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

Abax Equity Cappesiz\r’\:x Al 11,172 -0.31% I 0.67% 0.60% 1831% 13 6.56% 17 10.81% 27 4.40% 14 0281 10 0000 17
CSISU/Z essa Management ALSI 5686  -1.39% l 39 -023% 16 -151% 38 10.76% 41  2.55% 51 995% 5  500% 38 -0.884 52 -0.396 52
Aeon Active Equity SWIX 6,264 -1.57% P 43 013% 14 -145% 37 2215% 3 8.25% 6 1042% 19 4.48% 18  0.651 6 0147 6
:23;:21’; Al SWIX 18 -1.85% . 46 320% 43 -3.07% 56 17.86% 15  6.28% 23 11.03% 33 466% 26 0035 27 -0.022 22
Afena Equity CAPI v CAPI 385  -0.98% B 23 030% 18 -022% 17 13.65% 26  4.93% 32 1093% 28 501% 39  -0.374 40 -0.141 33
Afena Equity SWIX v SWIX 637 -0.07% | 11 -063% 20 -031% 18 16.14% 19 58i% 28 11.01% 31 462% 25  -0219 33  -0.060 29
Alexander Forbes
. Capped SWIX All

Investments Pure Equity Share 22,936 -0.69% 18  -2.00% 28 -1.41% 36 11.92% 36 4.07% 40 9.97% 7 4.18% 7 -0.510 45 -0.248 46
Local
Allan Gray v ALSI 61,747 -0.87% B 22 101% 11 -047% 24 1254% 33  835% 5 1035% 16 4.05% 3 0.475 7 0157 5
ALUWANI Equity Fund FTSET/(JJ?)E 4SOW'X 438 -0.22% | 12 035% 19 041% 13 2572% 1  7.85% 7 11.82% 44 502% 40 0228 12 0111 7
Argon SA Equity Fund v SWIX 1,982 -1.04% B 26 4a11% 52 -091% 27 1573% 22 590% 27 11.01% 31 449% 19  -0.132 30 -0.056 27
Aylett Equity ALSI 764  1.06% B 2 493% 3 261% 4 1470% 23  8.66% 4 726% 1 315% 1 0.302 9 0227 1
Ez'r‘:;:sﬁts' LG HE] ALSI 434 017% | 7 557% 2 284% 2  088% 55 2.42% 52 11.44% 40 632% 51  -0.334 39 -0341 49
Eg;‘i’t';a\fm Aggressive cappesiz\r’\:x Al 12,455  -1.54% . 41 -330% 44 -1.08% 32 1091% 40  4.39% 35 12.36% 49 531% 46  -0.104 29 -0.153 35
Coronation Core Equity v SWIX 8,364 -0.60% I 16 -116% 24 -037% 19 19.07% 10 6.52% 18 1150% 42 461% 24 0088 15 0003 16
Eg;‘i’t';a\f“’" Houseview Capp‘;‘:]:y:'x Al 33,826 -1.83% . 45 -334% 45 -2.03% 46 10.29% 43  3.99% 42 1135% 37 4.83% 34 0296 36 -0211 41
Denker SA Equity SWIX 1,132 0.65% B 24 -023% 16 179% 5 -306% 56 -0.95% 57 13.04% 52 6.80% 53  -0.846 50 -0.542 56
g‘?fggf;‘j:éable Alphal FTSET/:;E 4SOW'X 1,300 -1.61% . 44  -453% 53 -1.92% 45 12.99% 29  4.66% 33 11.40% 38 509% 42  -0.520 46 -0.153 34
ELECTUS Equity Portfolio Cappesiz\r’Z'x Al 1,211 0.30% I 5 088% 12 005% 14 699% 51  3.45% 45 850% 2  428% 10  -0.302 38 0376 51
Element Equity v SWIX 353 -3.10% P s6 102% 23 207% 47 7.76% 49 4.03% 41 13.33% 53 7.55% 56  -0.179 31 -0.158 36
Fairtree Equity Cappes‘:]:\r’\:x Al 7,718  -2.80% - 54 -2.48% 36 -233% 51 1599% 20  9.23% 1 1254% 51 482% 33  0.808 4 0214 2
E:ﬂirt‘iipec'a"“ Domestic ALSI 20,150 -2.32% . 52 -823% 56 -2.58% 52 182% 54 0.76% 55 10.25% 12 522% 44  -0968 53 -0.553 57
Investec Equity v SWIX 10,603  -1.00% B 22 a7 27 o072% 8 1274% 31 7.58% 8 10.94% 29 438% 13 0248 11 0088 9
Investec Equity Value v ALSI 6362 -470% [N 57 -841% 57 -228% 50 -829% 57  2.89% 49 2438% 57 11.28% 57  -0.033 26 -0.048 26
Kagiso Core SWIX SWIX 142 -1.94% [0 48 355% 49 -189% 44 1063% 42 3.01% 48 11.17% 34 4.69% 28  -0.868 51 0301 48
Kagiso Managed Equity WIX ,35 -2.80% 54 -3.61% 5 -2.75% 54 .22% 47 .45% 45 11.84% A4 5.12% 4 -0.4 4 -0.241 44

i d Equi s 2,352 -2.80% 361% 50  -2.75% 8.22% 3.45% 84% 46 2% 43 -0.432 2 02
gﬁ;g;’:ga' Equity SWIX SWIX 8,419  0.30% I 5 224% 33 -1.04% 30 1589% 21  6.37% 22 1027% 14 428% 10  -0.022 25 -0.024 23
Mergence CAPI Fund v CAPI 1,095 -1.31% 0 36 -1.21% 25 -045% 23 1285% 30  6.03% 24 996% 6  429% 12 0067 20 -0.059 28
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LELE Downside Information
Benchmark Value Year-to-date 1-year Annualised 3-year . : Sharpe Ratio #
(ZAR'm) Ratio

Mergence SWIX Fund v SWIX 1,686 -0.75% [ | 2.13% -1.06% 14.49% 24 6.58% 16 1021% 11 4.08% 4 0056 21  -0.005 18
Nedgroup Investments FTSE/JSE SWiX 2,200 -1.25% 34  -499% 54 -0.61% 26 633% 52  3.99% 42 1033% 15 4.81% 32 0526 47 -0243 45
Private Wealth Equity Fund Top 40
Ave General
Oasis Equity v Equity Peer 7,253 0.16% 8 324% 6 143% 6 12.44% 34  4.13% 39 11.49% 41 628% 49 0077 18 -0.195 38
Group

S(;im“t”a' Fundamental Cappesiz\r’Z'X Al 34,530 -0.69% I 18 221% 32 -091% 27 1242% 35  4.23% 36 1002% 8  442% 15  -0.298 37 -0230 43
\?Id AL G 5 SWIX 942  -1.15% I 30 208% 7 106% 7 2024% 7  7.06% 13 1350% 54 629% 50 0112 14 0059 12
Old Mutual SWIX tracker v SWIX 4,684 -1.16% BB 31 200% 29 -184% 42 17.74% 16 6.38% 20 1097% 30 451% 21 0043 22 0014 19
g:::g fuswm'sed DEITEES Cappes‘:]:\r’\:x Al 13,640 -1.27% l 35 -0.18% 15 -1.13% 34 12.66% 32  536% 31 10.18% 10 4.66% 26 0030 23 -0.119 32
\?M'G Double Alpha SWIX40  FTSE/ Jjg SWiX 241 -1.05% I 27 -2.87% 40 -171% 40 2270% 2 7.57% 9 12.14% 47 495% 36  1.348 1 009 8
\?M'G Double AlphaTopd0 ¢ 160 40 453 -2.25% . 50 -3.40% 46  -2.16% 49 21.07% 6  7.22% 11 12.32% 48 535% 47 0088 16 0064 11
Sgﬂ:gmanaged Alpha Cappesiz\r’Z'X Al 525  -1.18% I 32 005% 13 -1.09% 33 1356% 27  6.42% 19 1026% 13  4.69% 28  0.407 8 0019 21
OMIG Managed Volatility Cappesiz\r/zlx A 292 -2.40% . 53  -2.53% 37 -505% 57 9.69% 46  3.69% 44 956% 4  418% 7  -0.402 41 0300 47
OMIG Premium Equity v Cappesiz\r’;"x Al 612  -1.06% I 28 -152% 26 -152% 39 14.07% 25  7.16% 12 952% 3 412% 6 0726 5 0045 13
Perpetua Equity SWIX 4126 -0.80% B 21 338% 5 003% 15 814% 48  3.36% 47 1358% 55 6.77% 52  -0274 35 0200 39
Prescient Equity Quant ALSI Top 40 195  -2.27% P 51 o34% 47 211% 48 1975% 8 5.91% 26 11.82% 44 525% 45  -0.530 48 -0.042 25
Prudential Core Equity v SWIX 14,130  -0.40% I 14 121% 9 -049% 25 21.09% 5 8.78% 2 10.62% 23 410% 5 0.885 3 0193 3
E;t?;"\f'a' Deep Value Prudential BMK 6,521 -0.54% I 15 138% 8  -0.42% 22 2117% 4  8.76% 3 1039% 18  4.01% 2 0.965 2 0193 4
PSG SA Equity Fund SWIX 93 1.70% P 1 sss% 1 371% 1 1179% 37 7.41% 10 1378% 56 697% 55 0119 13 0085 10
Sentio General Equity SWIX 8,922  0.98% B 3 374% 4 069% 9 1814% 14  6.72% 14 10.69% 24 503% 41 0069 19 0013 14
SIM Aggressive Equity SWIX 441 -1.54% Pl 41 633% 55 -039% 21 1009% 44  595% 25 11.80% 43  499% 37  -0.058 28 -0.040 24
SIM Moderate Equity SWIX 2,071 -1.34% 0 38 280% 38 -131% 35 1629% 18  6.38% 20 10.75% 26 442% 15 0010 24 0017 20
STANLIB Core Equity v SWIX 2,043 -1.31% B 3 313% 42 -101% 29 11.71% 38 2.01% 53 1037% 17 452% 22 -1.198 55  -0.427 53
STANLIB Enhanced Index v SWIX 3,467  0.05% | 10 118% 10 -015% 16 19.17% 9  5.83% 29 1070% 25 475% 30  -0.218 32 -0.066 30
STANLIB FINDI v FINDI 20 0.14% | 9 -2.86% 39 048% 12 733% 50 2.72% 50 1047% 21 449% 19  -0.719 49 0356 50
2;/:::5'3 Unconstrained ALSI 594 -0.67% I 17 232% 34 -037% 19 1152% 39 -0.25% 56 12.38% 50 593% 48  -1.007 54 -0.520 55
STANLIB Value v ALSI 806 -1.01% B 25 303% 41 270% 3 627% 53 1.35% 54 11.40% 38 6.85% 54  -0471 43 0434 54
:‘éi’l‘t's ?:jg'“te Focus SWIX 4013 -1.97% . 49  377% 51 -177% 41 9.95% 45  5.44% 30 1003% 9  427% 9  -0274 34 0114 31
Sygnia Core Equity Fund SWIX 4,004 -1.18% I 32 206% 30 -1.88% 43 13.48% 28  4.20% 37 10.44% 20 458% 23  -1.805 56 0219 42

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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LELE Downside Information
Product* Benchmark Value Quarter | # |Year-to-date| # Annualised 3-year . X Sharpe Ratio #

(ZAR'm) Risk Ratio

Vele Core Satellite - 325  -1.40% [ | 40 -2.47% 35 -261% 53 1834% 12  4.15% 38 11.18% 35 4.83% 34 - - -0202 40

\F/S::jp“re Active Equity SWIX 323 -1.88% . 47 -351% 48 -3.03% 55 18.74% 11  4.57% 34 11.21% 36 4.80% 31  -0.500 44 -0.165 37

Vunani Core Equity v SWIX 1,379 -1.14% [ | 29 -0.63% 20 0.58% 11 1659% 17  6.67% 15 10.49% 22 4.47% 17 0.085 17 0007 15

ALSI -1.97% [ ] -2.21% -1.87% 17.44% 6.09% 10.93%

ALSI Top 40 -2.32% [ | -3.41% 2.12% 19.77% 7.07% 12.03%

é‘r’ﬁie"era' Equity Peer -1.29% l -2.08% -1.06% 10.24% 3.84% 9.39%

CAPI -1.81% [ | -1.18% -1.46% 15.25% 5.83% 10.57%

Capped SWIX All Share -0.79% B -0.33% -1.23% 14.16% 5.26% 10.27%

FINDI -1.20% [ | 2.21% -1.89% 17.87% 6.86% 10.64%

FTSE/JSE SWIX 40 -1.22% || -3.00% -1.88% 21.33% 6.62% 11.82%

FTSE/JSE SWIX Top 40 -1.22% || -3.00% -1.88% 21.33% 6.85% 12.10%

Prudential BMK -0.83% [ | -0.52% -1.30% 18.15% 6.51% 10.71%

SWIX -1.18% [ | -2.01% -1.85% 17.74% 6.38% 10.95%

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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