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

Abax Equity SWIX 8,680 -1.41% [ | 2.51% 0.59% 381% 51  7.62% 15 9.95% 31 423% 15 0043 21 0134 16
CSISU/Z ﬁssa Management ALS| 7,499 -2.15% . 45  3.02% 25 131% 21  9.58% 23  4.96% 38 9.68% 22 497% 39 0202 28 -0.123 41
Aeon Active Equity SWIX 5130 -1.47% [ | 22 247% 38 150% 14 674% 36  7.25% 20 922% 9  415% 11  -0115 25 0100 20
Aeon Enhanced Equity Fund SWIX 14 -1.09% [ | 12 234% 41 135% 20 573% 41  6.82% 26 9.80% 25 446% 29 0231 29 0058 26
Afena Equity CAPI v CAPI 380 -3.13% [ ] 50 242% 40  1.09% 30 10.74% 19  3.29% 49 1049% 41  497% 39 0791 49 0260 47
Afena Equity SWIX v SWIX 1,406  -1.58% [ ] 30 342% 18  1.10% 29 11.32% 17  4.46% 40 9.94% 30 441% 23 0918 51 0167 43
Allan Gray v ALSI 60,105  2.54% P 1 691% 2 514% 2 1603% 10 11.94% 1 985% 26 379% 2 1.142 2 0538 1

ALUWANI Equity Fund FTSET/;TDE 450W'X 417 -1.86% l 37 137% 52 -011% 54 130% 54  6.29% 30 10.15% 35 457% 32 0025 22 0011 29
Argon SA Equity Fund v SWIX 4984  -1.46% [ | 21 3.13% 22 057% 45 483% 49  7.78% 14 985% 26 423% 15 0100 19 0150 14
Aylett Equity ALSI 551 -1.65% [ | 34  060% 55 -0.20% 55 17.56% 6  9.40% 4 729% 1 312% 1 0567 6 0380 4
gzrr:‘;:si/::‘c" Institutional ALSI 439 -1.58% I 30 277% 29 137% 19 2562% 2  1.10% 53 11.04% 45 647% 50 0473 43 -0.436 54
Citadel Equity v ALSI 6 -1.90% [ ] 39 346% 16 047% 50 1079% 18  2.37% 50 10.39% 37 543% 43  -0.573 45 -0350 52
E:L?tr;a\flon Aggressive SWIX 15,750  -0.80% I 9 489% 8 3.42% 6 18.08% 5  454% 39 11.70% 47 549% 44  -0.407 39 0119 38
Coronation Core Equity v SWIX 9,347 -1.55% [ | 28 366% 15  2.02% 12 9.69% 22  5.95% 33 10.13% 33 451% 31 0528 44 0021 33
Eg;‘i’t';a\f“’" Houseview SWIX 23,075 -0.54% I 7 422% 9  281% 9 11.75% 15  5.76% 34 1049% 41 479% 35 0378 37 -0.034 34
ELECTUS Equity Portfolio ALSI 1,248 1.02% B 2 618% 4 408% 4 1624% 9 7.41% 16 847% 3  422% 14 0282 15 0119 17
Element Equity v SWIX 319 0.84% B3 s18% 1 517% 1 1731% 7 160% 51 13.84% 53 815% 53  -0.462 42 0287 50
EZ‘::;‘?I pecE Dol ALSI 20,931 -0.65% I 8 285% 28 081% 36 617% 39  7.00% 23 897% 5  405% 9 0295 12 0074 23
Investec Equity v SWIX 7,447 -2.36% [ | 47 252% 34  116% 26 7.15% 34 10.71% 2 9.88% 28 405% 9 0713 4 0423 2

Investec Equity Value v ALSI 7430 -604% [N 57 378% 13 226% 10 22.15% 3 7.26% 19 24.06% 55 11.60% 55 0173 17 0140 15
'E';"jii;'fz:;fo'“t"’"s Pure SWIX 25923 -1.11% I 13 298% 26  149% 15 832% 28  5.05% 37 932% 12 424% 17  -0941 52 0123 40
Kagiso Core SWIX SWIX 1,958  -1.17% [ | 14 408% 10 222% 11 1025% 20  3.30% 48 1011% 32 4.84% 37  -1056 54 0273 49
Kagiso Managed Equity SWIX 3,956  -0.40% | 6 590% 6  442% 3 1577% 11  3.33% 47 11.02% 44 556% 45  -0.623 46 0239 46
x)ﬁ;;‘::a' Equity SWiX SWIX 11,723 -1.77% l 35  247% 38  127% 22 435% 50  8.66% 8 9.14% 7  416% 12 0292 13 0245 8

Mergence CAPI Fund v CAPI 1,005 -3.13% [ 50 2.06% 46  0.53% 47 7.99% 30  6.96% 24 934% 13 424% 17 0536 8 0071 24
Mergence SWIX Fund v SWIX 12,044  -1.59% [ | 33 277% 29 055% 46 7.91% 31  832% 10 936% 14 395% 8 0390 10 0207 10
Mvunonala Core Satellite - 963 -1.53% . 27 249% 36  0.75% 39 - - - - - - - - - - - -

&tﬁt"yﬁ‘ﬂipure Active SWIX 1,599  -1.32% I 18 2.61% 33  115% 27 . . . . . . . . . . . .

Ave General
Oasis Equity v Equity Peer 7,770 -2.17% I 46 3.22% 20 0.84% 35 14.14% 13  3.94% 45 1132% 46 638% 49  -0.145 27 0177 45
Group
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Market
Product* Benchmark Value Quarter # |Year-to-date| # Annualised 3-year
(ZAR'm)

Downside Information

Risk Ratio Sharpe Ratio #

Sc')‘:tmzua' I EELER SWIX 27,170  -1.88% l 38 220% 44 092% 33 504% 47  6.75% 27 946% 16 443% 26  -0.309 33 0050 27
\c,"d Mutual RAFI40 Tracker SWIX 775 -4.85% - 56 -0.11% 57 -112% 57 13.53% 14  4.18% 44 12.64% 51  6.26% 48  -0.327 34 0128 42
Old Mutual SWIX tracker v SWIX 36,315  -1.47% [ | 22 308% 24 107% 31 7.67% 33  7.41% 16 9.72% 23 434% 20  -0.696 48 0115 18
/?::lr:g fusmm'se‘j Managed SWIX 10,784  -1.58% I 30 249% 36 073% 41  620% 38  7.87% 13 958% 18 443% 26 0159 18 0160 13
\?M'G Dol Aljgie ST SIS J:g SWiX 196  -1.96% . 41 231% 42 051% 48 536% 44  6.83% 25 1047% 40 4.83% 36  1.367 1 0062 25
\?M'G Double AlphaTopd0 ¢ 10040 374 -3.83% - 54  147% 51  107% 31 530% 45 532% 35 10.81% 43 519% 42 0073 20 -0.069 35
Sgﬂ:gmanaged Al ALSI 456 -1.50% I 26 291% 27  1.18% 24 7.81% 32 877% 5 9.62% 20 440% 22 0.663 5 0247 6
OMIG Managed Volatility SWIX 266 -0.95% [ | 11 1.97% 47  143% 17 542% 42  8.66% 8 922% 9 390% 6 028 14 0243 9
OMIG Premium Equity v SWIX 537 -1.48% [ | 25 345% 17  139% 18 9.32% 24  872% 7 846% 2  3.80% 3 0.549 7 0264 5
Perpetua Equity SWIX 4209 -2.95% [ ] 48  4.08% 10  046% 51 16.85% 8  4.38% 41 1341% 52 692% 51 0279 30 0099 37
E{j;:tem Equity Active SWIX 131 -2.13% . 44 271% 31  118% 24 498% 48  6.10% 31 1044% 38 4.92% 38  -0416 40 -0.004 31
Prescient Equity Quant ALSI Top 40 205 -3.89% P 55 118%  s4 078% 37 3.02% 52 4.25% 43 1033% 36 5.10% 41  -0396 38 -0.176 44
S“‘de”t'a' Core Equity ALSI ALSI 9,472 -3.47% - 53 179% 48  085% 34 881% 27  6.30% 29 973% 24 446% 29 0259 16  0.008 30
S“‘de”t'a' Core Equity SWIX SWIX 14,749 -1.91% . 40 3.23% 19  122% 23 11.36% 16  8.75% 6  9.55% 17 3.92% 7 0.521 9 0246 7
ARER D) Vel Prudential BMK 6,011 -2.07% 43 318% 21 112% 28 10.19% 21  8.25% 11 930% 11 3.89% 5 0385 11 0201 11
Equity v

RECM Equity Composite ALSI 74 -1.23% [ | 15 610% 5  352% 5 3822% 1  -1.28% 55 16.13% 54 9.64% 54 0450 41 0403 53
Sentio General Equity SWIX 7,801  -3.02% [ 49  018% 56 -1.09% 56 8.04% 29  7.09% 21 9.16% 8  444% 28  -0117 26 0084 21
SIM Aggressive Equity SWIX 412 -137% B 19 551% 7  311% 8 1568% 12  7.02% 22 1014% 34 420% 13  -0.103 24 0078 22
Sim Moderate Equity SWIX 2,150 -1.23% [ | 15 371% 14 147% 16 886% 26  7.35% 18 9.62% 20 430% 19  -0.088 23 0110 19
SIM Unconstrained Equity SWIX 1,275  0.75% B s 638% 3 322% 7 2016% 4 431% 42 1245% 49  6.19% 47  -0352 35 0122 39
STANLIB Core Equity v SWIX 1,902 -1.31% [ | 17 2.09% 45 048% 49 2.17% 53  3.78% 46 899% 6  441% 23  -1.046 53 -0267 48
STANLIB Enhanced Index v SWIX 3,027 -0.80% | 3.09% 23 194% 13 6.04% 40  6.09% 32 993% 29 461% 34  -0.657 47 -0010 32
STANLIB FINDI v FINDI 9%  0.79% B 4 383% 12 o065% 42 515% 46 7.99% 12 1045% 39 437% 21 -0301 31 0166 12
:;ﬁ?t't'f Unconstrained ALSI 597 -1.77% l 35  175% 49  025% 52 896% 25 -0.29% 54 11.96% 48 6.16% 46  -0.886 50 -0.510 55
STANLIB Value v ALSI 924  -3.15% [ ] 52 122% 53  064% 43 -274% 55  151% 52 12.55% 50 7.33% 52  -0372 36 -0.337 51
z‘(;i'l’t's ?:rfgme Focus SWIX 3,616 -2.03% . 42 154% 50 078% 37 692% 35 10.18% 3 886% 4  3.82% 4 0.740 3 0407 3
Sygnia Core Equity Fund SWIX 2,597  -1.56% [ | 29 265% 32 075% 39 541% 43  530% 36 944% 15 458% 33  -1.658 55 -0.095 36
Vunani Core Equity v SWIX 1,514  -1.47% [ | 22 223% 43 009% 53 651% 37  6.67% 28 958% 18 4.42% 25  -0.303 32 0043 28

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 . .
roduct enchmar alue uarter ear-to-date nnualise -year A a arpe Ratio
Product* Benchmark | Val Q # v date| # Annualised 3 g | Downside |, | Information |, k. e Ratio #
(ZAR'm) Risk Ratio
ALSI -3.11% [ ] 2.05% 1.07% 6.32% 5.70% 9.67%
ALSI Top 40 -3.91% [ ] 1.11% 0.58% 6.88% 5.20% 10.57%
é‘r’sie"era' Equity Peer -1.17% I 2.37% 1.09% 9.03% 5.18% 8.66%
CAPI -3.16% [ 2.07% 0.94% 7.11% 5.88% 9.74%
FINDI -0.99% [ | 3.83% 1.44% 3.54% 9.82% 9.88%
FTSE/JSE SWIX 40 -2.11% [ ] 1.95% 0.27% 3.92% 5.92% 10.24%
FTSE/ISE SWIX Top 40 2.11% [ | 1.95% 0.27% -1.63% 6.14% 10.57%
Prudential BMK -1.67% [ | 2.92% 1.01% 7.59% 7.34% 9.64%
SWIX -1.49% [ | 3.04% 1.04% 7.66% 7.47% 9.71%

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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