RisCView - Pan-Africa ex SA August 2016 - Page 01

Market Downside Information

Risk Ratio

Product* Benchmark Value Quarter # |Year-to-date| # Annualised 3-year
(USD'm)

Sharpe Ratio #

27four Pangaea Africa FoF # MSeC): E;F\'\rlng::ca 24 -1.25% I 11 7.14% 9  6.12% 7 -13.65% 10 -9.91% 11 1156% 4 825% 5  -0572 11 ; ;
Africa Sustainablity Fund v MSeC): Ezhl"nﬁgca 16 -1.17% I 10 344% 6  846% 2  182% 2  -3.64% 2 1492% 12 7.88% 3 0.215 3 ; ;
Allan Gray Africa ex-SA Standard Bank
! v Africa Total 220 2.50% 1 -1277% 14 -7.90% 11 -1831% 14 -11.39% 12 17.11% 13 11.82% 13 0134 4 ; ;
Return Index
Aluwani Africa Equity Fund MS:): E;'\I"njg('ca 11 -2.20% . 13 -13.83% 15 -13.64% 14 -17.66% 13 -8.96% 8 1439% 11 10.80% 12 0558 9 . -
é\;m‘;’;:\soﬁif:t'er Africa MS:): E;'\I"n/:g('ca 327 -1.13% I 9 154% 1  -677% 9 -1413% 12 -4.28% 3 933% 1 610% 1 0.099 6 . .
aeriien e e | USE;'W * 486 2.14% . 2 328% 5  006% 4 -7.22% 6 -3.13% 1 1371% 7 890% 7  -0565 10 . -
(]
E:’:; Africa Opportunities . 155  -4.98% - 16 -14.99% 16 -16.10% 16 -22.31% 16 -11.75% 13 1153% 3  824% 4 . . . .
Investec Africa Fund ; 209 -0.12% | 6 -913% 12 -1482% 15 -21.03% 15 -14.62% 14 1358% 6 1035% 11 ; ; ; ;
ti‘r‘lgum Limpopo Africa  MSCI IE:;\Q :fr'ca 67 1.11% I 4 294% 4 -2.8% 5 -6.65% 5 - - - - . - - . - -
?rlgn'\t/::::iluﬁfjncan MSeC): E;'\I"njirx'ca 90  -0.16% | 7 6.65% 8 877% 12 -12.96% 9  -4.86% 5 11.80% 5  830% 6 0.127 5 ; ;
;;:igl‘ﬁ;”&izhara" MS:): E;'\I"n/:g('ca 99  -3.16% . 14 885% 11 -10.46% 13 -13.81% 11 -9.05% 9 1030% 2 693% 2 0387 7 . .
Prescient Africa Equity Fund MS:): E;'\I"nﬁg('ca 3 -1.88% l 12 -789% 10 -659% 8 -12.80% 8  -9.21% 10 1427% 10 10.15% 10 -0.786 12 . -
E;t?;";fr: :f”ca exSA MS:): E;'\I"n/:g('ca 107 1.56% I 3 536% 7 -3.09% 6 -563% 3 -452% 4 13.82% 8  950% 8 0.372 2 . .
Sanlam Africa Equity Fund MS:): E;'\I"nﬁg('ca 21 0.59% I 5 291% 3 2.82% 3 -594% 4 - - - - - - - - - -
Sanlam African Frontier MSCI EFM Africa

66 -0.27% 8 -936% 13 -7.80% 10 -12.77% 7 -8.26% 7 1399% 9 10.01% 9 -0.549 8 - -

Markets Fund ex SA Index

S&P Pan Africa
ex-SA Net TR 79  -3.25%
Index

Sustainable Capital Africa

15 -1.21% 2 28.10% 1 13.64% 1 -6.79% 6 21.41% 14 12.62% 14 0.457 1 = =
Alpha Fund v

3M USD Libor + 5% 0.48% I 1.45% 3.75% 5.61% 5.64% 0.31%

MSCI EFM Africa ex SA
Index

MSCI EFM Africa Index -7.04% [N 6.08% 13.59% -3.61% -0.65% 20.75%

-0.71% -9.84% -5.61% -8.50% -6.28% 16.10%

S&P Pan Africa ex-SA Net TR

-5.92% 0.90% -5.55% -10.17% 15.23%
Index

-3.71%

Standard Bank Africa Total

-6.47% 4.43% -2.78% -12.91% 17.85%
Return Index

-5.15%
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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 invest in companies either listed on African markets, or generating more than 50% of their revenues on the continent. These products exclude exposure to South Africa.Performance is in US

Dollars and gross of fees. # Manager uses a Fund of Funds structure; return is NET of underlying manager fees.

v GIPS compliant.

- No data available.

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 Solutions (Pty) Ltd and RisCura Invest (Pty) Ltd are authorised financial services
providers.
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