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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 9,865 -1.45% [ | 6.13% 10.83% 7.01% 25  8.07% 10 10.69% 33 445% 17 0179 10 0144 10
CSISU/Z ﬁssa Management ALS| 7,172 -0.97% I 14 68% 22 627% 41  753% 20 3.27% 48 997% 13 501% 37  -1.026 53 -0310 50
Aeon Active Equity SWIX 5790 -0.67% B 9 74% 14 1420% 3 963% 6 843% 3 1011% 16 446% 19 0368 5 0179 4
Aeon Enhanced Equity Fund SWIX 16 -1.03% B 16 756% 13 11.92% 8  623% 29  6.97% 24 10.50% 26 4.68% 28  -0.158 27  0.047 26
Afena Equity CAPI v CAPI 444 -1.26% I 28 737% 15 942% 25 841% 16  4.43% 44 1098% 38 495% 36  -0911 50 -0.170 44
Afena Equity SWIX v SWIX 400  -2.06% P 51 s97% 37 875% 29 592% 31 4.80% 42 1067% 31 4.60% 25  -0.831 47 0145 43
Alexander Forbes

Investments Pure Equity SWIX 23,267 -1.14% 23 6.10% 35 854% 32 592% 31  5.10% 41 973% 8 427% 10  -0.885 48 0140 42
Local

Allan Gray v ALSI 56,813  -1.68% P 40 396% 50 491% 46  336% 45  7.57% 18 10.10% 15 4.06% 4 0070 19 0100 18
ALUWANI Equity Fund FTSET/(J)T;E 4SEJW'X 410 -0.41% I 6 9.02% 4 1277% 6 751% 21  7.51% 20 11.35% 43 503% 38 0022 20 009 20
Argon SA Equity Fund v SWIX 2,679  -1.05% B 18 647% 27 1093% 16 808% 18 831% 6 1047% 24 436% 16 0284 7  0.166 8
Aylett Equity ALSI 628  1.02% B 1 s7a% 39 439% 48 935% 9 8.16% 9 720% 1 3.15% 1 0095 17 0183 2
Ezrr:‘;;sﬁés' LTS ALSI 418 -2.36% . 52 156% 56 -4.94% 56 -0.60% 53  0.13% 54 11.00% 39 6.25% 48  -0.690 45 -0.552 56
Citadel Equity v ALSI 6 -2.38% P 53 660% 24 49% 45  858% 15 2.12% 51 1090% 35 550% 46  -0.887 49 0378 52
E:;‘i’t';a:'m Aggressive SWIX 13,268  -1.58% . 38 6.82% 23 11.80% 10 8.63% 14  6.06% 31 12.13% 50 534% 44  -0173 29 0015 32
Coronation Core Equity v SWIX 8,889 -1.49% P 36 769% 11 11.97% 7 825% 17  6.52% 29 11.05% 40 465% 26  -0.289 33 0012 30
E:L‘i’t';a\f"’" Houseview SWIX 32,616 -1.98% . 48  6.12% 34  955% 24 500% 38  6.00% 32 11.20% 42 488% 33  -0.309 34 -0.032 34
Denker SA Equity SWIX 1,226  -3.04% P s6 097% 57 -458% 55 -272% 55  -0.56% 55 12.94% 51 6.81% 53  -0918 51  -0.505 55
g‘:ieeﬁ(g:LsFﬁr;ab'e Alphal FTSET/;iE 45(‘)W'X 1,255  -1.59% . 39 599% 36 9.06% 27 2.32% 49  6.84% 27 1087% 34 509% 41  -0.134 26 0038 27
ELECTUS Equity Portfolio ALSI 1,257  -0.29% | 3 s539% 44 789% 35 7.50% 22 579% 37 867% 2 429% 11  -0251 30 -0.091 38
Element Equity v SWIX 348 -0.07% | 2 793% 5 1020% 19 9.07% 10  2.52% 50 13.54% 54 7.82% 55  -0.387 37 0251 47
Ezziris\'lpec'a"“ Domestic ALSI 20,430 -0.32% I 5 349% 52 572% 42 3.98% 42  530% 39 925% 3  446% 19  -0415 38 -0.131 41
Investec Equity v SWIX 9,425 -0.77% B 13 761% 12 729% 39 550% 35 10.58% 1 1067% 31 434% 15 0710 2 0361 1
Investec Equity Value v ALSI 6786 -554% [N 57 169% 55 -5.11% 57 -1337% 57  473% 43 2420% 57 1133% 57 0000 21 0029 28
Kagiso Core SWIX SWIX 358 -1.28% 0 29 sa48% 43 906% 27 522% 36 347% 47 1051% 27 474% 31  -1.002 52 0271 48
Kagiso Managed Equity SWIX 2217 -1.11% B 20 531% 45 1013% 20 587% 33 3.94% 45 11.05% 40 5.14% 42  -0514 40 0211 46
cMoﬁ:)g:i’zga' Equity SWIX SWIX 9,129 -1.21% I 25 723% 17 1005% 21 6.14% 30  8.01% 12 980% 9 432% 12 0145 13 0143 11
Mergence CAPI Fund v CAPI 1,068  -0.69% B 11 738% 16 929% 26 954% 7 7.53% 19 9.94% 11 433% 13 0168 11 0097 19
Mergence SWIX Fund v SWIX 2,016 -1.34% P 30 s575% 38 868% 30 671% 27  7.84% 13 995% 12 414% 6  0.179 9 0126 13
Mvunonala Core Satellite ; 937  -0.99% B 15 778% 8 1118% 13 567% 34 592% 36 1091% 36 4.91% 35 ; - 0042 35
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Risk Ratio Sharpe Ratio #

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

'é’é‘aftr‘:pjipure Active SWIX 1,514 -0.70% I 12 779% 7 1350% 5 6.86% 26 7.11% 22 1091% 36 4.88% 33  -0.055 23 0062 22
Ave General
Oasis Equity v Equity Peer 11,791 -1.22% 26 636% 29 434% 49 7.09% 23 2.73% 49 1137% 44 625% 48  -0.285 32 0305 49
Group

Old Mutual Equities : SWIX SWIX 3,136 -1.11% I 20 509% 46 825% 33 363% 44  6.00% 32 988% 10 453% 22  -0.527 41 -0.049 37
\?Id Mutual RAFI40 Tracker SWIX 873  -1.08% I 19 1089% 1  9.67% 23 11.84% 3  5.98% 34 13.46% 53 625% 48  -0.113 25 -0.006 31
Old Mutual SWIX tracker v SWIX 4383 -1.74% P 21 703% 21 1063% 18  7.06% 24  7.36% 21 1056% 29 458% 24  -0.159 28 0082 21
Z’::S f”swm'sed Managed SWIX 13,000 -1.99% . 49  461% 49  7.53% 37 422% 40 6.75% 28 10.17% 18 4.68% 28  -0268 31  0.025 29
SM'G Blotfelia Al SHPED) FIEE J:g SWiX 223 -1.76% . 4  771% 10 13.99% 4  9.01% 11  8.07% 10 11.53% 47 5.04% 39 1310 1 0142 12
\?M'G Double AlphaTopd0 ¢/ 160 20 433 -0.31% I 4 1047% 2 17.03% 1 13.83% 1  835% 4 11.92% 49 534% 44 0164 12 0163 9
Sx:gMa"agEd A ALSI 470 -1.97% . 47 469% 47 867% 31 516% 37 7.73% 15 1024% 19 472% 30 0109 15 0115 15
OMIG Managed Volatility SWIX 282 -1.15% [0 24 ss55% 40 753% 37 296% 47 7.09% 23 951% 5  401% 2 -0.093 24 0054 24
OMIG Premium Equity v SWIX 582 -1.92% P 45 sa9% 42 98s% 22 797% 19 8.22% 8 927% 4 417% 8 0322 6 0167 7
Perpetua Equity SWIX 3,483 -2.02% P 50 334% 53 028% 53 171% 51 164% 53 1337% 52 673% 52  -0.569 42 0321 51
Prescient Equity Quant ALSI Top 40 201 -0.46% [ 7 988w 3 1557% 2 1210% 2  694% 25 11.41% 46 523% 43  -0.482 39 0049 25
Prudential Core Equity v SWIX 14,611 -0.67% B 9o 78% 6 11.07% 15 1022% 5  848% 2 1025% 20 411% 5 0423 4 018 3
E;t?ti"\f'a' Deep Value Prudential BMK 6,116 -1.03% I 16 7.72% 9  11.08% 14 1023% 4  8.34% 5 10.00% 14 4.01% 2 0.477 3 0172 5
PSG SA Equity Fund SWIX 89  -2.94% P 55 ssi% 41 149% 52 8.84% 12 6.86% 26 13.96% 55 6.94% 54  -0.006 22 0058 23
RECM Equity Composite ALSI 53 -1.94% P 46 288% 54 -018% 54 3.66% 43  -186% 57 16.02% 56 951% 56  -0.599 44 0461 54
Sentio General Equity SWIX 8,128 -2.50% P 52 630% 32 356% 51 -076% 54 5.93% 35 1048% 25 504% 39  -0.382 36 -0.046 36
SIM Aggressive Equity SWIX 438 -1.88% P 24 637% 28 11.82% 9 940% 8  7.81% 14 1051% 27 414% 6 0100 16 0122 14
Sim Moderate Equity SWIX 2,024 -1.12% B 22 707% 20 1148% 12 865% 13 7.59% 17 1028% 22 445% 17 0119 14 0102 17
STANLIB Core Equity v SWIX 1,807  -1.40% P 33 717% 19 s526% 44 163% 52 2.02% 52 957% 6  453% 22 -1446 55 0455 53
STANLIB Enhanced Index v SWIX 3210 -1.37% 0 31 655% 25 1167% 11 646% 28  6.11% 30 10.58% 30 476% 32  -0.576 43  -0.029 33
STANLIB FINDI v FINDI 44 -157% B0 37 a67% 48 424% 50  2.64% 48 542% 38 10.39% 23 433% 13  -0.781 46  -0.095 39
:;ﬁ?t't'f Unconstrained ALSI 614 -1.23% I 27 720% 18 457% 47 3.01% 46  -117% 56 11.78% 48 596% 47  -1383 54 0620 57
STANLIB Value v ALSI 883  -0.47% [ 8 38% 51 527% 43 -48% 56 3.87% 46 11.38% 45 655% 51 -0.326 35 0207 45
z‘(;i'l’t's ?:SZME Focus SWIX 4,016 -138% l 32 635% 30 630% 40 217% 50  8.26% 7 964% 7 422% 9 0215 8 0167 6
Sygnia Core Equity Fund SWIX 3,317 -1.80% P 43 631% 31 792% 34 414% 41 529% 40 10.13% 17 4.65% 26  -1566 56 -0.112 40
Vunani Core Equity v SWIX 1,057  -1.46% P 35 653% 26  7.79% 36 457% 39 7.60% 16 10.26% 21 452% 21 0076 18 0103 16
ALSI 0.87% [ ] 8.91% 12.57% 10.22% 7.18% 10.60%

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 DOW.nSIde Inform?tlon Sharpe Ratio #
(ZAR'm) Risk Ratio
ALSI Top 40 -0.39% | 9.99% 15.34% 11.87% 8.04% 11.64%
é‘r’s:;e”era' Equity Peer -0.86% I 5.95% 6.75% 3.90% 4.82% 9.14%
CAPI -0.91% B 8.38% 10.86% 9.38% 7.13% 10.43%
FINDI -0.82% [ | 6.68% 12.71% 10.06% 9.85% 10.53%
FTSE/ISE SWIX 40 -1.39% [ | 7.88% 13.14% 7.80% 7.16% 11.28%
FTSE/JSE SWIX Top 40 -1.39% [ | 7.88% 13.14% 7.80% 7.39% 11.57%
Prudential BMK -1.76% [ ] 6.75% 10.04% 6.70% 7.17% 10.43%
SWIX -1.73% [ ] 7.03% 10.57% 7.02% 7.38% 10.55%

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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