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Phillip China Green Energy and Environment (P-CGREEN)

UIZLANNBINUTIN / NENNBINUTI
® NAWUTWATIANTYY, NOMUTIAALADT
® nasyuTTTUAURUUTANUESwW U TTINA

® ngy Greater China Equity
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L] aw!ulwu'wamwum KraneShares MSCI China Clean Technology Index ETF (n@dyu
Uanevna) issnesyuiieaadsluseulidndlitosninfevas 80% vas NAV
® nasuuaensliinguszasdazamuatietion 80% vesdunindsuludviifnniunanis
sudunuvessienlusemeduiididugsiafefumaluladazenn  Mduiinsiudwindon 5
naugsia Ao naumdanunaden (Altemative Energy), msftaukazn1sdanimminensiiegns
§afu (Sustainable Water), n1seenuuue1m1sficnilafiedwinday (Green Building), n1stlasiiu
1aii (Pollution Prevention) wagnsldnwasauegnsiiuse@nsnn (Energy Efficiency)
® nagyulatemauImsInnisasmulag Krane Funds Advisors, LLC
® nasyu P-CGREEN anaamuly Derivatives latlasiuninandss (Hedging) :ndnsuanidsu
Ruasasamelnstusgfugaefiiavesinmsnomu Sefinsananiizvesanluvasiy
® nowuiatens gadilinauszneunsindoulmnudvidin (passive management/index
tracking) uaznamu P-CGREEN sjmiiliinausznaunisindeulmeaunesulaiems
wansAdununasivitindeunds 5 Tufiiu (%sed)
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2022 2023 2024
I P-CGREEN -35.20% -15.63% -0.94%
W Benchmark* -38.63% -16.63% -1.06%
I PEER AVG -27.20% -20.20% 6.94%
nan1sanlivaudounasuuldnuyn (%sat)
YTD 3M 6M 1Y
Fund
30 Dec 24 31 Oct 24 31 Jul 24 31 Jan 24
P-CGREEN -1.58 -1.43 6.79 15.72
Benchmark -1.48 -2.08 6.80 18.07
Peer AVG -0.80 -2.35 9.80 19.45
P-CGREEN (SD) 25.70 33.69 40.30 34.40
Benchmark (SD) 27.14 35.06 42.54 36.95
3Y Inception
Fund
31 Jan 22 27 Apr 21
P-CGREEN -15.72 -11.76
Benchmark -17.26 -12.95
Peer AVG -13.30
P-CGREEN (SD) 33.96 33.85
Benchmark (SD) 38.00 37.77
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¥, a
A3TeuUILAWY ANSVIBAURUITAINU v a aa
v oo & v . a o VBUALYIAD R
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o o Maximum Drawdown : -59.31%
1981911115 : 8.30 — 15.30 U 1981911715 : 8.30 — 15.30 .
ns@oasawsnvum : T ANSVIBAUTUA : lifuun Recovering Period : N/A
n1sPeaseanludusn : lifmue vaanumaaaue : lifvun FX Hedging : sugaefidaginnisnomu

S2ULLIAINTSURUANUNBAY : T+3 ST - .
INTIEHWNYUITUNITAMY : 0.09 1

e : szevnamssuiuamneu melu 5 Suihmstunaudfudaaniusugefumisasu visil Jegdu  Sharpe Ratio : -0.52
vy ' Yo a1 ' v o v ¥ v o o o & a ' '
KEovmipamuarlizudumvemisamu melu 3 fuinsiudwsiudaaniuiugefumheamu lngli Alpha : 1.50%
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Tracking Error : 3.80%

Asssadendiiseniiuainnaayusiu (% seluas NAV) 4 B
E]']FJ]LQﬁU’U@\?ﬂi']ﬁ'ﬁWU : N/A

AsIIULTe gegalaitiu 1Huase Yield to Maturity : N/A
AN 21400 Lozdl nsdnassnisamulusisszna
saenlgany 3.9500 1.1035
N/A
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S - - N/A
A5 gegnlaitiu U3
msve 20000 1.5000 NIINEATINTANUMUSUAU
nMssuTenu 1.5000 Ligeniiv ANUTDD (%)
nsduAsumiseasmuidn 2.0000 1.5000
nsdudsumissasmusen 1.5000 LiSeniiu N/A
nsleuntie 50 UM / 598013 50 UM / $98N13

NUELVAR

1. AsssusleusunByaddiin mdgsinaneriensdulauds
P - < . P T S S S ¢ a ¥ ga o v oo

2. UitndanmsenafinnsandfeuwlassssuillsniiSeniuisaiieliaenndosiunagnivie NINGAUNAU 5 DUAULIN

Aldaelunisuimsdnnig

o7 2 o Fowdnning dadau %
dndruusznnninddunamu ”
YDINDIA
UszLavmingau dndu % veswasin
) MYaINU KraneShares MSCI China 96.90
Y8R U KraneShares MSCI China Clean Technology 96.90
Clean Technology Index ETF
Index ETF (KGRN)
(KGRN)
Ruhnusessansuilfiantunsiudugdesn 0.27
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P-CGREEN

nsaeulunamuauiundl 20% (naernaUsEmng)

fﬁanamu : KraneShares MSCI China Clean Technology Index ETF
ISIN code : US5007678502
Bloomberg code : KGRN
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Maximum Drawdown tafifusnanmugagnuasnasyusiilussesiom 5 Ufounds (Fedusdafinosmunsdiigilingy 5 9) TnaTamnszdu NAV sovmireiigagegaluaufiagasan
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newusmiuShsmanauLLiUsIAIINAIEES (isk-free rate) W3suIiBuAUALTBaULINASEIM (standard deviation) ¥B3NewMWUTIN A1 Sharpe Ratio axvioufdnsmanauwnuii
nesusmmsldTuiuduilevnmeiuanuidssiinesusiniuin laonssusiudiiien Sharpe Ratio ganinazdunemuiiiivszansamlunisuimsianisamud find iesnldsy
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Alpha wanauunuduivesnasmusaiionSouieufudidsa (benchmark) Tnoe Alpha figs vaneiis nesuannsoadiswansuunuligenindeidfn fadunasndssansnimes
gaanisnemulunisdndenvomfsmziinamulundnningldedranngen

Beta szfunaziiamamsiudsutamessasmanouunuvesdnninglunedanisamu Taswieuiisuiusnsnisdsundamenain Beta Yound1 1 uanadr vanninglunosanis
amuiinsidsuawesdinransuunuiosnimsudsuamesdisHansuunuresnauvdnvnguesaatn Beta 1nnd1 1 wanad1 vanmindlunesnnisasmuiinisudeundases
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Tracking Error $nsuansuunurasnamuiiusyavsnmluniadeunuudaidsn Taemn tracking error i1 vanefanemusniivsyansamlunsadmaneuunulilndifesiudy it
nesusImTiien tracking error ¢ AxilShsmanauuineRAEYsI NI TAN Ty

Yield to Maturity Shswameuunuanmsasulussasilasfiesunsutmuneny dsimnnneendeiiarlésulusumannaeneigasansuasduduiiazl #5udu tandnamdusad
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