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Overview

The Vanilla Funds Blue Chip Portfolio looks to invest in
US listed stocks and is actively managed, selecting from
sectors that offer the most promising long-term
performance.

The weightings and selections of the stocks will be
determined on an ongoing basis, using a range of
technical and fundamental metrics.

Investment Philosophy

The general approach to investing is based on the idea
of offering portfolios built using the most reliable and
valuable companies on the market, while aiming to
ensure a well-diversified portfolio. The size of each
investment in the portfolio is determined using a
macro-economic forecasting model.

Our asset allocation adapts to changes in the markets
aiming to protect capital in a falling market while
looking to identify the best investment opportunities in
a timely manner. In practice, unnecessary trading costs
are avoided by re-balancing infrequently.

Investment Strategy

The stocks are selected using Algo-Chain's Al &
Machine Learning assisted platform. This framework
carefully analyses a universe of large cap stocks and
identifies the best investment opportunities based on
market conditions.

By systematically screening extensive market, macro-
economic data sets across all equity sectors, this
enables us, along with human overlay, to determine
economic cycles and risk appetite in the markets and to
assess the probability of future gains or losses.
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Our models encode
macroeconomic
indicators to actively
allocate across different
US equity sectors

Global Equity Benchmark

High risk level between
14% and 18% annualised
volatility of the portfolio
over a 5-year period
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Equity Sector Allocations

Information

/ Communications
Technology: 21.3%

Services: 17.1%

—— Healthcare: 16.2%

Financials: 24.5%

Consumer Staples:
20.9%

Portfolio Top 10 Holdings

Asset

Company Ticker Sector Region Weight
Berkshire Hathaway Inc. BRK-B Financials United States 24.50%
Walmart Inc. WMT Consumer Staples United States 6.55%
Costco Wholesale Corporation COST Consumer Staples United States 5.73%
Meta Platforms, Inc. META Communication Services United States 5.66%
Alphabet Inc. GOOG Communication Services United States 5.38%
Eli Lilly and Company LLY Healthcare United States 5.17%
Broadcom Inc. AVGO Technology United States 4.96%
NVIDIA Corporation NVDA Technology United States 4.76%
Microsoft Corporation MSFT Technology United States 4.57%
The Procter & Gamble Company PG Consumer Staples United States 4.36%

Weight of top 10 holdings: 72%
Weight of remaining 11 holdings: 28%
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Portfolio Performance vs. Benchmark Statistics
100.0% Number of Allocations 21
1M Return 0.81%
75.0%
3M Return -9.15%
°0.0% 6M Return 4.40%
25.0% 1Y Return 9.8%
3Y Return N/A
0.0%
Overall Volatility 15.74%
-25.0% . .
Jan 2023 Jul 2023 Jul 2024 Jan 2025 Maximum Drawdown 16.30%
Portfolio Total Return -e SPY Benchmark
4 Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec YTD

2023 7.21% 0.93% 3.27% 1.63% 3.25% 5.48% 3.03% 0.89% 0.50% -2.95% 2.59% 2.34% 31.66%

2024 2.51% 6.38% 2.88% -2.25% 1.86% 2.47% -0.91%  2.84% 0.24% 2.49% 7.06% 1.72% 30.51%

2025 3.94% -0.47 -7.77%  -2.29% 0.81 -6.02%

The data displayed in this document is based on back-tested (simulated) performance data prior to 30th Sept 2023 and live data thereafter.
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Disclaimer

Vanilla Portfolios (PTY) Ltd. Company number 2020/038836/07 and Vanilla Trading (PTY) Ltd Company number
2023/807009/07 are registered in The Republic of South Africa.

All data provided on this information sheet is for illustration purposes only. Charts and tables showing data prior to
October 2023 is back tested and should not be relied upon when considering future performance expectation of the
Model Portfolio under consideration. The performance numbers do not include investment management fees, advisor
fees, platform fees or brokerage fees. The performance data for each stock held in the Model Portfolio is calculated by
taking the last exchange traded price on the date in question.

This information is directed only at persons falling within the definition of investment professionals and having
professional experience in matters relating to investments. The investments and activities contained within this
document are only available to and will only be engaged with such persons. Anyone not falling with the definition of
an investment professional, in particular, persons who would be defined as Retail Clients under the rules of the
Financial Services Conduct Authority, FSCA, must not rely on this document.

The details contained within this document should not be considered investment advice and have no regard to the
specific investment objectives, financial situation or particular needs of any specific recipient. It is published solely for
informational purposes and is not to be construed as a solicitation or an offer to buy or sell any securities or related
financial instruments. No representation or warranty, either express or implied, is provided in relation to the accuracy,
completeness or reliability of the information contained herein. The report should not be regarded by recipients as a
substitute for professional advice or the exercise of their own judgement. Any opinions expressed in this report are
subject to change without notice.

The securities described herein may not be eligible for sale in all jurisdictions or to certain categories of investors. The
value of investments, and the income from them, can go down as well as up, and you may not recover the amount of
their original investment. Certain investments carry a higher degree of risk than others and are, therefore, unsuitable
for some investors. Past performance is not a reliable indicator of future performance. Foreign currency rates of
exchange may adversely affect the value, price or income of any security or related instrument mentioned in this
report. Neither Vanilla Portfolios nor any of its affiliates, directors, employees, consultants or agents accept any
liability for any loss or damage arising out of the use of all or any part of this report. Prior to contemplating any
financial transaction, independent financial advice should be sought.
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