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Market Downside Information

Risk Ratio Sharpe Ratio #

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

Abax Equity SWIX 8,789  -3.80% [ 46 -499% 47 -133% 50 -5.93% 50  9.02% 11 1056% 36 4.43% 20 0163 17 - -
CSISU/Z ﬁsset Management ALSI 7,550  -1.52% I 6 -332% 24 327% 30 -576% 49  4.29% 42 985% 15 498% 39 0695 42 - -
Aeon Active Equity SWIX 2,665 -3.37% P 36 -394% 31 263% 33 -341% 35  8.59% 18 9.94% 17 437% 19 0067 22 - -
Aeon Enhanced Equity Fund SWIX 14 -3.89% P 47 -a67% 43 148% 40 -3.25% 34 7.89% 24 1059% 37 485% 34  -0.164 27 - -
Afena Equity CAPI v CAPI 332 -2.26% PN 2 a19% 11 622% 16 -063% 17  4.16% 43 1039% 31 478% 31 0703 43 - -
Afena Equity SWIX v SWIX 1,394 -2.73% P 17 290% 17 824% 14 141% 13 5.78% 36 1015% 20 436% 18  -0734 44 - -
Allan Gray v ALSI 58,037 -2.83% P21 172% 9 1111% 10 585% 5 10.81% 4 1032% 28 390% 2 0982 2 - -
Argon SA Equity Fund v SWIX 6,107 -3.71% [ 44 a44% 39 -081% 49 -570% 48  9.17% 10 1035% 29 430% 14 0246 14 - -
Aylett Equity ALSI 524 -0.33% | 2 247% 3 1094% 11 674% 4  858% 19 738% 1 317% 1 0318 10 - -
gz:::;t\zs' Institutional ALSI 409  -1.35% I 5 404% 2 1430% 7  3.64% 10 -0.64% 51 1073% 38 6.48% 49  -0.789 45 - -
E:L‘i’t';a:“’” Aggressive SWIX 15479  -3.47% - 40 -145% 7 1524% 5  3.79% 8  465% 41 1205% 46 553% 42 0536 37 - -
Coronation Core Equity v SWIX 9,610 -3.01% P 30 337% 25 589% 18 -1.26% 23  6.78% 29 1049% 33 458% 25 0572 39 - -
Eg;?t';a:'m Houseview SWIX 22,340 -4.04% - 48 -368% 28 694% 15 -111% 21 6.33% 35 1081% 39 4.82% 33 -0457 32 - -
ESEE Iconic Portable Alpha FTSET/:)?)EEOW'X 1,155  -4.58% - 51 -449% 40  -218% 54 -481% 46  9.00% 12 1021% 24 458% 25 0163 17 - -
Efficient Equity ALSI 195  0.16% |1 032% 4 343% 27 -151% 25  4.94% 39 866% 2 415% 8  -0489 34 - -
Element Equity v SWIX 294 -4.75% P 52 695% 52 1699% 3 699% 3 -151% 53 13.74% 52 817% 52  -0.805 47 - -
E:Eirglsvpec'a"“ Domestic ALSI 20,821 -2.96% . 27 -452% 41 172% 38 -441% 42 7.06% 28 966% 9  434% 17 0106 21 - -
Investec Equity v SWIX 6,409 -3.65% [ 43 5.88% 49 041% 45 -442% 43 11.06% 3 1051% 34 414% 7 0620 5 - -
Investec Equity Value v ALSI 7123 -6.32% P 53 762% 53 57.63% 1 4418% 1 11.69% 1 2395% 54 11.44% 54 0305 11 - -
'E';Vji;‘,”:z:;s"'”t'(’"s Pure SWIX 26,609  -2.92% . 23 -362% 27  3.65% 26 -2.52% 31 551% 38 963% 8 430% 14 1114 51 - -
Kagiso Core SWIX SWIX 1,823  -4.13% [ 49 -408% 34 537% 19 -171% 26  3.93% 44 1039% 31 4.86% 35  -1.112 50 - -
Kagiso Managed Equity SWIX 3,611  -4.48% P so 391% 30 1010% 12 209% 11  3.08% 49 10.96% 42 5.59% 43 -0.797 46 - -
g,ﬁ:,g;?gal Equity SWIX SWIX 12,089 -3.05% . 31 -403% 33 -203% 52 -469% 45 8.97% 13 951% 5  466% 29 0114 19 - -
Mergence CAPI Fund v CAPI 973  -2.55% [0 15 283% 16 156% 39 -352% 36 7.63% 25 9.74% 13 418% 10 0521 6 - -
Mergence SWIX Fund v SWIX 9,458  -3.06% P 33 398% 32 335% 29 -196% 29  9.40% 7 1023% 26 430% 14 048 7 - -
Ave General
Oasis Equity v Equity Peer 7,624  -1.78% 7 325% 23 1007% 13 -2.53% 32 3.38% 48 11.32% 44 633% 48 0301 28 - -
Group
?li?ﬂﬁiua' Equities Classic SWIX 28211 -3.51% - 41 375% 29 090% 43 -3.99% 41  8.50% 21 1005% 19 451% 23 0035 24 - -
\?Id Mutual RAFIA0 Tracker SWIX 744 -1.80% l 8 -178% 10 1502% 6 3.74% 9  4.87% 40 1247% 49 587% 45  -039% 30 - -
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Old Mutual SWIX tracker v SWIX 35,494  -2.82% P 20 434% 37 a60% 23 -116% 22 831% 22 10.19% 23 450% 22 -1.032 49 ; ;
g::lr:g fusmm'se‘j DAETES SWIX 10,725 -2.95% . 26 -492% 46  071% 44 -3.66% 39  8.86% 15 10.17% 21  4.68% 30 0188 15 . .
\?M'G Double Alpha SWIX40  FTSE/ J:g SWiX 197  -3.37% - 36 -431% 36 193% 36 -3.02% 33  8.63% 17 11.11% 43  4.94% 37  1.019 1 . .
\?M'G Double AlphaTopd0 ¢ 160 40 370 -2.80% . 18 -2.95% 18 -0.08% 47 -524% 47  6.74% 31 1090% 41 5.00% 40  -0.036 25 - -
gx:g’wa“aged Alpha ALSI 464 -2.92% . 23 -4.82% 45  240% 34 2.13% 30  9.77% 5 1017% 21  464% 28 0707 4 . .
OMIG Managed Volatility SWIX 265  -3.05% P 31 275% 15 299% 31 -074% 18  8.73% 16 954% 6 417% 9 0063 23 ; ;
OMIG Premium Equity v SWIX 527 -2.20% P10 303% 20 518% 20 -016% 15  9.39% 8 9.08% 3 407% 5 0434 8 ; ;
Perpetua Equity SWIX 3,767 -2.28% P 13 3a7% 21 1684% 4 412% 7 3.62% 47 1324% 51 6.84% 50  -0478 33 ; ;
E{:':rc"te"t Equity Active SWIX 225 -2.96% . 27 -5.90% 50 -0.49% 48 -647% 51  6.76% 30 10.81% 39 508% 41 0517 36 . .
Prescient Equity Quant ALSI Top 40 149 -2.92% P 23 323% 22 -174% 51 -652% 52 5.63% 37 1035% 29 487% 36  -0.507 35 ; ;
S"‘de”t'a' Core Equity ALSI ALSI 9,184  -2.24% . 11 -110% 5  098% 42 -358% 37  7.09% 27 972% 12 423% 12 0187 16 ; ;
Sr”de”t'a' Core Equity SWIX SWIX 14,175  -2.17% . 9 -1.99% 12 437% 24 -096% 20  9.29% 9 1000% 18 4.10% 6 0.397 9 ; ;
Prudential Deep Value .

Equity v Prudential BMK 5,864  -2.38% 14 271% 14 338% 28 -173% 27  8.90% 14 967% 10 3.96% 3 0289 13 ; ;
RECM Equity Composite ALSI 68  -0.40% | 3 645% 1 3581% 2 1536% 2  -3.63% 54 1583% 53 9.63% 53  -0.693 41 ; ;
Sentio General Equity SWIX 5394  -3.75% P 45 201% 13 s516% 21 161% 12 9.61% 6 956% 7  428% 13 0301 12 - -
SIM Aggressive Equity SWIX 399 -2.81% P 19 135% 6 1244% 9  488% 6  8.19% 23 1023% 26 418% 10  -0.052 26 ; ;
Sim Moderate Equity SWIX 1,922 -3.15% P 35 357% 26 464% 22 -148% 24 857% 20 1021% 24 444% 21 0107 20 ; ;
SIM Unconstrained Equity SWIX 1,820 -1.24% B 4 asi% 8 1342% 8 -087% 19 3.80% 46 12.67% 50 6.14% 46  -0.540 38 ; ;
STANLIB Core Equity v SWIX 2,072 -3.14% P 34 560% 48 024% 46 -448% 44 3.87% 45 968% 11 495% 38  -1239 53 ; ;
STANLIB Enhanced Index v SWIX 3,099 -3.62% P 22 a40% 38 178% 37 -381% 40 6.74% 31 1053% 35 481% 32  -0.811 48 ; ;
STANLIB FINDI v FINDI 95 -2.84% P 22 636% 51 -211% 53 -830% 53  6.66% 33 1148% 45 571% 44  -0.599 40 ; ;
::’:?:5'3 SR ALSI 661  -2.70% . 16 -481% 44  146% 41 -883% 54 -1.08% 52 12.12% 47 6.23% 47  -1.163 52 - -
STANLIB Value v ALSI 982 -813% [N 54 -13.00% 54 595% 17 129% 14 2.82% 50 1223% 48 7.29% 51 0334 29 - -
Zﬂs ?:;Z'“te Focus SWIX 3,169 -3.41% - 39 -3.00% 19  2.86% 32 -049% 16 11.19% 2 921% 4  403% 4 0.763 3 ; ;
Sygnia Core Equity Fund SWIX 2,588 -2.99% P 29 as7% 42 237% 35 -3.63% 38 6.43% 34 975% 14 458% 25  -1267 54 ; ;
Vunani Core Equity v SWIX 1,763 -3.37% P 36 413% 35 396% 25 -1.92% 28  7.27% 26 993% 16 454% 24  -0418 31 ; ;
ALSI -2.49% [ ] -3.14% 2.23% -3.41% 6.67% 9.79%

ALSI Top 40 -2.98% [ ] -3.05% 1.73% -3.35% 6.85% 10.62%

é‘r’sie”era' Equity Peer -3.38% - 1.77% 4.77% -0.80% 5.55% 8.98%

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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Product* Benchmark (;I:::;) Quarter # |Year-to-date| # Annualised 3-year Risk Ratio Sharpe Ratio #
CAPI -2.35% - -3.38% 2.87% -3.59% 6.64% 9.88%
FINDI -2.23% - -3.90% -2.98% -6.44% 10.19% 10.60%
FTSE/JSE SWIX 40 -3.48% - -4.56% 0.68% -4.14% 7.89% 10.78%
FTSE/JSE SWIX Top 40 -3.48% - -4.56% -5.92% -8.35% 8.12% 11.08%
Prudential BMK -2.77% - -4.19% 4.41% -1.35% 8.26% 10.09%
SWIX -2.81% [ | -4.29% 4.59% -1.19% 8.41% 10.18%

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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