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#MAREER, BEATHREZTE HAMIE, FHANENSHHERE,
SRR ARBIL 1 A 23 H, ESG §iii&km (I3 300) Bk 0.50%, HXF % 300 (-
0.62%) , BB N 0.12%, HBH—AHBMHER-20%, HOTAPHN-3%., BKEKER 2%,
AR R -3%, E3%ILEIN-2.44,
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1: ESG fiksRmsizgiit (PR 300)
X [i] BE1ANA | RE3AH ®iE 6 MA BT 14 SEDOR | BOIBLK
Sy Ik -2% -3% -3% 6% -1% 70%
LERS PN EIE -3% -49% -17% -16% -2% 49%
$5e KK i 2% 2% 4% 16% 2% 81%
5 K K Mg -3% -6% -6% -6% -3% -8%
AR AL 2 (A i -22% -13% -7% 6% -13% 19%
A b S 35 R 2 (] A -34% -16% -32% -16% -33% 14%
AT XU 8% 6% 6% 7% 9% 8%
G F S 10% 7% 8% 9% 11% 13%
R B A5 22 1% 1% 1% 1% 1% 1%
HHE R B 0.42 0.38 0.39 0.51 0.43 0.63
Alpha -29% -13% -13% -1% -24% 16%
Beta 0.37 0.21 0.21 0.33 0.38 0.49
Sharpe -2.44 -1.96 -1.03 0.52 -1.38 1.33
Treynor -64% -67% -40% 15% -39% 36%
Jensen -30% -15% -14% -2% -25% 15%
R2 0.18 0.15 0.15 0.26 0.18 0.40
N7y 2 0.00 0.00 0.00 0.00 0.00 0.00
Sortino -3.02 -2.51 -1.36 0.72 -1.76 2.16
InformationRatio -4.57 -5.60 -19.76 -20.12 -3.15 57.93
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# 300 (-0.62%) , @HMIN-0.24%, Hi—AH BRI N-3%, HM2BEHE-5%. 5Kk
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ZERPRIR: Wind, PERAIFFICEE, - 2026 4 1 H 23 H
%2: ESG ARSI (PR 300)
[X [E] ®E11MH w31 H w6 1M H BIF 14 SHEPSE a7 AR
Sy Ik -3% -7% -6% 3% -3% 106%
LRSS EIE -5% -8% -20% -19% -4% 85%
15 K K 1% 2% 5% 15% 1% 127%
PN -4% -9% -9% -9% -4% -10%
AEAY S 2 B i -35% -249% -12% 3% -35% 27%
AF AL S 57 8 A (] -45% -27% -36% -19% -50% 22%
AT R 8% 6% 7% 8% 9% 9%
AL B =% 9% 7% 9% 11% 10% 16%
R B 15 22 1% 1% 1% 1% 1% 1%
X R 0.41 0.13 0.12 0.29 0.43 0.48
Alpha -41% -24% -14% -2% -46% 24%
Beta 0.34 0.07 0.07 0.22 0.37 0.45
Sharpe -3.98 -3.65 -1.52 0.16 -3.58 1.59
Treynor -106% -364% -187% 8% -100% 56%
Jensen -42% -26% -15% -3% -47% 23%
R2 0.17 0.02 0.01 0.09 0.19 0.23
Y% 0.00 0.00 0.00 0.00 0.00 0.01
Sortino -4.39 -4.25 -2.02 0.23 -4.02 2.71
InformationRatio -6.60 -8.79 -19.46 -19.56 -5.55 80.25
FERIRIR: Wind, HEHRTIEFIIhE, EE#E 2026 41 /9 23 H
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