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LELE Downside Information
Benchmark Value Year-to-date 1-year Annualised 3-year X Sharpe Ratio #
5 Ratio
(ZAR'm)
27

Abax Equity SWIX 8,823  1.90% [ | 250% 36  250% 36 -1.52% 51  7.47% 15 993% 32 423% 15 0104 22 0115 16
CSISU/Z ﬁssa Management ALS| 7,524 0.40% I 51 1.72% 47  172% 47 3.87% 25 3.97% 44 954% 19 497% 40  -0.550 46 -0.233 45
Aeon Active Equity SWIX 5346 4.24% P 1 ss% 4 580% 4 3.64% 27 7.75% 13 937% 14 415% 11 0238 16 0144 13
Aeon Enhanced Equity Fund SWIX 15 2.28% P 18 366% 21 366% 21 0.04% 43  634% 28 9.68% 25 446% 29 0268 29 0006 28
Afena Equity CAPI v CAPI 392 2.07% [ ] 25  3.19% 27  3.19% 27 559% 16  3.27% 45 1048% 42 497% 40  -0.846 50 0267 48
Afena Equity SWIX v SWIX 380  1.85% [ 28 297% 32 297% 32  446% 22  4.14% 42 9.88% 29 441% 24 0902 52 0205 43
Allan Gray v ALSI 58,687  1.43% [ | 41 6.65% 1  6.65% 1  9.49% 9  10.93% 1 967% 24 379% 2 0908 2 0445 1
ALUWANI Equity Fund FTSET/;TDE 450W'X 405 3.06% - 4 294% 33 294% 33 -3.00% 54 6.49% 27 10.19% 38 457% 32 0111 21 0024 27
Argon SA Equity Fund v SWIX 4,025 1.84% [ ] 29 242% 38  2.42% 38 -1.12% 48  7.36% 16 9.78% 26 423% 15 0089 23 0105 17
Aylett Equity ALSI 558 1.63% [ | 36 142% 52 142% 52 1474% 4  8.67% 5 711% 1 312% 1 0401 10 0285 4
gzrr':’;’:si/::s' Institutional ALSI 40 -2.11% . 59 -077% 58 -0.77% 58 16.67% 3  0.75% 55 11.09% 46 6.49% 51 0527 45 -0.469 55
Citadel Equity v ALSI 6 1.54% [ 39 202% 44 2.02% 44  429% 23 123% 52 1005% 33 543% 44  -0.892 51 -0482 56
E:L?tr;a\flon Aggressive SWIX 15,982 2.23% . 23 572% 5  572% 5 995% 8  4.41% 41 11.68% 49 549% 45  -0371 34 0135 39
Coronation Core Equity v SWIX 9,285  2.77% [ 8 485% 11  485% 11 3.90% 24  6.00% 32 10.14% 36 451% 31 0373 35 0022 33
Eg;‘i’t';a\f“’" Houseview SWIX 24395  2.33% . 17 521% 7 521% 7  487% 21 5.69% 35 1048% 42 479% 36  -0307 32 -0.046 35
g‘?g’_leezgfﬁ:sab'e gl FTSET/;TDE 4SOW'X 1,166 2.72% - 9 3.12% 29 3.12% 29 -1.60% 53  6.70% 25 988% 29 466% 35 0140 20 0042 25
ELECTUS Equity Portfolio ALSI 1,288 0.83% [ | 47  494% 10  4.94% 10 10.18% 7  7.14% 17 845% 3  422% 14 0178 18 0083 18
Element Equity v SWIX 322 0.98% [ | 45 620% 3 620% 3 1054% 6  0.77% 54 13.72% 55 815% 55 0504 41 0354 51
Egzlr; Svpec'a"St Domestic ALSI 21,022 1.05% I 44 187% 46  1.87% 46  0.08% 42  6.26% 29 885% 5  405% 9 0045 25 -0011 30
Investec Equity v SWIX 7,477 0.87% [ | 46 2.04% 43 204% 43  050% 40 10.35% 2 987% 28 405% 9 0725 4 038 3
Investec Equity Value v ALSI 7,548  -0.01% 52 225% 39 225% 39 11.86% 5  6.95% 21 2406% 57 11.60% 57 0148 19 0126 15
L’;"ﬁ;’tggfolmmns Pure SWIX 26,178 1.65% . 33 3.16% 28  3.16% 28 2.32% 32  455% 40 922% 10 4.24% 17 0989 53 0184 42
Kagiso Core SWIX SWIX 1,608  1.94% [ ] 26 420% 13 420% 13 3.86% 26  3.05% 47 10.06% 34 4.84% 38  -1.025 54 0304 50
Kagiso Managed Equity SWIX 3,948  1.83% [ | 30 633% 2  633% 2 873% 11  3.14% 46 10.99% 45 556% 46  -0.595 48 0262 47
Eﬂoﬁ'pg;‘iga' Equity SWiX SWIX 11,505 1.29% l 43 2.57% 34  2.57% 34 -138% 49  8.44% 8 912% 7 416% 12 0340 12 0216 7
Mergence CAPI Fund v CAPI 1,016  1.64% [ 34 218% 41 2.18% 41  3.04% 29  6.98% 20 934% 13 424% 17 0463 9 0067 21
Mergence SWIX Fund v SWIX 1,080 1.64% [ 34  219% 40 2.19% 40 1.40% 35  7.89% 12 929% 12 395% 8 0364 11 0159 12
Mvunonala Core Satellite - 870  2.28% [ 18 3.05% 30  3.05% 30 - - - - - - - - - - - -
22‘:::&°;3:$Pure Active SWIX 1,561  2.58% - 13 3.76% 17  3.76% 17 . . . . . . . . . . . .
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Market Downside Information

Risk Ratio

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

Sharpe Ratio #

Ave General
Oasis Equity v Equity Peer 7,804  0.53% I 50 138% 53  1.38% 53  7.85% 13 2.72% 49 11.10% 47 638% 50  -0278 30 0294 49
Group
Old Mutual Equities : SWIX SWIX 27,447 0.76% [ | 49 168% 49  168% 49 -146% 50  6.12% 31 939% 15 443% 26 0394 37 0019 31
\?Id AL G 5 SWIX 804  2.67% - 11 152% 50 152% 50 9.32% 10  4.07% 43 12.62% 52 6.26% 49  -0297 31 -0.141 40
Old Mutual SWIX tracker v SWIX 35,504 2.26% [ 22 336% 25 336% 25 161% 34  7.05% 18 9.64% 23 434% 20 0507 43 0074 19
2:;:(: \fusmm'sed LEITERS SWIX 11,056  2.53% - 14 328% 26 3.28% 26 117% 37  7.72% 14 955% 20 443% 26 0257 15 0140 14
\?M'G Double Alpha SWIX40  FTSE/ Jjg SWiX 202 2.87% - 7 3.40% 24  3.40% 24 -0.04% 44  6.64% 26 1042% 41 483% 37 1336 1 0039 26
SM'G Double AlphaTopd0 ¢/ 10 40 388 3.61% - 2 47% 12 472% 12 212% 33 591% 34 1093% 44 519% 43 0057 24 -0.020 32
Sx:gMa“agEd Alpha ALSI 461 2.53% - 14  374% 19 374% 19  2.40% 31  8.58% 6 958% 22 4.40% 23 0562 6 0224 6
OMIG Managed Volatility SWIX 270 1.56% [ 38 301% 31 3.01% 31 -023% 46 825% 10 916% 9 390% 6 0282 14 0196 10
OMIG Premium Equity v SWIX 551 2.72% [ ] 9 414% 14 414% 14 516% 17  8.50% 7 840% 2 380% 3 0621 5 0233 5
Perpetua Equity SWIX 4268 -0.12% | 53 034% 55 034% 55 653% 15  2.98% 48 1325% 53 6.91% 53  -0.389 36 -0208 44
gj:rc"te"t Equity Active SWIX 102 2.27% . 20 347% 23 3.47% 23 -0.66% 47  535% 37 1024% 39 492% 39 0559 47 -0.081 37
Prescient Equity Quant ALSI Top 40 193 3.31% P 3 a12% 15 412% 15 0.29% 41 4.63% 39 1041% 40 5.10% 42  -0.506 42 -0.144 41
Sr”de”t'a' Core Equity ALSI ALSI 10,698  2.97% - 5 385% 16 3.85% 16 5.13% 18  6.73% 24 981% 27 446% 29 0316 13 0045 24
S"‘de”t'a' Core Equity SWIX SWIX 14,564  2.27% . 20 3.52% 22 3.52% 22 5.03% 20 8.43% 9 949% 17 3.92% 7 0.548 7 0210 8
E;‘:ﬁ;”:'a' Deep Value Prudential BMK 6,128  2.60% - 12 375% 18 375% 18 5.12% 19  8.18% 11 928% 11 3.89% 5 0.499 8 0187 11
PSG SA Equity Fund SWIX 78 -0.16% | 54 1.92% 45  192% 45 19.24% 2 8.80% 4 1346% 54 6.86% 52 0197 17 0207 9
RECM Equity Composite ALSI 75 1.38% [ | 42 495% 9 495% 9  2854% 1  -1.64% 56 16.09% 56 9.64% 56  -0.499 39  -0.430 53
Sentio General Equity SWIX 7,957  1.52% [ | 40 041% 54 041% 54 327% 28  6.88% 23 913% 8  444% 28 0072 28 0056 23
SIM Aggressive Equity SWIX 821 2.43% [ 16 561% 6 561% 6 809% 12  6.91% 22 1012% 35 420% 13  -0.034 26 0062 22
Sim Moderate Equity SWIX 2210  2.19% [ ] 24 369% 20 3.69% 20 2.65% 30  7.04% 19 956% 21 430% 19  -0044 27 0073 20
SIM Unconstrained Equity SWIX 1601 -1.07% [ 57 211% 42 2.11% 42 6.89% 14  2.66% 50 12.32% 50 6.15% 48  -0.504 40 -0.259 46
STANLIB Core Equity v SWIX 1,921  -0.52% | 55  -0.05% 56 -0.05% 56 -5.45% 56  2.39% 51 880% 4  439% 22  -1243 55 -0434 54
STANLIB Enhanced Index v SWIX 3,02 2.97% P s 297% 8 497% 8  127% 36  599% 33 991% 31 461% 34  -0509 44 -0.026 34
STANLIB FINDI v FINDI 3 anw [ 58 -1.07% 59 -1.07% 59 -5.44% 55  5.50% 36 10.16% 37 436% 21  -0711 49 -0.068 36
2;‘3::5'5 Unconstrained ALSI 612  -0.60% I 56 -035% 57 -035% 57 -158% 52 -2.12% 57 11.60% 48 6.13% 47  -1.268 56 -0.694 57
STANLIB Value v ALSI 922 0.80% [ | 48  144% 51  144% 51 -6.66% 57  0.98% 53 12.48% 51 7.33% 54  -0452 38 0385 52
:‘;i’l‘t's ?:rf;"“te Focus SWIX 3,683  1.77% . 31 257% 34  257% 34 106% 38 10.10% 3 88% 5 3.82% 4 0.856 3 0393 2

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 #

Sygnia Core Equity Fund SWIX 2,610  1.67% [ 32 244% 37  244% 37 -0.22% 45  5.02% 38 9.40% 16 458% 33  -1.637 57 -0.130 38
Vunani Core Equity v SWIX 1,590  1.60% [ | 37  1.69% 48  1.69% 48 0.99% 39  6.20% 30 9.50% 18 4.42% 25  -0333 33 -0.010 29
ALSI 2.68% [ ] 3.77% 3.77% 2.56% 5.99% 9.72%
ALSI Top 40 3.30% [ ] 3.90% 3.90% 4.09% 5.82% 10.68%
é‘r’ﬁie"era' Equity Peer 1.39% l 2.50% 2.50% 3.66% 4.78% 8.59%
CAPI 2.32% [ | 3.28% 3.28% 2.70% 6.02% 9.76%
FINDI 2.62% ] 4.09% 4.09% -0.44% 9.85% 9.89%
FTSE/JSE SWIX 40 2.72% [ ] 3.00% 3.00% -1.30% 5.75% 10.20%
FTSE/JSE SWIX Top 40 2.72% [ ] 3.00% 3.00% -4.67% 5.98% 10.53%
Prudential BMK 2.25% [ 3.29% 3.29% 1.72% 7.01% 9.57%
SWIX 2.24% [ ] 3.31% 3.31% 1.62% 7.09% 9.63%

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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