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

Abax Equity SWIX 8,537  7.41% 3.08% 3.08% 5.84% 5 17.08% 11.80% 4.63% 0711 5 0907 6
C:ISU/Z f‘/ssa Management ALSI 8,366  5.92% - 52 391% 37  391% 37 -321% 50  9.50% 43 11.42% 18 548% 38  -1010 49 0342 42
Aeon Active Equity SWIX 1970 736% [N 36 400% 35 400% 35 3.40% 21 15.61% 13 11.38% 14 455% 9 0391 16 0824 13
Aeon Enhanced Equity Fund SWIX 15 809% [N 20 385% 39 385% 39 442% 15 14.89% 17 1133% 13 475% 18 0122 19 0771 17
Afena Equity CAPI v CAPI 2,707 8sa% [N 10 668% 14  668% 14 224% 29  8.90% 45 12.92% 46 6.08% 45  -0.896 45 0273 45
Afena Equity SWIX v SWIX 711 7.05% [N 42 537% 22 537% 22 -0.96% 44  9.69% 41 1157% 23 527% 36  -1174 52 0354 41
Allan Gray v ALSI 62,120  0.07% 56 216% 52  216% 52 3.25% 23  1235% 33 11.08% 10 467% 14  -0083 23 0582 33
Argon SA Equity Fund v SWIX 5653 7.97% [ 22 396% 36 3.96% 36 482% 13 17.58% 2 1167% 27 448% 6 1068 2 0953 4
Aylett Equity ALSI 1 a13% [ 55 3.06% 47  3.06% 47 100% 35 10.75% 36 879% 1 370% 1  -0444 31 0544 34
gz'r:’;:;t\zs' Institutional ALSI 378 5.40% - 53 3.05% 48  3.05% 48 -587% 54  -0.39% 55 1143% 20 677% 50 -1617 56 -0.489 55
Citadel Equity v ALSI 6 787% [N 24 416% 32  416% 32 -507% 52 5.81% 52 11.42% 18 563% 40  -1427 55 0040 52
Eg;‘i’t’;a\fm" Aggressive SWIX 15537 9.79% - 3 1152% 7 1152% 7 -154% 46  10.34% 39 1361% 51 583% 43  -0594 36 0363 40
Coronation Core Equity v SWIX 10077 850% [N 11 e52% 16 6.52% 16 1.02% 34 14.14% 20 1273% 45 506% 31  -0.066 22 0647 23
Eg;‘i’t';a\f“’" Houseview SWIX 23,027 9.04% - 8 7.45% 13  7.15% 13  0.82% 37 13.35% 27 1257% 42 497% 26  -0219 26 0598 31
Egﬁz Iconic Portable Alpha FTSET/;iE 45(‘)W'X 1,204 7.57% - 29 053% 56 053% 56 581% 6 17.40% 3 11.98% 33 488% 24 0113 24 0918 5
Efficient Equity ALSI 277 6.08% [N 51 268% 49 2.68% 49 -0.56% 41  9.56% 42 1017% 4  459% 11  -0.885 43 0376 39
Etftcleljlz \':"“'t"cap SWIX 1817  8.18% - 18 6.62% 15  6.62% 15 -431% 51 1130% 35 1218% 36 538% 37  -0566 35 0462 36
Element Equity v SWIX 306 7.16% [N 40 1678% 2 1678% 2  093% 36  0.20% 54 14.85% 54 893% 54  -1140 50 0306 54
EZSE Svpec'a"St Domestic ALSI 21,985 7.19% - 38 494% 26 494% 26 192% 31 1537% 16 11.03% 8 428% 4 0589 11 0828 12
Investec Equity v SWIX 13822 754% [N 31 405% 33  405% 33 639% 3  1855% 1 1220% 37 505% 30 087 3 0985 2
Investec Equity Value v ALSI 7223 9.19% [N 7 4041% 1 4041% 1 1656% 1 10.29% 40 22.37% 56 11.45% 56  -0.023 20 0289 44
'E';"j:rtzz;s°'“t'°"s Pure SWIX 29,789 7.62% - 28 507% 24 507% 24 081% 38 1156% 34 1129% 12 479% 20  -0985 48 0510 35
Kagiso Core SWIX SWIX 1885 821% [N 17 640% 17 640% 17 -0.62% 42  10.48% 37 1223% 39 521% 33 0888 44 0400 38
Kagiso Managed Equity SWIX 5426 8.43% [ 13 836% 11 836% 11  -028% 40 8.41% 46 12.55% 41 5.78% 42  -0.868 40 0241 46
gﬁ;g;’;ga' Equity SWIX SWIX 9,178  7.17% - 39 137% 55 137% 55 579% 7  1641% 7 1027% 5 458% 10 0408 15 0969 3
Mergence CAPI Fund v CAPI 993 653% [ 48 3.58% 42  3.58% 42 5.08% 10 14.09% 21 1168% 28 475% 18 0666 8 0691 20
Mergence SWIX Fund v SWIX 7992 816% [ 19 s550% 21 550% 21 535% 8  16.43% 6 1163% 25 453% 7 0802 4 0870 8
Ave General
Oasis Equity v Equity Peer 7,028 6.40% 49 812% 12 812% 12 -279% 49  7.15% 51 1259% 43 6.81% 51  -0541 33 0148 51
Group
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Downside Information
“ “HMH e H At 3-year H“HH Ratio harpe =

Old Mutual Equity Portfolio

; SWIX 27,851 7.41% 3.30% 3.30% 2.08% 30 16.05% 11.51% 4.67% 0612 9 080 9
Old Mutual RAFI ALSI v ALSI 188 6.92% - 43 1012% 10 10.12% 10 -2.33% 48  7.64% 49 13.21% 47 6.57% 48  -0950 46 0182 49
S'd Mutual RAFI4O Tracker SWIX 699  6.63% - 46 1093% 8  1093% 8 -115% 45  7.98% 48 13.82% 53 693% 52  -0861 39 0203 48
Old Mutual SWIX tracker v SWIX 35670 836% [N 16 595% 19 595% 19 2.72% 27  14.49% 18 11.38% 14 4.80% 21  -0.954 47 0737 19
2:::3 fuswm'se‘j Managed gy 10,951  7.63% - 27 268% 49 2.68% 49 3.40% 21 1564% 12 11.08% 10 473% 17 0387 17 0846 10
\?M'G Double Alpha SWIX40 FTSE/ J:g SWIX 182 8.42% - 14 433% 31 433% 31 412% 17 16.23% 9 1264% 44 526% 35  -0064 21 0797 15
\?M'G Double AlphaTopd0 6 145 40 380 6.83% - 44 253% 51 253% 51 504% 11  14.00% 22 13.28% 49 589% 44 1353 1 0617 30
Sx:gma"ag‘*d Alpha ALSI 469 7.95% - 23 341% 43 341% 43 411% 18  16.36% 8 11.07% 9 468% 16 0681 7 0903 7
OMIG Managed Volatility SWIX 271 731% [ 37 501% 25 501% 25 435% 16 12.89% 32 989% 2 406% 3  -0374 29 0689 21
OMIG Premium Equity v SWIX 549 6.78% [N 45 468% 27  468% 27 473% 14 14.17% 19 1044% 6  4.65% 13  -0.225 27 0768 18
Perpetua Equity SWIX 3447 956% [N 5 15.01% 4 1501% 4 -0.79% 43 7.32% 50 13.73% 52 7.07% 53  -0.885 42  0.158 50
gj::te”t Equity Active SWIX 193 8.07% - 21 325% 45 3.25% 45 -177% 47 13.27% 28 1163% 25 525% 34 -0410 30 0631 28
Prescient Equity Quant ALSI Top 40 285 6.12% [N 50 1.93% 53  193% 53 3.54% 20 13.00% 31 12.32% 40 550% 39 0141 18 0583 32
Sr”de"t'a' Core Equity ALSI ALSI 4265  6.57% - 47 179% 54  179% 54 274% 26 13.74% 24 1222% 38 501% 28 0411 14 0640 25
Sr”de"t'a' Core Equity SWIX - syix 15,273 8.44% - 12 435% 29 435% 29 272% 27 16.10% 10 11.78% 29 453% 7 0590 10 0836 11
E;‘:}?&"\f’al Deep Value Prudential BMK 5697  7.55% - 30 3.72% 41 3.72% 41 3.18% 24 1561% 13 11.41% 17 441% 5 048 12 082 14
RECM Equity Composite ALSI ss 9.02% [N 1561% 3 1561% 3 -1338% 56  -5.00% 56 1568% 55 9.63% 55  -1414 54 0621 56
SIM Aggressive Equity SWIX 402 962% [ 4 1060% 9  1060% 9  368% 19 13.65% 25 12.14% 35 4.86% 23  -0195 25 0637 27
Sim Moderate Equity SWIX 2112 837% [N 15 636% 18  636% 18 2.83% 25 1538% 15 11.79% 30 4.89% 25 0441 13 0782 16
SIM Unconstrained Equity SWIX 1,137 11.21% [N 1 1186% 6 11.86% 6 -5.71% 53  8.16% 47 13.57% 50 6.48% 46  -0.878 41 0216 47
STANLIB Core Equity v SWIX 2463  750% [N 32 564% 20 5.64% 20 108% 33 10.38% 38 1067% 7  498% 27  -1159 51 0433 37
STANLIB Enhanced Index v SWIX 3463 7.82% [ 25 435% 29 435% 29 -0.03% 39 13.42% 26 1157% 23 4.82% 22 0552 34 0646 24
STANLIB FINDI v FINDI 286 930% [N 6 378% 40 378% 40 485% 12 13.83% 23 1205% 34 570% 41  -0836 38 0655 22
::’::\t'yf Unconstrained ALSI 730  10.05% - 2 401% 34 401% 34 -596% 55 3.82% 53 1327% 48 661% 49  -1299 53  -0.092 53
STANLIB Value v ALSI 1,186 5.04% [ 54 1326% 5 1326% 5  663% 2 9.09% 44 11.79% 30 650% 47 0364 28 0303 43
zéirl‘t's ?:sg'um Focus SWIX 2,864 7.67% - 26 387% 38 387% 38 587% 4 17.26% 4 1013% 3  400% 2 0693 6 1054 1
Sygnia Core Equity Fund SWIX 1285 7.40% [N 35  454% 28  454% 28  144% 32 13.05% 30 11.51% 21 511% 32 0649 37 0620 29
Vunani Core Equity v SWIX 1386 7.15% [N 41 5.09% 23 509% 23 533% 9 13.24% 29 1140% 16 502% 29 0469 32 0639 26

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 6.44% [ 3.87% 3.87% 3.15% 12.78% 11.70%
ALSI Top 40 6.07% [N 1.51% 1.51% 3.29% 12.68% 12.83%
é‘r’zf:)e"era' Equity Peer 6.65% - 4.36% 4.36% 0.15% 10.25% 10.21%
CAPI 6.71% [N 4.52% 4.52% 2.95% 12.76% 11.73%
FINDI 6.72% [N 1.32% 1.32% 6.28% 18.64% 11.18%
FTSE/JSE SWIX 40 8.15% [ 3.71% 3.71% 3.67% 16.42% 12.20%
FTSE/JSE SWIX Top 40 6.00% [N 0.34% 0.34% 8.02% 18.03% 11.94%
Prudential BMK 8.15% [ 5.73% 5.73% 2.75% 14.43% 11.34%
SWIX 8.32% [ 5.88% 5.88% 2.67% 14.59% 11.36%

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 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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