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el Downside Information
Benchmark Value Quarter Year-to-date 1-year Annualised 3-year Risk Ratio Sharpe Ratio #
(ZAR'm)

Abax Equity Cappesiz\r’\ef'x Al 11,040  1.51% . 9 -1.69% 33 -1.67% 21 575% 27  4.94% 31 11.24% 30 496% 19 0199 19 -0.142 32
CSISUAQ essa Management ALSI 4781 0.33% I 38 -2.66% 48 -3.10% 30 5.64% 28  3.04% 45 1032% 8  540% 36  -0.824 52 0341 48
Aeon Active Equity SWIX 7,648 -0.07% | 51 -092% 21 -273% 26 932% 9  6.90% 12 1095% 23 493% 18 0568 6 0021 12
:23;:::;’; Al SWIX 57 0.41% I 36 -157% 31 -468% 47 6.16% 26  5.06% 29 11.48% 36 515% 28 0119 35 -0.127 28
:;i’l‘:/?:’;ﬁ Moderate CAPI 416  0.52% I 33 -078% 18 041% 8 7.07% 17  6.13% 16 10.72% 16 5.06% 25  -0.036 29 -0.049 18
Giec';angfr‘;'if; T cappi’ig:’g'x Al 1,603  1.63% . 8 -241% 44 -338% 40 4.14% 35  524% 26 12.83% 52 679% 53 0212 18 -0.087 23
/;:25;2 rﬁ"éiﬁff Equity ALSI 190  0.63% I 27 231% 42 -3.02% 29 559% 29  0.22% 54 1133% 32 584% 47  -1365 55 -0.547 55
Alexander Forbes . Capped SWIX Al
Investments Pure Equity Share 19,693 1.17% 13 -2.59% 47 -4.77% 49 2.03% 45 3.31% 44 10.35% 10 4.81% 13 -0.374 41 -0.315 43
Local
Allan Gray v ALSI 59,466  1.13% [ 14  075% 16 -092% 16 7.81% 15 853% 4 1034% 9  427% 3 0419 10 0163 4
ALUWANI Equity Fund FTSET/;ZE 450W'X 436 0.44% I 35  052% 5 -1.09% 18 11.49% 6  6.01% 18 12.32% 47 552% 39 0244 16 -0.037 16
Argon SA Equity Fund v SWIX 913 0.58% [ | 29 054% 4 -076% 15 6.19% 25  4.75% 34 1136% 33 481% 13  -0.18 37 -0.156 34
Aylett Equity ALSI 772 1.92% [ 4 -120% 26 227% 4 1332% 2 9.21% 3 864% 2 384% 1 0328 13 0250 1
Ej:’d"do'oz' Active Equity FTSET/JS)EZ‘SAP' 178 0.11% | 43 192% 3 3.79% 1 1145% 7  6.74% 13 11.73% 38 518% 29 0391 11 0014 13
Cannon ALSI Institutional
e ALSI 393 -0.97% 56 -4.62% 54 -1.07% 17  1.86% 47  2.02% 52 11.03% 25 595% 48  -0.410 43  -0.403 51
EL“:;SGray Equity Prescient SWIX 669  0.53% I 31 -1.72% 34 240% 3 1343% 1  836% 5 1008% 5  432% 5 0.541 7 0149 5
E:L‘i’t';a\f"’" Aggressive Cappesiz\r'Z'x Al 11,234 0.21% I 42 2.84% 49 3.72% 43 0.66% 49  4.78% 33 12.25% 45 559% 42 0164 21  -0.133 29
Coronation Core Equity v SWIX 3483 -024% | 53 -1.86% 37 -3.19% 31 6.41% 24  5.47% 22 1201% 42 539% 35 0092 23 0084 22
Esz‘i’t';a\f'm Houseview cappi’ig:’g'x Al 31,291 0.24% I 41  2.58% 46  -3.35% 38  2.14% 44  3.63% 39 1153% 37 522% 31 0102 34 -0245 38
Denker SA Equity SWIX 1,347  0.94% [ | 19 -178% 36 077% 7  102% 48  -0.29% 56 12.70% 50 6.90% 54  -0.657 50 -0515 54
g‘:ieeﬁ(g:LsFﬁr;ab'e Alphal FTSET/‘JJ?)E 45(')W'X 1,333 -0.21% I 52 -0.62% 13 -2.92% 27 3.06% 43  3.00% 47 1205% 43 559% 42  -0476 45 -0281 41
ELECTUS Equity Portfolio Cappes‘:]:\r’\ef'x Al 1,159  -0.46% I 55 -125% 29  169% 6  6.65% 20  4.00% 37 857% 1 432% 5  -0.044 31 0322 46
Element Equity v SWIX 347 -030% | 54 -2.08% 40 -3.26% 34 3.99% 38  7.57% 11 12.07% 44 653% 51 0218 17 0083 11
Fairtree Equity Cappesiz\r’\é'x Al 8532 0.91% l 22 -034% 10 -3.28% 35 814% 13  811% 7 1334% 54 558% 41 0776 4 0124 7
E:ﬁ.rg/ Svpec'a"St Domestic ALSI 16,636 -0.01% 50 038% 7  -3.68% 42 -378% 55  0.12% 55 10.83% 20 5.66% 44  -1.168 53 0587 56
Investec Equity v SWIX 11,036  0.63% [ | 27 -112% 24 -052% 12 6.69% 19  5.42% 23 11.18% 29 468% 11 0009 27 0102 25
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Market

Benchmark Value Quarter Year-to-date 1-year Annualised 3-year RO Info;:l?;lon Sharpe Ratio #
(ZAR'm)

Investec Equity Value v ALSI 5560  2.24% ] 2 -121% 27 -890% 56 -838% 56  9.92% 1 2262% 56 9.99% 56 0244 15 0218 2
Kagiso Managed Equity SWIX 1,422 0.55% [ | 30 -1.11% 23 -6.16% 53 -0.19% 52  4.03% 36 11.84% 40 567% 45  -0232 39 -0203 36
giﬁl?;;e/ﬁxwlc?;ii::te:t SWIX 2,683 0.26% I 39 234% 43 -521% 51 3.16% 41  3.54% 40 10.82% 19 5.11% 26  -0.526 46 0277 40
Mergence CAPI Fund v CAPI 1,086  0.94% [ | 19 -0.62% 13 039% 9  6.62% 22  590% 19 1025% 7  456% 9  -0181 36 -0.077 20
Mergence SWIX Fund v SWIX 2,172 0.36% | 37 -1.04% 22 -337% 39 4.09% 36 4.85% 32 1072% 16 474% 12 -0293 40 -0.163 35
2‘535::‘\’/5;:;: Eséqmuei:;iun g FTSET/(J)?)E“SOW'X 1,971 0.93% l 21 -036% 11  -3.34% 37 -133% 54  2.04% 51 11.12% 28 568% 46  -0.542 47 0398 50

Ave General
Oasis Equity v Equity Peer 6,764  1.04% I 16 -174% 35 -0.04% 10 852% 12  5.30% 25 11.09% 26 6.15% 50 0286 14 -0.113 26

Group

S:ii'lc”t”a' Fundamental cappesiz\r’\ef'x Al 33,921 0.90% l 23 -160% 32  -2.66% 25 4.01% 37  3.34% 43 1024% 6  458% 10  -0219 38 -0317 44
S'd UCEN O L 7 SWIX 983 2.15% - 3 -032% 9  227% 4 1252% 4  931% 2 1279% 51 6.03% 49 0479 8 0211 3
Old Mutual SWIX tracker v SWIX 4,902  0.11% | 43 2.05% 39 -476% 48 5.04% 32  5.37% 24 11.46% 35 500% 22 0143 22 0102 24
2:\:}'1(: fusmm'”d LUENELE Cappesiz\r'Z'X Al 12,998  1.48% . 10 -412% 52 -577% 52 0.26% 51  2.55% 50 10.58% 11 520% 30  -0.633 48 -0.376 49
\?M'G Double Alpha SWIX40  FTSE/ J:g SWIX 236 0.25% I 40 -081% 19 -350% 41 6.84% 18  6.30% 15 12.61% 48 536% 33  1.149 3 0011 15
\?M'G Double AlphaTopd0 ¢/ 1o 40 461 0.05% | 46 050% 6 -057% 13  8.84% 11  7.64% 9 12.61% 48 554% 40 0081 24 008 9
Sx:gMa"agEd Alpha Cappes‘:]:\r’\ef'x Al 2,404 1.04% . 16 -550% 56 -6.95% 54 -073% 53  2.97% 48 10.67% 15 522% 31  -0451 44 0333 47
OMIG Managed Volatility Cappes‘:]z\rzlx Al 281 0.71% I 25 -446% 53 -874% 55 0.42% 50  2.62% 49 961% 3  441% 7  -0383 42 -0417 52
OMIG Premium Equity v Cappes‘:]:\r’\ef'x Al 611  1.87% - 6 -0.65% 15 -179% 22 531% 30 6.06% 17 9.99% 4  452% 8 0.771 5  -0066 19
Perpetua Equity SWIX 3,985  1.78% [ ] 7 346% 51 -3.00% 28 520% 31 4.73% 35 13.21% 53 6.63% 52  -0.040 30 -0.118 27
Prescient Equity Quant ALSI Top 40 187 3.39% s 1 3% 1 259% 2 1175% 5 7.61% 10 12.30% 46 547% 37 0034 26 008 10
Prudential Core Equity v cappe;::’g'x & 8,060 0.82% I 24 019% 8  -030% 11 12.88% 3  8.36% 5 1086% 21  428% 4 1277 1 0146 6
Prudential Select Equity v Cappesiz\r’Z'X Al 5362 1.07% . 15 -115% 25 -1.29% 19 11.24% 8  7.98% 8 10.60% 13  4.25% 2 1260 2 0113 8
PSG SA Equity Fund SWIX 92 1.18% [ ] 12 477% 55 -455% 45 461% 34  5.63% 21 1372% 55 7.20% 55 0047 25 -0.046 17
Sentio General Equity SWIX 8,756  0.03% \ 47 197% 38 3.77% 44 7.73% 16  4.96% 30 11.10% 27 538% 34 0095 33 0143 33
SIM Aggressive Equity Cappesiz\r/\élx A 249 0.68% I 26 204% 2 -071% 14 2.00% 46  6.66% 14 12.00% 41 547% 37 0428 9 0010 14
SIM Moderate Equity SWIX 1,098  0.00% 49 123% 28 -322% 33  500% 33  5.67% 20 11.25% 31 492% 17 0172 20 -0.080 21
STANLIB Core Equity v SWIX 3,267 0.53% [ | 31 -145% 30 -458% 46 3.83% 40 1.17% 53 10.60% 13 497% 21  -1236 54 -0.504 53
STANLIB Enhanced Index v Cappesi:\r’\:x Al 3,313 1.88% - 5 244% 45  -2.59% 24 6.64% 21 5.07% 28 11.01% 24 501% 23 0344 12 0136 31

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 Downside Information

Risk Ratio Sharpe Ratio #

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

SR A ReRIRIES SWIX 3,692 0.52% 33 -091% 20 -321% 32 3.97% 39  3.52% 41 1058% 11  490% 15  -0.649 49 0287 42
Equity Fund

Sygnia Core Equity Fund SWIX 3,875  0.06% | 45 218% 41 -507% 50 3.16% 41  3.03% 46 1092% 22 5.02% 24  -1.996 56 0319 45
Vele Core Satellite SWIX 322 0.03% \ 47 -053% 12 -330% 36 7.97% 14  3.42% 42 11.73% 38 514% 27 0790 51 0256 39
Vele Pure Active Equity  Capped SWIX Al 1,270 1.29% 11 077% 17 -159% 20 9.12% 10  3.95% 38 11.39% 34 496% 19  -0.012 28 0222 37
Fund Share

Vunani Core Equity v SWIX 148 1.04% [ | 16 -3.19% 50 -1.94% 23  6.48% 23  5.16% 27 10.76% 18 491% 16  -0.091 32 0134 30
ALSI 0.25% || 1.04% 1.96% 7.19% 6.42% 11.30%

ALSI Top 40 033% I 0.12% -0.84% 8.11% 7.49% 12.39%

é‘r’z;e”era' Equity Peer 0.55% I 1.81% 3.10% 3.20% 3.62% 9.64%

CAPI 0.55% ] -1.80% 1.47% 6.85% 6.19% 10.79%

Capped SWIX All Share 1.45% [ ] -3.31% -4.50% 4.22% 4.09% 10.62%

FTSE/ISE CAPI Top 40 0.99% [ -0.64% 0.29% 8.08% 5.76% 11.41%

FTSE/ISE SWIX 40 0.15% | -0.94% 3.71% 6.48% 5.52% 12.32%

FTSE/JSE SWIX Top 40 0.15% | -0.94% 3.71% 6.48% 4.92% 12.76%

SWIX 0.10% | 22.02% 4.73% 5.12% 5.35% 11.45%

r
| Should you need any additional data or related analysis, please contact Fran Troskie from I
| 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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Annualised 3-year Return
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