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Downside Information
“ “HMH e H 1-year At 3-year H“H Risk Ratio harpe =

Abax Equity SWIX 80s6 -339% 1.16% 6.92% 863% 7  20.08% 10.02% 430% 19 0773 13 1332 10
CSISU/Z /j/sset Management ALSI 7,652 -2.77% . 18 -3.15% 27 075% 41 -0.42% 41 13.82% 42 952% 19 432% 22  -0.663 44 0829 42
Aeon Active Equity SWIX 1,949  -2.80% [ | 20 -210% 14 627% 10 568% 17 19.35% 11 9.44% 14 393% 6 0804 12 1344 9
Aeon Enhanced Equity Fund SWIX 14 326% [ 40 2.02% 13 528% 16  4.89% 21  17.28% 23 944% 14 423% 15 0107 23 1155 19
Afena Equity CAPI v CAPI 4066 -388% [ 57 -6.13% 52 -0.71% 47 -632% 51  10.80% 52 11.46% 53 564% 53  -1.185 52 0469 53
Afena Equity SWIX v SWIX 2,895 -333% [ 44 5.14% 45  044% 43 -3.18% 44  12.82% 45 10.20% 34 491% 44 0915 49 0692 45
Allan Gray v ALSI 61,813  -2.34% [ | 10 240% 17  268% 34 130% 34 16.44% 29 976% 25 435% 24 0172 22 1047 30
Argon SA Equity Fund v SWIX 4735 -308% 29 -153% 9  834% 5 995% 5  20.28% 3 984% 28 417% 12 1115 1 1373 6
Aylett Equity ALSI 612 -1.99% [ | 8 -200% 12 098% 40 4.12% 25 15.20% 37 793% 3 326% 2  -0127 26 1131 21
Cannon All Equities SWIX SWIX 109  -2.37% [ ] 11 -576% 51 848% 3 - - - - - - - - - - - -
SZ';’;:S{::S' Institutional ALSI 412 -2.59% . 13 5.41% 46 -2.50% 55 -878% 55 5.87% 56 9.21% 10 4.82% 43  -1323 54 0061 56
Citadel Equity v ALSI 25 -a86% [N 61 -7.27% 58 -0.81% 48 -423% 46 11.07% 50 957% 21  437% 25  -0.977 50 0567 48
E:L‘i’t';a:“’” Aggressive SWIX 15,263  -3.54% . 51 -6.84% 57 -1.04% 49 -3.91% 45 15.81% 35 11.09% 50 465% 36  -0.165 29 0883 39
Coronation Core Equity v SWIX 29884 -381% [ 54 -477% 43 2.49% 35 128% 35 18.56% 18 10.91% 47 455% 33 0390 20 1113 24
E:L?tr;a\flon Houseview SWIX 23,258 -2.83% . 22 -419% 39  443% 24 2.56% 30 19.49% 9 1046% 41 4.06% 8 0473 19 1233 16
Efficient Equity ALSI 330 -331% [ 42 -483% 44  2.13% 36  195% 32 14.35% 41 849% 5 395% 7  -0361 34 0973 35
IEZEE‘E:Z C/'“'t"cap SWIX 1,877 -2.82% l 12 541% 46  117% 39  0.02% 39  14.98% 39 1032% 37 4.16% 11  -0329 33 0870 40
Element Equity v SWIX 292 0.17% | 3 -797% 59 -1039% 59 -18.54% 58  -0.03% 58 12.12% 58 7.70% 58  -1.666 58 -0.402 58
E:Eirglipec'a"“ Domestic ALSI 20,695 -3.43% . 49  3.06% 25 3.61% 27 7.16% 11  19.62% 8 9.15% 8  3.42% 4 0.894 6 1408 5
Iconic Portable Alpha Fund FTSET/(J)ZE 4SOW'X 1,241  -2.68% . 15 2.16% 15 7.04% 7  806% 8  22.66% 1 1072% 46 438% 26 0681 17 1454 3
Investec Equity v SWIX 11,787  -1.49% [ | 5 027% 1 1185% 1  17.38% 1  20.80% 2 1029% 35 470% 40 0704 16 1359 7
Investec Equity Value v ALSI 8,297  6.08% P 1 971% 60 -1292% 60 -21.55% 59  1.83% 57 18.08% 59 10.98% 59  -0.797 46 0117 57
'E';Vji:,”:22;5°'”t'°“s Pure SWIX 28,960 -3.08% . 29 -359% 33 161% 38 000% 40 15.12% 38 941% 12 430% 19  -0551 39 0959 37
Kagiso Core SWIX SWIX 2015 312% [ 35 5.43% 49  -2.02% 53 -524% 48  14.66% 40 1052% 42 460% 34  -0444 37 0830 41
Kagiso Managed Equity SWIX 8,849  -2.10% [ | 9 -639% 55 -4.08% 57 -7.89% 54 12.30% 46 10.61% 43  4.80% 42  -0.625 40  0.625 46
g)ﬁ:)g;‘t’ga' Equity SWIX SWIX 6,032 -2.74% . 17 -164% 10 802% 6 10.40% 4  20.22% 4 837% 4 389% 5 0.878 9 1593 1
Mergence CAPI Fund v CAPI 930 -367% [ 53 -3.40% 30 447% 22 351% 29  17.52% 22 1031% 36 426% 16  0.867 10 108 26
Mergence SWIX Fund v SWIX 7495 -3.41% [N 48 224% 16 58% 15 673% 12 19.41% 10 9.90% 29 415% 10 0959 3 1290 12
C"°me"t“m AM Core Equity SWIX 16,638 -2.73% . 16 -132% 8  445% 23  508% 20 16.00% 33 950% 17 451% 31  -0392 36 1032 33
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) Downside Information )
“ “HMH e H At 3-year Ratio harpe T

Momentum MoM Target LIS
A 8 MoM Target 219 -2.83% 22 -2.92% 23 320% 31 371% 27 16.51% 28 950% 17 460% 34  -0.514 38 1079 27
quity Equity BMK
E/C'lﬁ:tnyTjr'%P”re Active SWIX 1,651 -3.08% . 29 3.10% 26 842% 4 1043% 3  18.85% 16 778% 1 3.01% 1 0338 21 1557 2
Ave General
Oasis Equity v Equity Peer 7,966  -2.94% 27 -443% 41 -329% 56 -7.07% 53 11.82% 47 10.44% 40 519% 49 0372 35 0593 47
Group
S'd Mutual Equity Portfolio SWIX 26,674 -3.11% . 33 -259% 20 457% 21 522% 19 19.15% 12 974% 23 429% 18  0.888 7 1288 13
Old Mutual RAFI ALSI v ALSI 497 -312% 36 -6.26% 53 -1.54% 50 -5.64% 49 11.42% 48 11.25% 52 553% 51  -1197 53 0526 49
S'd Mutual RAFI40 Tracker SWIX 634  -3.54% . 51 -6.70% 56 -1.90% 52 -6.73% 52 11.23% 49 12.07% 56 599% 55  -0.906 48 0484 52
Old Mutual SWIX tracker v SWIX 33,833 -310% [ 32 -2.66% 21 3.17% 32 438% 24 16.88% 26 949% 16 447% 30 -1514 57 1114 23
\?M'G Double Alpha SWIX40  FTSE/ J:g SWiX 171 -3.88% . 57 -195% 11  422% 26 474% 22 18.81% 17 1097% 49 506% 45 0076 25 1128 22
OIS RERISEAREIIEE |y i 353 -4.43% 60 -3.59% 33 323% 30 0.87% 36 16.91% 25 11.92% 55 553% 51  1.061 2 0910 38
\
\?M'G Enhanced Indexation SWIX 10,304 -3.37% . 46 -0.60% 4  584% 14 7.27% 10 19.04% 13 9.15% 8  428% 17  0.887 8 1355 8
Sgﬂ:gma"aged AR ALSI 460 -3.36% . 45 055% 3 622% 12 7.83% 9  19.63% 7 9.06% 7  420% 14 0759 15 1422 4
OMIG Managed Volatility SWIX 255 -1.69% [ | 6 241% 18 631% 9  946% 6 16.41% 30 7.92% 2 332% 3 0152 28 1267 15
OMIG Premium Equity v SWIX 499 -290% [ 26 -072% 5  527% 17 560% 18 16.76% 27 902% 6 434% 23  -0151 27 1155 18
Perpetua Equity SWIX 1,688 -1.82% [ | 7 5.41% 46 -438% 58 -10.20% 57 ; ; - ; ; ; ; ; ; ;
E{:'::te"t Equity Active SWIX 236 -2.79% . 19 357% 32 501% 18 580% 15 16.12% 32 953% 20 4.66% 37  -0255 31 1041 31
Prescient Equity Quant ALSI Top 40 261 -a15% [ 59 -412% 38 9.10% 2  654% 13  18.36% 19 11.18% 51 509% 47 0521 18 1075 28
S“‘de”t'a' Core Equity ALSI ALSI 4153 -3.53% . 50 -3.80% 36 3.43% 29 161% 33 17.75% 21 1092% 48 4.69% 39 0922 5 1050 29
S“‘de”t'a' Core Equity SWIX SWIX 14,641 -2.87% . 25 257% 19  501% 18  569% 16  19.64% 6 9.76% 25 417% 12 0.940 4 1327 11
E;‘:?;”\f'a' D e Prudential BMK 5817  -3.17% . 37 -2.99% 24  428% 25 473% 23  18.90% 14 964% 22 4.08% 9 0760 14 1277 14
RECM Equity Composite ALSI 76 -0.69% | 4 11.42% 61 -1511% 61 -22.40% 60 -1.15% 59 11.82% 54 731% 57 -1.727 59 -0510 59
SIM Aggressive Equity SWIX 381 -2.64% [ 14 459% 42 073% 42 -1.10% 42 15.85% 34 1009% 32 431% 21 -0260 32 0964 36
Sim Moderate Equity SWIX 2005 -311% [ 33 -327% 29  3.46% 28 3.69% 28 18.86% 15 10.03% 31 453% 32 0812 11 1229 17
SIM Unconstrained Equity SWIX 5,155  -2.84% [ | 24 -637% 54 035% 44 -2.37% 43 13.40% 44 1036% 39 445% 29 0627 41 0733 44
STANLIB Core Equity v SWIX 2568 -387% [ 56 -3.25% 28  001% 45 047% 38 13.63% 43 932% 11 467% 38 -0978 51 0.826 43
STANLIB Enhanced Index v SWIX 4057 -296% [ 28 2.88% 22 2.78% 33 3.84% 26 15.68% 36 943% 13  443% 27 0738 45 1009 34
STANLIB FINDI v FINDI 220 -328% [ 41 -007% 2  603% 13 1054% 2  18.04% 20 1009% 32 5.13% 48  -0.640 43 1153 20

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 is a licensed financial services provider.
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STANLIB Research v SWIX 7,445 -3.82% -3.70% 1.99% 2.38% 31 17.10% 9.75% 4.43% 0.052 24 1106 25
. ALSI 797 -3.18% 3.49% 31  -1.84% 51 -5.80% 50 10.71% 53 10.35% 5.06% 45  -0.827 47 4 51
:;ﬁrt't'f Unconstrained s 97  -3.18% 39 -3.49% 3 84% 80% 50 10.71% 3 10.35% 38 06% 0.82 0.499
alue v 9 5 () SOF (] 6 (] b o b (] o () 5 () -0. g
STANLIB Val ALSI 1,138 1.08% 2 -387% 37 464% 20 0.79% 37 10.14% 54 10.67% 45 5.89% 54 0.638 42 0439 54
Taquanta Active All Share v ALSI 322 -3.17% [ ] 37 -559% 50 -2.12% 54 -8.83% 56  9.30% 55 12.08% 57 6.16% 56  -1.395 55 0338 55
Taquanta Active SWIX v SWIX 276 -2.80% [ | 20 -438% 40 -0.66% 46 -4.74% 47  10.99% 51 10.66% 44 537% 50  -1.500 56 0513 50
Vunani Core Equity v SWIX 1417 332% [ 43 -118% 7  623% 11  6.16% 14 16.37% 31 9.83% 27 471% 41  -0199 30 1.034 32
ALSI 355% -3.79% 2.41% 1.13% 15.64% 10.32%
ALSI Top 40 -426% [ -3.60% 2.85% 0.18% 15.87% 11.62%
é‘::ie“era' Equity Peer 2.71% . -3.90% 1.68% 0.68% 13.42% 8.55%
CAPI -355% [ -3.79% 2.41% 1.24% 15.73% 10.21%
FINDI -4.00% [ -1.82% 5.43% 12.34% 21.80% 9.46%
FTSE/ISE SWIX 40 -3.10% [ ] -1.60% 4.48% 4.42% 19.02% 10.51%
FTSE/JSE SWIX Top 40 -4.79% [N -2.23% 5.10% 5.05% 19.25% 10.51%
Mormentum MoM Target -3.10% -2.63% 3.27% 4.55% 17.03% 9.46%
Equity BMK
Prudential BMK -3.15% [ | -2.74% 3.19% 4.22% 16.89% 9.49%
SWIX -3.10% [ ] -2.63% 3.28% 4.55% 17.03% 9.46%
SWIX -3.10% [ ] -2.63% 3.28% 4.55% 17.02% 9.46%

r
| 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 invested in South African equities and a variety of equity benchmarks are used by the asset managers. The products are stand-alone products and not carve-outs from other products.
Performance is gross of fees and tax.

v GIPS compliant.

- No data available.
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