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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 8831 203% [ 52 241% 39 2.03% 52 3.91% 54 10.01% 17 1022% 31 424% 18 0073 22 0356 16
CSISU/Z ﬁssa Management ALS| 7,853 3.54% - 16 638% 11  354% 16 13.36% 18  6.98% 40 972% 20 495% 43  -0417 34 0080 40
Aeon Active Equity SWIX 3237 301% [ 27 225% 42 3.01% 27 847% 39  9.66% 20 951% 14 415% 14 0053 25 0341 17
Aeon Enhanced Equity Fund SWIX 15 247% [ 42 120% 54  247% 42 6.69% 44  9.05% 26 10.09% 29 448% 31  -0241 31 0271 26
Afena Equity CAPI v CAPI 385 436% [ 8 578% 13  436% 8 1543% 15  5.66% 47 10.46% 39 484% 39 0912 51 -0.039 48
Afena Equity SWIX v SWIX 1,429 272% [ 35 285% 36 272% 35 13.69% 16  6.38% 43 1007% 26 442% 27  -1.002 52 0.024 44
Allan Gray v ALSI 58967 254% [ 39 397% 25  254% 39 1627% 13  12.85% 2 1008% 27 3.79% 3 0.973 2 0613 3

ALUWANI Equity Fund FTSET/(J)TDE 45(‘3W'X 429  1.78% l 55  097% 58 178% 55 2.99% 56 897% 27 1047% 40 456% 33 0013 23 0258 28
Argon SA Equity Fund v SWIX 6682 206% [ 50 327% 32 2.06% 50 493% 52 10.22% 13 10.12% 30 4.24% 18 0152 16 0377 15
Aylett Equity ALSI se1 1.47% [ 57 664% 9  147% 57 2130% 9  10.98% 8 7.23% 1 307% 1 0347 11 0590 4

gzrr:‘;:si/:zs' Institutional ALSI 447 3.00% . 28 9.18% 2  3.00% 28 33.97% 3  257% 54 11.09% 46 650% 52  -0.606 44 -0.297 55
Citadel Equity v ALSI 6 237% [ 45 673% 8  237% 45 12.95% 19  3.89% 52 10.40% 38 5.44% 45 0780 48 -0202 53
Eg;?t';a:'m Aggressive SWIX 15917  4.25% - 10 493% 20 425% 10 2337% 7  6.31% 44 11.89% 49 553% 46  -0476 38 0031 43
Coronation Core Equity v SWIX 9432 3.63% [N 14 330% 31 3.63% 14 11.85% 22  8.09% 34 1031% 34 452% 32 -0.566 42 0182 35
Eg;‘i’t';a\f“’" Houseview SWIX 23,051  3.37% . 20 3.25% 33 337% 20 13.41% 17  7.35% 38 10.65% 43 4.81% 37  -0534 41 0114 38
g‘?g’_leezgfﬁzab'e gl FTSET/;TDE 4SOW'X 1,166  2.93% . 29  120% 54 2.93% 29 3.08% 55 9.44% 22 1008% 27 458% 34 0099 19 0307 22
Efficient Equity ALSI 155 3.04% [ 25 354% 26  3.04% 25 11.60% 23  6.26% 45 853% 2 391% 7  -0.666 46 -0.002 46
ELECTUS Equity Portfolio ALSI 1,256  3.03% [ 26 462% 23 3.03% 26 1587% 14 8.03% 35 855% 3 422% 16  -0.113 27 0194 33
Element Equity v SWIX 316 4.29% [ 9 837% 3  429% 9 2511% 6  189% 55 13.86% 55 815% 55 0628 45 0261 54
E:ﬁirt‘ilipec'a"“ Domestic ALSI 21,144 1.47% I 57  285% 36 147% 57 7.60% 41  8.88% 29 924% 8  407% 12 0076 21 0271 27
Investec Equity v SWIX 7646  361% [N 15 574% 15  361% 15 9.93% 31 14.05% 1 1024% 32 395% 10 0920 3 0710 1

Investec Equity Value v ALSI 7931 883% [N 1 606% 12 883% 1 4655% 2 12.42% 4 2407% 57 1151% 57 0267 13 0339 18
'E';Vji:,rtzz;s"'”t'ons Pure SWIX 26,469 2.63% . 37 3.17% 34 263% 37 1020% 30  6.80% 41 947% 12 426% 20  -1119 54 0061 42
Kagiso Core SWIX SWIX 2,000 3.43% [ 18 409% 24 343% 18 1293% 20 5.15% 50 1031% 34 487% 41 -1149 55 -0.088 50
Kagiso Managed Equity SWIX 4429 4s4% [N 4 551% 16 484% 4 19.09% 12 4.48% 51 11.11% 47 558% 47  -0787 49 0132 51
Zﬁf:)ﬁ:i‘t"eta' Equity SWIX SWIX 11,934  3.09% . 23 255% 38  3.09% 23 5.42% 51 10.68% 10 9.18% 7 413% 13 0213 14 0451 9

Mergence CAPI Fund v CAPI 1,038 378% [ 13 674% 7  3.78% 13 12.32% 21  10.04% 16 9.48% 13  4.03% 11  0.633 5 0379 14
Mergence SWIX Fund v SWIX 11271 217% [0 49 349% 27 2.17% 49  973% 32  10.96% 9 9.69% 17 3.94% 9 0.542 9 0459 8

Mvunonala Core Satellite - 973 2.32% [ 48  129% 53  2.32% 48 - - - - - - - - - - - -
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Risk Ratio

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

Sharpe Ratio #

'é’é‘aftr‘:pjipure Active SWIX 1,621 2.50% . 41 095% 59  2.50% 41 . ; . ; . . ; ; ; ; ; ;
Ave General
Oasis Equity v Equity Peer 7,974  3.08% 24 772% 5 3.08% 24 2092% 10 6.10% 46 11.41% 48 638% 51  -0.072 26 0011 45
Group
g::thO:‘ii”a' B UEEE SWIX 28,751  2.85% . 32 204% 46  2.85% 32 6.05% 49  9.40% 23 9.76% 21 441% 26  -0.147 29 0310 21
\c/)'d Mutual RAFI40 Tracker SWIX 811  3.92% - 11 7.92% 4  392% 11 2527% 5  7.59% 36 12.50% 52 596% 48  -0.204 30 0133 36
Old Mutual SWIX tracker v SWIX 36,845 2.58% [ 38 2.15% 45  2.58% 38 9.34% 34  9.67% 18 9.93% 25 435% 23 0835 50 0332 20
2:\:}:? fusmm's‘ad Managed SWIX 10,959  2.35% . 46 221% 43 235% 46  6.64% 45  10.19% 15 9.78% 22 443% 29 0173 15 0384 13
\?M'G LRI SR LY P Jjg SWix 200 2.52% . 40  145% 52 2.52% 40  6.30% 47  9.59% 21 1077% 44 481% 37  1.391 1 0307 23
\?M'G Double AlphaTopd0 ¢/ 1o 40 389 5.10% - 2 517% 18 510% 2  9.04% 36 867% 30 1090% 45 4.95% 43 0102 18 0227 31
gx:gma"aged Alpha ALSI 461 2.72% . 35  239% 40  272% 35 875% 37 11.08% 6 9.81% 23 440% 25  0.550 8 0465 7
OMIG Managed Volatility SWIX 269 240% [ 44 113% 57  2.40% 44  861% 38 10.21% 14 928% 9 392% 8 009 20 0401 12
OMIG Premium Equity v SWIX sas 291% [ 30 3.42% 28  291% 30 11.43% 25 11.08% 6 871% 4  379% 3 0.579 6 0514 5
Perpetua Equity SWIX 4350 351% [ 17 7.44% 6  351% 17 2806% 4  6.58% 42 1335% 54 6.90% 53  -0.284 32 0061 41
gj::te”t Equity Active SWIX 133 3.38% . 19 298% 35 338% 19 607% 48  8.42% 32 1055% 41 4.90% 42  -0.399 33 0208 32
Prescient Equity Quant ALSI Top 40 217 486% [N 3 477% 21 486% 3 727% 42 7.41% 37 1036% 37 4.84% 39  -0438 35 0120 37
Sr”de"t'al Core Equity ALSI ALSI 9,809  4.48% - 7 661% 10 448% 7 1125% 26  9.19% 25 971% 19 421% 15 0273 12 0292 24
Sr”de"t'a' Core Equity SWIX SWIX 15,123 3.19% . 22 468% 22 3.19% 22 11.60% 23 11.16% 5 969% 17 3.88% 6 0.567 7 0478 6
E;‘:ﬁ;"\f'a' DAL Prudential BMK 6,245  3.26% . 21 497% 19  326% 21 1125% 26  10.68% 10 9.42% 11 3.83% 5 0411 10 0442 10
RECM Equity Composite ALSI 75 as1% [N 5 928% 1  481% 5 5114% 1  -0.78% 57 16.12% 56 9.70% 56  -0.605 43  -0368 56
Sentio General Equity SWIX 6096 199% [ 53  154% 50 1.99% 53 10.84% 28 10.29% 12 939% 10 427% 21 0133 17 0406 11
SIM Aggressive Equity SWIX a18  asa% [N 6 524% 17 454% 6 1936% 11  9.22% 24 1035% 36 422% 16  -0.120 28 0282 25
Sim Moderate Equity SWIX 2,195 273% [ 34 338% 29 273% 34 1025% 29  9.67% 18 9.92% 24 431% 22 0048 24 0332 19
SIM Unconstrained Equity SWIX 1,988 245% [ 43 576% 14  2.45% 43 22.42% 8  5.57% 48 12.66% 53 6.19% 49  -0479 39 0019 47
STANLIB Core Equity v SWIX 1,995 181% [ 54 149% 51 181% 54 4.14% 53 5.47% 49 912% 6 443% 29 -1179 56 0078 49
STANLIB Enhanced Index v SWIX 3084 276% [ 33 165% 49  276% 33  6.40% 46  8.20% 33 10.25% 33 4.64% 36  -0.735 47 0192 34
STANLIB FINDI v FINDI 9% -014% | 59 120% 54 -0.14% 59  2.82% 57  8.94% 28 1057% 42 437% 24  -0.510 40 0254 29
::ﬁi':yf Unconstrained ALSI 611  2.06% . 50 333% 30 206% 50 9.52% 33  0.91% 56 11.96% 50 620% 50  -1.105 53  -0.406 57
STANLIB Value v ALSI 971 3.91% [ 12 220% 44 391% 12 591% 50  3.32% 53 1244% 51 731% 54  -0458 37 0193 52

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

Downside Information

Risk Ratio Sharpe Ratio #

xirl’t'; ?:;Z'“te Focus SWIX 3,434 2.87% . 31 236% 41 287% 31  928% 35 12.59% 3 894% 5 375% 2 0762 4 0655 2
Sygnia Core Equity Fund SWIX 2658 235% [ 46  1.81% 48  2.35% 46  6.97% 43 7.26% 39 958% 15 458% 34  -1.785 57  0.107 39
Vunani Core Equity v SWIX 1544  158% [ 56 1.98% 47 158% 56 8.11% 40  8.52% 31 967% 16 4.42% 27  -0442 36 0228 30
ALSI 431% [ 4.74% 4.31% 10.38% 8.53% 9.74%

ALSI Top 40 467% [ 4.65% 4.67% 10.60% 8.48% 10.61%

é‘r’ﬁie"era' Equity Peer 2.29% . 3.04% 2.29% 11.44% 6.87% 8.79%

CAPI 423% [ 5.31% 4.23% 11.73% 8.73% 9.81%

FINDI 2.45% [ 2.33% 2.45% 2.39% 12.02% 10.11%

FTSE/JSE SWIX 40 2.43% [ 1.11% 2.43% 4.91% 8.64% 10.52%

FTSE/JSE SWIX Top 40 243% [ 1.11% 2.43% -2.08% 8.87% 10.83%

Prudential BMK 2.73% [ 2.45% 2.73% 9.59% 9.68% 9.84%

SWIX 257% [ 2.14% 2.57% 9.35% 9.75% 9.92%
___________________________ .

r
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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