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

Downside Information

Risk Ratio Sharpe Ratio #

Abax Balanced Fund Gf;zzax:gge 1,208 2.15% . 20 456% 15  3.40% 3 7.52% 27  7.98% 7 6.69% 10 281% 17 0300 7 0134 8
élk’;saﬁ;;mizafemem G?;Z:’)ax:gge 5,835  3.45% - 6 533% 9  060% 20 9.85% 19  6.43% 23 621% 6  259% 7  -0.268 23 -0.094 24
Aeon Balanced Fund CPI +5% 83 29% [ 12 512% 10 056% 23 9.75% 20  7.65% 9  7.13% 20 3.00% 22 -0304 24 008 9
Allan Gray Global v chl)zzax:gge 61,356  3.74% - 4 576% 6 277% 6 1157% 5  10.35% 3 725% 22 266% 11 1240 1 0431 3
Allan Gray Life Global v ch':zax:gge 4226  3.96% - 3 575% 7  258% 9 1128% 8  10.43% 2 734% 24  269% 12 1.200 3 0436 2
Cadiz Global v chl)zzax:gge 436  5.32% - 1 946% 1 265% 8 10.78% 11  7.29% 14 7.49% 26 2.90% 20 0093 11 0041 13
Coronation Full Discretion v Gf;zzax:gge 23,258 2.27% . 18 417% 17  094% 18 9.89% 17  7.14% 16 861% 31 377% 29 0086 12 0030 14
Coronation Managed One v Gfgzzall\'::gge 10,750  2.20% . 19 359% 21 020% 27 6.82% 31  7.03% 17 844% 30 359% 28 0051 14 0017 17
i:g;gglzbsl Balanced - Gf;zzax:gge 45842 3.40% - 8 666% 4 275% 7  691% 30 529% 27 7.89% 29 3.84% 30  -0.553 29 -0.196 27
Investec Balanced v G?;Z:’)ax:gge 19,633 2.40% - 16 374% 19  223% 12 1133% 7  7.37% 12 7.28% 23 301% 23 0208 8 0051 12
Investec Full Discretion v Gf;?;za/lxs:;;e 71,510  2.43% - 15 3.70% 20  2.22% 13 11.47% 6  7.60% 10 7.08% 17 2.83% 18  0.340 6 0081 11
Investec Managed v Gf;ﬁ';a/'\\'::;;e 14,034  3.12% - 11 503% 11  364% 2 1395% 1  11.01% 1 615% 5  228% 4 1216 2 0595 1
g:igrgf:‘e’:j'gxsztmems core 45y 8,656  1.99% . 21 2.75% 25  -038% 29 936% 22  6.17% 25 7.11% 18 294% 21 0507 28 -0.109 25
gzgfgzzm‘f“me”ts Core Gf;ﬁ';a/'\\'::;;e 5790  1.50% . 25  246% 26 2.02% 14 879% 24  7.30% 13 395% 2 125% 2 0046 15 0029 15
Oasis Full Discretion v Gf;?jza/is:;;e 1,104  1.84% . 24 385% 18 2.89% 5 10.46% 12  5.76% 26 686% 13 3.10% 24 0415 27 -0172 26
OMIG MacroSolutions Global peer 2,166  1.47% 26 2.90% 24 -1.07% 30 1030% 13  6.95% 18 6.99% 14 2.72% 14 0016 16 -0.006 18
(Profile Edge 28) v Group Average

OMIG MacroSolutions Global peer 21 1.20% 27 227% 27 164% 17 11.13% 10  7.56% 11 487% 3 168% 3 0164 10 0082 10
(Profile Moderate) v Group Average

gi'\sﬂc'it':gic;°s°'“t'°"s Ful ch')zzax:;rge 4372 1.95% . 22 327% 22 071% 19 10.07% 15  6.80% 19 675% 12 2.63% 8  -0.119 18 -0.030 19
S}:}!ﬁ:g:f;:::{:“;"’"s ch')zzax::‘;e 233 1.90% . 23 321% 23  060% 20 9.86% 18  6.79% 20 670% 11 263% 8  -0.139 19 -0.033 20
S:\:;i?e'\é':;ir;ﬁc\’/'“t"’"s ch')zzax:;rge 521 0.95% I 28 1.88% 30 227% 10 971% 21  7.82% 8 353% 1 106% 1 0.168 9 0167 6
ES;Zet“a Global Balanced Gfgzzaxjg;e 57 0.73% I 29 197% 29 008% 28 10.19% 14  5.20% 28 7.06% 16 3.32% 26  -0.353 25 0241 28
E;ﬁ;ﬂi:&fbba' o G?;zzall\'::g;e 159  -0.78% I 31 142% 31 -1.92% 31 7.27% 29  2.70% 31 643% 7 263% 8  -1338 31 -0647 31
EL‘;je:t'a' Balanced UT Gfgzzaxjg;e 20,442 2.53% - 14 485% 12 225% 11 12.04% 3  8.19% 6 705% 15 254% 5 0850 5 0159 7

RISCURA



RisCView - Global Balanced June 2018 - Page 02

LRS! Downside Information
Product* Benchmark Value Quarter | # |Year-to-date| # Annualised 3-year Risk Ratio Sharpe Ratio #
(ZAR'm)
Prudential Global v Gfgﬁﬁal\ffrea;e 6,970  2.35% 17 479% 14 190% 15 1330% 2  8.74% 5 712% 19  256% 6 1070 4 0229 5
PSG Balanced Fund CPI+5% 11,731 0.54% 30 2.18% 28  0.60% 20 1158% 4  9.00% 4 660% 9 279% 16 -0.159 20 0278 4
REZCO Managed Plus Fund Gfgzzax:;rge 571 3.35% 10 7.13% 3 323% 4  7.49% 28  4.95% 30 7.35% 25 3.84% 30 0413 26 -0.260 29
gslzacncz;algﬁgrend ch':zax:;rge 5727 4.02% 2 831% 2 496% 1  923% 23  6.58% 21 645% 8  2.78% 15 0099 17 -0.067 22
. Global Peer
SIM Global Unique v Group Average 17,714 3.42% 7 482% 13 044% 24 791% 26 7.16% 15 7.45% 21 2.84% 19 0079 13 0022 16
. . Global Peer
STANLIB Full Discretion v (> %% (55" 2,438 2.94% 13 429% 16 1.80% 16 8.18% 25  5.03% 29 574% 4  269% 12  -0.823 30 -0338 30
. . Global Peer
Sygnia Signature 70 High (- °7% 55 11,561  3.39% 9 580% 5 038% 26 1000% 16  6.44% 22 777% 28 341% 27  -0207 21 -0.060 21
. . Global Peer
Sygnia Skeleton 70 High (7% 55 3,472 3.48% 5 568% 8  040% 25 1120% 9  6.39% 24 775% 27 3.24% 25  -0249 22 -0.067 23
CPI +5% 0.66% 2.47% 5.15% 9.54% 10.33% 1.11%
Global Peer Group Average 2.46% 4.50% 1.53% 9.95% 7.03% 6.32%

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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