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Market

Benchmark Value Year-to-date 1-year Annualised 3-year RO Info;:l?;lon Sharpe Ratio #
(ZAR'm)
Abax Equity Cappesiz\r’\ef'x Al 11,020 1.95% . 0.23% 3.13% 974% 31  5.17% 24 1127% 31 496% 20 0340 9 0120 25
CSISU/Z essa Management ALSI 5277 2.33% . 23 171% 32 -3.42% 28 10.62% 29  3.05% 46 1032% 8  540% 35  -0.890 51 -0.337 46
Aeon Active Equity SWIX 7,560  3.16% P 11 297% 16 -266% 19 1510% 9  7.08% 9 10.94% 23 494% 18 0668 6 0039 10
:23;:21’; Al SWIX 53 2.34% . 22 283% 17 -5.07% 45 12.43% 18  5.08% 26 1148% 36 515% 28 0072 32 -0.123 26
:;i?;ifrﬁ/l Moderate CAPI 408 1.50% . 31 409% 8 -0.11% 6 12.86% 16  5.76% 17 1073% 17 5.03% 25  -0213 37 -0.078 17
Afena Capital Capped SWIX Al 1,578 0.49% 48 027% 45 -493% 44  6.84% 43  3.76% 35 1293% 51 679% 52 0063 21 0193 32
Unconstrained Equity v Share
ﬁ:;'scflz rﬁ"F'zr;Ze Equity ALSI 189 1.02% I 42 -013% 44 -363% 32 11.61% 20  0.08% 54 1132% 32 584% 46  -1481 54 0557 54
Alexander Forbes
. Capped SWIX All

Investments Pure Equity Share 19,796  1.04% 41  -0.33% 47 -5.87% 50 6.01% 47 3.05% 46 10.34% 9 4.81% 13 -0.274 39 -0.337 46
Local
Allan Gray v ALSI 59,288  1.30% [ | 37 253% 21 -2.03% 17 11.18% 25  8.66% 2 1034% 9  427% 3 0.391 8 0177 2
ALUWANI Equity Fund FTSET/iiE 4SOW'X 432 3.53% - 5 377% 10 -152% 16 19.07% 3  6.60% 10 1235% 45 552% 38 0231 13 0011 11
Argon SA Equity Fund v SWIX 1,255  3.32% P w0 s1a% 6 -133% 14 1125% 24 5.14% 25 11.38% 33 481% 13 -0.037 29 0120 24
Aylett Equity ALSI 901  0.28% | 50  205% 24 2.10% 2 1537% 8  9.28% 1 734% 1 323% 1 0289 11 0292 1
Ei:;:sﬁts' Institutional ALSI 397 -2.80% . 54 -057% 49 -0.10% 5  6.14% 46  1.95% 50 11.04% 25 595% 47  -0.439 44  -0.406 49
EL“:;SGray Equity Prescient SWIX 624  0.51% I 47  192% 27 1.86% 3 19.66% 1  8.09% 4 1009% 5  431% 5 0.507 7 0127 4
E:L‘i’t';a\f"’" Aggressive Cappesiz\r/\élx Al 11,217 0.55% I 45 0.83% 38 -3.92% 38  6.44% 45  4.14% 32 1231% 44 555% 40 0133 16 -0.180 31
Coronation Core Equity v SWIX 7,052 3.00% P 13 281% 18 -296% 23 13.79% 15 5.24% 23 12.03% 40 536% 32 0022 24 0099 20
Ega‘i’t';a\f'm Houseview cappesiz\r’\ef'x Al 32,718 1.33% I 36 154% 34 -358% 30 810% 39  3.50% 38 11.53% 37 521% 30  -0.005 27 -0.254 38
Denker SA Equity SWIX 1,339 0.52% | 46 114% 36 -0.16% 7  3.85% 49  -1.32% 55 12.75% 49 6.86% 53  -0.773 50 -0.592 55
g?ieezgfifsab'e Alphal FTSET/(J)ISDE 4SOW'X 1,337 3.45% - 6 448% 5  -272% 20 933% 33  3.40% 41 12.05% 41 5.60% 42  -0525 46 0246 36
ELECTUS Equity Portfolio Cappes‘:]z\r"ef'x Al 1,186  1.19% I 39 303% 15 2.16% 1 11.06% 27 3.87% 34 858% 2 432% 6 0009 26 0333 44
Element Equity v SWIX 349 0.96% [ | 43 0.04% 42 -2.97% 24  9.75% 30  6.17% 13 1237% 46 676% 51 0095 19 -0.021 14
Fairtree Equity cappes‘:j\r’\é'x & 8,429  2.23% . 24 467% 3 -416% 39 1472% 11 7.77% 7 1335% 53 558% 41  0.805 4 0102 7
EZEE Svpec'a"St Domestic ALSI 17,504  3.64% - 3 336% 13 -3.67% 33 -0.64% 54  0.50% 53 10.85% 20 5.66% 43  -1.140 53 -0.548 53
Investec Equity v SWIX 10,798  2.61% P 17 177% 30 -115% 13 1226% 19 5.54% 20 11.18% 29 468% 11 0058 23 0090 19
Investec Equity Value v ALSI 5,555  1.35% [ | 33 -223% 52 -1090% 55 -837% 55  5.99% 14 2322% 55 1047% 55 0062 22 0062 9
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Market
Product* Benchmark Value Quarter # |Year-to-date| # Annualised 3-year
(ZAR'm)

Downside Information

Risk Ratio Sharpe Ratio #

Kagiso Managed Equity SWIX 174 1.76% B0 20 178% 29 -667% 51  371% 50  3.09% 44 11.93% 39 5.66% 43 0379 42 0275 41
mf'pﬁ:a’ifl Equity SWIX SWIX 2,732 1.82% . 27 043% 40 -5.46% 48 925% 34  3.57% 37 1082% 19 5.11% 26  -0.490 45 -0271 40
Mergence CAPI Fund v CAPI 1,077 1.22% [ | 38 3.49% 12 -054% 8  11.32% 22  5.89% 15 1025% 7  456% 9  -0180 35 -0.075 16
Mergence SWIX Fund v SWIX 2,175  2.43% P 19 256% 20 -372% 35  9.00% 35 4.81% 29 10.72% 16 474% 12 0266 38 -0.163 30
gssag{:w;;’l‘:ﬁsé;“j:ﬁun g FTSET/;T)E‘SOW'X 1,959  3.88% - 1 200% 26 -423% 40 177% 53  1.82% 51 11.11% 28 568% 45  -0.689 48 -0.415 50
Ave General
Oasis Equity v Equity Peer 6,903  1.34% 35 099% 37 -1.07% 11 12.74% 17  4.83% 28 11.09% 26 6.13% 49 0250 12 0151 29
Group
(E)c:ii':’\'/“t”a' R STl Cappesiz\r';”x Al 33,629 1.58% l 30 120% 35 -3.53% 29  7.52% 41 3.11% 43 1023% 6 458% 10  -0.153 34 0337 45
\c,"d Mutual RAFI40 Tracker SWIX 955  1.18% I 40  240% 22 011% 4  19.08% 2  7.91% 6 12.84% 50 599% 48 0329 10 0111 6
Old Mutual SWIX tracker v SWIX 4,851  2.71% P 14 203% 25 -487% 43 1159% 21 5.27% 22 1146% 35 499% 23 0100 18 -0.107 22
/?::lr:g fusmm'se‘j Managed cappesi:\r’\é'x Al 12,810  0.42% I 49 224% 53  -7.14% 52  3.69% 51  2.53% 49 1058% 11 520% 29  -0418 43 -0375 48
\?M'G Dol Aljgie ST SIS J:g SWiX 236 3.59% - 4 367% 11 -3.74% 36 1412% 14  6.29% 12 1261% 47 536% 32  1.240 1 0010 13
\?M'G Double AlphaTop40 ¢, 10040 460  3.41% - 7 613% 1  -062% 9 17.34% 5  8.05% 5 1261% 47 554% 39 0066 20 0121 5
Sgﬂ:gma"aged Al Cappesiz\r';”x Al 2,410  -0.62% I 51 311% 54 -7.91% 53 3.05% 52 3.13% 42 1068% 15 522% 31  -0.184 36 0316 43
OMIG Managed Volatility Cappesiz\g'x Al 279 -1.04% I 52 219% 51 -939% 54 423% 48  2.56% 48 961% 3  441% 7  -0283 40 0420 51
OMIG Premium Equity v Cappesiz\r’;"x Al 600  1.82% . 27 176% 31 -359% 31 871% 37 567% 18 9.96% 4 452% 8  0.801 5 0102 21
Perpetua Equity SWIX 3,925  -1.24% [ | 53 -134% 50 -470% 42  6.65% 44  3.66% 36 13.22% 52 659% 50  -0.143 33 0193 33
Prescient Equity Quant ALSI Top 40 187  3.39% P 8 ss8e% 2 -077% 10 1632% 7 6.44% 11 12.20% 43 547% 37 0688 47 -0.003 12
Prudential Core Equity v SWIX 13,390  2.45% P 18 393% 9 -111% 12 1829% 4  8.16% 3 1086% 21 428% 4 1017 3 0131 3
Prudential Select Equity v Prudential BMK 6,046  1.43% [ | 32 180% 28 -2.34% 18 1653% 6  7.67% 8  10.60% 12 425% 2 1.145 2 0088 8
PSG SA Equity Fund SWIX 95 -378% [ 55 -5.14% 55  -5.66% 49 7.90% 40  4.10% 33 13.88% 54 7.22% 54  -0069 31 -0.148 28
Sentio General Equity SWIX 8,764  2.43% P 19 010% 43 -380% 37 1460% 12  505% 27 11.09% 26 538% 34  -0.055 30 -0.133 27
SIM Aggressive Equity SWIX 248 3.39% P 8 467% 3 -138% 15 691% 42 5.88% 16 12.06% 42 543% 36 0120 17 -0.048 15
SIM Moderate Equity SWIX 2,003 3.15% P 12 316% 14 3.22% 26 1113% 26 5.58% 19 11.25% 30 490% 15 0169 15 -0.085 18
STANLIB Core Equity v SWIX 3,279 2.37% P 21 o060% 39  -5.08% 46  959% 32 153% 52 10.63% 13 497% 21 -1.045 52  -0.465 52
Capped SWIX All

STANLIB Enhanced Index v ahore 3,254  0.90% 44  -054% 48  -438% 41 11.00% 28  4.25% 30 1099% 24 498% 22 0227 14 -0206 34
Sygnia Absolute Focus SWIX 3,547 2.62% 16 267% 19 -371% 34 866% 38  4.21% 31 10.66% 14 490% 15  -0.334 41 -0219 35
Equity Fund

Sygnia Core Equity Fund SWIX 3,827  2.69% P 15 169% 33 -5.12% 47 890% 36  3.06% 45 1092% 22 5.02% 24  -1.842 55 0313 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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Market
Product* Benchmark Value Quarter # |Year-to-date| # Annualised 3-year
(ZAR'm)

Downside Information

Risk Ratio Sharpe Ratio #

Vele Core Satellite SWIX 322 3.75% P 2 s13% 7 -333% 27 1473% 10 3.50% 38 11.73% 38 5.14% 27  -0.714 49  -0.247 37
\F/S::jp”re“t“’e Equity Cappes‘:]:\r’\é'“” 1,353  1.95% . 25 224% 23 -2.84% 21 14.27% 13 3.48% 40 1138% 33 495% 19 0011 28 0260 39
Vunani Core Equity v SWIX 1,030 1.35% [ | 33 -027% 45 -2.95% 22 11.29% 23  5.40% 21 1078% 18 491% 17 0017 25 -0.110 23
ALSI 2.78% [ ] 4.53% -1.71% 15.01% 6.69% 11.29%

ALSI Top 40 3.62% [ ] 6.19% -0.51% 16.77% 7.94% 12.38%

é‘r’ﬁie"era' Equity Peer 1.35% I 1.19% -3.63% 7.73% 3.39% 9.64%

CAPI 1.45% [ | 2.86% -2.01% 13.09% 6.18% 10.79%

Capped SWIX All Share 0.66% | -0.83% -5.86% 8.18% 3.62% 10.60%

FTSE/JSE SWIX 40 3.66% [ 3.58% -3.86% 13.66% 5.41% 12.32%

FTSE/JSE SWIX Top 40 3.66% [ 3.58% -3.86% 13.66% 5.55% 12.79%

Prudential BMK 0.88% [ | -0.52% -5.75% 10.55% 4.91% 11.07%

SWIX 2.74% [ ] 2.08% -4.82% 11.68% 5.27% 11.46%
___________________________ .

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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