RisCView - South African Equity June 2017 - Page 01
Market Downside Information

Risk Ratio Sharpe Ratio #

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

Abax Equity SWIX 8,853  -3.53% [ 33 188% 2 443% 10 -023% 39  5.47% 12 1033% 35 447% 18 018 16 -0082 13
CSISU/Z ﬁsset Management ALSI 7181 -2.72% - 10 -220% 43 -052% 45 037% 34 071% 46 956% 11 503% 38 0745 48 0580 50
Aeon Active Equity SWIX 5399  -4.29% [ 55 o0s6% 11 640% 1 3.33% 14 5.74% 9 9.84% 17 459% 21 0368 10 -0065 8
Aeon Enhanced Equity Fund SWIX 15 -3.72% P 41 037% 14 405% 14 -136% 45  437% 22 1001% 24 473% 28  -0167 28 -0.193 23
Afena Equity CAPI v CAPI 400 -3.31% P 25 123% 37 192% 35 3.45% 15 0.78% 44 1057% 38 506% 39 0959 51 -0.509 45
Afena Equity SWIX v SWIX 378 -3.80% [ 4s 034% 23 262% 30 1.92% 23 2.04% 41 10.20% 31 4.66% 26  -0.903 50 -0.409 41
Alexander Forbes

Investments Pure Equity SWIX 25,711 -3.37% . 27 -0.84% 32 229% 32 080% 31  2.28% 40 947% 9  442% 15  -1.008 52 0424 42
Local

Allan Gray v ALSI 55,903  -3.44% P 31 -176% 40 091% 41 2.60% 19  6.06% 5 985% 19 405% 3 0606 3 -0.035 4

: FTSE/JSE SWIX

ALUWANI Equity Fund Top 40 388 -4.66% 56 0.48% 12 3.44% 18 -277% 51  4.01% 26 10.68% 39 501% 36  -0082 27 -0.207 25
Argon SA Equity Fund v SWIX 2,034 -3.32% P 26 172% 3 418% 11 152% 26  5.45% 13 1017% 29 443% 17 0212 15 -0.087 14
Aylett Equity ALSI 564 -1.42% P 2> 266% 48 -128% 47 877% 3 577% 8 719% 1 317% 1 0327 12 0115 16
gz'r:‘::sﬁés' Institutional ALSI 416 -2.61% - 9 -568% 55 -641% 57 465% 8  -2.00% 53 11.15% 44  643% 49 0544 43 0727 54
Citadel Equity v ALSI 6 -3.26% P 22 350% 52 -152% 48 480% 6 -0.66% 50 10.19% 30 5.48% 43  -0.742 47 -0.673 53
(E:Z;‘i’t';a:m Aggressive SWIX 13,153 -2.98% - 15 -1.00% 35 467% 8  7.93% 4  242% 38 11.91% 48 549% 44  -0332 31 -0303 36
Coronation Core Equity v SWIX 8,794  -4.06% [ 54 083% 31 398% 15 2.22% 21 3.49% 33 1055% 37 479% 31  -0462 39 -0.258 31
Eg;‘i’t’;a\fm" Houseview SWIX 23,189 -3.91% - 49 -1.88% 41  323% 21 210% 22 3.02% 35 1084% 41 500% 35 -0402 35 -0291 35
g‘?iggf;ﬁab'e Alphal FTSET/:J?’EEOW'X 1,187  -3.75% - 42 072% 8  38% 16 -195% 48  4.82% 18 10.29% 34 491% 33 0095 19 -0143 19
ELECTUS Equity Portfolio ALSI 1217 -2.41% P 6 244% 45 238% 31 470% 7 412% 25 847% 2  428% 10 0093 20 -0273 33
Element Equity v SWIX 307 -2.46% [ 7 385% 53 210% 34 175% 24 -1.86% 52 1368% 54 806% 54  -0.546 44 0559 47
E:ﬁ.rg/ Svpec'a"St Domestic ALSI 20,529 -3.98% - 51 028% 15  216% 33 0.53% 33  3.78% 30 913% 5  442% 15 0063 22 -0.283 34
Investec Equity v SWIX 8,958 -3.67% P 39 229% 44 029% 43 -2.30% 50 7.41% 1 1027% 33 436% 12 058 5 0095 1
Investec Equity Value v ALSI 6,828 -3.15% [ 17 873% 58  -6.68% 58 -623% 54  2.34% 39 24.18% 56 1150% 56 0059 23  -0.063 7
Kagiso Core SWIX SWIX 340  -3.61% P 37 078% 30 339% 19 136% 28  0.73% 45 1036% 36 4.98% 34  -1.065 53 -0.527 46
Kagiso Managed Equity SWIX 2,109 -2.15% P 5 1e6% 38  457% 9 3.98% 11 0.82% 43 11.10% 43 552% 45  -0.600 45 0476 44
Z)ﬁ'pg;’;ga' Equity SWIX SWIX 7,983 -3.27% - 23 005% 18  2.63% 29 -148% 46  5.78% 7 931% 8 438% 13 0242 13 0070 9
Mergence CAPI Fund v CAPI 1,006 -2.89% [ 14 036% 24  182% 37 258% 20  4.29% 24 956% 11 435% 11 0357 11  -0.215 27
Mergence SWIX Fund v SWIX 1,853 -3.24% P 21 o0s57% 10 278% 28 115% 29 5.62% 11 961% 13 417% 6 0372 9 0081 12
Mvunonala Core Satellite - 870  -4.04% [ 53 o10% 16 315% 22 - - - - - - - - - - - -
EMq‘L‘:t”yT:LZP”re Active SWIX 1,582 -3.69% - 4 148% 4  530% 4 - - - - - - - - - - -
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Risk Ratio

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

Sharpe Ratio #

Ave General
Oasis Equity v Equity Peer 11,416 -2.79% 13 -324% 50 -190% 50 0.11% 37 -0.18% 48 11.19% 45 639% 48 0365 33 -0.560 49
Group
Old Mutual Equities : SWIX SWIX 33,842 -3.17% P 20 130% 5 301% 24 -085% 40  3.91% 28 9.63% 14 460% 22 0377 34 0250 30
S'd Mutual RAFIA0 Tracker SWIX 791 -3.16% - 19 -258% 47 -110% 46 401% 10  135% 42 1273% 50 6.29% 47 0360 32 0358 39
Old Mutual SWIX tracker v SWIX 4,071 -3.83% [ 46 000% 19 336% 20 031% 36 477% 20 10.03% 25 464% 24 0412 38 0155 20
/?:\:r:g \fusmm'sed Managed gy 11,400 -3.79% - 43 -048% 26  279% 27 -020% 38 5.11% 15 9.84% 17 470% 27 0127 17 -0126 18
\?M'G Double Alpha SWIX40  FTSE/ J:g SWIX 207 -3.88% - 47 236% 1  583% 3 093% 30 501% 16 10.91% 42 508% 40 1399 1 0113 15
SM'G Double AlphaTopd0 ¢/ 10 40 392 -3.61% - 37 115% 6 593% 2  3.01% 16 3.78% 30 11.26% 46 536% 42 0075 21 -0211 26
Sx:aMa“agEd Alpha ALSI 459 -3.96% - 50 007% 17 381% 17 076% 32  6.09% 4 992% 22 473% 28 0614 2 -0030 3
OMIG Managed Volatility SWIX 267 -2.75% P 12 110% 36 187% 36 -086% 41  5.33% 14 921% 6 402% 2 0110 18 -0118 17
OMIG Premium Equity v SWIX 551 -4.03% P 52 001% 20 413% 12 280% 17  6.10% 3 890% 4 423% 9 0590 4 0043 5
Perpetua Equity SWIX 4,153 -3.47% [ 32 320% 51 -296% 53 143% 27  -0.08% 47 1351% 52 697% 52 0482 40 0436 43
Prescient Equity Quant ALSI Top 40 187  -3.57% P 35 102% 7 518% 5 162% 25  2.74% 36 1076% 40 527% 41  -0403 36 -0319 38
Prudential Core Equity v SWIX 14,084 -3.42% [ 29 054% 28 296% 25 3.60% 12 5.95% 6 985% 19 415% 5 0476 6 0045 6
Sr”de”t'a' Core Equity ALSI ALSI 10814 -3.27% - 23 -099% 34 2.82% 26 431% 9  3.94% 27 10.03% 25 461% 23 0223 14 0233 28
E;t?;"\f'a' Deep Value Prudential BMK 6,088 -3.15% - 17 -0.61% 29  3.12% 23 3.48% 13  5.68% 10 953% 10 407% 4 0442 7 -0076 10
PSG SA Equity Fund SWIX 67 -1.07% B 1 se2% 54 -381% 55 1141% 2 4.83% 17 1364% 53 690% 51 0042 24 -0078 11
RECM Equity Composite ALSI 64 -3.82% [ 45 756% 57 -2.98% 54 12.68% 1 -4.58% 56 16.16% 55 9.60% 55  -0.539 41 -0.624 51
Sentio General Equity SWIX 7,651  -4.99% P 57 298% 49 -2.58% 52 -1.22% 44 3.85% 29 9.82% 16 501% 36 0261 30 0250 29
SIM Aggressive Equity SWIX 416 -2.06% P 3 047% 25 512% 6 740% 5  462% 21 1015% 28 421% 7  -0042 26 -0.166 22
Sim Moderate Equity SWIX 2,368 -3.43% P 0 o042% 13 a12% 13 2.79% 18 479% 19 9.86% 21 453% 20  -0022 25 -0157 21
SIM Unconstrained Equity SWIX 1,447 -6.41% [N 58 7.55% 56 -5.60% 56 -0.91% 42 -2.09% 54 12.74% 51 674% 50 0813 49 0630 52
STANLIB Core Equity v SWIX 1830 -3.12% [ 16 17a% 39 -178% 49 -7.27% 55 -0.51% 49 880% 3 451% 19 -1411 55 0777 55
STANLIB Enhanced Index v SWIX 3,028  -3.40% [ 28 016% 22 480% 7 034% 35  3.65% 32 1010% 27 4.80% 32  -0.540 42 -0.259 32
STANLIB FINDI v FINDI 43 -2.56% P s o067 9 041% 44 381% 52 3.13% 34 1024% 32 439% 14  -0717 46 -0.304 37
Z;ﬁi'\t't'f Unconstrained ALSI 589 -2.74% - 11 212% 42 -2.46% 51 -524% 53  -4.43% 55 11.44% 47  608% 46  -1298 54 0925 56
STANLIB Value v ALSI 886  -2.06% P 3 008% 21 136% 39 -9.62% 56 -0.80% 51 12.11% 49  7.28% 53  -0406 37 -0.560 48
Zﬂs ?:;Z'“te Focus SWIX 3,611 -3.88% - 47 -253% 46 -0.03% 42 -227% 49  6.39% 2 923% 7 42% 8 0428 8 0009 2
Sygnia Core Equity Fund SWIX 2,829  -3.55% [P 34 090% 33 152% 38 -1.89% 47  2.63% 37 971% 15 476% 30  -1657 56 -0.375 40
Vunani Core Equity v SWIX 1,582 -3.57% [ 35 050% 27 118% 40 -0.92% 43 434% 23 9.92% 22 464% 24  -0.183 29 -0.198 24

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 Risk # le;/ir;s'.(lde # Info';rant?(t,lon # [Sharpe Ratio #

(ZAR'm)

ALSI -3.49% -0.40% 3.36% 1.70% 3.43% 9.96%

ALSI Top 40 -3.59% 0.93% 4.86% 4.96% 3.65% 10.99%

é‘r’sie”era' Equity Peer -3.36% -1.70% 0.76% 1.62% 2.38% 8.84%

CAPI -3.32% -0.96% 2.29% 1.34% 3.56% 9.90%

FINDI -3.58% 1.50% 5.65% 1.88% 7.36% 10.21%

FTSE/JSE SWIX 40 -4.03% 1.83% 4.88% -0.70% 4.08% 10.69%

FTSE/JSE SWIX Top 40 -4.03% 1.83% 4.88% -1.72% 4.31% 11.01%

Prudential BMK -3.74% -0.20% 3.08% 0.30% 4.63% 9.94%

SWIX -3.83% 0.00% 3.31% 0.31% 4.80% 10.01%

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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