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[X [ BE1ANA #E3AA ik 6 MA BIL1E | SEDOR | BOIPUE
Sy I -2% -3% -1% 7% 0% 71%
ERS SN EIE -6% -8% -17% -18% -3% 49%
& KK 2% 2% 5% 16% 2% 81%
i K K I -2% -5% -5% -5% -2% -8%
SEAY S 15 (B i -19% -11% -2% 7% -9% 19%
AP bV 5 A [ 4 -52% -27% -32% -18% -47% 14%
AT KRS 7% 5% 6% 7% 8% 8%
T AV 3 Bl % 8% 7% 8% 10% 10% 13%
PR IR = 1% 1% 1% 1% 1% 1%
R 0.53 0.39 0.41 0.52 0.60 0.63
Alpha -42% -14% -10% -1% -39% 16%
Beta 0.37 0.19 0.23 0.33 0.43 0.49
Sharpe -2.59 -1.89 -0.39 0.53 -1.03 1.36
Treynor -54% -66% -14% 15% -25% 36%
Jensen -43% -16% -11% -2% -40% 15%
R2 0.28 0.15 0.17 0.27 0.36 0.40
N7y %= 0.00 0.00 0.00 0.00 0.00 0.00
Sortino -3.06 -2.40 -0.55 0.75 -1.26 2.20
InformationRatio -9.10 -9.72 -19.98 -21.60 -3.51 58.03
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ZERPRIR: Wind, ERAIFFICEE, #2025 4 1 A 16 H
#*2: ESG EBEAHREUGEST (PR 300)
[X [E] ®E11MH w31 H wiE6 1A BIE1HE | SEMR | BBk
Sy Ik -3% -6% -7% 4% -2% 108%
iERS P Y CIE -7% -11% -24% -20% -49% 86%
15 K K 1% 3% 5% 17% 1% 127%
PN -3% -8% -8% -8% -3% -10%
AEAY S 2 B i -35% -21% -14% 4% -35% 27%
AF AL S 57 8 A (] -61% -36% -42% -20% -62% 23%
AT XU 7% 6% 7% 8% 9% 9%
EAL I B =% 7% 6% 9% 11% 9% 16%
R B A5 22 1% 1% 1% 1% 1% 1%
X R 0.49 0.10 0.11 0.29 0.65 0.48
Alpha -55% -22% -17% -1% -63% 24%
Beta 0.32 0.05 0.07 0.22 0.41 0.45
Sharpe -4.97 -3.57 -1.81 0.25 -3.91 1.63
Treynor -113% -495% -237% 13% -87% 57%
Jensen -56% -24% -18% -29% -64% 23%
R2 0.24 0.01 0.01 0.08 0.43 0.23
Y% 0.00 0.00 0.00 0.00 0.00 0.01
Sortino -5.01 -4.14 -2.37 0.37 -4.13 2.77
InformationRatio -11.51 -11.92 -23.11 -19.70 -5.66 81.11
FERIRIR: Wind, RISl 2025 41 /9 16 H
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