 37%

G AV 15 R A 1] 4R 43% 41% 25% 44% 17% 37%
N 4% 9% 10% 11% 10% 10%

E AV B % 8% 13% 14% 20% 14% 17%

B R 22 1% 1% 1% 1% 1% 1%

EES 44 0.14 0.51 0.49 0.62 0.48 0.53

Alpha 26% 30% 22% 48% 14% 37%

Beta 0.15 0.39 0.44 0.56 0.43 0.51

Sharpe 2.93 1.80 1.30 2.65 0.71 2.11

Treynor 156% 60% 43% 94% 24% 70%

Jensen 25% 29% 21% 48% 13% 37%

R2 0.02 0.26 0.24 0.38 0.23 0.28

KT E 0.00 0.00 0.00 0.00 0.00 0.01

Sortino 5.14 2.60 1.95 4.71 1.03 3.67
InformationRatio 5.26 9.26 11.66 38.58 7.52 111.13

PERIRIR: Wind, HERFTEFCbE, $dE#E 2025 F 6 H 13 H
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