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Phillip China Green Energy and Environment (P-CGREEN)
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L] ﬂa:m Global Equity - Alternative Energy
uleueuaznagnsn1samny
® aanulumiieasyuuea KraneShares MSCl China Clean Technology Index ETF (nasyuiananig)
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[ ] ﬂawguﬂawmw%mﬁmmsamﬂﬂa Krane Funds Advisors, LLC
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o rndlunginaiu|  -24.42% 7.94% -16.30% 30.34%

nan1sAunudaunduuutnuyn

YTD 3 Lhou 6 Liiou i =
noINU -13.39 -14.94 -11.50 -18.68
Suiidsn -12.87 -14.98 -11.22 -18.42
Avadslungufeaiu 4.58 -17.29 4.55 15.16
ANUAUNILNDINU 22.36 21.75 23.42 23.32
ANUELEIUFUTE e 23.03 22.42 24.17 24.08
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naINuy -6.60 -12.29 N/A -8.96
Suidin 6.56 13.02 N/A 9.48
fi'lmﬁlﬂuna:mﬁmﬁ'u 1.75 7.13 N/A
ANURUNIUNDINU 29.67 31.92 N/A 32.06
ANuRURIUGYET IR 31.49 34.90 N/A 35.14
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ATTITULUYUNLIYNLNUIINNBDINUIIN (% siaUuas NAV)
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GREEEHIDIEEY gegnlaiiu BITEEN
A13IANIT 2.1400 1.6052
AN ULULAFILNUUBVUIEAUTBINBINUTI (trailer fee) :
saenlgang 3.9500 1.7216
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N13978 2.0000 1.5000

mssuiiodu 1.5000 Lideniiy
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nsduidsumheamueen 1.5000 Liseniv

nnsleuviig 50 U / 518013 50 UM / 518013
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Jszannsndau HAFIU % YaINash
‘vm'wamu KraneShares MSCI China Clean 97.38
Technology Index ETF (KGRN)
JurnviSensansviifiaaiunsiududesn 0.43
« Jurn sw1As glad dria (W) 0.40
« RUA"A 5WIAN5915 18 U 311iA 0.04
NINGAURANIFUDY 9 2.18

« Jurn BAY (THB) 2.35
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Maximum Drawdown : -59.36%
Recovering Period : N/A

FX Hedging : 0.00%
9ATIFHIWMYUITUNITANY : 0.01 1
Sharpe Ratio : -0.26

Alpha : -0.03%

Beta : 0.94

Tracking Error : 1.33%
a'lEgLa?imemi'la'IWﬁ: N/A

Yield to Maturity : N/A
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MyamNU KraneShares MSCI 97.38

China Clean Technology Index ETF
(KGRN)
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nsasulunaeuduiundt 20% (nasieuszme)

%anamu : KraneShares MSCI China Clean Technology Index ETF
ISIN code : US5007678502
Bloomberg code : KGRN
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Tutaeil NAV sievireu3uianas A Maximum Drawdown Hudieyaiitaglinsuisnnudesiiensazauannisamulunesmusa

Recovering Period szztamnsituia iteidudeyalifamunsuisssesnaduinisnanugsanaussssnmiitundumniiiuuduildssesnanmsile

FX Hedging Wefldudvasnmsasuluanaiiusinsssmadifinistiostumnudssansnsuaniuasu

Shsrdaumyuisumsasu erwivesnsteviendnmindlunesmnesulutasailarasnamil lsdnaanyarfidnisswimanuesarinistondnning funasuvesyan
nsmendnningvesnamunluseuszezia 1 msdasyadt NAV vesnesusisadsluseusveranieaiu nesusiuiliian portfolio tumover g¢ Ustifamsdenevdnning
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 wanauumuduiuesnasmusaiiionSouieufudidta (benchmark) Tnoe Alpha figs maneis nesuannsaadananeuunuldganindvidsn fudunasndssansnimaes
gaanisnemulunisdndenvomfmmziinamulundnningldedrannzey

Beta Sefunagiinmamsiudsuntamessasmanouunuvesdnninglunednnisamu Tasiieuiisuiusnsnisiuasundawenatn Beta tosnd1 1 wanadr vanninglunesanis
amuiinsidsuamesdisransuunuissniinsiuAsuamesdisHansuLNUYINANANNETINAIN Beta 1NNT1 1 Wanad1 vdnm$ndlunesnnisasmuiinisiudeundasmes
ShsmaneuunuanNnINMsIUAsuaesdHans LY INAuMAN g vaIan
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