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LELE Downside Information
Benchmark Value Year-to-date 1-year Annualised 3-year ) Sharpe Ratio #
5 Ratio
(ZAR'm)
14

Abax Equity SWIX 8,895 0.65% I -1.38% 45 4.52% 43 8.53% 22 14.29% 8 10.46% 26 4.08% 12 0.245 12 0.747 9

CaBISu/Z ﬁss‘“ Management ALSI 7,411  -1.08% I 43 -120% 42 5.66% 39 148% 50  8.05% 41 1021% 17 5.03% 39  -0.845 41 0209 41
Aeon Active Equity SWIX 2,785  0.36% | 19 114% 13 7.22% 27 810% 27 13.62% 13 10.06% 14 415% 16 0123 14 0714 12
Aeon Enhanced Equity Fund SWIX 15 0.49% | 15 -0.53% 32  698% 28 892% 16 13.17% 19 10.61% 32 455% 29  -0.030 21 0645 20
Afena Equity CAPI v CAPI 725 0.21% | 24 -074% 36  852% 21 842% 25  7.51% 46 10.60% 31 4.76% 34  -0.942 43 0157 45
Afena Equity SWIX v SWIX 1,757  -0.16% | 32 084% 14 11.29% 16 9.12% 13  9.66% 36 10.35% 20 4.25% 20  -0.988 45 0351 36
Allan Gray v ALSI 61,315 0.27% | 23 049% 17 1336% 11 16.09% 2  14.59% 7 1040% 23 373% 3 0807 3 0776 6
Argon SA Equity Fund v SWIX 7,402 0.49% | 15 2.08% 49 430% 46 571% 44  14.99% 5 1056% 29 400% 7 0525 6 0799 5
Aylett Equity ALSI 515 1.67% B0 5 220 6 1008% 17 916% 11 10.82% 33 768% 1 318% 1  -0.076 23 0581 22
gz:::sﬁzs' L] ALSI 402 2.13% . 2 467% 3 12.20% 12 2.60% 48  1.58% 51 11.09% 39 652% 48  -1.046 48 -0.358 51
E:L‘i’t';a:“’" Aggressive SWIX 16,102 0.92% I 10 255% 5 1801% 5 870% 18  8.58% 40 12.30% 45 5.42% 41  -0.664 37 0232 40
Coronation Core Equity v SWIX 9,970 -0.06% \ 30 -019% 24 951% 18 7.21% 33 11.18% 29 1074% 34 446% 24  -0.701 38 0471 32
E:L?tr;a\flon Houseview SWIX 23,604  0.49% I 15 063% 15 1156% 13  694% 37  10.94% 31 1090% 35 451% 27  -0.507 31 0446 33
ESﬁZ O FTSET/(J)ZE 4SOW'X 1,305  1.96% . 3 -043% 29  442% 45 856% 21  15.00% 4 1010% 16 4.00% 7 0312 10 0832 3
Efficient Equity ALSI 213 0.73% B 11 1% 41 450% 43 526% 45 7.67% 43 891% 2  417% 17 0979 44 0.185 43
Element Equity v SWIX 317 -1.24% [ | 44 216% 7 2417% 3 1517% 4  2.73% 50 13.87% 50 804% 50  -0.803 40 -0.180 50
E:Eirglipec'a"“ Domestic ALSI 21,358 0.73% I 11 049% 17  731% 26 657% 40  13.00% 20 1001% 13 4.11% 14 0523 7 0661 17
Investec Equity v SWIX 6,428 -1.29% B 45 053% 32 531% 40 852% 23  16.82% 1 1064% 33 381% 4  079% 4 0945 2
Investec Equity Value v ALSI 7415 -5.03% [N 52 13.66% 1  6206% 1 5107% 1  1632% 2 2367% 52 1129% 52 0309 11 0500 28
'E';Vji;‘,”EEZ:ISOIUt'°“S Pure SWIX 28,233 -0.06% 30 -006% 21  7.48% 25 697% 36  9.80% 35 984% 8  4.18% 18  -1.283 51 0377 35
Kagiso Core SWIX SWIX 1,362 1.53% I 6 135% 11 1154% 14 846% 24  9.13% 38 1049% 27 456% 30  -1.003 46 0301 37
Kagiso Managed Equity SWIX 5005 1.91% B 2 38% 4 1677% 7 1113% 6  7.88% 42 1091% 37 530% 40 078 39 0.187 42
gﬂoﬁ:)g;‘t’ga' Equity SWiX SWIX 9,880 -0.41% I 35  -3.06% 51  1.66% 52 589% 43 13.73% 12 969% 6 449% 26 0083 16 0748 8
Mergence CAPI Fund v CAPI 1,005  0.39% | 18 -1.49% 47  492% 41 823% 26 11.67% 27 987% 9  409% 13 0388 8 0548 24
Mergence SWIX Fund v SWIX 9,106  -0.05% \ 29 -039% 28  7.58% 24 9.07% 14 14.13% 9 1032% 19 412% 15 0387 9 0743 10
Ave General
Oasis Equity v Equity Peer 7,715  -2.08% 47  030% 27 11.40% 15 4.26% 46  6.45% 48 11.58% 43  6.35% 47  -0.388 27  0.068 48
Group
S'd Mutual RAFI40 Tracker SWIX 732 -2.22% . 48  -007% 22 1451% 9  7.90% 28  7.63% 44 12.71% 47 591% 43 -0.652 34  0.159 44
Old Mutual SWIX tracker v SWIX 36,112 -0.68% | 38 -0.09% 23 860% 20 9.00% 15 13.18% 18 1043% 25 439% 23 -1.025 47 0655 18
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2:::3 fuswm'se‘j Managed SWIX 11,133 -0.97% I 022% 25  490% 42 7.60% 30 13.87% 11 1037% 22 456% 30 0231 13 0717 11
\?M'G BBl AlEie SR P J:g SWIX 207 0.31% | 21 -133% 44  685% 30 933% 9  14.04% 10 11.29% 41 476% 34  1.199 1 068 15
\?M'G Double AlphaTop40 ¢ 10040 386 1.10% I 9 -285% 50 4.09% 47 922% 10 11.39% 28 11.08% 38 493% 37 0019 20 0477 30
Sx:gma"aged Alpha ALSI 490  -0.96% I 41 015% 19  656% 33  9.13% 12 14.86% 6 1036% 21 452% 28 0845 2 0802 4
OMIG Managed Volatility SWIX 273 -0.17% | 33 -0.86% 38 572% 38 6.85% 38 12.70% 21 966% 5 397% 6  -0.158 25 0655 18
OMIG Premium Equity v SWIX 569 0.05% \ 28 053% 16  852% 21 9.39% 7  13.48% 14 919% 3 401% 9 0029 19 0759 7
Perpetua Equity SWIX 3,776 -2.35% [ | 49  164% 9 17.84% 6  7.19% 34  6.73% 47 1346% 49 6.86% 49  -0.657 35  0.095 47
gj;:te”t Equity Active SWIX 231 -2.52% . 50 -049% 31  3.08% 49 3.89% 47 11.83% 26 11.20% 40 500% 38  -0.423 28 0508 27
Prescient Equity Quant ALSI Top 40 343 1.11% [ | 8 3.06% 51 2.67% 50 7.48% 31 10.28% 34 1051% 28 478% 36  -0.435 29  0.402 34
Sr”de”t'a' Core Equity ALSI ALSI 3,879 1.33% I 7 -1.89% 48  3.46% 48  7.02% 35 10.91% 32 996% 12 419% 19  -0.045 22 0475 31
Sr”de”t'a' Core Equity SWIX SWIX 13,913 0.35% I 20 -027% 26 6.87% 29 7.69% 29 13.48% 14 1027% 18 4.05% 11 0083 15 0.689 14
E;t?;"\f'a' DLECREITS Prudential BMK 6,054  0.30% | 22 -043% 29 658% 32 857% 20 13.26% 17 9.89% 10 3.89% 5 0.068 17 0692 13
RECM Equity Composite ALSI 64 2.89% P 1 se7% 2 3126% 2 748% 31 -2.38% 52 1597% 51 9.66% 51  -0.930 42  -0455 52
SIM Aggressive Equity SWIX 41 0.67% I 13 126% 12 1474% 8 11.66% 5 12.50% 22 1059% 30 4.04% 10  -0.185 26 0589 21
Sim Moderate Equity SWIX 2,005 0.10% | 26 -0.61% 34 863% 19 859% 19 13.38% 16 10.40% 23 426% 21 0057 18 0673 16
SIM Unconstrained Equity SWIX 1,498  -0.82% | 40 161% 10 1423% 10 0.50% 51  7.54% 45 13.19% 48 6.18% 45  -0.664 36 0.151 46
STANLIB Core Equity v SWIX 2,231 0.11% | 25 -147% 46  630% 34 590% 42  8.74% 39 970% 7 471% 33  -1223 50 0280 39
STANLIB Enhanced Index v SWIX 3,512 -0.24% | 34 -1.04% 39  621% 35 6.40% 41 12.11% 24 1090% 35 460% 32  -0.513 33 0543 25
STANLIB FINDI v FINDI 273 -1.89% [ | 46 -128% 43 2.56% 51 2.29% 49  12.42% 23 11.92% 44 565% 42  -0508 32 0530 26
::/::\t't'f MR ALSI 708  -0.81% I 39 -068% 35 573% 37 -3.02% 52 3.23% 49 1254% 46 627% 46  -1.109 49  -0.175 49
STANLIB Value v ALSI 1,158  -3.07% [ ] 51 211% 8  18.04% 4 1595% 3 9.23% 37 11.34% 42 6.14% 44  -0153 24 0295 38
SR AR SWIX 2,892 0.10% 26 002% 20 6.15% 36 888% 17 15.75% 3 927% 4 371% 2 0.649 5 099 1
Equity Fund

Sygnia Core Equity Fund SWIX 2,919  -0.62% | 37 -1.08% 40 6.61% 31 670% 39  10.99% 30 9.95% 11  446% 24  -1371 52 048 29
Vunani Core Equity v SWIX 1,742 -0.42% | 36 -078% 37 7.99% 23 939% 7  11.92% 25 1009% 15 433% 22  -0.489 30 0561 23
ALSI 0.27% l 1.63% 5.82% 8.62% 11.00% 10.02%

ALSI Top 40 1.19% [ 0.19% 6.18% 10.98% 11.39% 10.73%

é‘r’gienera' Equity Peer 0.13% | 0.42% 6.80% 6.04% 9.23% 9.16%

CAPI 0.32% | 1.56% 6.13% 8.04% 10.88% 10.14%

FINDI 0.52% ] 2.19% 1.49% 8.16% 15.62% 10.82%

FTSE/JSE SWIX 40 0.20% | 1.52% 5.71% 8.02% 13.09% 10.90%

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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LTI Downside Information
Product* Benchmark Value Quarter | # |Year-to-date| # Annualised 3-year . X Sharpe Ratio #
X Risk Ratio
(ZAR'm)
FTSE/JSE SWIX Top 40 0.20% | -4.47% -1.22% 8.07% 13.34% 11.19%
Prudential BMK -0.61% I -0.22% 8.32% 8.93% 13.06% 10.34%
SWIX -0.66% I -0.08% 8.55% 8.93% 13.28% 10.43%

I Should you need any additional data or related analysis, please contact Fran Troskie from
| 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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