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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)
WissnomuiAsaedsluseudtdlidesnitfesas 80 ves NAV
® nasyulaensiiingusrasdazamuegesovas 80 vesdunindsaulufudfidamunanis
fuiunuesuisvlussmeduiduiussiaiedumaluladazeniiduiasiudw adou 5 ngu
33019 Ao NguNAIUNIALEeN (Alternative Energy), nswaLazmsiansmneInsieg s
(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
Guesinsdsemalasiuagifugaefifiavesifanisnasyu fefvsananmvvesmaalurnzdu
® N9 UUAIENIS u'am”ﬂﬁmaﬂizﬂaumim?{aulmmmﬁmi%’?@ (Passive Management/Index
Tracking) wagnasiu P-CGREEN sjwitlinausznaunisindeulmmunasyutaema
wansiiunuuazaviitiadounds 5 TG (%sial)
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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%

nan1sAunudaunauutnuyn

Fund YTD 3M 6M 1y*
P-CGREEN 6.60 8.23 -4.94 11.06
Benchmark 7.32 8.59 -4.97 12.51
Peer AVG 19.81 10.94 14.46 73.20
P-CGREEN (SD) 22.00 22.80 21.73 22.81
Benchmark (SD) 22.63 23.44 22.43 23.52
Fund 3y* 5Y* 10Y* Inception®
P-CGREEN 0.53 -5.68 N/A 5.71
Benchmark 0.80 -6.15 N/A -6.26
Peer AVG 4.99 -3.75 N/A

P-CGREEN (SD) 30.28 32.62 N/A 32.58
Benchmark (SD) 32.28 35.80 N/A 35.78
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P-CGREEN

N3PANLILAIU N15VILAUMIIEALYU
WiNs@e : nuriinis

18771719 : 8.30 — 15.30 u.

Tuinsvehu : Yniuriing
1287%1N15 : 8.30 - 15.30 .
nsdensausnoum : lifmun msueRutus ; lifmun
nsdenssaalutum : lifwua gannuvdatusm : laifmun
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ATTITULUYUNLIYNLNUIINNBDINUIIN (% siaUuas NAV)
Asssuiisuseluiazdmansenudedamu tesanagyilinanouwnuainnisamuanad a iy
HaeuAlTnTIRdeunnAsineudnaulaayu

GREEEHIDIEEY gegnlaiiu BITEEN
A13IANT 2.1400 1.1318
AN ULULAFILNUUBVUIEAUTBINBINUTI (trailer fee) :
saenlgang 3.9500 1.2216
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1. AssndlonsmmByaadin andgshaanmzvsenisoulawm
2. awAldang Useneudie Asssullennisdanis gouanauselev wensdou uagatldinedu
TnedanfisenivaswesrlitedududeyamuseuldaTnieseu 6 ioudranvesnamu
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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
VUELIAG)

1. AsssufleusiunByadiin Mgsinaneriensdulauds
2. Usndamsensiasanidsunlasisssuiflondiseniiuasaitelidenndosiunagnsnse
Aldirelumsuimsdanis
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Jsznnnswdfu 39U % vasnasn
‘vm'wamu KraneShares MSCI China Clean 97.57
Technology Index ETF (KGRN)
JurnviSensansviifiaaiunsiududesn 0.32
« Jurn sw1As glad dria (W) 0.29
« JURA 5U1AN5975 1 U 311 0.03
NINGAURANIFUDY 9 2.11

« Jurn BAY (THB) 2.27
« AU -0.16
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Maximum Drawdown : -59.36%
Recovering Period : N/A
FX Hedging : munagfillagdnn1snemu
9ATIFHIWMYUITUNITANY : 0.00 1
Sharpe Ratio : -0.01
Alpha : -0.27%
Beta : 0.94
Tracking Error : 1.32%
aw&gm%%mmﬁwwﬁ: N/A

Yield to Maturity : N/A
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N/A

nmsdnassnsamulunguansvnssu /
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N/A

N1ANHTINITAYUALDUAY
AMNUTDD (%)

N/A
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MiYamU KraneShares MSCI 97.57

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

FX Hedging Wefidudvaansasmuluanaiuisssmaiiinsiesiuanuidssandnsuaniddeu

Shsrdaumyuisumsasu erwivesnsteviendnmindlunesmnesulutasailarasnamil lsdnaanyarfidnisswimanuesarinistondnning funasuvesyan
nsmendnningvesnamunluseuszezia 1 Imsiasyar NAV vesnesusiadsluseusyeranieaiu nesusiuiiiian portfolio tumover g¢ Ustifamsdevevdnning
vesadmasiinnsnesuuasyiliiFununisterendnmingiigs JufesinsaisuiisuiunamsdiiunuesnesursniieUssdiuaududesnisterendmmingfunan
Sharpe Ratio §hs1duszninraneuwnuduiinvesnemurUSsuisuiuanudsmnmMsamu Tnefuinansaiass i HaneuLNYes
newusmiuSnsmanauLMLiUsIAIINAIEES (isk-free rate) W3suIiBuAUALTBaULINASEIU (standard deviation) ¥83NeMWUSIN A1 Sharpe Ratio avioufdnsmanauwnuii
nesusmmslduiuduiievnmsiuanuidssiinesusiniuin laonasusiudiiien Sharpe Ratio ganinazdunemuiifivszansamlunisuimsianisamud find iesnldsy
rameuunud RN Tiganitneldsefummdsaeaiy

Alpha wansuumuduivesnasmusaionSouieufudidsa (benchmark) Tnoe Alpha figs maneis nesuansnsoadauanouunyldgendndeds fn Sadunasnuszansnmues
gaanisnemulunisdndenvomfmmziinamulundnningldedrannzey

Beta Sefunagiinmamsiudsuntamessasmanouunuvesdnninglunednnisamu Tasiieuiisuiusnsnisiuasundawenatn Beta tosnd1 1 wanadr vanninglunesanis
amuiinsidsuamesdasransuunuissniinsiuAsuamesdisHansULNUYINANVANNGTEINAIN Beta 1NNT1 1 Uanad1 vannindlunedanisamuiinisidsuudasmes
ShsmaneuunuanNnINMsIUAsuaesdHans LY INAuMAN g vaIan

Tracking Error $hsuansuunurasnamuiisyavsnmluniadeunuusuidsa Taemn tracking error i vanefanemusniivsyansamlunsadmaneuunulilndifssiud it
nesusImTiien tracking error ¢ AxilShsmanauuineRAEYsI NI TAN Ty

Yield to Maturity Shswameuunuanmsasulussasmilasfiesunsutmuneny dsdunnneendeiiarlésulusuannaeneigasansuasiuduiiazl #sudu dundnamdusad
Hagtu Taglifasnsmaneuunuesnemus vl AnamnAuadmsiuinges Yield to Maturity v8sns1ans
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