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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 Gi')zzax:gge 1,199  -2.65% - 17 -148% 17 187% 9  -160% 23  6.06% 8 698% 13 3.18% 16  0.303 7 0140 7
éfssa?iszmzzafeme"t Gfgzzali\'::irge 5671 -1.15% l 3 093% 4 060% 15 071% 10 4.91% 19 659% 9 28% 7 0095 16 -0.318 19
Aeon Balanced Fund CPI +5% 88 -3.18% P 23 1s59% 18 -067% 24 -131% 21 5.06% 16 7.60% 25 359% 24 0603 27 -0247 14
Allan Gray Global v ch:zzax:gge 60,270 -2.41% - 14 -0.85% 13  099% 13 -0.22% 12  7.20% 4 720% 16 299% 9 0.791 2 0016 4
. Global Peer
Allan Gray Life Global v (" "% 125 3,900 -2.35% 13 084% 12 063% 14 -061% 15 7.16% 5 730% 19 3.02% 12 0.733 3 0012 5
SjL°d”d°'°Z' Active Balanced | o0 248 -2.50% - 16 -2.35% 23 3.40% 4 195% 6  6.12% 7 635% 6 267% 6 0593 26 -0.151 9
. Global Peer
Cadiz Global v Group Average 434 2.14% 11 098% 14 142% 12 -038% 13  5.96% 11 7.22% 17 3.01% 11 0213 10 -0.146 8
. . . Global Peer
Coronation Full Discretionv "2 % ' °%" 22,440  -2.65% 17 2.87% 30 -2.00% 28 -3.92% 29  4.69% 20 852% 31 409% 31  -0.092 15 -0253 15
. Global Peer
Coronation Managed Onev. 2% ' °%" 10,350  -1.45% 6 -2.80% 27 -276% 31 -6.13% 33  5.02% 17 821% 29 3.88% 29 0002 12 -0227 13
Global Peer
Element Balanced v T v 33 -0.27% 1 305% 1  453% 2 079% 9 11.31% 1 1076% 33 296% 8 0599 4 0390 1
E/‘I’:::rizbjl Balanced - G(rs;?;za/lx\f:;;e 41,170  -3.55% - 25 297% 31 -026% 21 -491% 30  2.56% 31 849% 30 462% 33 0769 28 -0.497 31
Global Peer
Investec Balanced v G 19,467 -3.66% 28 213% 19 030% 16 -1.70% 24  4.36% 2 7.41% 23 365% 26 0399 22 0346 23
. . Global Peer
Investec Full Discretion v Group Average 69,870 -3.73% 29  -2.33% 22 -0.02% 17 -1.85% 25 4.50% 21 7.30% 19 3.54% 22 -0.335 21 -0.334 21
Global Peer
Investec Managed v G 14,583 -2.03% 10 069% 5 318% 5 181% 7  7.72% 3 646% 8  2.63% 4 0863 1 008 3
giev‘ii?f:‘e‘zj'gxsztme"ts core  cpy 45y 10,202 -2.67% - 19 230% 21 -2.18% 29 -220% 26  3.93% 27 730% 19 353% 21 -0.789 30 -0.408 26
gﬁgfgzs’:me“me"ts Core G?cﬁt;a/lx\f:gge 6,056 -1.19% . 4 -020% 9  234% 8 241% 3  576% 12 409% 2 161% 2 0170 11 0345 22
. . . Global Peer
Oasis Full Discretion v Groun Average 850  -1.90% 9 -002% 8 318% 5 198% 5  3.97% 26 672% 11 326% 17  -0.404 23  -0.444 28
g’;ﬂ;;@cgr:z‘:)“\tm"s ch:zzall\f:;'ge 2,136 -3.25% - 24 -0.80% 11 -137% 25 -061% 15 507% 14 699% 14 3.16% 15 0019 13 -0273 16
%\r/gﬁy&(ﬁ:g:s?/ns G?c:?;za/lx\f:;;e 17 -2.25% - 12 -067% 10 156% 11 217% 4  6.03% 9 492% 3  202% 3 0.298 8 0227 12
gi'\s”c'it':gic;°s°'“t'°"s Ful ch:zzall\f:;'ge 4206 -2.97% - 22 -133% 16 -0.18% 20 -0.96% 19  4.93% 18 6.75% 12 3.02% 12 0126 17 -0.306 18
OMIG MacroSolutions Global peer 217 -2.93% 21 -111% 15  -0.05% 18 -0.96% 19  5.07% 14 670% 10 299% 9  -0038 14 -0287 17
Profile Balanced v Group Average
Sr'\;';i(lie'\é':;ir:’aslc\’)““°"s Gfiﬁzalffi;e 509 -1.39% . 5 018% 7  3.10% 7 354% 2  6.68% 6 358% 1 127% 1 0.365 6 0158 10
Eszzet“a Global Balanced G?;:l;a/lx::gge 54 -1.02% . 2 2.85% 29  -190% 27 -043% 14  4.27% 24 7.04% 15 367% 27 -0.162 19 -0380 24
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LFGG: Downside Information
Product* Benchmark Value Quarter | # |Year-to-date| # Annualised 3-year Risk Ratio # [Sharpe Ratio #
(ZAR'm)
e I 158 -2.68% 20 -278% 26 -413% 33  565% 32  1.40% 33 645% 7 3.05% 14  -1211 33 -0.854 33
Composite Group Average
Ezﬁe\?t'a' Balanced UT Gf;:zax:gge 20,738 -4.18% - 32 2.77% 25 -005% 18 -083% 17  5.48% 13 7.27% 18 3.40% 18  0.236 9 0206 11
. Global Peer
Prudential Global v G 10,198  -4.35% 33 3.10% 32 -0.60% 23 -095% 18  5.99% 10 7.38% 22 345% 20  0.459 5 0137 6
PSG Balanced Fund CPI +5% 12,138 -2.49% P 15 o067% 6 158% 10 473% 1 878% 2 605% 4 264% 5  -0.230 20 0250 2
REZCO Managed Plus Fund G(r;cﬁza/lx\f:gge 538 -1.51% . 7 194% 2 401% 3  052% 11  2.49% 32 891% 32 443% 32 0464 25 -0.477 30
g;zacnczggalgﬁgrend G?;?;l;a/lx\f:gge 5,365 -1.89% . 8 100% 3 502% 1 176% 8  4.28% 23 808% 28 3.62% 25 0157 18 -0.321 20
. Global Peer
SIM Global Unique v S 17,870 -3.74% 30 -3.78% 33 -3.96% 32 -552% 31  4.04% 25 7.46% 24 358% 23 -0434 24 0384 25
. . Global Peer
STANLIB Full Discretion v * 7% 250 1,323 -3.82% 31 245% 24 -036% 22 -157% 22 2.84% 30 634% 5 341% 19  -1.055 32  -0.648 32
. . Global Peer
Sygnia Signature 70 High (" °7% 55 7,743 -3.55% 25  2.17% 20 -1.80% 26 -3.37% 28  3.38% 28 804% 27 3.95% 30 -0.781 29 0430 27
. . Global Peer
Sygnia Skeleton 70 High (" °7% 55 2,402 -3.62% 27 -2.82% 28  -2.55% 30 -3.25% 27  3.29% 29 7.96% 26 3.86% 28  -0.860 31 -0.446 29
CPI +5% 0.85% [] 2.03% 8.69% 10.18% 10.47% 1.05%
Global Peer Group Average -2.58% [ -1.27% 0.26% -0.97% 5.15% 6.50%

I
Should you need any additional data or related analysis, please contact Fran Troskie from

| 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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