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Market Downside Information

Risk Ratio

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

Sharpe Ratio #

Sygnia Absolute Focus

e SWIX 3,915  4.05% 8 294% 10 -645% 16 -645% 16  2.59% 40 10.82% 24 570% 32 0372 42 0370 41
Sygnia Core Equity Fund SWIX 4068  2.91% 24 631% 50 -1417% 54 -1417% 54  0.60% 47 1098% 27 6.04% 43 2047 53 0541 45
Vunani Core Equity v SWIX 241 4.18% 7 -134% 5  -7.00% 18 -7.00% 18  4.04% 25 10.63% 22 550% 26 0081 27 0246 27
ALSI 4.25% 4.87% -8.53% -8.53% 4.33% 11.31%
ALSI Top 40 4.76% 5.26% -8.30% -8.30% 4.70% 12.56%
é‘r’slﬁf"era' Equity Peer 2.70% 3.97% -9.00% -9.00% 2.65% 9.32%
CAPI 4.19% -4.85% 7.67% 7.67% 4.25% 10.72%
Capped SWIX All Share 2.59% 3.80% -10.94% -10.94% 2.95% 10.23%
FTSE/JSE CAPI Top 40 451% 4.97% -6.70% -6.70% 3.58% 11.35%
FTSE/JSE SWIX 40 3.04% -4.60% 12.11% 12.11% 2.69% 12.61%
FTSE/JSE SWIX Top 40 3.04% -4.60% 12.11% 12.11% 0.40% 12.68%
SWIX 2.90% -3.99% 11.67% -11.67% 3.69% 11.35%

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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