PHILLIP

W17 ASSET MANAGEMENT
Your Partner in Investment

Usgnmanningannisnasusiu Waad dfia

nilsdeavvaudiuaiudoyadfy Factsheet

Yoya o Tuil 28 NuANUS 2568

nasnulaiady vt n3u Buwesd waus Wwullisouuusi

Phillip China Green Energy and Environment (P-CGREEN)
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® ﬂa;m Greater China Equity
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® ﬂawuﬂmamw%mﬁ@miawﬂm Krane Funds Advisors, LLC
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2022 2023 2024
I P-CGREEN -35.20% -15.63% -0.94%
[l Benchmark* -38.63% -16.63% -1.06%
I PEER AVG -27.20% -20.20% 6.94%
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nan1sAdusudaunduutnuyn (%siad)
YTD 3M 6M 1Y
Fund
30 Dec 24 29 Nov 24 30 Aug 24 29 Feb 24
P-CGREEN 13.86 16.11 33.54 16.58
Benchmark 14.61 15.72 34.51 17.74
Peer AVG 6.04 7.13 19.93 16.98
P-CGREEN (SD) 34.13 34.80 42.87 35.03
Benchmark (SD) 35.36 35.88 45.06 37.25
3Y Inception
Fund
28 Feb 22 27 Apr 21
P-CGREEN -11.72 -8.12
Benchmark -13.03 -9.20
Peer AVG -10.82
P-CGREEN (SD) 34.21 34.03
Benchmark (SD) 38.16 37.89
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Maximum Drawdown : -59.31%
Recovering Period : N/A

FX Hedging : mmqaaﬁﬁaéﬁmmiﬂamu
dnsndrumyuieunisasu : 0.09 1
Sharpe Ratio : -0.38

Alpha : 1.51%

Beta : 0.88

Tracking Error : 3.64%
mqmﬁla'ﬂmmﬂmswﬁ: N/A

Yield to Maturity : N/A
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mwamu KraneShares MSCI China Clean
Technology Index ETF (KGRN)
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China Clean Technology Index ETF
(KGRN)




P-CGREEN

nsaeulunamuauiundl 20% (naernausemne)

fﬁanamu : KraneShares MSCI China Clean Technology Index ETF
ISIN code : US5007678502
Bloomberg code : KGRN
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Beta szfunariiamanadsuuamessnsmansuunuemdnnindlunesanisamu laei3euileuiusniniaud suulamesmain Beta uasnan 1 uani udnnsns lunesnnis
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Tracking Error $nsuansuunuvasnamuiisyavsnmluniadeusuudviidda Tasmn tracking error i1 vanefanemusniivssansnmlunsassmansuunulnlnaidsstusiviid in
nesusImTiia tracking error ¢ AxilShsmanauuinaiRABMINFY T TAN Ty

Yield to Maturity Sasmansuunuannsasulunsiansviinsfeuasutmunety Ssdnuannendeiieslafulusuinsmasnsignsiasuas Gunuilerlasuiy drunaanduyaan
Jaytu Tnglaindnsmaneuunuvesnemusmanasvil Anamnaiadsmsaiuinges Yield to Maturity 193951875
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