PHILLIP

W17 ASSET MANAGEMENT
Your Partner in Investment

UsEnndnningdanisnasusau Wadd d1ia

nilsdetyrudiuaudoyadifey Factsheet

Joya o Juil 31 Jura 2569

nasnulaiady lyin n3u et waua Wulasouuusi

Phillip China Green Energy and Environment (P-CGREEN)

UTZLANNBINUTIN / NEUNBINUTI
® NOIUTINATIANTNY, NOIUTITRADS
® noausaiiiuasuuuuiieudsaiaszmea
° mjm Global Equity - Alternative Energy
WlBUIBUALNALNSNITAINY
® qanuluniieauued KraneShares MSCI China Clean Technology Index ETF (nasnuuanavig)
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(Sustainable Water), N1580NWUUBIANTT A1198 93 3wInd oy (Green Building), n15¥esiuuaiy
(Pollution Prevention) uaznsldndsueeneiiusz@nsnw (Energy Efficiency)
® naauUa1eNNUITMITIANITamulag Krane Funds Advisors, LLC
® nasu P-CGREEN 819aavuly Derivatives tilatfaafuaanudes (Hedging) :ndnsuanideu
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l P-CGREEN -35.20% -15.63% -0.94% 10.19%
M Benchmark -38.63% -16.63% -1.00% 11.86%
 PEER AVG -24.42% -7.94% -16.30% 30.34%

nan1sAunudounauutniyn

Fund YTD 3M 6M 1Y*
P-CGREEN 7.91 7.91 -8.45 6.56
Benchmark 8.56 8.56 -8.55 8.09
Peer AVG 5.84 5.84 9.23 53.75
P-CGREEN (SD) 23.28 23.28 24.06 27.55
Benchmark (SD) 24.81 24.81 25.32 28.48
Fund 3y* 5Y* 10Y* Inception*
P-CGREEN -1.38 N/A N/A -5.57
Benchmark -1.18 N/A N/A -6.14
Peer AVG -0.69 N/A N/A

P-CGREEN (SD) 30.70 N/A N/A 32.75
Benchmark (SD) 32.79 N/A N/A 36.01
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P-CGREEN
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18771719 : 8.30 — 15.30 u.

Tuinsvehu : Yniuriing
1287%1N15 : 8.30 - 15.30 .
nsdensausnoum : lifmun msueRutus ; lifmun
nsdenssaalutum : lifwua gannuvdatusm : laifmun
S2821281N155URUANNIAY : T+4 fp 4 Ju

YNSRI IWYINSIENTV LAY

PNER : YeanIuanslumMaUdsuwlaissagaInsTuluAIgALRse viellaiinu 6 Turhnisudaanntu

|

haensveiu Inelliivsniumeavihnisiusssena

' = o a 3 .

ATTITULUYUNLIYNLNUIINNBDINUIIN (% siaUuas NAV)
Asssuiisuseluiazdmansenudedamu tesanagyilinanouwnuainnisamuanad a iy
HaeuAlTnTIRdeunnAsineudnaulaayu

GREEEHIDIEEY gegnlaiiu BITEEN
A13IANT 2.1400 1.1318
AN ULULAFILNUUBVUIEAUTBINBINUTI (trailer fee) :
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N13978 2.0000 1.5000

ns3uifefiu 1.5000 Liseniiu

nsdundsumisasyuiin 2.0000 1.5000

nsduidsumheamueen 1.5000 Liseniv

nnsleuviig 50 U / 518013 50 UM / 518013
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Jsznnnswdfu 39U % vasnasn
‘wu'wamu KraneShares MSCI China Clean 96.63
Technology Index ETF (KGRN)
JurnviSensansviifiaaiunsiududesn 0.32
« Jurn sw1As glad dria (W) 0.29
« JURA 5U1AN5975 1 U 311 0.03
NINGAURANIFUDY 9 3.05

« Jurln BAY (THB) 3.22
. WA -0.17
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Maximum Drawdown : -59.36%
Recovering Period : N/A
FX Hedging : munagfillagdnn1snemu
9ATIFHIWMYUITUNITANY : 0.00 1
Sharpe Ratio : -0.08
Alpha : -0.20%
Beta : 0.93
Tracking Error : 1.61%
aw&gm%%mmﬁwwﬁ: N/A

Yield to Maturity : N/A
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MI8A9U KraneShares MSCI 96.63

China Clean Technology Index ETF
(KGRN)




P-CGREEN

nsasulunaeuduiundt 20% (nasieuszme)

%anamu : KraneShares MSCI China Clean Technology Index ETF
ISIN code : US5007678502
Bloomberg code : KGRN
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Maximum Drawdown tafiusnanmugagnuasnasyusilussesion 5 Ufounds (Feduadinesunsdiigilinsy 5 9) TnaTaamnssdu NAV somireiigagegalusufiagnsinge
Tutasil NAV sievireu3ushanas A1 Maximum Drawdown Hudieyaiitaglinsuisnudesiiensazauannisamulunesmusa

Recovering Period szztamnsituia iteidudeyalifamunsuisssesnaduinisnanugsanaussssnmiitundumniiiuuduildssesnanmsile
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newusmiuSnsmanauLMLiUsIAIINAIEES (isk-free rate) W3suIiBuAUALTBaULINASEIU (standard deviation) ¥83NeMWUSIN A1 Sharpe Ratio avioufdnsmanauwnuii
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Alpha wansuumuduivesnasmusaionSouieufudidsa (benchmark) Tnoe Alpha figs maneis nesuansnsoadauanouunyldgendndeds fn Sadunasnuszansnmues
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Beta Sefunagiinmamsiudsuntamessasmanouunuvesdnninglunednnisamu Tasiieuiisuiusnsnisiuasundawenatn Beta tosnd1 1 wanadr vanninglunesanis
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Tracking Error $hsuansuunurasnamuiisyavsnmluniadeunuusuidsa Taemn tracking error i vanefanemusniivsyansamlunsadmaneuunulilndifssiud it
nesusImTiien tracking error ¢ AxilShsmanauuineRAEYsI NI TAN Ty

Yield to Maturity Shswameuunuanmsasulussasmilasfiesunsutmuneny dsdunnneendeiiarlésulusuannaeneigasansuasiuduiiazl #sudu dundnamdusad
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