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

Abax Equity Cappesdhz\r’;”)( Al 10,288 1.79% I 6.25% 3.22% 876% 53  3.87% 46 10.96% 28 5.86% 41  -0.195 39 0253 47
CSISUAQ eSSEt Management ALSI 4,099  3.92% . 8 937% 15 6.17% 11 -1.08% 17  6.28% 29 9.60% 9 487% 10  -0305 41 -0.062 34
Aeon Active Equity SWIX 10020 2.82% [ 19 824% 25 579% 18 -495% 32  7.41% 16 1093% 27 573% 36 0380 19 0055 17
:23;:2;3 Al SWIX 80  0.71% I 54 6.87% 40  4.69% 33 -3.66% 24  6.28% 29 1129% 41 566% 33 0065 27 -0.038 30
:;i’l‘;?:’;ﬁ Moderate CAPI 452 427% . 5 1063% 7  696% 7 060% 11  8.18% 13 1046% 19 506% 14 0593 11 0122 13
Afena Capital Capped SWIX Al 1,574  3.95% 6 7.20% 37 553% 22 -539% 35 841% 11 11.15% 35 510% 15 0661 10 0139 12
Unconstrained Equity v Share

/;:25;2 rﬁ"éiﬁff Equity ALSI 187 2.69% . 21 624% 45  465% 37 -376% 25  4.27% 45 1007% 12 515% 17  -0.730 49 0246 46
Alexander Forbes . Capped SWIX Al

Investments Pure Equity shore 16,652  1.39% 52 558% 50 3.60% 49 -7.81% 47  3.78% 47 973% 10 519% 19  -0507 45 0306 51
Local

Allan Gray v ALSI 51,867 2.38% | 26 572% 49  421% 45 -3.11% 23 6.81% 23 936% 7 469% 7 0170 38 0013 24
ALUWANI Equity Fund FTSET/;iE 4SOW'X 405  1.43% I 50 6.15% 47  4.14% 46 -7.15% 44  5.75% 37 12.36% 49 680% 53 0768 7  -0.065 35
Argon SA Equity Fund v SWIX 413 20m% B 32 860% 20 586% 15 -1.07% 16  6.27% 31 11.22% 38 556% 29 0043 30 -0.039 31
Aylett Equity ALSI 681 1.98% | 33 676% 41  3.60% 49 -1.90% 20 10.98% 4 801% 3  370% 2 0416 15 0452 1
E3L°d"d°'°z' Active Equity FTSET/JS)EZ‘SAP' 20 3.81% . 9 1007% 12 590% 14 230% 7  7.46% 15 11.49% 44 574% 37 0228 24 0061 16
Ei’;’;:sﬁts' LESE] ALSI 61 2.74% . 20 487% 52 3.45% 51 -539% 35 6.12% 33 907% 5 407% 5  -0.145 36 -0.089 37
EL“:;SGray Equity Prescient SWIX 764 1.89% I 37 690% 38 567% 20 -0.59% 15 10.56% 6 895% 4  375% 3 0.736 8 0371 3
E:L‘i’t';a:"’" Aggressive Cappesdhz\r'Z'X Al 10,467  2.86% . 18 9.04% 17 570% 19 -5.80% 38  7.25% 18 11.21% 37 490% 11 0498 13 0042 19
Coronation Core Equity v SWIX 2772 281% [ 25  7.80% 28 5.15% 26 -691% 43  6.73% 24 11.85% 46 615% 45 0363 21 0006 23
Eg;‘i’t';a\f'm Houseview cappesdh:\r’Z'X Al 28,459  3.30% . 15  846% 22  594% 13 -534% 34  527% 40 11.11% 34 539% 24 0139 25 -0.126 40
Denker SA Equity SWIX 95 2.36% | 27 6.44% 43 438% 43  -1.16% 18  4.81% 43 11.20% 36 5.44% 26  -0.168 37 -0.164 43
g‘:ieeﬁ(g:f;"nr;ab'e Alphall R'Scugm;ppe‘j 2,391 3.57% . 13 992% 13  7.08% 6 -422% 30 3.72% 48 12.76% 53 7.03% 54 . - 0211 44
ELECTUS Equity Portfolio Capp‘“'sdh:\r’\élx Al 1,096  1.92% I 36  6.54% 42  456% 40 074% 10  7.80% 14 7.89% 2  3.88% 4 0433 14 0087 14
Element Equity v SWIX 208 3.95% [ 6 893% 18 520% 25 466% 5  9.71% 7 933% 6 412% 6 0390 17 0275 7
Fairtree Equity Cappesdh:\r’fx Al 10,827  4.34% . 4 1321% 4  792% 3 608% 3  11.03% 3 13.06% 54 579% 40 1111 4 0320 6
E:ﬁ.rg/ Svpec'a"St Domestic ALSI 13214 1.77% I 40 6.16% 46  3.81% 48 -6.46% 41  0.37% 55 11.07% 31 655% 49  -1242 52 0559 55
Investec Equity v SWIX 11,970 3.24% [ 17 1042% 10 584% 16 -2.28% 21  5.68% 38 11.08% 32 563% 31  -0.099 32 0091 38
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L ELES Downside Information
Benchmark Value Year-to-date 1-year Annualised 3-year Ratio Sharpe Ratio #
(ZAR'm)

Investec Equity Value v ALSI 5595 11.46% [N 1 1547% 1 1240% 1 946% 1 7.03% 21 1955% 55 933% 55 0054 29 0078 15
Kagiso Managed Equity SWIX 1311 248% [ 24 7.99% 27 563% 21 164% 8  839% 12 1060% 22 513% 16 0400 16 0139 11
Mazi Asset Management SWIX 2,341 2.19% 30 690% 38  435% 44 -851% 51  3.42% 51 1097% 29 6.11% 44  -0928 50 -0.291 49
Equity SWIX Composite
Mergence CAPI Fund v CAPI 1,258 3.66% [ 11 1050% 8  597% 12 -035% 14  6.69% 25 10.13% 14 504% 13 -0210 40 -0.016 26
Mergence SWIX Fund v SWIX 1956 1.73% [ 41 7.79% 29  4.63% 38 -559% 37  5.26% 41 1056% 20 5.64% 32  -0450 43 0139 42
Nedgroup Investments FTSE/ISE SWIX 1,733 0.19% 55 244% 55  2.09% 55 -861% 52  0.75% 54 10.84% 26 6.63% 51 0576 47 0538 54
Private Wealth Equity Fund Top 40

Ave General
Oasis Equity v Equity Peer 9,494  1.61% I 45  7.53% 35  4.63% 38 -3.96% 27  7.22% 19 951% 8 492% 12 0381 18 0029 20

Group

S;iitc”t”a' Fundamental cappesi:\r’\:x Al 36,482 1.69% I 42 7.69% 34 5.41% 23  3.82% 26  4.33% 44 10.10% 13 522% 21  -0.144 35 -0.238 45
S'd UCEN UL L 7 SWIX 1,020 4.85% - 3 1350% 3 7.39% 4 2.72% 6  11.93% 1 1229% 47 562% 30  0.690 9 0399 2
Old Mutual SWIX tracker v SWIX 2350 155% [ 47 7.70% 33  467% 35 585% 39  6.08% 35 11.36% 42 588% 42  -0.383 42 -0.054 32
2:\:}'1(: fusmm's‘*d L ENEL Capp‘;i::’!'x Al 13377  1.68% I 43 840% 23  467% 35 -7.20% 45  3.55% 50 10.32% 17 571% 35 0594 48 -0305 50
\?M'G Double Alpha SWIX40  FTSE/ J:g SWIX 226 1.32% I 53 7.74% 32  452% 41 -6.14% 40  6.66% 26 12.74% 52  6.69% 52 2252 1 0008 22
\?M'G Double AlphaTopd0 ¢, 15 49 400 3.61% . 12 11.75% 5  6.84% 8  0.42% 12  8.58% 10 12.58% 51 6.23% 47 0064 28 0150 10
S:ﬂ:tGyMa”agEd Alpha Capp‘“'s‘:]:\rg'x Al 2,113 1.59% I 46 811% 26  439% 42 9.02% 54  3.66% 49 10.44% 18 575% 38  -0.489 44 -0290 48
OMIG Premium Equity v Cappes‘:]z\r"ef'x Al 605  2.24% I 29 852% 21 512% 27 -129% 19  7.17% 20 10.04% 11 518% 18  0.922 5 0028 21
Perpetua Equity SWIX 3494 143% [ 50 477% 53 220% 54 -819% 49  5.08% 42 11.40% 43 535% 23 -0.119 34 0137 41
Prescient Equity Quant ALSI Top 40 129 353% [ 14 1160% 6  664% 9  005% 13  7.27% 17 1231% 48 6.19% 46 -0572 46 0051 18
Prudential Core Equity v Capp‘asi::’glx Al 7,801  2.36% . 27 835% 24 530% 24 -413% 29  8.94% 8 10.75% 24 529% 22 1.260 2 018 8
Prudential Select Equity v cappes‘:j\r’\é'x & 4333 1.94% I 34 7.49% 36 4.96% 29 -3.97% 28  8.64% 9 1014% 15 486% 9 12000 3 0164 9
PSG SA Equity Fund SWIX 9% 193% [ 35 272% 54 3.90% 47 -9.26% 55 10.63% 5 11.09% 33 480% 8 0375 20 0323 5
Rezco Equity - 202 254% [ 23 578% 48  493% 30 523% 4  7.01% 2 654% 1 3.09% 1 ; - 0023 27
izar('jva"me”t“m Equity Cappesiz\r’g'x Al 2,173 3.81% . 9 1008% 11 7.18% 5 -816% 48 6.11% 34 12.44% 50 6.48% 48 0325 22 -0.037 29
Sentio General Equity SWIX 8478  146% [N 49  866% 19  487% 31 -7.78% 46  5.59% 39 11.28% 40 656% 50  -0.115 33  -0.095 39
SIM Aggressive Equity Cappes‘:]z\r’zw Al 270 6.84% - 2 1359% 2  10.46% 2  802% 2 11.21% 2 1168% 45 520% 20  0.893 6 0359 4
SIM Moderate Equity SWIX 1,700 260% [ 22 905% 16 584% 16 -438% 31  657% 27 11.27% 39 576% 39 0239 23 0013 25
STANLIB Core Equity v SWIX 2841 183% [ 38 543% 51 321% 53 -673% 42 2.11% 53 10.56% 20 5.67% 34  -1215 51 0429 53

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)

STANLIB Enhanced Index v Cappesdhz\rg'“" 3,477  1.55% I 47  7.75% 31  4.68% 34 -520% 33  6.20% 32 1029% 16 539% 24 0.518 12 -0059 33
z‘c’ms ?:;Z'“te Focus SWIX 4,086  3.27% . 16 1047% 9  618% 10 112% 9  5.92% 36 1079% 25 554% 28  -0073 31 -0076 36
Sygnia Core Equity Fund SWIX 4229 164% W 44 7.78% 30  4.73% 32 -839% 50  3.09% 52 11.02% 30 6.03% 43  -1.927 53 -0.319 52
Vunani Core Equity v SWIX 253 211% [ 31 941% 14  5.02% 28 -2.89% 22  6.44% 28 10.67% 23  551% 27 0.079 26 -0.032 28
ALSI 3.41% [ 10.83% 6.31% -0.91% 7.35% 11.33%

ALSI Top 40 3.57% [ 11.45% 6.38% -0.33% 8.46% 12.47%

é‘r’sie"era' Equity Peer 2.70% . 8.14% 5.30% 3.15% 5.19% 9.28%

CAPI 3.38% [ 10.50% 6.05% -0.64% 7.04% 10.71%

Capped SWIX All Share 1.23% M 6.73% 4.04% -6.19% 4.82% 10.25%

FTSE/JSE CAPI Top 40 3.33% 10.54% 5.77% 0.14% 6.90% 11.24%

FTSE/JSE SWIX 40 130% [N 7.50% 4.33% -6.54% 5.62% 12.52%

FTSE/JSE SWIX Top 40 130% [N 7.50% 4.33% -6.54% 3.71% 12.56%

RisCura Capped SWIX 0.92% I 6.64% 3.85% - - -

SWIX 157% W 7.74% 4.70% 5.77% 6.10% 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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