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Market Downside Information

Risk Ratio Sharpe Ratio #

Product* Benchmark Value Quarter | # |Year-to-date| # Annualised 3-year
(ZAR'm)

Abax Balanced Fund Gf;zzax:gge 1,178 -1.27% . 11 131% 5  122% 2 468% 22 7.17% 7 6.65% 9  281% 17 0457 8 0021 7
VAR EIE N el e 5,663  -2.09% 23 045% 11 -2.76% 27 4.84% 21  5.14% 21 598% 5  258% 7  -0254 21 -0305 25
Global Balanced v Group Average
Aeon Balanced Fund CPI +5% 81  -1.22% [ | 9 -057% 23 -234% 24 452% 24  6.69% 10 7.00% 14 3.00% 23  -0466 26 -0.041 10
Allan Gray Global v ch':zax:gge 60,106 -1.91% - 21 -036% 19 -093% 15 5.90% 15  852% 2 7.45% 22 2.70% 12 1.098 3 0200 2
. Global Peer
Allan Gray Life Global v (%% 55" 4395 -2.18% 25  -072% 25 -133% 21 5.49% 17  8.49% 3 7.22% 24 273% 14 1039 4 019 3
. Global Peer
Cadiz Global v Group Average 417 -1.67% 12 159% 3 -253% 26 351% 26  4.88% 25 706% 19 294% 21 -0243 20 -0.283 23
. . . Global Peer
Coronation Full Discretionv 2% ' °%" 23,265 -2.30% 27 045% 11  -130% 20 534% 18  5.78% 17 864% 30 378% 28 0080 15 -0.119 15
. Global Peer
’ L. (] -JU. 0 -4, (] . (] . (] o 0 . (] o -JU.
Coronation Managed Onev. 2% ' °%" 10,608  -2.14% 24 -039% 20 -195% 22  264% 29  5.76% 18 846% 29 359% 27 0070 16 -0.125 16
. ’ -1, (] B 0 -JU. (] . (] . (] . 0 . (] -JU. -JU.
i:g;gglzbsl Balanced Gf;zzax:gge 47,350  -1.06% . 7 108% 6  -063% 14 155% 30  3.79% 27 7.74% 28 3.82% 29  -0.636 27  -0.388 27
Global Peer
I L. (] -JU. 0 -JU. (] . (] . (] . 0 . (] . -JU.
Investec Balanced v S 18,855  -2.32% 28 -0.68% 24 017% 10 731% 9  6.32% 13 7.24% 25 299% 22 0348 10 -0.085 12
. . Global Peer
Investec Full Discretionv ("% "0 69,286  -2.29% 26 -072% 25 -020% 11 7.34% 8  651% 12 7.04% 18 281% 17 0466 7  -0.065 11
Global Peer
Investec Managed v eI A 13,404 -1.26% 10 -0.06% 15 0.50% 6 9.29% 2 9.80% 1 6.04% 6 2.27% 4 1.254 1 0.421 1
g:ii?f:‘e’:j'gzsztme"ts core 45y 7,943 -2.40% - 29 -132% 30 -232% 23 5.14% 19  5.36% 20 7.07% 20 293% 20 0645 28 -0219 20
gzgfgzzm‘f“me”ts Core Gf;ﬁ';a/'\\'::;;e 3,435  -1.01% . 6 063% 8 051% 5 637% 14 6.68% 11 394% 2 124% 2 0299 11 -0117 14
. . . Global Peer
Oasis Full Discretion v Group Average 1,087 -1.80% 15 057% 9  103% 3  638% 13  4.65% 26 6.89% 13 3.11% 24 0344 24 0325 26
g’:ﬂ;;ﬁcgr:z‘:)“\tm"s chizza)x::gge 2,138  -1.87% - 19 -043% 21 -250% 25 7.65% 6  6.13% 14 7.02% 16 271% 13 0232 12 -0116 13
g’;ﬁﬁ:ﬂ;‘;ﬁ’:ﬂt‘gﬁns chl)zzax::‘;e 21 -1.17% . 8 057% 9 044% 7 856% 4  6.98% 9  489% 3 167% 3 0.466 6 0028 9
gi'\sﬂc'it':gicy‘c'd“t"’"s Gl chizza)x::gge 4289 -1.86% - 17  -025% 16 -1.21% 18 6.78% 10  5.82% 16 675% 12 262% 9 0.085 14 -0.168 18
S}:}!ﬁ:g:f;:::{:“;"’"s chl)zzax::‘;e 226 -1.84% - 16 -028% 17 -127% 19 6.64% 12  585% 15 670% 11 261% 8 0115 13 -0.164 17
S:\:;i?e'\é':;ir;ﬁc\’/'“t"’"s chizza)x::gge 518  -0.90% . 4 108% 6 131% 1 809% 5  7.34% 6 357% 1  106% 1 0.408 9 0041 6
E;ﬁ:\;’ig&fbba' Balanced Gfgzzaxjg;e 166 -1.70% - 13 142% 4 -115% 17  670% 11  2.86% 30 641% 8  263% 10  -1.008 30 -0.623 30
EL‘:]je:t'a' CElEeE U G?;zza/::g;e 19,605 -1.78% - 14 008% 14 -027% 12 750% 7  7.09% 8  7.00% 14 2.52% 5 0.985 5 0013 8
. Global Peer
Prudential Global v Group Average 6,273  -1.86% 17 009% 13 -044% 13 875% 3  7.49% 5 713% 21 256% 6 1.142 2 0066 5
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Market Downside Information

Risk Ratio

Product* Benchmark Value Quarter # |Year-to-date| # Annualised 3-year
(ZAR'm)

Sharpe Ratio #

PSG Balanced Fund CPI +5% 11,490 -0.55% [ | 3 -045% 22 006% 8 1020% 1  839% 4 668% 10 2.80% 16  -0275 23 0192 4
REZCO Managed Plus Fund ch':zax:;rge 603  -0.44% I 2 251% 2 -012% 9  350% 27 3.67% 29 7.16% 23 3.82% 29 0410 25 -0.442 28
Sslzacnczlja';izre"d chizzax:gge 5633 -0.28% I 1 299% 1 090% 4  48% 20 5.10% 2 614% 7 277% 15 0139 18 -0.303 24
. Global Peer
SIM Global Unique v Groun Average 17,545  -2.75% 30 -1.16% 29 -2.88% 28 2.98% 28  5.53% 19 7.03% 17 284% 19 0055 17 -0.197 19
. . Global Peer
STANLIB Full Discretion v (= °7% (55" 2,523 -1.00% 5 -031% 18 -1.11% 16 3.75% 25  3.73% 28 559% 4  268% 11  -0.823 29 -0573 29
- . Global Peer
Sygnia Signature 70 High (7% (55 11,181  -1.89% 20 -078% 27 -291% 29 467% 23  5.06% 23 7.62% 27 339% 26  -0237 19 -0235 21
. . Global Peer
'y —£. 0 -J. 0 L. 0 . 0 o (] . 0 . (] -JU. -JU.
Sygnia Skeleton 70 High (7% 55 3,330 -2.04% 22 -097% 28 -2.98% 30 577% 16  5.03% 24 757% 26 3.22% 25  -0.268 22 0240 22
CPI+5% 1.13% [ ] 3.06% 4.94% 9.98% 10.57% 1.12%
Global Peer Group Average -1.63% I 0.21% -0.91% 5.88% 5.70% 6.31%

r
I Should you need any additional data or related analysis, please contact Fran Troskie from I
| RisCura on ftroskie@riscura.com or +27 21 673 6999. |

* These products are Regulation 28 compliant and invest in multiple asset classes. The funds have a local and foreign component. The asset manager has full discretion in determining the asset allocation.
Performance is gross of fees and tax.

v GIPS compliant.

- No data available.

This document or any part thereof cannot be copied or distributed to anyone without written acknowledgement of its source. RisCura does not warrant the accuracy of the information contained herein. This document does not present investment
advice of any kind. Under no circumstances shall RisCura be liable for any damages (whether direct, consequential or incidental) suffered in the course or as a result of using the information and the user shall assume the full risk of relying on it in
making an investment decision or in advising anybody in this regard. For more information please contact Fran Troskie at ftroskie@riscura.com or +27 21 673 6999. RisCura Solutions (Pty) Ltd and RisCura Invest (Pty) Ltd are authorised financial services
providers.
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