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Downside Information
“ “HMH e HH A 3-year H“H Risk Ratio harpe =

Abax Equity SWIX 8,429 -2.71% P 6 s97% 13.30% 13.71% 19.20% 10.90% 445% 15 0861 13 1156 8
C:SU/Z f‘/ssa Management ALSI 8,352 -6.22% - 45 -130% 41 -056% 41 -113% 41 11.06% 40 10.84% 28 529% 39 0942 42 0502 41
Aeon Active Equity SWIX 1,954  -3.06% P 24 384% 21 1035% 13 1095% 13  18.47% 11 1040% 13  4.15% 5 0960 11 1147 9
Aeon Enhanced Equity Fund SWIX 14 -1.89% 0 s 478% 14 1032% 14 1010% 17 16.62% 19 1008% 9  427% 12 0348 19 1022 15
Afena Equity CAPI v CAPI 4076 -5.17% P a1 126% 33 054% 40 -055% 40 8.97% 44 1233% 49 6.09% 47  -1274 47 0300 44
Afena Equity SWIX v SWIX 2918  -4.01% [ 34 o046% 37 090% 37 041% 38 10.97% 42 11.11% 32 522% 37  -1053 43 048 42
Allan Gray v ALS| 60,505 -3.85% P 33 336% 23 614% 29 576% 29 15.41% 28 11.26% 34 469% 24 0294 20 0832 29
Argon SA Equity Fund v SWIX 8,396 -2.18% P11 a28% 17 1298% 7 13.05% 7 19.69% 4 1066% 21 424% 10  1.445 1 1219 5
gzx‘::sﬁés HInstitutional ALSI 376 -7.02% - 47 -623% 52 -858% 52 -9.65% 52 2.31% 53 1041% 14 596% 46  -1.526 53  -0.273 53
Citadel Equity v ALSI 219 -6.75% [ 46 -284% 43 362% 44 558% 45 7.32% 49 1068% 24 548% 41  -138 50 0.185 48
E:L‘i’t';a\f“’” Aggressive SWIX 14,852 -5.60% - 43 3.46% 47  -4.46% 45 -491% 44  11.84% 39 1231% 48 555% 42 0574 33 0513 40
Coronation Core Equity v SWIX 29,888 -3.80% P 32 099% 34 351% 34 3.04% 34 1577% 25 1181% 43 4.88% 31 0043 22 0825 31
E:L‘i’t';a\f"’" Houseview SWIX 23,163  -4.76% - 39 -1.28% 40 3.10% 35 273% 35 15.82% 24 11.61% 39 478% 27 0038 23 0841 28
§S§3 ZEIIE RO FTSET/::,E 4SOW'X 1,314  -0.55% I 1 598% 5 1343% 5 1507% 3  20.58% 1 11.01% 30 436% 14 0024 24 1252 4
Efficient Equity ALSI 285  -3.01% P 22 2s58% 29 477% 31 547% 31 12.15% 38 934% 4 417% 7  -0507 31 0673 36
itftclelﬁ \')"“'t"cap SWIX 1,810 -5.13% - 40  3.06% 44 -1.92% 42 -146% 42 12.57% 36 1127% 35 4.92% 33 0512 32 0608 37
Element Equity v SWIX 267 -893% [N 55 -7.63% 55 -16.48% 54 -1621% 54  -3.72% 55 13.90% 54 890% 54  -183 54 0610 55
E:ﬁ.rg Svpec'a"St Domestic ALSI 21,124  -4.62% - 38 080% 35  443% 32 475% 32 17.10% 18 1032% 10 4.12% 4 0642 17 1041 14
Investec Equity v SWIX 13,564  -1.86% B0 7 625% 2 1883% 1 2025% 1  20.22% 2 11.28% 36 472% 26 0837 15 1198 7
Investec Equity Value v ALSI 7153 -7.86% [N 52 -6.09% 51 -1822% 55 -17.24% 55 -1.97% 54 19.40% 56 11.45% 56 0928 41 0297 54
'E':’fiitlnzz;sc"”t'(’ns Pure SWIX 29,125 -3.38% . 30 226% 31  3.90% 33 4.02% 33 13.63% 35 1047% 15 455% 19  -0.626 35 0737 34
Kagiso Core SWIX SWIX 1,983  -4.30% P 37 024% 39 -225% 43 -226% 43 12.27% 37 1158% 38 507% 35 0674 36 0571 38
Kagiso Managed Equity SWIX 10,586  -5.22% P 2 272% 42 -669% 49 -6.69% 49 9.76% 43 12.08% 46 573% 43 0785 38 0364 43
gﬁ;g;‘t’ga' Equity SWiX SWIX 7,174 -0.88% I 2 612% 4 1463% 3 1584% 2  19.81% 3 892% 2  3.89% 3 1.025 7 1449 1
Mergence CAPI Fund v CAPI 978  -3.19% P 27 sa3% 11 983% 15 975% 19 16.39% 21 11.09% 31 4.48% 17  1.101 5 0920 23
Mergence SWIX Fund v SWIX 7,849 -2.10% 010 463% 15 1074% 10 1125% 10 18.67% 8  10.66% 21 421% 8 1.235 2 1138 10
\':/'°me”t”m AM Core Equity SWIX 16,684 -3.01% . 22 321% 26  7.80% 25 7.42% 25 15.20% 30 1050% 16 4.67% 21 0215 26  0.868 27
Ave General
Oasis Equity v Equity Peer 6,946  -8.73% - 54 353% 48 -671% 50 -6.83% 50 7.73% 46 12.18% 47 6.80% 51  -0.749 37 0209 46
Group
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) Downside Information )
“ “HMH e H A 3-year : Ratio harpe T

\c’)'d Mutual Equity Portfolio SWIX 27,672 -2.98% . 21 4.10% 8.86% 925% 22 18.27% 12 1058% 18 4.49% 18  1.022 8 1113 12
Old Mutual RAFI ALSI v AL 469 -7.28% P a9 372% 49 -521% 47 -5.88% 47 7.47% 47 12.59% 51  6.56% 50  -1496 52 0186 47
S'd Mutual RAFI40 Tracker SWIX 638  -7.40% - 50 -3.25% 45 -5.10% 46 -5.83% 46  7.35% 48 1330% 53 6.93% 52  -1251 46 0175 49
Old Mutual SWIX tracker v SWIX 35022 -2.76% P 17 320% 24 657% 28 684% 27 15.63% 26 1037% 12 460% 20  -1.385 49 0913 24
OMIG Double Alpha SWIX40  FTSE/ISE SWIX 179 2.27% 13 510% 12 953% 17 979% 18 17.71% 14 1168% 40 511% 36  -0097 25 0977 18
\ 40

\?M'G Double AlphaTopd0 ¢/ o 40 375 -4.07% - 35 6.15% 3 957% 16 9.17% 24  15.49% 27 1277% 52 5.80% 44  1.113 4 0753 33
\?M'G Enhanced Indexation SWIX 11,073 -1.38% I 3 575% 7 1193% 9 12.64% 8  1850% 10 9.88% 7  428% 13  1.135 3 1204 6
Sx:gma"ag‘*d Alpha ALSI 476 -1.62% I 5 542% 8 11.97% 8 1264% 8 18.97% 7 981% 6 423% 9 0.909 12 1254 3
OMIG Managed Volatility SWIX 260 -2.61% P 15 213% 32 858% 24 951% 20 14.81% 32 893% 3 357% 2 -0.229 27 0964 19
OMIG Premium Equity v SWIX 516 -2.57% P 14 346% 22 892% 21 931% 21  15.21% 29 967% 5  446% 16  -0.294 29 0934 21
Perpetua Equity SWIX 1585 -854% [N 53 664% 54 -1073% 53 -11.20% 53  6.41% 51 1245% 50 7.09% 53 -1390 51 0107 51
gj::te”t Equity Active SWIX 230 -1.78% I 6 532% 9 1060% 11 1049% 14 16.19% 22 1035% 11 468% 22 0122 21 0963 20
Prescient Equity Quant ALSI Top 40 280 -3.35% P 29 636% 1 1603% 2 1497% 5 17.20% 15 11.85% 44 527% 38 0589 18 0928 22
Sr”de"t'a' Core Equity ALSI ALSI 4331 -2.85% . 19 524% 10 885% 23 9.25% 22  16.46% 20 11.68% 40 4.84% 29  0.997 9 088 26
Sr”de”t'a' Core Equity SWIX SWIX 15,334 -2.05% l 9  401% 20 923% 20 10.18% 16 18.66% 9 1065% 20 4.25% 11  1.042 6 1138 11
E;‘:‘?;"\f'a' el Prudential BMK 5550 -2.21% l 12 480% 13 928% 19 1026% 15 18.17% 13 1054% 17 4.16% 6 0977 10 1108 13
RECM Equity Composite ALSI 63 -951% [ s6 -12.77% 56 -25.95% 56 -27.36% 56  -6.16% 56 13.99% 55 9.35% 55  -1872 55 -0.787 56
SIM Aggressive Equity SWIX 376 -4.19% P 36 -004% 38 069% 38 083% 37 13.69% 34 11.12% 33 478% 27  -0474 30 0704 35
Sim Moderate Equity SWIX 2,061 -2.84% P 18 316% 27 673% 26 683% 28 17.20% 15 10.82% 27 468% 22 0654 16 1006 17
SIM Unconstrained Equity SWIX 3,770  -7.15% [ 48 653% 53 -6.20% 48  -6.62% 48  8.66% 45 11.74% 42 589% 45  -1.086 44 0285 45
STANLIB Core Equity v SWIX 2,474 -3.71% P 31 o065% 36 066% 39 031% 39 11.00% 41 998% 8  493% 34  -138 48 0531 39
STANLIB Enhanced Index v SWIX 3,423 -3.31% P 28 250% 30  535% 30 564% 30  14.46% 33 1073% 26 471% 25  -0.603 34 0790 32
STANLIB FINDI v FINDI 289 -3.11% P 25 315% 28 937% 18 11.05% 12 17.19% 17 1067% 23 531% 40 0887 40 1018 16
2:/:::53 MRS ALSI 739 -7.40% - 50 -5.47% 50 -7.21% 51 -8.09% 51  6.22% 52 11.95% 45 6.42% 48  -1.163 45 0091 52
STANLIB Value v ALSI 1,066  -5.85% [ 44 326% 46 122% 36 1.88% 36  7.23% 50 11.54% 37 647% 49 0789 39 0173 50
:‘(;irl‘t'; ?:sg'um Focus SWIX 2,758 -1.45% I 4 449% 16 13.76% 4  1499% 4  19.00% 6 889% 1  354% 1 0850 14 1376 2
Sygnia Core Equity Fund ; 1,607 -2.91% P 20 322% 25 666% 27 7.00% 26 15.83% 23 1071% 25 4.87% 30 ; - 0904 25
Vunani Core Equity v SWIX 1,371 -3.11% P 25 203% 19 1051% 12 11.22% 11  14.88% 31 10.62% 19 4.89% 32  -0278 28 0832 30

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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Market

Product* Benchmark Value Quarter # |Year-to-date| # Annualised 3-year Dow.ns'de Inform?tlon Sharpe Ratio #

(ZAR'm) Risk Ratio
ALSI -3.92% [ ] 4.37% 6.89% 6.69% 14.08% 11.19%
ALSI Top 40 -3.92% [ 5.69% 8.71% 8.18% 14.42% 12.38%
é‘r’z::)e"era' Equity Peer -3.14% . 1.57% 3.28% 3.14% 11.76% 9.47%
CAPI -3.87% [ ] 4.42% 6.94% 6.75% 14.20% 11.08%
FINDI -1.79% [ | 8.54% 14.43% 15.51% 22.53% 10.18%
FTSE/JSE SWIX 40 -2.34% [ | 4.82% 9.51% 9.57% 17.96% 11.23%
FTSE/JSE SWIX Top 40 -1.32% [ | 10.83% 16.48% 16.54% 20.41% 11.28%
Prudential BMK -2.83% [ | 3.43% 6.73% 6.98% 15.60% 10.37%
SWIX -2.70% [ 3.34% 6.73% 7.03% 15.76% 10.34%
SWIX -2.70% [ 3.34% 6.73% 7.03% 15.77% 10.34%
r-r---— —H—-—-—""-="-"-="="-"-"-="-"--"-"-"=-"=—-—"=-—=-=-=- a1

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 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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