BlackRock Top 10 Analysis

A Summary Report For May 2014 — July 2019

The Top 10 BlackRock products with over $1bn AUM so far in 2019. Created with June numbers up to date.

This report was exported from the Edgefolio platform on August 16, 2019 at 11:41 AM by xc-admin@edgefolio.com.

The Edgefolio platform contains data on over 130k Funds: Long Only, UCITS, ETFs, Hedge, and Fund of Funds. Search, filter,
analyse, view documents, generate reports, create groups, share them within teams, and much more! through our
best-in-class technology and join the fast-growing Edgefolio community.
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BlackRock Top 10 Analysis Summary

Absolute Returns Over Fixed Time Periods and Relative Measures Computed For May 2014 — July 2019
Relative to Morningstar US Large Cap TR USD (Correlated 1.00 to S&P; 500 TR USD)

2019 Ann. Ann. Ann. Ann. Ann.
Track 1 Month 3 Months Return 2018 2017 Excess Standard Tracking Information Sharpe
# Fund Name Record AUM (USD) Return Return (YTD) Return Return Return Deviation Ann. Alpha Beta Error Ratio Ratio
1 BlackRock European Dynamic Fund 17y 5m 3.9B 10.55% 13.39% 26.81% -13.04% 25.42% -0.61% 11.93% 4.16% 0.61 10.54% -0.01 0.91
2 iShares NASDAQ-100® (DE) 13y 5m 1.2B 10.14% 6.49% 25.18% -1.28% 32.09% 4.83% 15.12% 2.65% 121 5.94% 0.83 1.05
3 iShares Core SPI® (CH) 5y 4m 1.5B 4.35% 7.14% 22.49% -8.66% 19.78% -4.47% 11.50% -0.86% 0.70 8.84% -0.47 0.59
4 BGF Continental European Flexible F... 32y 9m 3.9B 6.64% 5.95% 23.44% -14.65% 20.00% -3.47% 13.25% -0.68% 0.78 9.91% -0.31 0.60
5 iShares SMIM (CH) 14y 8m 1.4B 7.16% 8.99% 25.80% -17.53% 32.48% -1.20% 13.40% 0.47% 0.88 8.70% -0.10 0.75
6 iShares Gold Producers ETF 7y 11m 1.2B 24.53% 21.21% 29.60% -8.99% 11.07% -8.57% 36.71% 9.87% -0.06 38.71% -0.04 0.25
7 BGF World Technology Fund 24y 5m 1.6B 12.89% 11.97% 37.02% -0.34% 51.99% 7.70% 16.62% 5.66% 1.20 9.15% 0.86 113
8 BlackRock Gold & General Fund 31y 4m 1.4B 32.92% 30.26% 37.30% -11.81% -3.62% -4.37% 32.54% 13.82% -0.14 35.12% 0.04 0.38
9 BGF World Gold Fund 24y 8m 4.8B 24.60% 18.67% 28.84% -18.00% 2.18% -10.60% 31.29% 3.28% 0.15 32.74% -0.18 0.16
10 BGF European Special Situations Fund 16y 10m 1.4B 5.16% 6.51% 24.47% -15.15% 15.75% -4.19% 12.90% -1.07% 0.75 9.91% -0.38 0.55
Group Mean 13.89% 13.06% 28.10% -10.94% 20.72% -2.49% 19.53% 3.73% 0.61 16.96% 0.02 0.64
Group Median 10.34% 10.48% 26.31% -12.42% 19.89% -3.83% 14.26% 2.97% 0.72 9.91% -0.07 0.59
Morningstar US Large Cap TR USD 8.60% 5.97% 19.93% -3.44% 22.69% 11.71% 1.00 0.94
USTREAS Treasury Bill Constant Matu... 0.42% 0.82% 1.44% 1.75% 0.75% 0.26%
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Analysis BlackRock Top 10 — Quartile Comparison

Report
Historical Absolute Returns in Different Periods
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oo BlackRock Top 10 — Quartile Comparison

Relative Measures Computed For May 2014 — July 2019
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Analysis BlackRock Top 10 — Annualized Risk / Return

Report
Computed For May 2014 — July 2019
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oo BlackRock Top 10 — Annualized Downside Risk / Return

Computed For May 2014 — July 2019

Peers
Morningstar US Large Cap TR USD
17.5%

15.0%

12.5%

10.0%

Annualized Return

7.5%

10

5.0%

2.5%

0.0% T T T T T T T T
0.0% 2.5% 5.0% 7.5% 10.0% 12.5% 15.0% 17.5% 20.0%

Annualized Downside Deviation

"\ Edgefolio 5

This material is not a solicitation of any offer to buy or sell any security or other financial instrument, or to participate in any trading strategy. Please refer to important information and qualifications at the end of this material. The information contained herein does not constitute
advice. Edgefolio is not acting as your advisor (municipal, financial, or otherwise) and is not acting in a fiduciary capacity.


https://platform.edgefolio.com/app/fund-groups/45058/

oo BlackRock Top 10 — Annualized Excess Risk / Return

Computed For May 2014 — July 2019
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pnalysis Up vs. Down Market Capture

Report
Computed For May 2014 — July 2019
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Analysis

Report BlackRock Top 10 — Performance Rankings
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Analysis

Report BlackRock Top 10 — Performance Rankings

3 Months Return
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Analysis

Report BlackRock Top 10 — Performance Rankings

2019 Return (YTD)
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Analysis

Report BlackRock Top 10 — Performance Rankings
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Analysis

Report BlackRock Top 10 — Performance Rankings
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Disclaimer

The information transmitted in this communication is intended only for the person(s) or entity to which it is addressed and may contain confidential and/or privileged
material. Any review, retransmission, dissemination, copying, disclosure or other use of, or taking of any action in reliance upon, this information by persons or
entities other than the intended recipient is prohibited.

This communication is for informational purposes only. It is not intended as an offer or solicitation for the purchase or sale of any financial instrument. To the extent
that this email or its contents constitute a financial promotion, it is issued only to and/or is directed only at persons who are professional clients or eligible
counterparties for the purposes of the FCA Rules. Edgefolio UK Ltd does not accept any responsibility for updating any opinions or other information contained in
this communication and does not make any representations or warranties as to the accuracy and completeness of any information contained in this communication.
Any opinions expressed in this document are those of the author and do not necessarily reflect the opinions of Edgefolio UK Ltd.

Data provided by Morningstar. Care has been taken to ensure that the information is correct, but Edgefolio neither warrants, represents nor guarantees the contents

of information, nor does it accept any responsibility for errors, inaccuracies, omissions or any inconsistencies herein.

PAST PERFORMANCE DOES NOT PREDICT FUTURE PERFORMANCE, it should not be the main or sole reason for making an investment decision. The value
of investments and any income from them can fall as well as rise.

Morningstar Disclaimer

The information contained within is for educational and informational purposes ONLY. It is not intended nor should it be considered an invitation or inducement to
buy or sell a security or securities noted within nor should it be viewed as a communication intended to persuade or incite you to buy or sell security or securities
noted within. Any commentary provided is the opinion of the author and should not be considered a personalised recommendation. The information contained within
should not be a person'’s sole basis for making an investment decision. Please contact your financial professional before making an investment decision.
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