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LELE Downside Information
Benchmark Value Year-to-date 1-year Annualised 3-year X Sharpe Ratio #
(ZAR'm) Ratio

Abax Balanced Fund Global Peer 3,351 1.02% . 9 173% 4  225% 8 1738% 2  13.25% 3 13.99% 35 9.65% 35 0518 4 0605 5
Group Average

VAR EIE N el e 4,999  0.13% 26 -004% 13 -098% 19 10.08% 18 8.73% 32 1061% 15 7.16% 24  -0.716 36 0373 34

Global Balanced v Group Average

Aeon Balanced Fund CPI +5% 397 1.07% [ ] 8 -1.80% 26 -3.57% 32 632% 30 10.12% 24 1054% 14 568% 13 0066 16 049 21

C”a” Svios e ch':zax:;rge 42,496  0.50% I 16 053% 8  399% 5 12.72% 9  11.22% 12 1073% 17 6.20% 16 0150 11 0580 9

Allan Gray Life Global Global peer 2,225  0.49% 17 054% 7 401% 4 1291% 8  11.27% 10 1065% 16 6.07% 15 0159 10 0588 8

Balanced Portfolio v Group Average

Sj'n"d”d°'°z' Active Balanced | oo 402 -0.96% . 35 274% 30 -176% 26 6.62% 29  7.52% 37 10.89% 19 6.81% 20 0142 25 0264 37

Coronation Full Discretion v Gf;zzax:gge 24,063 -0.73% I 33 -3.06% 33 -3.96% 34 6.89% 28 12.50% 4 11.70% 23 6.85% 22 0546 3 0640 4

Coronation Managed One v Gf;zzax:gge 13,816  0.37% I 22 172% 24 -147% 24 933% 20 12.36% 5 13.09% 32 816% 30 0470 5 0576 11

Element Balanced Global Peer 104 0.93% 11 -014% 15 -015% 14 1296% 7  9.73% 27 998% 10 625% 17  -0325 30 0480 26

Composite v Group Average

R El Rl RIS el e 29,050  0.05% 27 -023% 17 -137% 23 7.02% 27 10.80% 16 979% 9 437% 4  -0014 21 0590 7

Moderate v Group Average

Kagiso Global Balanced v Gf{lzza/'\s:;;e 508 1.14% . 7 311% 34 -332% 31 6.13% 32 10.57% 20 14.21% 36 10.37% 36 0047 18 0431 31

M&G Balanced UT Fund v Giﬁzaﬁl\f:f;;e 21,504  1.17% . 6 -005% 14 014% 13 1375% 6 11.01% 13 1289% 31 851% 34 0148 12 0489 23

M&G Global Balanced v Gf;?;za/lxs:;;e 11,494  1.24% . 5 009% 11  044% 12 1410% 4 11.23% 11 12.69% 29 834% 33  0.208 9 0510 19

Mazi SA Balanced Global Peer 129 1.30% 4 014% 10 375% 6 1636% 3  10.90% 15 1327% 33 823% 31 0090 14 0471 28

Composite v Group Average

Nedgroup Investments Core | | co0 17,911 -0.76% I 34 -134% 22 -2.23% 28 9.84% 19  10.63% 18 11.92% 26 7.10% 23 0109 13 0489 22

Diversified Fund

D R e 9,094 -0.18% I 28 -0.19% 16 -1.18% 20 831% 25 895% 30 730% 4 438% 5  -0569 34 0528 18

Guarded Fund Group Average

Ninety One Balanced v Gizl;a/lxs:;rge 22,224 -1.63% - 36 -422% 36 -414% 35 594% 33  10.26% 22 1161% 21 6.46% 18  -0.113 23 0471 27

Ninety One Managed v chl)zzax:;;e 29243 -0.20% I 29 -0.65% 18 -0.85% 16 6.22% 31 11.68% 8 701% 3 295% 3 0074 15 0908 2

Ninety One Segregated Full  Global Peer 86,411  0.49% I 17 2.07% 29 -1.98% 27 847% 24 11.35% 9 1191% 25 678% 19 0233 8 0545 17

Discretion v Group Average

MBI N el 1,027 -0.42% I 32 -1.65% 23 -0.65% 15 10.33% 16 10.04% 26 854% 6 477% 7  -0305 29 0580 9

Fund Group Average

Oasis Segregated Full Global Peer 745  -1.96% 37 279% 31 -3.62% 33 10.80% 13  9.07% 29 1010% 12 547% 11  -0.504 33 0416 32

Discretion v Group Average

OMIG Balanced Portfolio v Gf;zzaxeeg;e 5322 0.69% I 13 -1.09% 19 -095% 18 10.66% 14 10.70% 17 11.82% 24 7.49% 26 0037 19 0498 20

OMIG Edge 28 Portfolio v Gf;zzax:g;e 10,806  0.94% . 10 044% 9  107% 11 1377% 5  12.06% 6 12.81% 30 826% 32 0348 7 0564 13

RIS



RisCView - Global Balanced May 2022 - Page 02

Market
Value
(ZAR'm)

Downside Information

Risk Ratio Sharpe Ratio #

# |Year-to-date| #

Annualised 3-year

Product* Benchmark Quarter

OMIG Moderate Portfolio v Gfgzzax:gge 1,435  0.59% I 14 000% 12 143% 10 10.87% 11 10.22% 23 935% 8 601% 14  -0226 27 0553 15
' Global Peer

OMIG Profile Balanced v 2% (%% 181 0.57% 15 -1.16% 20 -0.89% 17 10.81% 12 10.58% 19 11.93% 27 7.64% 27 0001 20 0485 25
. . Global Peer

OMIG Profile Capital v R 287 0.46% 20 058% 6 161% 9 1061% 15  9.30% 28 730% 4 458% 6  -0431 32 0568 12

Ejzzet”a Global Balanced Gfgzza/'\s:;;e 155 0.14% | 25 -436% 37 -7.30% 37 2.19% 35  829% 34 13.34% 34 811% 29  -0394 31 0291 36

z;‘:zi:z:ittfbba' Balanced Gf;ﬁ';a/'\\'::;;e 2,989 0.44% I 21 -343% 35 -3.24% 30 7.20% 26 10.50% 21 11.63% 22 6.82% 21  -0.046 22 0489 24
Global Peer

PSG Balanced Fund Group Average 13,060 1.35% 3 233% 3 606% 1 2113% 1  1427% 2 1842% 37 11.56% 37 0432 6 0546 16
Global Peer

Rezco Managed Plus Fund "% ' °5" 802  1.46% 2 262% 1 425% 3 146% 36 877% 31 682% 2 281% 2  -0210 26 0555 14

:Eéicze\ga';i;re"d ch')zzax::‘;e 5899  0.82% l 12 117% 5  2.68% 7  094% 37  8.02% 36 6.63% 1 277% 1  -0288 28 0461 29

Zi’c‘La;“ulL;‘:;:‘ase ch')zzax:;rge 19,627 -0.30% I 31 -176% 25 -2.28% 29 9.08% 23 10.12% 24 1253% 28 7.81% 28  -0.121 24 0435 30

ﬂigg';at”re 70 Multimanaged ch')zzax::‘;e 15,070  0.16% | 24 2.01% 27 -133% 22 1025% 17 11.85% 7 1025% 13 554% 12 0.634 2 0658 3
. Global Peer

SIM Global Unique v Groun Average 12,744  -0.26% 30 -133% 21 -1.56% 25 9.24% 22  8.18% 35 1098% 20 7.24% 25  -1.100 37 0319 35

ﬁ:?;:fmn 70 Multimanaged Gfgzzaxjg;e 6,405  0.22% I 23 -2.06% 28 -127% 21 929% 21  10.95% 14 999% 11 535% 10 0061 17 0592 6
. . Global Peer

STANLIB Full Discretionv (%78 (25" 1,884 0.48% 19 3.04% 32 -526% 36 3.97% 34 8.67% 33 933% 7 503% 9  -0.685 35 0406 33
. Global Peer

Truffle SCI Flexible Fund v (%78 (25" 1,132 2.00% 1 262% 1 606% 1 1200% 10 16.67% 1 1077% 18 4.96% 8 1.057 1 1028 1

CPI + 5% 0.97% [ ] 3.34% 4.98% 11.43% 9.90% 1.28%
Global Peer Group Average 0.35% I -0.90% -0.49% 9.70% 10.82% 10.07%

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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