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LELE Downside Information
Benchmark Value Year-to-date 1-year Annualised 3-year ) Sharpe Ratio #
5 Ratio
(ZAR'm)
37 34 17

Abax Equity Cappesiz\r/\élx Al 11,155  -1.26% I 6.74% 18.31% 1831% 17  9.16% 17 11.13% 29  442% 14  0.252 9 0227 18
CSISUAQ essa Management ALSI 7,228 1.30% I 13 721% 26 13.93% 41 13.93% 41  5.37% 47 1020% 6 504% 39  -0932 49 0110 50
Aeon Active Equity SWIX 6,367 1.34% [ | 11 1008% 7 2581% 1 2581% 1 11.15% 4 1052% 16 4.48% 17 0607 5 0407 4
:(‘:Sizyszﬂs Al SWIX 18 -0.14% 22 1011% 5 2323% 7 2323% 7  9.80% 10 11.09% 27 4.68% 26 0168 11 0281 12
Afena Equity CAPI v CAPI 381 -0.08% \ 21 523% 45 15.15% 35 15.15% 35  7.13% 37 11.21% 33 504% 39  -0.632 47 0058 38
Afena Equity SWIX v SWIX 649 -0.32% | 26 831% 17 17.78% 18 17.78% 18  7.93% 32 11.16% 30 464% 23  -0.523 43 0124 32
Alexander Forbes . Capped SWIX Al

Investments Pure Equity ahore 23,958  -0.60% 28 6.14% 37 1520% 34 1520% 34  6.67% 42 1015% 5 425% 8 0502 40 0010 43
Local

Allan Gray v ALSI 62,754  1.49% [ | 10 916% 11 1451% 37 1451% 37 10.70% 5 1050% 15 4.08% 4 0271 8 0368 5
ALUWANI Equity Fund FTSET/iE 4SOW'X 446 -0.76% I 29 1091% 2 2507% 3  2507% 3  10.32% 8 12.04% 46 503% 38 0116 14 0307 9
Argon SA Equity Fund v SWIX 1,808 -3.23% [ 51 589% 40 17.46% 20 17.46% 20  8.98% 22 11.26% 34 453% 20  -0.097 24 0211 21
Aylett Equity ALSI 682 2.26% [ 6 686% 32 1156% 47 1156% 47  9.21% 15 737% 1 315% 1  -0.060 19 0302 10
Ez'r‘:;:si/:zs' LG HE] ALSI 423 2.65% . 5 461% 47 -056% 55 -0.56% 55 2.41% 55 11.39% 35 632% 50  -0.635 48 -0.337 55
Eg;‘i’t';a\f'm Aggressive Cappesiz\r/\élx Al 12,592 -2.25% l 48  3.71% 49 1595% 29 1595% 29  7.02% 39 12.54% 50 536% 47  -0.111 27 0056 39
Coronation Core Equity v SWIX 8,595 -0.79% | 31 889% 15 21.93% 11 21.93% 11  8.89% 23 11.67% 41 464% 23 -0155 31 0200 25
gg;‘i’t';a:“’" Houseview Cappes‘:]::’Z'X Al 34,858  -1.34% I 41 565% 42 1574% 30 1574% 30  7.36% 36 11.62% 39 4.86% 33  -0.115 28 0078 37
Denker SA Equity SWIX 1,153  -1.98% [ | 45  302% 52 -1.70% 56 -1.70% 56  0.53% 57 13.37% 52 6.80% 52  -0.992 51 -0.409 57
é‘?ngf;‘j{fble Alphal FTSET/:;E 4SOW'X 1,327  -2.67% . 50  6.03% 39 1564% 31 1564% 31  7.76% 34 11.62% 39 5.14% 43  -0.447 39 0110 34
ELECTUS Equity Portfolio Cappe;:]:\r’Z'X Al 1,232 0.83% I 18 315% 50 11.30% 48 1130% 48  6.07% 44 896% 2  429% 10  -0.303 36 -0.064 45
Element Equity v SWIX 362 1.08% | 15  480% 46 1550% 32 1550% 32  5.60% 45 1337% 52 7.51% 56 0311 37 -0039 44
Fairtree Equity cappes‘:]:\r’\:x Al 7,346 -0.16% | 23 9.96% 9  21.47% 13 21.47% 13  13.40% 1 1270% 51 4.74% 30  1.089 2 0515 1
E:ﬂ:&s\']pec'a"“ Domestic ALSI 21,126  -5.80% - 55 033% 56 537% 52 537% 52 3.78% 53 1049% 14 522% 44 0962 50 -0.250 54
Investec Equity v SWIX 10,492 -2.49% [ | 49 554% 43 13.23% 43 13.23% 43 10.18% 9 11.20% 32 441% 13 0172 10 0309 8
Investec Equity Value v ALSI 6466 -6.27% [N 57 113% 55 -403% 57 -403% 57 6.17% 43 24.61% 57 1127% 57  -0.024 16 0085 36
Kagiso Core SWIX SWIX 145 -1.69% [ | 43 569% 41 1527% 33 1527% 33  5.21% 48 11.19% 31 471% 28  -1.030 53 -0.105 49
Kagiso Managed Equity SWIX 2,469  -0.88% | 32 551% 44 1620% 25 1620% 25  5.53% 46 11.75% 42 508% 42  -0550 45 -0.068 46
gﬁ;g;’iga' Equity SWIX SWIX 8,601 -1.21% I 36 7.76% 20 1859% 16 18.59% 16  9.15% 18 1045% 13 430% 11  -0073 22 023 16
Mergence CAPI Fund v CAPI 1,108  -0.76% | 29 427% 48 13.96% 39 13.96% 39  8.66% 26 1025% 7  431% 12 0123 29 0192 26
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LELE Downside Information
Benchmark Value Year-to-date 1-year Annualised 3-year X Sharpe Ratio #
5 Ratio
(ZAR'm)
33

Mergence SWIX Fund v SWIX 2,011 -1.08% | 7.05% 28 1635% 24 16.35% 24  9.33% 13 1040% 12 4.13% 5  -0.049 18 0250 13
Mvunonala Core Satellite ; 334 0.15% | 19 1011% 5  2243% 10 2243% 10 7.75% 35 11.41% 36 4.91% 35 ; - 0110 35
Mvunonala Pure Active SWIX 334 -0.50% 27 912% 12 23.85% 5 23.85% 5  8.46% 28 11.45% 37 486% 33  -0217 34 0167 28
Equity Fund

gssg:sw;:l‘:ﬁséqmj:ﬁun g FTSET/(J)ZE4S(JW'X 2,242 -4.41% - 53 247% 53 422% 53  422% 53  6.91% 41 1067% 21 4.84% 32 0517 41 0036 42

Ave General
Oasis Equity v Equity Peer 7,638 1.78% 8 7.14% 27 1179% 46 11.79% 46  5.19% 49 11.59% 38 6.28% 49  -0.125 30 -0.098 48
Group

Old Mutual Equities Capped SWIX Al 34,464 -1.31% 39 6.40% 36 14.49% 38 14.49% 38  6.96% 40 1028% 8  447% 16  -0.282 35 0038 41
Houseview Share

S'd NNITENLES O O SWIX 939 1.01% I 16 7.27% 24 17.64% 19 17.64% 19  9.11% 20 13.62% 54 634% 51 0009 15 0205 24
Old Mutual SWIX tracker v SWIX 4759  -0.18% | 24 959% 10 21.24% 14 21.24% 14  9.36% 12 11.10% 28 457% 22 0102 25 0243 14
/?:\:r:(: \f”Stom'Sed Managed Cappest:]z:IZIX Al 13,800  0.96% I 17 675% 33 1478% 36 14.78% 36  7.82% 33 1031% 10 4.68% 26  -0.060 20 0116 33
\?M'G Double Alpha SWIX40 FTSE/ J:g SWiX 245  -1.18% I 34 1007% 8  25.47% 2 2547% 2  10.51% 7 12.23% 47 502% 36 1302 1 0318 7
\?M'G EEMARAIEEEY | s ag 463 -1.27% I 38 6.88% 31 2507% 3 2507% 3  10.65% 6 12.44% 48 534% 46 0133 13 0325 6
Sgﬂ:g'\"a"aged Alpha Cappzti]zg'x Al 491 1.15% I 14  6.89% 30 16.16% 26 16.16% 26  8.85% 24 1036% 11 472% 29  0.289 7 0209 22
OMIG Managed Volatility Cappest:]z:IZIX all 307 2.66% . 4 898% 13 17.18% 22 17.18% 22  8.59% 27 977% 4  401% 2 0134 12 0191 27
OMIG Premium Equity v cappii:g'x Al 622 -0.01% 20 6.90% 29 17.43% 21 17.43% 21  9.62% 11 9.60% 3  416% 7 0.587 6 0201 11
Perpetua Equity SWIX 4,286  3.35% P 2 s29% 18 860% 50 860% 50 4.88% 50 13.64% 55 6.81% 53  -0.418 38 -0.087 47
Prescient Equity Quant ALSI Top 40 199 -1.32% [ | 40 6.68% 35 2329% 6 23.29% 6  9.14% 19 11.95% 45 523% 45  -0.559 46 0218 20
Prudential Core Equity v SWIX 15,015  1.71% [ | 9 1090% 3  23.17% 8 23.17% 8  11.33% 2 1077% 22 413% 5 0710 4 0415 2
E;‘:ﬁ;”;'a' Deep Value Prudential BMK 6,622 1.81% I 7 1077% 4  23.05% 9 23.05% 9 11.16% 3 1052% 16 4.03% 3 0.757 3 0408 3
PSG SA Equity Fund SWIX 87  4.69% P 1 s41% 16 1003% 49 1003% 49  8.45% 29 1415% 56 697% 55 0041 17 0159 29
Sentio General Equity SWIX 9,780  3.03% P 3 1206% 1 1606% 27 1606% 27  9.04% 21 1096% 26 5.04% 39  -0.076 23 0219 19
SIM Aggressive Equity SWIX as5  597% [N 56  1.91% 54 13.95% 40 13.95% 40  8.13% 30 11.89% 44 502% 36 0198 33 0140 30
Sim Moderate Equity SWIX 2,087 -1.51% [ | 42 7.25% 25 1956% 15 19.56% 15  9.20% 16 10.89% 25 4.44% 15 0105 26 0233 17
STANLIB Core Equity v SWIX 1,987 -2.14% [ | 47 7.73% 21 13.40% 42 13.40% 42 4.12% 51 1054% 18 456% 21 -1331 55 -0217 52
STANLIB Enhanced Index v SWIX 3,488  1.33% [ | 12 895% 14 21.66% 12 21.66% 12  8.04% 31 10.88% 24 476% 31 0517 42 0134 31
STANLIB FINDI v FINDI 19 -3.32% [ | 52 313% 51 751% 51 751% 51 4.09% 52 1059% 19 4.49% 18  -1.008 52 -0.218 53
:;ﬁi':yf Unconstrained ALSI 607 -1.96% I 44 732% 23 12.22% 45 12.22% 45 1.25% 56 12.52% 49 597% 48  -1264 54 -0388 56
STANLIB Value v ALSI 798 5.58% 54 -1.08% 57 413% 54 413% 54 3.71% 54 11.84% 43 6.89% 54 0548 44 0214 51

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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December 2017 - Page 03

Downside Information

Risk Ratio Sharpe Ratio #

Sygnia Absolute Focus

et Fund SWIX 3,979 -2.04% 46 6.11% 38 12.80% 44 12.80% 44  8.83% 25 1028% 8 425% 8  -0.160 32 0208 23
Sygnia Core Equity Fund SWIX 3,618 -0.18% 24 796% 19 1651% 23 1651% 23  7.05% 38 1061% 20 4.64% 23  -1872 56  0.048 40
Vunani Core Equity v SWIX 1372 -1.20% 35 7.63% 22 16.02% 28 16.02% 28  9.22% 14 1077% 22 450% 19 0069 21 0236 15
ALSI -0.34% 7.44% 20.95% 20.95% 9.28% 11.08%
ALSI Top 40 1.31% 6.71% 23.07% 23.07% 10.40% 12.14%
é‘r’sie"era' Equity Peer -1.03% 5.51% 12.64% 12.64% 6.27% 9.57%
CAPI 0.28% 6.48% 18.05% 18.05% 8.87% 10.75%
Capped SWIX All Share 0.91% 8.44% 16.49% 16.49% 7.98% 10.47%
FINDI 0.32% | 8.13% 21.87% 21.87% 9.89% 10.76%
FTSE/JSE SWIX 40 -1.14% ] 9.59% 23.99% 23.99% 9.57% 11.93%
FTSE/JSE SWIX Top 40 -1.14% ] 9.59% 23.99% 23.99% 9.81% 12.20%
Prudential BMK 0.79% | 9.88% 20.91% 20.91% 9.32% 10.88%
SWIX 0.16% | 9.63% 21.21% 21.21% 9.37% 11.09%

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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Annualised 3-year Return
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