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(1) BEMNMBFRE

—IEARE MSCI IFEIRETR> ( LUNEA "MSCI ESG %, ) B/R - MSCI tH RISEIRIAL
D - ESG I RERESEN 2007 FF 1 BE 2017 &£ 5 AN B EELLEMA R AT RE -
BARMMEEEESHNIRESM - UBARMEREATHENER - ZMFREL - ESG 7
RBREN AT EBLETFANRELATERHRF ] - clNEEBNTHREN - HEESH
EHBEFENNKRENK - EBEATUREREEATVFENER BEAEARTRRKRE
RIAERSHTE - At - BERINRERMEBSRENR BB ERE ( tail risks ) -

ESG RN FEEARRMEDZNE AR - —IBIFFRMRR 1R 1970 FE 2014 FEHEE
AEMHIHRY 2,250 IREZMFR - RIRELEEZMARPASERTBPEEMEFREE ESG &R
BEIEOEGIFRHEERETSNMRATERS ML (65.4% ) - MESZRENEMNT
SRELERIRIE (26.1% ) (RE 17) - BOER - HEHBEPEERS ESG fHAN AT -

HUBFRAEBERE - ENURERT—LEHEDSEMN ESC HFRRSRENEROIR - Z
MRERIR - EE SRR BN TEETS - EEMFHRER ESC RIBAMAHE AKX
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21

HBZE MSCI £33k ESG REHEH - ERNHE ESG ERBIIBEEE - MSCI BUMN ESG BRIl - MSCI BURER ESG HEREM
MSCI BRE3E5R ESG EhEfEE] -

RAENZE ESG IR B HBIEENRIREZEA—EERTE LBEEEY -

& Henriksson, R. * J. Livnat * P. Pfeifer - M. Stumpp £ G. Zeng (ESG XAt%R#l) (“‘ESG literature review”) - iR 7E Quantitative
Management Associates LLC (qma.com)#B8iE SR TR - 2018 F 6 B -

Giese, G. L. Lee * D. Melas * Z. Nagy £2 L. Nishikawa (2019 &) (ESG #&REZEW : ESG WL EREMEE - RMAERIR)

(“Foundations of ESG investing: How ESG affects equity valuation, risk, and performance”) - /% (Journal of Portfolio Management
) %4587 - 69-83 & - IEXMIIEEIGH MSCI, Inc. IITHAE -

Friede, G. - M. Lewis * A. Bassen £ T. Busch (2015 %) (ESG RM#RIR : 818 2000 MNERBHRMNLSEEE) (‘ESG and
Financial Performance: Aggregated Evidence from More than 2000 Empirical Studies”) - &5 {Journal of Sustainable Finance and
Investment) A H - 210-233 & -
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ERME :  Friede, G. * M. Lewis * A. Bassen®T. Busch (2015% ) (ESGRETEKRIA : HBiE20000H EEM RN LS
) (“ESG and Financial Performance: Aggregated Evidence from More than 2000 Empirical Studies”) -
# Journal of Sustainable Finance and Investment) 555 - 210-2338 -

s
&

(2) wEEY ESG RIRMER

"MSCI ESG #5 1 3R ESG f o &afIR M KRR 2007 £ 1 BE 2017 & 5 HHBEERS
MEE (UHERNHRRESTE ) - BEREMRENERE  HEBSNRAYJEZES ESG
AR SN ATNBFRERE - ZEHERERERE  BEESHATIRE  HERESS
K -

EH P HBEERBONAT - BERRPIRER ESG fHRRSHATIEESE "alpha, B3R
( BRI RIRE ESG ATARBIE AT SHERINEIR ) - BT ESG RIRFIEMRL - 8BS
=1R1#B ESG EMERFFIENERIKRELAR —TELSMFLER? - —IREFMRZ20M
2,307 XEBAEIR 1992 F£F 2002 FEMNEIH - WIREEER ESG ERIZE - RE F AT
FAKEER) ESG ERPEBR 'EZE, M "AEE, WUHELEE - BRMRAMR £ &
BB L ESG REFEWERALT - BF=EM "alpha, B3 - AREROBERFLESR
ESG EHEEMENWEREE - B - mB LAEFZARRBER ESG ERER - ARIAKH
SHMATRAR—E - sz AE2 -

UGS - ERIEEEBAGER ESG RIR - A BBELN AT 2P - tEREES ESG &
RENLZNE—HRE  LEERTNEEFTEASR - A8 - MRBRKREEY
ESGC ZENERBERMEME —— —IRHERIER - SEMEBUNEEREZEIN - M
ERNEBNHBREZEERESG (RE18) -

22

23

24

AN ESG FFARRS - A E ZRBMIFIEIEN ESG ERERIRIE LT - BL ESG EHRERTAEEFTHERTAZHIE
N2 EEHEHE - HIIN (RISEMEIER) (“Carbon Disclosure Project”) ~ (2 IKIRES%448) (“Global Reporting Initiative”) *
(OIS ERE S #RAZEE) (“Sustainability Accounting Standards Board”) = Efth i GBS EAVIEXE - ( BIFTIR 2020 &£ 9
A 25 H7E Business Green #3Uh FFISMRES ([UASEETENSHEMIKE ESG EIREFEAE) (“Big four accounting firms reveal ESG
reporting standards”) fUXE - )

Khan, M. ~ G. Serafeim B2 A. Yoon (2015 ) ({EZOI#EM : #0 "EX, BBEWEHERE) (‘Corporate sustainability: First
evidence on materiality”) - Harvard Business School B TfE#is - 55 15-073 5% »

Zembrowski, P. ~ M. Leung B2 K. Schacht ( 2019 £ ) (GEAMEMN ESG KE : HEMZN LM AT ESGIEFIE—E) (‘ESG
disclosure in Asia Pacific: A review of ESG disclosure regimes for listed companies in selected markets”)) - 5455 SR 7 EM 17
FHMALL - 2019F 7B 21 H -
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18 : FEAITZPRARBERMERE T THEE ., HHREBIREZNMNE (2019F)
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BERRERE: (2019F0RHESMEKENE  BIREBERMEEESEMWMIS ) (“Sustainable Financing and Investing
Survey 2019: Markets alert to the environment and society”) - SEZEBRAEIL - 2019595241 -

SEEY ESG RSN ATRFEK - R 7 asEEMMEZS - ARMEE—EFRE - — IR
RPIEL - ESCG iR SHKRENLeRBEIJEZRHREZHHECICHKR - ERREMSIR
EEHGERESGER (AW ESG /AR ) RUKERILEHEMLEE - REEZNSERPHERE
5 ESG FIRRKREMHLER ESC fANKRE - EEBRERPASZE - 5—1HH -
"MSCI ESG #1551 A%k - ESG BN FEHRBERELERAR (HIWNERE ) -
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-0.1% % 0.3% A% - MSCI 5\ 400 t EFEEELRIR-3.7% E 5.8% 1% -

25
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27

Hvidkjeer, S. (ESG 1&E : XEi4=at ) (‘ESG investing: A literature review”) - &% Dansif ( SEREFIZE ESG IREMHIE ) R4S -
2017F 98 -

—ERAERIR  TIKAATSHHEEHRBEZCRESENEEHESAAREE - R (EHAHEBEWSWEL | ESG EFHEREN
FHE—F) - (“Demystifying negative screens: The full implications of ESG exclusions”) - ##¢ Schroders FI431% - 2017 £ 12 B -
O'Brien, A. * L. Liao ¥ J. Campagna ( BEEMKRE : MHBEBHRF HZEE) (“Responsible investing: delivering competitive
performance”) - A Nuveen fU4815 - 2018 £ E -
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% B (MSCIESG Ef#158 | ESG MIRAERETE) (“MSCI ESG Screened Indexes: An off-the-shelf approach to ESG screens”) - &j
R MSCI #BuLr/NMEF - 1R 2020 £ 98 1 HEE -

2 B (MSCIESG EEEZWRTE) (“MSCI ESG Leaders Indexes methodology”), - &5 MSCI F#8IE - 2019 F 2 8 -

% B (EAXRA : EFFESGIEEZS) (“Ground rules: FTSE ESG Index Series”) - SR ERFZEZMARIL - 2020F 2 4 -

3 B (EARA . SRF%EE] 100 ESG 1BEIEE) (“Ground rules: FTSE UK 100 ESG Select Index”) - SR EREZMAL - 2019 F 2
-

2 B (2L ESG IEHARIIMNERIFE) (“S&P ESG index series methodology”) + i EE L B AVARNE, 2020 78 -

3 B (Stoxx BUM 600 ESG-X {58l —— 947 ESG ZIBREZE ) (“Stoxx Europe 600 ESG-X Index — Analysing ESG exclusions”) - &%
Stoxx BI#ENE - 2018 F 12 8 -

3 B (Stoxx BUM ESG SEEIE#EE 30 BUMIEEL) (“Stoxx Europe ESG Leaders Select 30 EUR Index”) - Stoxx RUA8IL_ ERIAEE - £ 2020
FOR1HHEE -

% B ({815 ESG 58I RIBAEREIE ESG IEBMIEEAREMAI) (“Index methodology for managing the HSI ESG Index and HSCEI ESG
Index”) - ERNEEIEHBRATAIL - 2019F 98 -
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Figk— : ESG IREHBEBRBRBENSTER

R A2 : ESG e A E SIS H O IRRAY 1R8]

ESG 888y (SEEE Y ==
THEHEH | FH9SELOHR (AT—(B) TR =R
(A) (®) B t-#EHE

(1) @)

SHEHKY | SHEERG
ERMNTIE EZES0M
t-#EHE

ERHE

MSCI 23k ESG BE58 0.0329% 0.0332%  [-0.0003% -0.0003% -0.0048 2,606 | 01/07/2010 - 30/06/2020
MSCI 23k ESG EfEig 2l 0.0428% 0.0332% 0.0096% 0.0090% 0.2765 2,106 | 01/06/2012 - 30/06/2020
f‘ﬁ EREERE ESG B EIUEEIRE 0.0311% 0.0329% -0.0018% |  -4.4183*** 0.0110% 0.1140 1,501 | 22/09/2014 - 30/06/2020
EEZBEIRAPE ESG 5H 0.0298% 0.0301% -0.0003% | -0.3772 -0.0003% -0.0074 2,596 | 01/07/2010 - 30/06/2020
FRE2IKIEE] 0.0340% 0.0321% 0.0020% 0.1362 0.0038% 0.0617 — —
MSCI ¥l T35 ESG REIFE 0.0294% 0.0081% 0.0213% 0.0213% 0.1352 2,605 | 01/07/2010 - 30/06/2020
MSCI #7135 ESG EhiZEis &l 0.0199% 0.0081% 0.0118% 0.0109% 0.2532 2,104 | 31/05/2012 - 30/06/2020
S5 E ESG Bk PERIEETEH 0.0152% 0.0072% 0.0080% 0.0143% 0.1264 1,501 | 19/09/2014 - 30/06/2020
EET BT EAPE ESG f5Hl 0.0021% 0.0086% -0.0065% | -1.8980** -0.0065% -0.0372 2,603 | 01/07/2010 - 30/06/2020
i MSCI BUN ESG $BEI5E] 0.0210% 0.0195% 0.0015% 0.0015% 0.0028 2,568 | 01/07/2010 - 30/06/2020
5 [MSCI BiMl ESG EfiEis 0.0351% 0.0195% 0.0156% 0.0117% 0.2014 2,071 | 31/05/2012 - 30/06/2020
™ IStoxx BN 600 ESG-X 15& 0.0195% 0.0211% -0.0017% | -1.0101 0.0007% 0.0220 2,117 | 19/03/2012 - 30/06/2020
Stoxx B ESG $BE15EE 30 I5H 0.0062% 0.0034% 0.0028% 0.0028% 0.0057 2,560 | 01/07/2010 - 30/06/2020
MSCI BUBESR ESG B EIRE 0.0183% 0.0154% 0.0029% 0.0029% 0.0344 2,608 | 01/07/2010 - 30/06/2020
MSCI BURIRER ESG EiZE g8l 0.0291% 0.0154% 0.0137% 0.0114% 0.2400 2,107 | 31/05/2012 - 30/06/2020
FrAtEIEE 0.0192% 0.0119% 0.0073% 0.7213 0.0066% 0.0254 — —
MSCI =[El ESG Z8E15¥] 0.0476% 0.0503% -0.0027% | -1.3376 -0.0027% -0.0267 2,515 | 01/07/2010 - 30/06/2020
MSCI Bl ESG EFiEE8 0.0557% 0.0503% | 0.0054% | OSSR 0.0073% 0.1930 2,032 | 31/05/2012 - 30/06/2020
Stoxx S 500 ESG-X 158! 0.0456% 0.0509% -0.0052% | -1.1264 0.0012% 0.0248 2,064 | 19/03/2012 - 30/06/2020
IEAEET 500 ESG 188 0.0502% 0.0498% 0.0004% 0.3489 0.0004% 0.0070 2,516 | 01/07/2010 - 30/06/2020
¥ [ERFZEE 100 ESG i5EEH 0.0012% 0.0143% -0.0131% | -0.3782 0.0017% 0.0106 1,271 | 19/06/2015 - 30/06/2020
¥ MSCI HZ& ESG SBEIEH 0.0233% 0.0323% -0.0090% | -0.7627 -0.0090% -0.0154 2,445 | 01/07/2010 - 30/06/2020
MSCI H7K ESG B 0.0370% 0.0323% 0.0047% 0.7480 -0.0095% -0.0168 1,974 | 31/05/2012 - 30/06/2020
1835 ESG 158 0.0140% 0.0147% -0.0006% -0.2971 -0.0006% -0.0060 2,464 | 01/07/2010 - 30/06/2020
BAEE ESG 158 0.0053% 0.0036% 0.0017% 0.9729 0.0017% 0.0196 2,464 | 01/07/2010 - 30/06/2020
FR A A ithis 81 0.0320% 0.0309% 0.0011% 0.0923 0.5058% 0.6608 — —
2ie 0.0267% 0.0232% 0.0035% 0.5054 0.0031% 0.0126 — —

i B¥ ESC EHHEAENEY 2K MERAMBIREDETAA ESG EHHEMASEE - DIRITATHIPAE ESC FHHEMASIEY (BREHE ) 9T TmEET 185 : (1) ESC BFBNTIEE
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R A3 : ESG iR HHEBIRHESAOMRERS Z/ F- 1358

SHEHRRAIREE

ESG 158 B8 = F-#istE
MSCI 23k ESG %BEIFE] 0.9312% 0.9406% -0.0094% 1.0203 2,606 01/07/2010 - 30/06/2020
MSCI 23k ESG EfEig 2l 0.8926% 0.9406% -0.0481% 1.1106** 2,106 01/06/2012 - 30/06/2020
f’ﬁ ER SRR ESG BRI ERRE 0.9687% 0.9300% 0.0387% 1.0849 1,501 22/09/2014 - 30/06/2020
EETWEIKATE ESG 1EH 0.9134% 0.9031% 0.0103% 1.0229 2,596 01/07/2010 - 30/06/2020
FrEZBKIgEL 0.9233% 0.9246% -0.0013% 1.0029 — —
MSCI ¥l T35 ESG REIFE 0.9872% 0.9972% -0.0100% 1.0204 2,605 01/07/2010 - 30/06/2020
MSCI #7Eir15 ESG EhiZEis &l 0.9498% 0.9972% -0.0473% 1.1021* 2,104 31/05/2012 - 30/06/2020
S5 E ESG Bk PERIEETEH 0.9932% 0.9837% 0.0095% 1.0195 1,501 19/09/2014 - 30/06/2020
EET BT EAPE ESG f5Hl 1.0262% 0.9682% 0.0580% 2,603 01/07/2010 - 30/06/2020
- MSCI BN ESG 28E5E] 1.1805% 1.0710% 0.1095% 2,568 01/07/2010 - 30/06/2020
5 MSCI Bl ESG EfigEta 8! 1.0338% 1.0710% -0.0372% 1.0733 2,071 31/05/2012 - 30/06/2020
™ IStoxx BN 600 ESG-X 5& 1.0435% 1.0722% -0.0287% 1.0559 2,117 19/03/2012 - 30/06/2020
Stoxx B ESG $EEHEEE 30 15 ¥ 0.9952% 1.2193% -0.2241% 1.5011%** 2,560 01/07/2010 - 30/06/2020
MSCI BUBRIEER ESG SBEIEH] 0.9508% 0.9660% -0.0152% 1.0322 2,608 01/07/2010 - 30/06/2020
MSCI BURI=ER ESG BfiEig ! 0.8688% 0.9660% -0.0972% 1.2363*** 2,107 31/05/2012 - 30/06/2020
FrAa ith & 35 81 1.0085% 1.0423% -0.0339% 1.0683*** — —
MSCI =[E ESG S8 E15¥] 1.0930% 1.0972% -0.0042% 1.0076 2,515 01/07/2010 - 30/06/2020
MSCI =[E ESG EfiEig#l 1.0758% 1.0972% -0.0214% 1.0401 2,032 31/05/2012 - 30/06/2020
Stoxx S 500 ESG-X 158! 1.0783% 1.0967% -0.0184% 1.0344 2,064 19/03/2012 - 30/06/2020
IEAEET 500 ESG 188 1.0865% 1.0954% -0.0089% 1.0165 2,516 01/07/2010 - 30/06/2020
¥ [ERFZEE 100 ESG i5EEH 1.0772% 1.0307% 0.0465% 1.0922 1,271 19/06/2015 - 30/06/2020
¥ MSCI H7& ESG SEEIEH 1.2008% 1.2621% -0.0613% 1.1047** 2,445 01/07/2010 - 30/06/2020
MSCI H7K ESG EfEig#l 1.1762% 1.2621% -0.0859% 1.1514%** 1,974 31/05/2012 - 30/06/2020
1815 ESG 15¥) 1.1310% 1.1678% -0.0369% 1.0663 2,464 08/09/2014 - 30/06/2020
BRI ESG 158 1.4262% 1.4256% 0.0005% 1.0007 2,464 08/09/2014 - 30/06/2020
Fr S A3t 35 1 1.1611% 1.1734% -0.0124% 1.0214 — —
2ee 1.0564% 1.0778% -0.0214% 1.0409%** — —

i FRRMNTERE  BHOWRAE (REEMNTTT ) ZHEART - S¥ ESG FHEHESEY - 2K - MERAMSIFEEER T FE ESG RHEFMBMNEHER - DURITRTRIFAA ESG R3S
BEEH (ZRER ) 98T AR5 - EERBAR FREHMERT ESC RENREESRNY BN ERE LEEEM ; ASBAN F-HETHERT ESG FENEEEER YR SIERLERE
EE@EET -

o NREEERT B ERBREKTER 01% ; * AREBRERAB LNBEZKTER 1% ; * UREEERFT B LAOBRZEKTER 5% -
BRRR KRBT BNESHERWHRMEETE -
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R A4 : ESG IR EBERNRNARREREHVBHAAEIRERN 4258 (E%H : 2015F 6 HA30H)

3 EREHE 6 ERAE#H= 1 FEER=E 3 F[OER=R

MSCI 23k ESG $BEIFE] -8.40% | -8.86% |0.45% | -3.72% | -4.20% |0.47% | -3.76% | -4.75% | 0.99% | 18.53% | 20.38% | -1.85% | 28.84% | 26.86% | 1.98%
MSCI 23k ESG EhEis®] -8.54% | -8.86% |0.31% | -3.34% | -4.20% |0.85% | -3.44% | -4.75% |1.31% | 27.38% | 20.38% | 7.00% | 41.28% | 26.86% | 14.42%
gﬁ ERFCEE ESG BIHIMUEERRE -8.16% | -8.86% |0.70% | -2.89% | -4.21% |1.32% | -2.98% | -4.72% | 1.74% | 27.99% | 20.95% | 7.04% | 44.91% | 26.77% | 18.14%
EEEWEIKATE ESG 158 -10.08%| -10.04% |-0.04% | -5.79% | -5.69% |-0.10%| -5.68% | -5.76% | 0.07% | 18.73% | 19.29% | -0.57% | 25.71% | 24.06% | 1.66%
FrEZIKIEERY t-RETE 1.15 1.06 1.45 0.61 1.07
MSCI ¥l TH35 ESG REIFE -16.29%)| -18.53% | 2.25% | -15.01% | -18.32% | 3.31% | -7.18% | -14.21% | 7.03% | 24.37% | 10.00% | 14.37% | 27.73% | 2.35% | 25.38%
MSCI #7Eir15 ESG BhiZEi5 &l -17.90%)| -18.53% | 0.64% | -17.15% | -18.32% | 1.17% | -12.38% | -14.21% | 1.83% | 17.99% | 10.00% | 7.99% | 16.28% | 2.35% | 13.93%
S5 E ESG Bk PERIEETEH -17.96%| -19.53% | 1.57% | -17.28% | -19.55% | 2.26% | -10.37% | -14.53% | 4.16% | 17.77% | 4.99% | 12.79% | 19.70% | -0.05% | 19.75%
*ﬁ‘—‘.ﬁﬁﬂtﬁﬂﬁﬂij{qﬂ’*” ESG {5¥1 -19.06%)| -19.64% | 0.57% | -18.88% | -18.34% |-0.53% | -12.71% | -14.29% | 1.58% | 8.54% | 9.35% | -0.81% | 2.41% | 3.97% | -1.57%
i MSCI BM ‘gaﬂa%l -7.94% | -9.24% |1.30% | -5.23% | -4.71% |-0.52% | -12.00% | -13.60% | 1.60% | 2.40% | -0.86% | 3.26% | -0.40% | -7.16% | 6.76%
5 MSCI B -8.90% | -9.24% |0.35% | -3.84% | -4.71% | 0.87% | -12.01% | -13.60% | 1.59% | 6.05% | -0.86% | 6.91% | 6.07% | -7.16% | 13.23%
Stoxx BUM 600 ESG-X 158 -8.70% | -8.80% |0.09% | -4.05% | -4.06% |0.02% | -14.15% | -13.49% |-0.66% | -0.77% | -0.36% | -0.41% | -6.02% | -5.50% | -0.52%
Stoxx BV ESG BEIEEE 30 158 -6.40% | -4.76% |-1.64%| -3.93% | 0.77% |-4.70%|-11.83% | -6.99% |-4.84%|-10.30% | 7.37% |-17.67% | -30.47% |-22.72% | -7.75%
MSCI BUBRIEER ESG SBEIEH -10.15%| -10.75% | 0.60% | -5.10% | -6.85% | 1.75% |-11.12% | -12.70% | 1.58% | 4.83% | 6.31% | -1.48% | 0.59% | -3.36% | 3.95%
MSCI BURIRERE ESG EhisEiE -10.44%| -10.75% | 0.31% | -5.91% | -6.85% | 0.94% |-10.97% | -12.70% | 1.73% | 14.05% | 6.31% | 7.75% | 10.69% | -3.36% | 14.05%
FrEtEIREAY t-RETE 0.59 0.21 0.51 0.36 0.84
MSCI =[E ESG S8 E15¥] -6.99% | -7.21% |0.22% | -1.96% | -1.44% |-0.52%| 1.12% | 0.97% |0.15% | 28.17% | 31.13% | -2.95% | 50.74% | 50.69% | 0.06%
MSCI (] ESG EfiEig#l -6.89% | -7.21% |0.32% | -0.65% | -1.44% |0.79% | 2.01% | 0.97% |1.04% | 37.38% | 31.13% | 6.25% | 64.16% | 50.69% | 13.48%
Stoxx S 500 ESG-X 158! 7.49% | -7.12% |-0.37%]| -1.67% | -1.33% |-0.34%| -0.44% | 0.89% |-1.33%| 30.76% | 30.82% | -0.06% | 55.42% | 52.00% | 3.42%
’fa—‘i%f"zﬁ?l 500 ESG &5# -7.68% | -6.94% |-0.75%| -2.08% | -0.93% |[-1.15%| 1.24% | 1.73% |-0.49%| 29.76% | 31.76% | -2.00% | 53.35% | 50.27% | 3.07%
¥ ERZEE 100 ESG iBEIEH 7.12% | -7.04% |-0.07%| -5.08% | -4.27% |-0.81%| -0.36% | -0.26% |-0.11%| 14.35% | 17.11% | -2.77% | -3.33% | -5.39% | 2.05%
¥ MSCI HZ& ESG SBEIEH -12.88%| -14.26% | 1.38% | -3.29% | -5.98% |2.68% | -9.76% | -25.03% |15.27%| 13.49% | 2.72% | 10.77% | 11.71% | -5.27% | 16.98%
MSCI H7K ESG &fiEia# -12.26%| -14.26% | 1.99% | -3.92% | -5.98% | 2.06% | -9.29% | -25.03% |15.74%)]| 20.87% | 2.72% | 18.14% | 20.51% | -5.27% | 25.78%
1B15 ESG 5% -20.21%| -20.59% | 0.38% | -16.37% | -16.52% | 0.15% | -20.75% | -20.78% | 0.03% | 6.64% | 10.31% | -3.66% | -10.36% | -6.94% | -3.42%
1BAEE ESG 158 -27.91%| -27.55% |-0.36% | -25.64% | -25.58% |-0.06% | -33.74% | -32.88% |-0.85%| -13.49% | -14.70% | 1.21% | -23.51% | -24.83% | 1.32%
FREAMIEEAY t-#EHE 0.35 0.24 0.47 0.37 0.73
FRES8IaY t-#EtE 0.51 0.27 0.45 0.39 0.86

it AR ESC BHHEESIEHNAARMEZRN R IHBE N - ERFM=ERRER - UWRMRPHNABEEEET - /MR AEREERTB2 LEREY -
BERER RN ETBNESREMRHMEEE -
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R A5 : ESG {RHAEBRHNAERAERENNESADHRES Z/9 F-358 ( H#¥R :2015%F 6 530 H )

F-#i &t
MSCI 23k ESG $BEIFE] 1.06%| 1.09% | 1.03 0.91% | 0.93% | 1.02 0.96% | 0.98% | 1.02 | 0.70% | 0.70% | 1.01 1.00% | 1.01% | 1.01
2 MSCI 23k ESG EfEig 2l 1.08%| 1.09% | 1.00 | 0.93% | 0.93% | 1.01 | 0.97% | 0.98% | 1.00 | 0.71% | 0.70% | 1.00 | 1.01% | 1.01% | 1.00
dﬂ EREEE ESG BikHEUEEREE 1.07%]| 1.07% | 1.00 | 0.92% | 0.92% | 1.00 | 0.96% | 0.97% | 1.01 | 0.70% | 0.70% | 1.00 | 1.01% | 1.00% | 1.01
EEEWEIKATE ESG 158 1.08%] 1.08% | 1.01 | 0.93% | 0.92% | 1.01 | 0.98% | 0.96% | 1.01 | 0.70% | 0.69% | 1.01 | 0.97% | 0.96% | 1.01
FRE 2 IKIEE] 1.07%| 1.08% | 1.01 | 0.92% | 0.93% | 1.01 | 0.97% | 0.97% | 1.00 | 0.70% | 0.70% | 1.00 | 1.00% | 0.99% | 1.00
MSCI ¥l TH35 ESG REIFE 1.34%| 1.36% | 1.01 | 1.18% | 1.20% | 1.01 | 1.21% | 1.22% | 1.01 | 0.94% | 0.93% | 1.01 | 1.05% | 1.04% | 1.01
MSCI #7Eir15 ESG BhiZEi5 &l 1.37%]| 1.36% | 1.01 | 1.20% | 1.20% | 1.00 | 1.22% | 1.22% | 1.00 | 0.94% | 0.93% | 1.00 | 1.04% | 1.04% | 1.00
S5 E ESG Bk PERIEETEH 1.38%| 1.42% | 1.03 | 1.21% | 1.24% | 1.02 | 1.24% | 1.26% | 1.02 | 0.93% | 0.94% | 1.01 | 1.01% | 1.03% | 1.02
IEEEEATE AT ESG 1EH 1.38%| 1.40% | 1.01 | 1.23% | 1.21% | 1.01 | 1.26% | 1.22% | 1.03 | 0.93% | 0.92% | 1.02 | 1.03% | 1.01% | 1.02
5 MSCI M ESG BEIEH 1.32%| 1.74% | 1.31 | 1.12% | 1.48% | 1.32 | 1.40% | 1.53% | 1.09 | 0.99% | 1.04% | 1.04 | 1.13% | 1.14% | 1.01
';_3' MSCI BUMN ESG EfEIg 2L 1.72%| 1.74% | 1.01 | 1.47% | 1.48% | 1.01 | 1.52% | 1.53% | 1.01 | 1.03% | 1.04% | 1.00 | 1.13% | 1.14% | 1.01
™ IStoxx BN 600 ESG-X 15& 1.70%| 1.71% | 1.00 | 1.45% | 1.46% | 1.00 | 1.53% | 1.53% | 1.00 | 1.03% | 1.03% | 1.00 | 1.14% | 1.14% | 1.00
Stoxx BV ESG BEIEEE 30 158 1.45%| 1.65% | 1.14 | 1.24% | 1.39% | 1.12 | 1.34% | 1.49% | 1.11 | 0.93% | 1.04% | 1.11 | 1.14% | 1.29% | 1.14*
MSCI BURIRER ESG SAE15H] 1.10%| 1.12% | 1.02 | 0.94% | 0.97% | 1.03 | 1.16% | 1.17% | 1.02 | 0.82% | 0.82% | 1.01 | 0.93% | 0.94% | 1.02
MSCI BUBIRER ESG BhiZEig &l 1.11%]| 1.12% | 1.01 | 0.95% | 0.97% | 1.01 | 1.16% | 1.17% | 1.01 | 0.82% | 0.82% | 1.01 | 0.93% | 0.94% | 1.01
FrAtEIEE] 1.39%| 1.47% | 1.06 | 1.21% | 1.27% | 1.05 | 1.31% | 1.34% | 1.03 | 0.94% | 0.95% | 1.02 | 1.05% | 1.08% | 1.02
MSCI =[E ESG S8 E15¥] 1.29%| 1.31% | 1.02 | 1.13% | 1.14% | 1.01 | 1.08% | 1.08% | 1.00 | 0.82% | 0.83% | 1.00 | 1.22% | 1.22% | 1.00
MSCI (] ESG EfiEig#l 1.32%| 1.31% | 1.01 | 1.14% | 1.14% | 1.00 | 1.09% | 1.08% | 1.01 | 0.84% | 0.83% | 1.02 | 1.23% | 1.22% | 1.01
Stoxx S 500 ESG-X 158! 1.33%| 1.31% | 1.02 | 1.15% | 1.14% | 1.01 | 1.11% | 1.08% | 1.02 | 0.84% | 0.82% | 1.02 | 1.24% | 1.22% | 1.01
ff“;%ﬂ‘—*ﬂﬁSOOESG = 1.31%]| 1.31% | 1.00 | 1.14% | 1.14% | 1.00 | 1.08% | 1.08% | 1.00 | 0.83% | 0.83% | 1.00 | 1.22% | 1.22% | 1.00
¥ ERZEE 100 ESG iBEIEH 1.52%| 1.51% | 1.01 | 1.29% | 1.28% | 1.01 | 1.34% | 1.30% | 1.03 | 0.94% | 0.92% | 1.02 | 1.08% | 1.10% | 1.03
53 MSClEIZKESG BEIEH 1.68%| 1.93% | 1.14 | 1.46% | 1.59% | 1.09 | 1.66% | 1.85% | 1.11 | 1.20% | 1.31% | 1.09 | 1.19% | 1.27% | 1.07
MSCI H7K ESG &fiEia# 1.65%| 1.93% | 1.16 | 1.43% | 1.59% | 1.12 | 1.64% | 1.85% | 1.13 | 1.19% | 1.31% | 1.10 | 1.19% | 1.27% | 1.07
1B15 ESG 5% 1.78%| 1.79% | 1.01 | 1.48% | 1.51% | 1.02 | 1.42% | 1.47% | 1.04 | 1.10% | 1.13% | 1.03 | 1.17% | 1.20% | 1.03
1B 15 ESG 188! 2.04%)| 2.09% | 1.03 | 1.75% | 1.78% | 1.02 | 1.75% | 1.77% | 1.01 | 1.39% | 1.38% | 1.01 | 1.36% | 1.35% | 1.01
Fr S A3t 35 1 1.56%)| 1.63% | 1.04 | 1.34% | 1.38% | 1.03 | 1.37% | 1.43% | 1.04 | 1.03% | 1.06% | 1.03 | 1.21% | 1.23% | 1.02
pe 1.41%| 1.47% | 1.05 | 1.22% | 1.26% | 1.04 | 1.28% | 1.32% | 1.03 | 0.94% | 0.96% | 1.02 | 1.11% | 1.12% | 1.01

i FERNEERRE  BHERENAE (REENTR ) ZHEERRE - SHESC FHHEASEY - E2K - ERAMZIFEEERTAE ESC BFHHEMERIEE - KR PHNPAE ESG FHEMA
BHEY (BREE ) 19ET A8 - ABBAN F-RsHERT ESG IFENFREZ BN EENSIEHUERTE L EEEY -

*RREERER B LWBEZEKTER 5%

BERER : ZNETBNESREMRHMEEE -
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3R A6 : ESG IR HEBIERNARREREHVHAAEIRR 4258 (E%H : 20106 A30H)

3 EEEHE 6 BEEHE 1 FERE 3 EEERE 5 EERER 7 EERE

MSCI if_k ESG %EE:?.Ezgﬂ 12.91%)]| 13.24% | -0.33% | 21.85% | 22.93% | -1.07% [ 25.81% | 27.84% | -2.03% [ 37.00% | 37.67% | -0.66% | 63.03% | 66.67% | -3.65% | 78.97% [ 84.04% | -5.07% |110.04%(111.44%| -1.40%

22 Ly 5
R EAEIEF IR AR ESG
441'?—2%1 13.19%| 13.75% | -0.57% | 22.55% | 23.37% | -0.82% | 26.28% | 27.41% | -1.13% | 31.76% | 32.88% | -1.12% | 54.93% | 58.32% | -3.39% | 69.77% | 73.96% | -4.19% | 94.77% | 96.40% | -1.64%
g
MSCI ##lH5 ESG A8
N 19.76%| 17.16% | 2.60% | 28.48% | 25.42% | 3.05% |32.64% | 24.86% | 7.77% | 28.77% | 2.43% | 26.34% | 48.32% | 5.91% | 42.40% | 69.44% | 10.11% | 59.33% | 89.45% | 8.40% | 81.05%
5
EETWAE AT E ESG
i g 13.65%| 16.89% | -3.24% | 20.73% | 24.85% | -4.12% | 14.32% | 22.66% | -8.34% |-11.31% | 0.43% |-11.74% |-11.08% | 6.39% |-17.47%| -8.52% | 9.21% |-17.73% | -8.94% | 10.62% |-19.55%
5
o _
I.F:]I MSCI BUM 18.42%| 6.65% | 11.77% | 22.95% | 13.01% | 9.94% |30.10% | 11.59% | 18.51% | 27.18% | 15.75% | 11.43% | 45.419% | 53.07% | -7.66% | 47.23% | 51.75% | -4.53% | 44.82% | 42.11% | 2.71%
- ~ 3> A
Stoxx BUN ESG BEHE
20 5% 531%| 7.10% | -1.79% | 7.97% | 10.15% | -2.18% | 11.61% | 7.97% | 3.64% | 9.40% |-11.60% | 21.00% |47.37% | 16.57% | 30.80% | 37.48% | 28.70% | 8.78% | 2.46% | -9.92% | 12.38%
5
MSCI BURIER ESG B8
=g 15.89%| 15.79% | 0.10% | 22.92% | 23.01% | -0.09% | 26.16% | 26.70% | -0.54% | 24.82% | 21.57% | 3.24% | 42.16% | 36.67% | 5.49% | 45.16% | 39.69% | 5.47% | 42.99% | 32.08% | 10.91%
5
MSCI 3= ESG BEIEH 9.71% | 10.97% | -1.25% | 20.23% | 22.57% | -2.34% | 24.90% | 28.91% | -4.01% | 52.05% | 56.36% | -4.31% | 88.73% |101.87%]-13.14% |117.14%|135.62% | -18.48% | 184.51%|204.19%| -19.69%
= IEXEET 500 ESG 188 10.82%| 10.72% | 0.10% | 21.81% | 22.02% | -0.21% | 27.01% | 28.13% | -1.12% | 55.96% | 55.84% | 0.12% | 98.63% |100.16%]| -1.53% |129.67%|135.12%| -5.45% |204.60%|200.79%| 3.80%
Q MSCI H7K ESG S8E15¥] 5.70% | -0.92% | 6.62% | 19.05% | 7.75% |11.30% | 12.99% | 1.07% | 11.91% | 18.49% | 34.96% |-16.47% | 41.05% | 91.26% |-50.21% | 47.09% | 83.71% |-36.62% | 57.57% | 81.18% |-23.61%
1B15 ESG 5% 11.85%| 11.07% | 0.77% | 15.92% | 14.44% | 1.48% |11.66% | 11.27% | 0.39% | 3.66% | 3.35% | 0.31% | 34.65% | 30.41% | 4.24% |30.83% |28.00% | 2.83% | 20.70% | 21.35% | -0.65%
BRI ESG 158! 6.96% | 8.20% | -1.24% | 9.76% |10.69% | -0.94% | 8.04% | 9.68% | -1.64% |-17.56% |-18.79% | 1.23% | 16.02% | 13.21% | 2.81% | -6.55% | -9.60% | 3.05% |-11.25%|-14.89% | 3.64%
FREE &Y t-#REHE 0.27 0.24 0.26 0.20 -0.04 -0.05 0.15
EE . i ESG BB ERIEENIRNLREREZEEN iR 2 MR PN B RN B REPRNRITET WiREBIRT N EREERTE L EEE -
BERRR . BT ENESHIEBWHHEGTE -
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R A7 : ESG IR EHBIERRARREREHNESHERRS Z0 F-1858 ( H#¥R : 20106 H30H)

MSC| £Fk ESG BE 52 | 1.01%| 0.98% | 1.03 | 0.90% | 0.89% | 1.01 | 0.85% | 0.85% | 1.00 | 1.00% | 1.01% | 1.01 | 0.85% | 0.86% | 1.01 0.83% | 0.84% | 1.01 | 0.93% | 0.94% | 1.01
THLEHE IR ADE ESG

= tiarﬁ KRPE 0.96%| 0.93% | 1.04 | 0.89% | 0.86% | 1.03 | 0.84% | 0.82% | 1.02 | 1.00% | 0.98% | 1.02 | 0.85% | 0.84% | 1.02 0.83% |0.81% | 1.02 | 0.91% |0.90% | 1.01

M 58
FrEZIRIgEL 0.98%| 0.95% | 1.03 | 0.89% | 0.87% | 1.01 | 0.85% | 0.84% | 1.00 | 1.00% | 0.99% | 1.01 | 0.85% | 0.85% |1.00 0.83% |0.83% | 1.00 | 0.92% | 0.92% | 1.00
MSCI ¥l mHi5 ESG $5E
N 7| 0.74%| 0.78% | 1.05 | 0.78% | 0.82% | 1.05 | 0.83% | 0.86% | 1.03 | 1.02% | 1.07% | 1.05 | 0.92% | 0.95% | 1.03 0.95% |0.97% | 1.02 | 0.99% | 1.00% | 1.01
=]

EETEEATE ESG
;;gga = 0.90%| 0.76% | 1.17 | 0.92% | 0.80% | 1.15 | 0.92% | 0.83% | 1.12 | 1.13% | 1.02% | 1.10 | 1.02% | 0.93% 1.02% | 0.94% 1.03% | 0.97% | 1.06
=]

g MSCI BUM 1.33%| 1.06% | 1.26 | 1.28% | 0.92% -I 1.24% | 0.88% ‘ 1.44% | 1.09% - 1.23% | 0.99% 1.20% | 1.05% 1.18% | 1.07% -|

= [Stoxx BUM BEIEE

H [Stoxx BUM ESG $BEHE
30 5% ’ = 0.74%| 1.05% | 1.41 | 0.68% | 0.95% | 1.40% | 0.68% | 0.94% | 1.37**| 0.87% | 1.26% | 1.44*% 0.83% | 1.14% |1.38**| 0.90% | 1.15% | 1.29%% 0.99% | 1.22% | 1.23%**
MSCI BURIER ESG B8
N = | 1.10%]| 1.05% | 1.04 | 1.05% | 1.03% | 1.02 | 1.03% | 1.02% | 1.00 | 1.14% | 1.15% | 1.02 | 0.97% | 0.99% | 1.02 0.96% |0.97% | 1.01 | 0.95% |0.97% | 1.02
=]

FraitEIsE] 0.99%| 0.95% | 1.04 | 0.96% | 0.91% | 1.06 | 0.96% | 0.91% | 1.06 | 1.13% | 1.12% | 1.01 | 1.00% | 1.00% | 1.00 1.01% | 1.02% | 1.01 | 1.03% | 1.05% | 1.02
MSCI = ESG &8 | 1.15%| 1.14% | 1.01 | 0.96% | 0.96% | 1.00 | 0.88% | 0.89% | 1.01 | 1.07% | 1.09% | 1.02 | 0.94% | 0.96% | 1.01 0.92% |0.93% | 1.01 | 1.09% | 1.10% | 1.00
IZEXEELH 500 ESG 15 1.11%| 1.14% | 1.03 | 0.94% | 0.96% | 1.02 | 0.87% | 0.89% | 1.02 | 1.06% | 1.09% | 1.02 0.93% | 0.95% | 1.02 0.91% | 0.92% | 1.02 1.09% | 1.10% | 1.01

£ [MSC| HZAX ESG BE58] | 1.24%| 1.20% | 1.03 | 1.11% | 1.06% | 1.05 | 1.37% | 1.35% | 1.01 | 1.30% | 1.33% | 1.02 | 1.21% | 1.25% | 1.04 1.25% | 1.32% | 1.06 | 1.20% | 1.26% | 1.05

- —

K |lB15 ESG ¥ 0.78%| 0.81% | 1.04 | 0.93% | 0.96% | 1.03 | 0.96% | 0.99% | 1.03 |1.19% | 1.25% | 1.05 | 1.09% | 1.14% | 1.04 1.11% | 1.15% | 1.04 | 1.13% | 1.17% | 1.03
BRI ESG 158! 1.06%| 1.09% | 1.02 | 1.19% | 1.22% | 1.02 | 1.18% | 1.20% | 1.01 | 1.58% | 1.59% | 1.01 | 1.49% | 1.50% | 1.00 1.47% | 1.48% | 1.00 | 1.43% | 1.43% | 1.00
FRAARMIEE] 1.07%| 1.08% | 1.01 | 1.03% | 1.03% | 1.00 | 1.07% | 1.08% | 1.01 | 1.25% | 1.28% | 1.02 | 1.15% | 1.18% | 1.02 1.15% | 1.18% | 1.03 | 1.19% | 1.21% | 1.02

EEIF1Y 1.00% | 1.02 | 0.98% | 0.95% | 1.03 | 0.99% | 0.97% | 1.02 | 1.16% | 1.17% | 1.01 | 1.04% | 1.05% | 1.01 | 1.04% | 1.06% | 1.02 | 1.08% | 1.10% | 1.02

i FERNERRE  SARRENGE (REENTS ) ZHEANT - S ESG RHHEAERSIEY - £2IX - MERAMSZIZBEERPPIE ESG RHBEFMARIEY - UAMIRTHAA ESG Is]EFA
BHER (BEREW ) 98ET A8k - EBBAN FBFHERT ESG RN EESREBNERI AR R LEBRZY ; ACKAN FAEHER T ESG IRHNIREZ BN BRI ERTE
LEEEY -

o UREEERT S ERBREKFER 01% ; * ARERERB LNBEEKTER 1% ; * UREEERFTS LRBRZEKFER 5% -

BRRR  ENEZENESHERWHRMEETE
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3R A8 : ESG A H BB IS EF BRIV I B 3R =AY t- 1558

4iHARYE A E R = SR ARV A (Bl #R 2R

16/10/2014 & 25/12/2018 &

11/02/2016 £ 26/01/2018 21/05/2015 £ 11/02/2016 | 26/01/2018 & 25/12/2018 | 12/02/2020 & 23/03/2020

[111’9%2:1551 [P2: 512 H] “1323/9%270?.0] [P4: 191 H] [P5: 238 H] [P6: 29 H]

MSCI 23k ESG %BE5#] 12.79% |13.70%)| -0.91% [49.83%)| 53.10% | -3.27% |37.08%| 35.63% | 1.45% |-18.21% | -18.88% | 0.67% | -19.27% [ -20.17% | 0.90% | -33.90% | -34.20% | 0.30%
MSCI| £k ESG BfiEia 16.05% [13.70%| 2.34% [59.06%)| 53.10% | 5.95% [39.42%)| 35.63% |3.79% |-17.89% |-18.88% | 1.00% | -18.83% |-20.17% | 1.34% |-33.69% | -34.20% | 0.51%
=T 5% = =
spe |\= < - . 0 . 0 . 0 . 0 . 0 . 0 . (1] . 0 . 0f- . 0] - . 0 . 0]~ . 0| - . (1) . 0|~ . 0]~ . 0 . 0
by ;‘;Egé’ﬁ ESG Bk HF IS 15.86% |13.58%)| 2.28% [60.08%| 54.07% | 6.01% |40.05%| 34.98% |5.06% |-16.96% |-18.84% | 1.87% |-17.87% | -20.37% | 2.51% |-32.82% | -34.18% | 1.37%
H e .
o f) Fidl]
%gaﬁ%@ KARPEESG 12.20% |12.80%| -0.61% [55.07%)| 55.76% | -0.70% |34.23%| 32.85% | 1.39% |-20.01% | -20.10% | 0.09% | -20.11% | -20.68% | 0.57% |-33.45% | -33.63% | 0.18%
FrEZ kIR - BETHE 0.44 0.42 1.61 1.22 1.57 1.10
MSCI ¥Himhi5 ESG 8EI5E]| 9.07% [6.39% | 2.67% [89.45%| 78.54% | 10.91% [22.19%)| 16.78% |5.42% | -25.19% |-30.95% | 5.77% | -24.01% | -25.36% | 1.34% | -30.63% | -31.68% | 1.04%
7] Fﬁ\ B . 0 . 0 . 0 . 0 . 0 . 0 . 0| . 0 . (O . 0| - . 0 . (O I . 0| - . 0 . 0 |- . 0 |- . 0 . 0
MSCI #1535 ESG BhEE 1521 | 8.51% |6.39% | 2.11% [86.69%| 78.54% | 8.15% [21.05%| 16.78% |4.28% | -29.39% |-30.95% | 1.56% | -24.23% | -25.36% | 1.13% | -30.91% | -31.68% | 0.77%
=R RBERTE
;’E@gﬁﬁm ESG Bk pFiliziE 9.76% | 7.35% | 2.42% [86.96%| 74.81% | 12.16% [19.88%| 18.14% | 1.74% |-28.88% | -31.88% |3.00% | -21.28% | -24.97% | 3.69% |-29.69% | -31.21% | 1.52%
& SE S oy 2 fidl
?E%Z . 0 . 0| -&. 0 . 0 R 0 | -U. 0 . 0| . 0 |-L. 0| -oU. 0| -ol. 0| V. 0| -£9. 0| -£4. 0] 1. 0| -9&. 0 | -oU. 0 (-1. 0
ISR AAPE ESG 3.95% |6.87% | -2.92% [78.79%| 79.42% | -0.63% |16.29%| 17.70% |-1.41%|-30.83% | -31.28% | 0.45% | -23.33% | -24.43% | 1.10% |-32.19% | -30.93% |-1.26%
lg MSCI BN ESG SEEIEEL 15.92% |30.73%|-14.81% [38.90%| 32.12% | 6.77% |24.53%| 27.40% |-2.88%|-22.38% | -26.11% | 3.72% | -21.79% | -16.11% |-5.68%| -33.99% | -34.88% | 0.89%
E |MSCI Bl ESG ERFE1EH 34.74% |30.73%| 4.01% [37.97%| 32.12% | 5.84% [31.53%| 27.40% |4.13% |-25.03% | -26.11% | 1.07% | -14.11% | -16.11% | 2.00% | -33.85% | -34.88% | 1.03%
Stoxx BN 600 ESG-X 880 |32.46% |31.56%]| 0.90% [31.91%]| 31.95% | -0.04% [28.14%| 28.61% |-0.47%|-25.69% | -25.57% |-0.12% | -16.53% | -16.31% |-0.23%| -34.64% | -34.96% | 0.32%
ﬂh:“ S ‘g;l\i‘aa
?Etégx BOM ESG RE 532 30 25.06% |23.14%)]| 1.92% [17.01%| 35.75% |-18.74% [13.56%]| 17.39% |-3.83%|-22.43% |-18.28% |-4.16% | -14.70% | -17.96% | 3.25% | -36.47% | -41.18% | 4.71%
MSCI BURIZE ESG 2HEIFE| 15.08% [13.63%)| 1.44% |41.03%| 46.08% | -5.05% [24.17%)| 21.29% |2.88% | -21.20% |-23.25% | 2.05% | -22.47% | -22.94% | 0.47% | -32.74% | -33.67% | 0.93%
MSCI BURIZE ESG EfEEfE 21| 16.51% [13.63%)| 2.87% [53.42%| 46.08% | 7.34% [25.78%)| 21.29% |4.49% | -22.22% |-23.25% | 1.03% | -21.40% | -22.94% | 1.54% |-32.89% | -33.67% | 0.78%
FrEEIRERY t-BETHE 0.01 0.29 0.43 0.55 0.33 0.73
MSCI =[] ESG 28 E15¥] 12.19% [14.72%)| -2.52% |54.94%)| 57.68% | -2.74% [45.31%| 44.38% | 0.93% |-15.42% | -15.06% |-0.36%| -17.06% | -18.27% | 1.21% | -34.08% | -34.05% |-0.03%
MSCI 23k ESG EfEia#l 16.63% |14.72%)| 1.92% [62.58%| 57.68% | 4.90% |47.32%| 44.38% |2.94% |-14.12% | -15.06% | 0.94% | -17.17% | -18.27% | 1.10% |-33.70% | -34.05% | 0.35%
Stoxx =[] 500 ESG-X 158l | 15.86% |14.67%| 1.18% |[57.45%| 57.20% | 0.25% [|46.60%)| 44.90% |1.69% |-15.54% |-14.81% [-0.73% |-18.02% | -18.37% | 0.35% | -33.28% | -33.73% | 0.44%
IZXEIZH 500 ESG 58] 14.16% |14.39%| -0.23% [55.86%| 57.07% | -1.21% |46.35%| 43.74% | 2.61% |-14.83% | -14.16% |-0.67%)| -17.63% | -18.16% | 0.54% |-33.12% | -33.79% | 0.67%
£ [EF%EE 100 ESG BEEH — — —  |38.04%)| 38.44% | -0.40% [12.72%| 12.69% |0.03% | — — — |-13.05% |-12.78% |-0.28%)] -30.94% | -33.72% | 2.78%
¥ [MSCI HA& ESG SEIEH 20.62% |37.84%|-17.22% |48.21%| 45.78% | 2.44% [25.68%)| 22.50% |3.18% |-16.99% |-24.52% | 7.53% | -24.76% | -23.65% |-1.11%)| -24.93% | -25.31% | 0.38%
MSCI HA&K ESG iEia#l 21.64% |37.84%|-16.20% |59.05%| 45.78% | 13.27% [27.54%)| 22.50% |5.04% | -18.28% | -24.52% | 6.25% | -24.32% | -23.65% |-0.67%| -26.37% | -25.31% |-1.06%
1815 ESG 15&! 23.37% |20.19%| 3.18% [75.05%| 78.77% | -3.72% | 7.30% | 8.47% |-1.17%]|-32.71% |-32.62% |-0.09%| -22.78% | -22.63% |-0.15%| -22.64% | -22.02% |-0.62%
1BAE RS ESG IEH 39.47% |38.75%| 0.72% [83.88%| 79.21% | 4.66% [9.35% | 8.17% |1.19% |-45.50% |-45.81% |0.31% |-26.97% | -26.68% |-0.30%)| -20.03% | -19.60% |-0.43%
FRE MBS t-#EHE -0.44 0.37 0.99 0.50 0.10 0.25
FRETEEERY t-#RETHE -0.18 0.33 0.72 0.55 0.35 0.55

it : AR ESC BHHEABIEHNHAARMERN BRI HHEIK e AR =(ERBERR - LURMRTHAEERET - ~MIERBREUEREER S LEREY -
BERR RN ENS AR HREEE -
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4 S HERRITEES AR HIRYE B EHRRREE

=
21/05/2015 = 26/01/2018 & 25/12/2018/12/02/2020 ZE 23/03/2020

16/10/2014 = 21/05/2015 (11/02/2016 £ 26/01/201825/12/2018 ZE 12/02/2020

11/02/2016
[P1: 156 A] [P2: 512 A] [P3: 297 H] (P4: 101 ] [P5: 238 H] [P6: 29 A]
B8 | F-#EHE F-#at{E B8 | F-#RETE F'g"Jr
MSCI 23K ESG BEIFH 0.63%0.65% | 1.03 [0.56%| 0.56% | 1.00 |0.64%|0.65%| 1.02 | 0.93% |0.95% | 1.02 | 0.78% |0.79%| 1.02 | 3.60% |3.63%| 1.01
MSCI 23K ESG f&Eia#l 0.64%|0.65% | 1.01 [0.56%| 0.56% | 1.01 |0.66%|0.65%| 1.02 | 0.95% |0.95% | 1.01 | 0.81% |0.79%| 1.02 | 3.63% |3.63%]| 1.00
=nx L W= SEE 4=
ﬁ gﬁqegé% ESG BR RIS ES 0.63%|0.63% | 1.01 [0.56% 0.56% | 1.00 [0.66%[0.64%| 1.02 | 0.93% |0.94% | 1.01 | 0.79% |0.78%| 1.01 | 3.69% |3.54%| 1.04
EETWEIRADE ESG 5H 0.64% |0.62% | 1.03 [0.56% 0.55% | 1.01 [0.62%|0.62%| 1.00 | 0.95% |0.94% | 1.01 | 0.77% |0.77%| 1.00 | 3.40% |3.36%| 1.01
FRE 2 IKIEE 0.63%0.64% | 1.01 [0.56%| 0.56% | 1.01 |0.65%0.64%| 1.01 | 0.94% |0.94%| 1.01 | 0.78% |0.78%| 1.00 | 3.53% |3.49%| 1.01
MSCI #TEi5 ESG BE1EH 0.76% | 0.77%| 1.01 [0.79%| 0.78% | 1.02 |0.76%|0.75%| 1.01 | 1.20% |1.22%| 1.01 | 1.04% |0.98%| 1.06 | 2.69% |2.71%]| 1.01
MSCI i35 ESG BRiEieE 0.77% | 0.77%| 1.00 [0.78%| 0.78% | 1.00 |0.76%|0.75% | 1.01 | 1.22% |1.22%| 1.00 | 0.99% [0.98% | 1.01 | 2.67% |2.71%]| 1.02
S ESG Rk PEREIEIEE | 0.86%(0.84% | 1.02 [0.79%| 0.78% | 1.01 [0.73%|0.72%| 1.01 | 1.23% [1.26%| 1.02 | 0.92% |0.95%| 1.04 | 2.60% |2.71%| 1.04
IEET WA E AP R ESG 158 0.92%|0.81% | 1.14 [0.78%| 0.75% | 1.03 |0.73%|0.71%| 1.02 | 1.24% |1.22%| 1.02 | 0.92% [0.94%| 1.03 | 2.74% |2.67%]| 1.03
- MSCI BN ESG SEEI5E] 0.87%|1.01% | 1.16 [0.94%) 0.87% | 1.09 [0.73%|0.72%| 1.01 | 1.22% |1.48%| 1.22 | 0.85% |0.79%| 1.07 | 3.05% |3.15%| 1.03
ﬁ“ MSCI BN ESG EnEig sl 1.00%|1.01% | 1.01 [0.87% 0.87% | 1.00 |0.73%|0.72%| 1.00 | 1.48% |1.48%| 1.00 | 0.79% |0.79%| 1.01 | 3.10% |3.15%| 1.02
Stoxx B 600 ESG-X 58! 1.01%|1.01% | 1.00 [0.87% 0.87% | 1.00 |0.74%|0.73%| 1.01 | 1.47% |1.47%| 1.00 | 0.80% |0.79%| 1.00 | 3.13% |3.13%| 1.00
Stoxx BN ESG 815 30 1581| 0.94%|1.10% | 1.16 [0.81%| 0.93% | 1.15 |0.65%|0.77%| 1.18 | 1.28% |1.42%| 1.11 | 0.76% |0.76%| 1.01 | 3.70% [4.04%| 1.09
MSCI BUBRIZER ESG A& 0.68%0.70% | 1.03 [0.76%| 0.76% | 1.00 |0.56%|0.56%| 1.01 | 1.01% |1.03% | 1.02 | 0.72% |0.73%| 1.02 | 2.40% |2.44%| 1.02
MSCI BUBRIZER ESG BRisEig#l 0.69%0.70% | 1.02 [0.76%| 0.76% | 1.01 |0.56%|0.56%| 1.01 | 1.02% |1.03% | 1.01 | 0.73% |0.73%| 1.00 | 2.36% |2.44%]| 1.03
FrA it &5 &) 0.86% | 0.88% | 1.03 [0.82%| 0.82% | 1.00 |0.70%|0.70%| 1.01 | 1.24% |1.29% | 1.04 | 0.86% |0.85%| 1.01 | 2.83% [2.91%]| 1.03
MSCI =B ESG 28E 5% 0.77%|0.78% | 1.01 [0.59% 0.58% | 1.01 [0.82%|0.83%| 1.01 | 1.12% |1.13%| 1.01 | 1.05% |1.06%| 1.01 | 4.59% |4.59%| 1.00
MSCI =B ESG EfiEis & 0.79% | 0.78% | 1.00 [0.60%| 0.58% | 1.03 |0.85%0.83%| 1.02 | 1.13% |1.13%| 1.00 | 1.08% |1.06% | 1.02 | 4.60% |4.59%| 1.00
Stoxx 3= 500 ESG-X {5&! 0.80% |0.79% | 1.01 [0.60% 0.58% | 1.04 [0.86%|0.83%| 1.03 | 1.14% |1.12%| 1.02 | 1.08% |1.06%| 1.02 | 4.62% |4.60%| 1.00
IEXEE T 500 ESG 16 0.79%|0.79% | 1.00 [0.58%| 0.58% | 1.00 |0.83%0.83%| 1.00 | 1.13% |1.13%| 1.00 | 1.06% |1.06% | 1.01 | 4.63% |4.60%| 1.01
¥ |ERFZE 100 ESG BEEE — — —  0.79%| 0.77% | 1.03 |0.76%|0.76%| 1.00 — — — | 0.80% |0.81%| 1.01 |2.86% [2.99%| 1.04
¥ MScl B7A ESG $EEEH 1.08%|1.11% | 1.03 [1.08% 1.17% | 1.08 |0.91%|0.91%| 1.00 | 1.52% |1.68% | 1.11 | 1.05% |1.08%| 1.03 | 1.67% |1.95%| 1.17
MSCI H7K ESG EnEigsl 1.08%|1.11% | 1.03 [1.08% 1.17% | 1.08 |0.89%|0.91%| 1.02 | 1.49% |1.68% | 1.13 | 1.03% |1.08%| 1.05 | 1.70% |1.95%| 1.15
1815 ESG 158 1.02%|0.99% | 1.04 [0.88% 0.90% | 1.03 [1.02%|1.03%| 1.02 | 1.49% |1.53%| 1.03 | 1.22% |1.27%| 1.04 |2.07% |2.17%| 1.05
B4 15 ESG 58l 1.59%|1.57% | 1.01 [1.16% 1.14% | 1.02 |1.06%|1.06%| 1.00 | 1.85% |1.88% | 1.01 | 1.39% |1.37%| 1.02 | 2.42% |2.39%| 1.01
Fr A 2 i35 8] 1.02%|1.01% | 1.01 [0.85% 0.87% | 1.02 |0.89%|0.89%| 1.00 | 1.38% |1.42% | 1.03 | 1.09% |1.10%| 1.01 | 3.43% |3.47%| 1.01
2ie 0.88%0.89% | 1.01 [0.79%| 0.80% | 1.01 |0.77%|0.77%| 1.00 | 1.25% |1.29%| 1.03 | 0.94% |0.94%| 1.00 | 3.20% |3.24%| 1.01

i FRBNEERE BHERRMNAE (REE0TT ) ZHERRT - ¥ ESG HHEHSER - A2 - B RS IRRIERTAIFAE ESG EHREMERIEY - URMERAIFAE ESG EHEM
AEEH (ZEER ) 9TET 2R - PTIRIRTOUEEREERTR LEREY -
BERR . RN EYENES R REEE -
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